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1. HEJIX OCBOEHUSA JUCIUIIJIMHbI

HCJII/I OCBOCHHUSA JUCHMIIVIMHBI. U3YYCHHEC TCOPETUYECCKUX OCHOB COBPEMCHHBIX 3KOHOMETpHUYC-

CKUX MOJIeJIed M METOJOB aHalIM3a JAHHBIX (IPOCTPAHCTBEHHBIX M BPEMEHHBIX PS/IOB), U BhIpabOTKa
MPAKTUYECKUX HABBIKOB KOPPEKTHOTO MCIIOJIb30BAHMSI MHCTPYMEHTOB Ha MpaKTHUKE MpU paboTe co crie-
LUAIU3UPOBAHHBIMU S KOHOMETPUUYECKUMHU IIPOTrPAMMAaMHU.

2. TPEBOBAHMUSI K PE3YJIBTATAM OCBOEHUS JIUCHUIIJIMHBI

DopmMUpyeMbIE KOMIIETEHLIMHU

Kon

‘ Haumenosanue

[Inanupyemsble pe3ynbTaThl 00yUYeHHUs

Obwenpogheccuonanvrvie komnemenyuu (OI1K)

OIIK-1

CIIOCOOHOCTH CaMOCTOSI-
TEJILHO OCYILECTBIISATH
HAy4YHO-
HCCIIEIOBATEIIbCKYIO JIesi-
TEJNBHOCTH B COOTBET-
CTBYyMOIIEH TIpodeccuo-
HAJIBHO 00JIaCTH C UC-
MOJIb30BaHUEM COBPEMEH-
HBIX METOJIOB HCCIICI0BA-
HUS 1 ”HPOPMALIMOHHO-
KOMMYHHUKAITHOHHBIX TEX-
HOJIOTHA

3Hamu: TEOPUIO 110 MPHUKIIATHON YKOHOMETPHUKE, COBPEMECHHBIC
METO/Ibl PKOHOMETPUUECKOTO aHAJIN3a; BOZMOXXHOCTH COBPEMEH-
HBIX HH(POPMAIIMOHHBIX TEXHOJIOTHIA B 0071aCTH 3KOHOMETPHKH;
BO3MO>KHBIE OTPAaHUYCHUS MPUMEHEHUSI SKOHOMETPUUECKUX METO-
JIOB.

Ymemy: MPUMCHATH SKOHOMCTPHYCCKUC MCTObI AJId PCUICHUA
NPUKIIAJIHBIX 33/1a4; CAMOCTOSITEIIBHO H3y4aTh JKOHOMETPHUYECKHUE
METO/IbI [T pelIeHus 3a/1a4 B IpodeccruonanbHol chepe; uc-
M0JIb30BaTh COBPEMEHHOE MTPOrPaMMHOE 00eCIICUeHHUE IS pelie-
HUS DKOHOMHUKO-CTATUCTUYCCKUX U SKOHOMCTPHUICCKUX 3a1a4, HH-
TEPIPETUPOBATH PE3YIbTATHI SKOHOMETPUIECKOTO MOJICITUPOBA-
HUA.

Braoems: MeToanKo# COBEpIIICHCTBOBAHUSI 3HAHUN B 00J1aCTH
HKOHOMETPHKH; MPUKIIATHBIX SIKOHOMETPUUECKUX MOJIETICH U Me-
TOAOB aHa/IM3a JAHHBIX; COBPECMCHHBIMU ITAKETAMU IPUKIIAJJHBIX
OKOHOMETPUYECKUX MIPOrpaMM.

IIpogheccuonanvnvie komnemenyuu (I1K)

I1K-4

CIIOCOOHOCTB B COOTBET-
CTBUU C HaIIPaBJICHHO-
CTBIO MPOTPAMMBI TIPHMeE-
HSATh COBPEMEHHBIC METO-
JIbl 9KOHOMHUYECKOTO aHa-
JIM3a, HAOMIOAEeHUS U U3-
MEpPEHHUSI COITMATBHO-
SKOHOMHWYECKUX SIBICHUH
Y TIpOIeccoB, 00paboTKH
nH(pOpMaLIUU U MOJIEIIH-
pOBaHMsI, OIICHKU Kaye-
CTBa JAHHLIX HAOJIO/E-
HUW ¥ UHTEpHpETaIN
pe3yIIbTaTOB

3namu. COBpeMEHHbIE SKOHOMETPUUECKUE MOJIETIHN U METO/IBI,
IIpUMEHsIEMbIE B Cepe COrIacHO HANPaBICHHOCTH IPOTrPaMMBbI.

Ymemn: HHTCPHPETUPOBATL PE3YJIbTAThl SKOHOMETPHUICCKOI'O MO-
JACTIMPOBAHUA B COOTBETCTBHUH C HAITPABJICHHOCTBIO ITPOTPaAMMBI.

Brnademw: HaBbIKaMM MOCTPOCHUS YKOHOMETPHUECKUX MOJIeIeH B
cdepe nesTeIbHOCTH € MTOMOUIbI0 TAKETOB MPUKIIAAHBIX MPO-
IpaMM B COOTBETCTBHH C HAIIPABJIEHHOCTHIO POTPAMMBI.

3. CTPYKTYPA U COAEP)KAHUE JUCHUIIJINHbI

3.1. AyautopHble 3aHATHS — 0YHAasA ¢opma o0ydeHust

ﬁ% e dopmupye-
g 8 BI/IH 3aHATUS, HAUMEHOBAHUC MOYJIsA, TEMbl 1 OCHOBHBLIX BOIIPOCOB MBIC KOMIIC-
T TEHLIUHU
36 Jlexknuu
18 | Moayab 1 «KDKoHOMeTpHYECKOE MOIETHPOBAHNE MPOCTPAHCTBEHHBIX JAHHBIX)
2 | Tema 1.1. «DxkoHOMETpUYECKAs MOJIENb U MPOOIEMbl YKOHOMETPHUECKOTO MOJIEIUPO- OITK-1
BaHU.




OCHOBHBIE aCIEKThl SKOHOMETPUYECKOTO MOACTUPOBAHUA. DKOHOMETPUUECKUE MOJIe-
JIM KOJIMYECTBEHHBIX B3aWMOCBSI3€H MEXITy SKOHOMHYECKHMH NepeMeHHbIMU. Omnmca-
HUE YKOHOMHYECKON JIEATETLHOCTH C MOMOIIBIO BepOAIbHBIX, IOTHYECKUX, TE€OMETPH-
YECKHMX, areOpandeckux Mojaenend. AnreOpanyeckue Mojaend B (GOpME CHUCTEMBI
YpaBHEHMIA, YHIOTEHHBIC, SK30TCHHbIC MEePEeMEHHbIE, MapaMeTpbl YKOHOMETPHUECKOM
MOJIENIM, BEKTOPHAsE U MaTpu4Has 3anmuch. CTpykTypHas ¢popma, npuBeneHHas Gopma,
uTOroBas popma SKOHOMeTprIecKoi Mosenu. [IpobGinema uneHTudukanuu.

Tema 1.2. «Buabl CTaTUCTUYESCKUX JAHHBIX U CHIEU(PUKALNS YKOHOMETPHUECKUX MO-
IETIEn.

Tumbl TaHHBIX: TPOCTPAHCTBEHHBIE, BPEMEHHBIC PSIbI, TaHeabHbIe. Crernudukanus
HYKOHOMETPHYECKHUX MOJIENICH: OMMUOKH crierupuKanui. MeToapl OlleHUBaHUs Tapa-
METPOB B IKOHOMETPHUUECKHX MOJICIISIX.

OIlK-1
I1K-4

Tema 1.3. «OtneHka mpou3BOJACTBEHHBIX PYHKITUN U QYHKIIUHA 3aTPaT».

N3mepenue nponsBoacTBeHHON ¢yHkuuu. [log6op npon3BoacTBeHHON (QYHKINH.
KpuBast oOyueHus u crpaTerus KOpnopauuu. IMIMPHYECKHUe uccienoBanus sagdexra
Macirada pou3BOACTBA U KPAaTKOCPOUHBIX 3aTpaT. DKOHOMETPUYECKAs OLIEHKA 3KO-
HOMUH OT MacIITabOB IPOU3BOJICTBA M "KPUBOM 00ydeHus".

OIIK-1
I1K-4

Tema 1.4. «DKOHOMETPUUECKOE MOJEINPOBAHUE PBIHKA TPYAa».

[Tpocras Mmoaens npennoxkeHus Tpynaa. Pemenne o6 yuactuu B paboueit cune. Peseps-
Has 3apaboTHas maTa. DPdexT goxoaa u 3hdEeKT 3amMeneHus Ipyu U3MEHEHUH 3apa-
0oTHOI mnaTel. HAMBUyanbHAS KpUBas MpeUIoKeHus Tpyaa. JuckpumuHaius B
oruiate Tpyna. MeTo/bl OLIEHKH AUCKPUMUHALKU, Tpouienypa binnnepa-Oakcaku.
DOMIUPUYECKHE OLIEHKHU 3JIACTHYHOCTH MPEATIOKEHUs Tpy/ia Mo 3apaboTHOI miaTe.
[TpoGiiema ommOku BeIOOpKH. [Ipobiema sHAOTeHHOCTH. BTOpOe NmoKoJIeHHe SMITUPH-
YECKUX UCCIEI0BAHMM NpeuioxkeHus Tpyaa. Mcnonb3oBaHrne BEpOSTHOCTHBIX MOIENEN
JTCcKpeTHoro BeiOopa: Probit, Logit u Tobit. DxoHOMeTpHUYECKOE MOACTUPOBAHHE 3a-
pabotHoii iatel. [Ipouenypa Xexkmana. YenoBeueckuii kanutan. Moaens HHAUBUTY-
aJbHOW OTJA4M OT BJIOKCHUM B YEJIOBEUECKUI KanuTall. BeiBoa Mmonenn Munuepa.
[Tpo6ieMbl 5KOHOMETPUYECKOTO OIIEHUBAHUS OTJaul OT MHBECTHUIUI B UEIOBEYECKUI
KarmuTal.

OIIK-1
I1K-4

Tema 1.5. «Monenu MaKpO3IKOHOMUKH
[TprmMepbl MaKpO 3KOHOMETPUUYECKUX MOJeNIe. MoieTnpoBaHE IKOHOMHYECKOTO PO-
crta. Mogens Conoy. DkoHOMeTprueckoe olleHuBaHue mojaenu Comnoy.

OIIK-1
[1K-4
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MO)IyJ'Ib 2 «BKOHOMCTPI/I‘ICCKOC MOACTUPOBAHUEC BPEMECHHBIX PATOB»

Tema 2.1. «DKOHOMETpHUYECKUE MOJIEIHM U METO/Ibl aHAJIN3a BPEMEHHBIX PSIIOBY
Mopnenu Bpemennsbix psioB. MHK, OMHK, nposepka runores. I'erepockenactiy-
HOCTb M aBTOKOPpEIISLUs, Koppekuus oleHok. Mozaens bokca-Jl>xenkuHca. Moaenu
BostatwiibHOCTH. OnieHnBanue napamerpoB mojaeneit ARCH, GARCH. Henunuelinbie
mojenu GARCH. Muorogakropusie mogenu GARCH.

OIlK-1
I1K-4

Tema 2.2. «MoaenupoBaHue 11eH Ha ((MHAHCOBBIE AKTUBBI»

Croxactuyeckuii KOApPUIHUEHT TUCKOHTHpOBaHUs. Onpenienenue eHbl IPU OTCYyT-
cTBUM apouTpaxa. OCHOBBI MOPT(HETHLHONU TEOPUU U ONIPEIEICHNE LIEHBI HA OCHOBE
GYHKIMH TI01e3HOCTH. Moienb onpeeseHus el Ha qoarocpoutbie akTussl (CAPM).
Honymenus Moienu.

MHorogakropHsie Moaenu: MexBpeMeHHas moaenb (ICAPM), apOuTpaxkHas MoJenb
(APT). Beibop akropos, TpexdakropHas mojenb Pambi-Operya. CTOXaCTHUSCKHUN
IIpOLIECC CTOUMOCTH aKTUBOB: npouecc Bunepa, npouecc ro. dopmyna bioka-
[loyn3a.

OIIK-1
[1K-4

Tema 2.3. «CTalnOHapHOCTb, IPUIMHHOCTh U KOMHTETpalusl (PMHAHCOBBIX BPEMEHHBIX
PAIOB»

MHuumas perpeccusi. ETMHUYHBIN KOpeHb. TeCThl HA €IMHUYHBINA KOPEHB.
[TpuunnHoCTh. [Tonxon Durna-I'peitnmxepa.

Bekropubie moaenu BpeMeHHbIX psiioB (VAR). Monens ucnpasieHus ommoOKu
(VECM).

KouHTerpanus BpeMeHHbIX ps1oB. TecTsl Ha KonnTerpanuio. [loaxox Moxauncena.
[TprMeHeHre BEKTOPHBIX MoJIesiell Ha (DMHAHCOBBIX PhIHKAX.

OIlK-1
I1K-4




18 JlaGopaTopHble 3aHATUS
10 | Moayas 1 «DKOHOMeTpHYECKOEe MOIETHPOBAHNE MPOCTPAHCTBEHHBIX JAHHBIX)
2 | Tema 1.1. «OxoHOMETpUYECKAs MOJACIb M MPOOJIEMbI IKOHOMETPUUECKOTO MOJEITHPO-
BaHUSI. K-4
[Tpo6uemsl crienudukanyy SKOHOMETpUUECKUX Mojieneil. Pemmenne 3anay. [laker mpu-
KJIaIHBIX porpamm Eviews.
2 | Tema 1.2 «Onenka mpou3BOACTBEHHBIX QYHKIMHA U (DYHKIHI 3aTpaTy.
ITocTpoeHune 1 MHTEpIpEeTALM MOAEIN MHOKECTBEHHOM pErpeccuu Ha puMepe Ipo- OIlK-1
n3BOICTBeHHOM (PpyHKIMU hupMmbl Buga Ko66a-/yriaca. [loctpoenue u uaTepnpera- I1K-4
1] MOJIETT MHOKECTBEHHOM perpeccuu: QyHKIHS 3aTpar.
4 | Tema 1.3 «DKOHOMETPHUECKOE MOJICITMPOBAHNUE PHIHKA TPYIa»
[TocTpoeHue 1 HHTEpHpPETALMS MOJIETU NIPpeAIoKeHHs Tpyaa. OleHKa JUCKPUMUHALIMI OIK-1
B orutare Tpyna. [Ipouenypa binnaepa-Oakcaku. DKOHOMETPUUYECKOE MOJICIINPOBAHUE K-4
3apaboTHoit matel. [Iponeaypa Xexkmana. YenoBeueckuii kanuraia. Mojenb HHAUBU-
JyaJIbHOW OT/Aa4u OT BJIOKEHUH B YeJIOBEUECKHUI KanuTan MuHuepa.
2 | Tema 1.5. «Moaenu MakpO3KOHOMUKH» K-4
Mogens Cosioy. DKOHOMETpUYECKOE OlleHHBaHue moaesn Cooy.
8 | Moayab 2 «KJKOHOMETPHYECKOE MOIeTHPOBAHNE BPEMEHHBIX PAI0B)
2 | Tema 2.1. «DKOHOMETpHUYECKHUE MOJIETH U METO/IbI aHaJIN3a BPEMEHHBIX PS0B» Mo-
Jenb bokca-/[>xeHKuHca. [1K-4
Mopnenu BonaTmibHOCTH. OnieHnBaHue napameTpoB Mozeneir ARCH, GARCH.
2 | Tema 2.2. «MoaenupoBaHue IIeH Ha (PUHAHCOBBIC AKTUBbBI IPEITPUITUI
Mozenb onpeeneHus 1ieH Ha jgoirocpodnbie akTuBbl (CAPM).
Mmuorodakropusie Moaenu: mexkBpemeHHas mojenb (ICAPM), apburpaxnas Moaensb OIlK-1
(APT). Beibop dakropos, TpexdakropHas mojenb Pambl-Operya. CTOXacTHYSCKUI [1K-4
MIPOLIECC CTOUMOCTH aKTHUBOB.
OLleHKa CTOUMOCTH aKTHBOB Ha NPEIPUATHUSX.
4 | Tema 2.3. «CTaniuoOHapHOCTh, IPUUYUHHOCTH U KOMHTETpallvs (PUHAHCOBBIX BPEMEHHBIX
PAIOBY»
Enunuunbiii kopeHb. TecTbl HA €IUHUYHBIA KOPEHbD. OIK-1
[TpuuunnoCTh. [Toaxon Surna-I'peitamkepa. 1K-4
Bekropnsie Mmogenu BpemeHHbIX pssioB (VAR). Moaens ucnpaBieHus OMuOKu
(VECM). Tects! Ha kouHTerpauuio. Iloaxon Hoxancena.
[TprMeHeHre BEKTOPHBIX MOJiesiell Ha (DMHAHCOBBIX PhIHKAX.
AyIMTOpHBIC 3aHATHS — 3a04Hast popma o0yueHus
“.% @ dopmupye-
g % BI/IZ[ 3aHATUS, HAUMCHOBAHUC MOYJIsA, TEMblI 1 OCHOBHBLIX BOIIPOCOB MBIC KOMIIC-
T TEHLIUU
12 Jlekuun
6 Moayib 1 «9K0OHOMETpHYECKOE MOJCJIHPOBAHNE NPOCTPAHCTBECHHBIX JAHHBIX»
1 | Tema 1.1. «DxkOoHOMETpHYECKAsT MOJACIb U MPOOIEMbI IKOHOMETPUUECKOTO MOJEIUPO-
BaHUS.
OcHOBHBIE aCEeKThl SKOHOMETPHUUECKOI0 MOJIETUPOBAHUS. DKOHOMETPHUUECKUE MOjIe-
JU KOJIMYECTBEHHBIX B3aMMOCBS3€M MEXAy SKOHOMUYECKMMH NepeMeHHbIMU. Onuca-
HUE SKOHOMHMYECKOH JNeSTENIbHOCTH C IMOMOIIBI0 BepOalbHbIX, JIOTHUECKUX, reometpu- |  OIIK-1
YEeCKUX, alre0pandeckux Mojened. AnreOpanueckue Mojelu B (opMe CHCTEMBI
YpaBHEHUH, SHAOTCHHbIE, YK30T'€HHbIE TepeMEeHHbIe, MapaMeTpbl SKOHOMETPUUECKON
MOJIeJIM, BEKTOpHAsl U MaTpu4Has 3anuch. CTpykTypHas ¢popma, mpuBeneHHas popma,
uToronas popma 3koHomeTpudeckoil Mozaenu. [IpoGiema naeHTHPUKAINY.
1 | Tema 1.2. «Buasl cTaTUCTHUECKUX JAHHBIX U CIIENU(DHUKAIIAS SKOHOMETPUIECKUX MO- OITK-1
Jenen». K-4

Tunsl JaHHBIX: IPOCTPAHCTBEHHBIE, BDEMEHHBIE Psi/ibl, MaHeabHble. Cnenudukanus




HKOHOMETPHUECKUX MoJieNeil: omuoKu crienupuKaui. MeTo1bl OLICHUBaHUS Mapa-
METPOB B JKOHOMETPUUYECKUX MOJEIAX.

Tema 1.3. «OneHKa mpou3BOJACTBEHHBIX (PYHKITUH U QYHKIIUHA 3aTpaT».

N3mepenue nponsBoacTBeHHON GyHKunu. [1on60p mpon3BoACTBEHHON (QYHKINH.
KpuBast oOyuenus u crpaTerus KOpnopauuu. IMIMPHYECKHUe uccienoBanus sgdexra
Macirada Npou3BOACTBA U KPaTKOCPOYHBIX 3aTpaT. DKOHOMETPUYECKAs OLIEHKA 3KO-
HOMUH OT MacIITab0OB MPOU3BOJICTBA M "KPUBOM 00ydeHus".

OIIK-1
I1K-4

Tema 1.4. «DKOHOMETPUUECKOE MOJEINPOBAHUE PHIHKA TPYAa».

[Tpocras moaens npennoxxenus Tpyaa. Pemenue o0 yuactuu B paboueit cune. Peseps-
Has 3apaboTHas mata. DPdexT goxoaa u 3hdEeKT 3amenieHus Ipyu U3MEHEHUH 3apa-
0oTHOI mnaTel. UHAMBUyanbHAs KpUBas MpeuiokeHus Tpyaa. JuckpumuHaiys B
omiate Tpyjaa. MeTobl OLeHKH JUCKpUMHUHALUY, nponenypa bannaepa-Oakcaku.
DOMIUPUYECKHE OLIEHKHU 3JIACTUYHOCTH MPEATIOKEHUs TpyAa 1o 3apaboTHOH TuIaTe.
[Tpobnema ommbku BeiOOpKH. [Ipobrema sngoreHHOCTH. BTOpOE mokoneHune sMnupu-
YECKUX HMCCIIeI0BaHUN NMpeasiokeHus Tpyaa. Vcnonb30BaHne BEpOATHOCTHBIX MOIeNei
JIucKkpeTHoro Beioopa: Probit, Logit u Tobit. DxoHOMeTpHYecKoe MOAECTUPOBAHHE 3a-
pabotHoi iathel. [Iponenypa Xexkmana. Yenoeueckuid kanuTail. Moaelb HHIUBHTY-
aJbHOW OTJA4YM OT BJIOKCHUH B YEJIOBEUECKUM KanuTall. BeiBox Moaenu Munnepa.
[Tpo6ieMbl 5KOHOMETPUYECKOTO OIIECHUBAHUS OTJaul OT MHBECTHUIUI B UEIOBEYECKUI
KaruTal.

OIIK-1
I1K-4

Tema 1.5. «Monenu MaKpOIKOHOMHUKH
[TprmMepbl MaKpO 3KOHOMETPUUYECKUX MOJeNIe. MoienpoBaHE SKOHOMHYECKOTO PO-
cra. Mogens Conoy. DkoHoMeTprueckoe oneHuBanue mojenu Conoy.

OIIK-1
[1K-4

MO)IyJ'Ib 2 «3KOHOMCTPI/I'ICCKOC MOACTUPOBAHUEC BPEMECHHBIX PAT0OB»

Tema 2.1. «DKOHOMETpHUUYECKHE MOJICITH U METO/IbI aHAJIN3a BPEMEHHBIX PSI0B»
Mopnenu Bpemennsbix psioB. MHK, OMHK, nposepka runores. I'erepockenactiy-
HOCTb U aBTOKOPPEIAIHs, KOppeKius olieHoK. Mozens bokca-/l>xenkunca. Mozenu
BostatwiibHOCTH. OnieHnBanue napamerpoB mojaeneit ARCH, GARCH. Henunuelinbie
mozaenu GARCH. Muorodakropasie mogenmn GARCH.

OIIK-1
[1K-4

Tema 2.2. «MonenupoBaHue 11eH Ha (PUHAHCOBBIC aKTHUBBI»

Croxactuyeckuil KO3pPpuuUEeHT JTUCKOHTHpOoBaHusA. Onpeienenue eHbl IPU OTCYT-
cTBUM apouTpaxa. OCHOBBI MOPT(HETHLHON TEOPUU U OIIPEIEICHNUE LIEHBl HA OCHOBE
byHKIMH T0Ie3H0CTH. Moienb orpeeeHus 1eH Ha qoarocpounbie akTussl (CAPM).
Honymenus Moienu.

MuorogakropHsle Moaenn: MexBpeMerHas moaens (ICAPM), apOuTpaxHas MoJenb
(APT). Beibop dakropos, TpexdakropHas mojenb ambi-Operya. CToXacTHUSCKHUN
IIPOLIECC CTOMMOCTH aKTUBOB: npouecc Bunepa, npouecc Mro. dopmyia bioka-
[loyn3a.

OIIK-1
[1K-4

Tema 2.3. «CTalnOHapHOCTb, IPUIMHHOCTh M KOUHTETpalus (PMHAHCOBBIX BPEMEHHBIX
J03;91 (0): 33

MHuumas perpeccust. ExuHUYHBIN KOpeHb. TecTbl Ha €IUHUYHBIN KOPEHb.
[MpuunaHOCTH. [Toax0n DHrna-I'peitamkepa.

Bekrophsie Mmogenu BpemeHHbIX psiioB (VAR). Moaens ucnpaBieHus OmuOKu
(VECM).

KouHTerpanus BpeMeHHbIX psoB. TecTsl Ha KonnTerpanmo. [loaxon Moxancena.
[TprMeHeHre BEKTOPHBIX MoJIesiell Ha (DMHAHCOBBIX PhIHKAX.

OIlK-1
I1K-4

JlabopaTopHble 3aHATHS

~|O

Moayab 1 «IKOHOMETPHYECKOE MOACTHPOBAHUE IPOCTPAHCTBEHHBIX IaHHBIX»

Tema 1.1. «DxoHOMETpHUYECKass MOJIENb U MTPOOJIEMBI SKOHOMETPUIECKOTO MOJICIUPO-
BaHUS.

[TpoGuems! crienndukanyy SKOHOMETpUUEeCcKUX Mojienel. Pemenne 3anay. [laker mpu-
KJIaIHBIX porpamm Eviews.

[1K-4

Tema 1.2 «Ouenka npou3BOACTBEHHbIX QYHKUNN U QYHKIHM 3aTpaT.

ITocTpoenne u nHTEpIpETALIUS MOJIEIN MHOXKECTBEHHON PErPECCUU Ha IPUMEPE IIPO-
n3BocTBeHHOM PpyHKIMU hupmbl Buga Ko66a-/yriaca. [loctpoenue u nuaTepnpera-
U] MOJIETI MHOKECTBEHHOM perpeccuu: QyHKIMs 3aTpar.

OIIK-1
[1K-4




Tema 1.3 «DKOHOMETPUUECKOE MOJIEIMPOBAHUE PHIHKA TPYIa»

[TocTpoenure u UHTEPHpPETALIMS MOJCIIH NpeasiokeHus Tpyaa. OueHkKa JuCKpUMUHAIUN
B orutare Tpyna. [Ipouenypa binnaepa-Oakcaku. DKOHOMETPUUECKOE MOICIMPOBAHUE
3apabotHoi maTel. [Iponenypa Xexkmana. YenmoBedyeckuii kanutan. Mojenb WHIWBU-
JlyaJlbHOM OTJA4M OT BJIOKCHHMI B YEIOBEYECKUM KanuTaa MuHIEpa.

OIIK-1
I1K-4

Tema 1.4. «Monenu MaKpOIKOHOMUKI
Mogens Cosioy. DKOHOMETpUYECKOE OlleHHBaHue moaesu Cooy.

I1K-4

MO)Iy.]'IL 2 ((3KOHOMeTpI/I‘leCKO€ MOACTUPOBAHUEC BPEMECHHBIX PAJT0OB»

Tema 2.1 «MoaenupoBanue 1eH Ha (UHAHCOBBIC AKTHUBBI TPEATIPUATHI

Moernb ornpeiesieHus el Ha qoiarocpoutbie akTuBbl (CAPM).

MmuorodakTopubsie Mmoaenu: MexxBpeMeHnHas mojienb (ICAPM), apOutpaxHas Moaenb
(APT). Beibop dakropos, TpexdakropHas mojenb Pambi-Openya. CTOXacTHUSCKHI
MPOLIECC CTOUMOCTH aKTHUBOB.

OlnieHKa CTOMMOCTH aKTHBOB Ha MPEINPUSATHUSX.

OIIK-1
I1K-4

3.2. CamocTosiTe/IbHasi padoTa acCMUPaHTa — 04YHasA (popMa o0ydeHHsl

Koi-Bo
4acoB

BI/IZ[ 3aHATUSA, HAUMCHOBAHNUC MOAYJIA, TCMbl U OCHOBHBIX BOIIPOCOB

dopmupye-
MBI€ KOMIIe-
TCHLUH

TeMbI, pa3aeiibl, BLIHECCHHBIC HA CAMOCTOATC/IIbHYIO ITOATOTOBKY

16

Tema «CoBpeMeHHbIE TPOOIEMbl SKOHOMETPUUECKOTO MOIETTMPOBAHUS
CoBpemeHHbIe TPOOIEMbl SKOHOMETPUUECKOTO MOJIEIUPOBAHUS: IPUUMHHOCTD, JH-
JOT€HHOCTb, UHTEPIPETUPYEMOCTb PE3YJIbTATOB.

OIIK-1

18

Tema ((BpeMeHHbIe pAAbI B OKOHOMCTPUUICCKUX UCCICAOBAHUAX)
Pemenne HpaKTHHeCKOﬁ 3ala4i Ha OCHOBC PCAJIbHBIX JAHHBIX TUIIa BPDEMCHHBIC Ps-
Jbl B COOTBCTCTBUHU C HAIIPABJICHHOCTBIO ITPOI'PAMMBbI «MI/IpOBaFI OKOHOMHMKA».

OIIK-1
I1K-4

16

1. CamocrosTenbHbIN pa300p KOHKPETHBIX cUTyaluil. Microsib30BaHue B KayecTBe
KEWCOB IPUMEPOB PUMEHEHUS IKOHOMETPUUYECKUX METO/IOB B COLIMAIIBHO-
HKOHOMHYECKUX HCCIICAOBAaHMIX Ha caiiTe WWW.Statsoft.ru B coorBeTcTBHM ¢ HampaB-
JIEHHOCTBIO ITPOrpaMMbl «MHUpOBasi SJKOHOMHUKa.

2. CamocToATeNIbHOE HANIMCAaHUE PEIICH3MH Ha CTaThi0, BEIOPAHHYIO 00YJarOIIUMCS U
COIIACOBAHHYIO C MIPENOJaBaTeNIEM B COOTBETCTBUY C HAIIPABICHHOCTBIO IPOTPaMMBbl
«MupoBas s5koHOMUKay. Hanuimure peneH3nio Ha mpeicTaBlIeHHyIo cTaThio. 1) Pac-
CMaTpHBAaET JIU JIaHHAas! CTaThsl MHTEpecHbIe BONpochl? 2) Hackoibko 000CHOBaHBI
OTBETHI aBTOPOB Ha JIaHHBIE BOMPOCHI? 3) 3HAKOMBI JIU aBTOPHI C JTUTEPATYPOU 110
naHHoMY Borpocy? 4) [IpoBoauTCs I TEOPETUUECKUN aHAIN3 B IaHHOM CTaThe U
SIBJIAETCS JIU TeOpusi OpurnHanpHoi? 5) [IpoBoaUTCS M SMIIUPUYECKUM aHAIHU3 U SIB-
JII€TCA JIU SMIUPUYECKUHN aHAIN3 OpUTHHANBHBIM? 6) Mcnonb3yroT 11 aBTOpBI MO~
xonsmue nqanubie? 7) Kak Heo0X0IMMO aBTOpaM yIy4IIuTh aHAIH3?

OIlK-1
I1K-4

50

O01masi Tpy10eMKOCTh CAMOCTOSATEIbHOM padoThI (4Yac.)

IloaroroBka k 3a4€eTy

CamocrosiTeibHas padoTa acnupaHTa — 3a049Has opMa 00y4eHHUs

Koi-Bo
4acoB

BI/I}I 3aHATUA, HAUMCHOBAHNUE MOIYJIA, TCMBI 1 OCHOBHBIX BOIIPOCOB

dopmupye-
MBIC KOMIIC-
TCHIOUH

TeMbI, pa3aeiibl, BLIHECCHHBIC HA CAMOCTOATECIbHYIO MOATOTOBKY

Tema «CoBpemeHHbIE TPOOIEMBI SKOHOMETPHUECKOTO MOJISTHPOBAHUS
CoBpeMeHHbIe TPOOIEMbI SKOHOMETPHUIECKOTO MOICIIMPOBAHUS: IPUINHHOCTD, JH-

OIlK-1



http://www.statsoft.ru/

JOT€HHOCTb, HHTEPIPETUPYEMOCTb PE3YJIbTATOB.

26

Tema «BpemeHHbIE psAibl B 5KOHOMETPUUYECKUX HCCIIEIOBAHUSIX )
Pemrenne npakTuueckoi 3a1a4n Ha OCHOBE PeajbHbIX JIAHHBIX THUIIA BPEMEHHBIE Psi-
JIbl B COOTBETCTBUY C HAIIPABJIEHHOCTHIO MPOrpamMmbl «MHUpOBasi 3KOHOMHUKAY.

OIIK-1
I1K-4

36

1. CamocrosTenbHbIN pa300p KOHKPETHBIX cUTyaluil. Micronb30BaHue B KayecTBe
KEMCOB IPUMEPOB PUMEHEHUS SKOHOMETPUUECKUX METO/I0B B COLIUAIBHO-
HKOHOMHUYECKUX MCCIICA0BAaHUSAX Ha caiite Www.statsoft.ru B cooTBeTcTBIHM C HampaB-
JIEHHOCTBIO MporpaMMbl «MHUpPOBasi SKOHOMHUKA.

2. CaMocTOATEIHHOE HAITMCAHKUE PEIICH3UHU Ha CTaThl0, BRIOPAHHYIO 00yUYalomuMCs U
COIJIACOBAHHYIO C IIPENOaBaTeIeM B COOTBETCTBUU C HAIIPABICHHOCTBIO IPOTPaMMBbl
«MupoBast s5koHOMHKay». Hanumure perieH3uto Ha npeAcTaBleHHyo crathio. 1) Pac-
CMaTPUBAET JIM JIaHHAsI CTaThsl HHTEpECHBIE BONPOChI? 2) Hackoibko 000CHOBaHbI
OTBETHI ABTOPOB Ha JaHHbIE BONPOCHI? 3) 3HAKOMBI JIU aBTOPHI C JINTEPATYPOI O
nanHomy Borpocy? 4) IIpoBoauTcs v TEOPETUUECKUI aHATIN3 B JAHHOM CTaThe U
SIBJISICTCS JIM TEOPHS OpUTHHAIBHOU? 5) [IpoBOIUTCS M SMIIMPUUECKUI aHAIU3 U SIB-
JIS€TCs JIM AIMIMPUYECKUI aHATIU3 OpUTHHAIBHBIM? 6) Vcrosib3yI0T 1M aBTOPHI MO I~
xonsmue nanHbie? 7) Kak Heo0X01MMOo aBTOpaM YIIy4IIUTh aHAIHU3?

OIIK-1
I1K-4

86

O0mas Tpy10eMKOCTh CAMOCTOATEIbHOI padoThl (4ac.)

IoaroroBka K 3a4ery

4. ®OHJ] OLIEHOYHBIX CPE/JCTB

Crtpykrypa u coneprxkanue GoH/Ia OICHOYHBIX CPEJCTB JJIs MPOBEICHUS TEKYIICH U MPOMEKYTOU-
HOM arTecTanuu npeacrasieHsl B [Ipunoxkenuu 1 k paboueii mporpaMMe AUCHUILTHHBL.

5. YYEBHO-METOJUYECKOE U UTHOOPMALIMOHHOE OBECIIEYEHUE

JUCHHUIIJIMHBI
Ne | BrIxoaHbBIE TaHHBIE KonnuecTBo 5K3eMIIIsIpoB
5.1. OcHoBHAas JuTEpaTypa
http://biblioclub.ru/index.
1 ITytko b. A., Kpemep H. LLI., Kpemep H. I1I. DxoHomeTpuka: y4ueo- php? page_b00k§dd_ll8251
| k. ML: FOmurri-Tlana, 2012. HEOTPaHUYEHHBIN JOCTYII JUIS
3aperucTpUpPOBAHHBIX MOJb-
30Barelen
5 Oxonomerpuka: yueobnuk / [lox pen. .M. EnuceeBoit. — M.: IOpaiir, 60
" 1 2016. - 449 c.
http://biblioclub.ru/index.
Banaun K. B., Banutsikos B. H., bpeisranos H. A., Mapteisos B. B., | php? page=book&id=452991
3. | Ytkun B. B., Y1kun B. b. Dxonomerpuka: yaeOnuk. MockBa: [lam- | HeOrpaHMYEHHBIH JOCTYII ISt
koB u K°, 2017. 3apEruCTPUPOBAHHBIX I1OJIb-
30Baresen
5.2. JlonoTHUTeIbHAs! JTUTEpaTypa
. Benuuko, A. C. DxoHOMETpHKa B Evie?zvs: y4e0HO-METOIMYECKOE http:/Awww. iprbookshop.ru/4
. | mocobue / A. C. Bennuko. — Caparos: ByzoBckoe oOpa3oBanue, 2403 html
2016. — 66 c. '
https://biblioclub.ru/index.ph
Kapraes @. C., Jlykam E. H. Oxonomerpuka. Mocksa: [Tpocnekr, p?pag_e-book_red&ld—27v6 56
2. 2014 7&sr=1 Heorpanu4eHHbII
JOCTYI JUIsl 3apErUCTPUPO-
BAHHBIX NOJIb30BATENIEH
http://www.iprbookshop.r
3 AxosneBa A.B. Dxonomerpuka: yaeoHoe nocooue. Caparor: Hayu- | u/81090.html neorpannyen-
" | Hag kHura, 2019. HBIN JOCTYII 1JIS 3apETUCTPH-
POBaHHBIX MOJIB30BATEIEN
5.3. IlpodeccuoHaibHbIe 0a3bl JAHHBIX M1 MH(POPMALMOHHBIE CIIPABOYHbIE CHCTEMbI
1 | CnpaBounuk 1o cratuctuke: http://statsoft.ru/



http://www.statsoft.ru/
https://biblioclub.ru/index.php?page=book_red&id=276567&sr=1
https://biblioclub.ru/index.php?page=book_red&id=276567&sr=1
https://biblioclub.ru/index.php?page=book_red&id=276567&sr=1

2 | AHTHILIarHaT
3 | baser nannbix Poccrara https://gks.ru/databases
5.4. IlepeyeHb MPOrpaMMHOIo odecneyeHust
1 | Microsoft Office
2 | Eviews
3 | Statistica

5.5. YueOHO-MeTOAMYECKHE MATEPUAJIBI 1JIsl ACHHPAHTOB € OTPAHNYEHHBIMH BO3MOKHOCTSIMH 3/10-

POBbs

1

[Tpu HEOOXOAMMOCTHU IO 3aSBJICHUIO 00YYAIOIMIErocss ¢ OrPaHUYEHHBIMUA BO3MOYKHOCTSIMH 370POBBS
y4eOHO-METOJMUECKUE MaTepHaIIbl IIPEAOCTABISIOTCS B (OPMAax, aIalTHPOBAHHBIX K OTPAHUYCHUSIM
310pOBbs U Bocmpustus uHopmanuu. s nun ¢ HapyleHusMu 3peHusi: B Gpopme ayauodaiina; B
nedaTHo! (opme yBenMYeHHBIM mpudrom. st muil ¢ HapymeHusMHu ciryxa: B (hopMe 3JIeKTPOHHOTO
JOKyMEHTa; B medaTHoW ¢opme. s Uil ¢ HapyUIEHUSIMH ONOPHO-JIBUraTEeNIbHOTO ammapaTa: B
(hopme IMEKTPOHHOTO JJOKYMEHTA; B Ie4aTHOM (opme.

6. MATEPHAJIBHO-TEXHUYECKOE OBECIHHEYEHUE JUCHUIIJIMHBI (MO YJISA)

ITomemenus s IMPOBCACHHUA BCCX BHIOB pa60T, MpEAYCMOTPCHHBIX y‘le6HLIM IJIaHOM, YKOM-

IJIEKTOBaHbl HEOOXOIMMOM CIELIMATU3UPOBAHHON yueOHON Me0eNblo U TEXHUUECKUMHU CpeJICTBaMU 00y-
yeHus. s npoBeieHus JIGKLMOHHBIX 3aHATHH MCIIONB3YyeTCsl IeMOHCTpallMoHHOe o0opynoBanue. Jlabo-
paTOpHbIE 3aHSTHSI IPOBOJSATCS B KOMIIBIOTEPHBIX KJlaccax, paboyre MecTa B KOTOPBIX 000pyA0BaHbI He-
00XOAMMBIMH JIMLIEH3UOHHBIMU IPOTPAMMHBIMU CPE/ICTBAMH U BBIXOJI0M B MIHTEpHeT.

7. METOJIMYECKUE YKA3ZAHUS JJIS1 OBYYAIOIMXCS
10 OCBOEHMIO JUCHUIIJIUHBI (MOY.JIS)

MeTtoanueckue YKa3aHHusd 110 OCBOCHHUIO JUCHUIIJIMHBI IPCICTABJICHBI B HpI/IJ'IO)KeHI/II/I 2K pa6oqe171

nporpamMmme 1UCHUITIINHBI.




®OH/I OHEHOYHbLIX CPEIACTB

[Ipunoxenne 1

1. Onucanue noka3zareJieii 1 KpUTepUeB OLEHUBAHUS KOMIIETEHIIHI HA PA3JIMYHBIX 3TANAaX UX
(¢opMupoBaHusi, ONUCAHHE HIKAJ OLlEeHUBAHUSA

1.1 ITokazaTenu U KpUTEPUH OLICHUBAHUS KOMIIETEHIIHIA:

3VH, cocTaBisroIe KOMIIETEHIIAIO

IToka3aTenu oLeHUBaHUS

Kpurepuu onieHuBanust

CpenctBa o1ie-
HHUBaHUSA

OIIK-1 — crtocoOHOCTBIO CAMOCTOATENHHO OCYIIECTBIIATh HAYYHO-HCCIIE0BATENbCKYIO AEATEIHHOCTh B COOTBETCTBYIOIIEH
npodeccroHanpHOI 00/1aCTH C NCTIONB30BAHUEM COBPEMEHHBIX METOIOB HCCIIEIOBAaHHUA ¥ HH(POPMAIMOHHO-

KOMMYHUKAIIMOHHBIX TEXHOJOT UM

3HaTh: TEOPHIO MO MPUKIIAJTHON KO-
HOMETPHUKE, COBPEMEHHBIE METO IbI
9KOHOMETPUYECKOI0 aHaIM3a; BO3-
MOJKHOCTH COBPEMEHHBIX HH(OpMa-
LMOHHBIX TEXHOJIOIUH B 00aCTH
SKOHOMETPHKH; BOZMOKHBIE OTpaHH-
YeHHs IPUMEHEHHUS SKOHOMETpHYIe-
CKHX METOI0B

Bocnpou3BoauT 0OCHOBHBIE OII-
WY TTAKeTa MPHUKJIAJTHBIX TPO-
rpaMMm

3HaeT nocnea0BaTeIbHOCTh
JEUCTBUH IIPU PEUICHUH 331a41
C UCIOJIb30BAHUEM ITaKeTa MpU-
KJIaJHBIX NIPOrpaMM; yIpaxkHe-
HUS 1a00paTOPHBIX paboT pe-
LIEHBI BEPHO

JIP 1-7

YMeTb: IPUMEHSTh 9KOHOMETpHYe-
CKHE METOJbI IS PELICHHUS MIPU-
KJIAJIHBIX 33]a4; CAMOCTOSATEIIHHO
N3y4aTb SKOHOMETPUYECKHUE MCTOAbI
JUTSL pEIICHHUs 3a1a4 B podeccro-
HaJIbHOM cdepe; UCTIONb30BaTh CO-
BpEMEHHOe TporpaMMHoOe obecriede-
HUEC IJIA pCIICHUA SKOHOMUKO-
CTATUCTUYECCKUX M IKOHOMETpHUYe-
CKHX 33/1a4; HHTEPIPETHPOBATH Pe-
3yIbTAThl 3KOHOMETPUIECKOTO MO-
JCTTMPOBAHHUS

Hcnonb3yer anekBaTHbIE MOJIE-
JIM 1 METOABI 1JIs1 pEIICHUA 3a-
nayu

IlomroTa M COACPIKATCIBHOCTD
peuicHuA 3aga4un

JIP 1-7, UT3

BnaneTs: MeToaMKON COBEpPIIECH-
CTBOBaHM 3HAHUHA B 00JIACTH DKO-
HOMETPHUKH; IPUKIATHBIX YKOHOMET-
PHUUYECKUX MOJICNICH U METOJIOB aHa-
JIU3a JIAaHHBIX; COBPEMEHHBIMH TaKe-
TaMU TPUKJIATHBIX SKOHOMETpUYe-
CKHX TMPOTPamMM

DopMynUpPYET BBIBOJBL U PEKO-
MEHJALUHU 10 PE3yJIbTaTaM MO-
JeNUPOBaHML

CopepxaTenbHOCTh BHIBOJIOB U
HUHTEPNPECTAlNU TOJTYUYCHHBIX
pe3yibTaToB

JIP 1-7, UT3

TIK-4 — criocoOHOCTEIO B COOTBETCTBHH C HaMpaBJICHHOCTBIO IPOrpaMMbl IMIPUMEHATH COBPEMEHHBIC METOAbl 9dKOHOMHUYECKOI'O
aHalJin3a, Ha6.]'IIO,I[6HI/I$I 1 U3MCPCHUA COLHNAIBHO-OKOHOMHNYCCKUX SIBIICHUHI U Iponeccos, 06pa6OTKI/I I/IH(l)OpMaLII/II/I n MOJCIIN-
PpOBaHMA, OLICHKU Ka4C€CTBa JaHHBIX Ha6H}OI[eHI/Iﬁ 1 MHTEPIIPETALINU PE3YJIIHLTATOB

3HaHMe IPUMEPOB MPUMEHCHHUS
MOJIeNIel 1 METOJIOB U3 pa3iny-
HBIX chep IKOHOMHUKH; COOTBET-
W3ydenune Teopun U MOATOTOB- .
3HaTh: COBPEMEHHbIE SKOHOMETpHYE- CTBUE IPEJCTABICHHON B OTBE- K/C (Bonpocsl
Ka K co0ece/I0BaHuIO 110 NPH-
CKHE MOJICTH U METOJIBI Tax UHPOPMAIMK MaTepraIam 1-19)
MEHSIEMBIM MOJICJISIM M METOZaM o
JIEKIMH ¥ y4eOHOH JTUTepaTyphl,
CBEJICHUSIM U3 MH(POPMAIHOH-
HBIX pecypcoB MHTEpHET
AHanu3upyeT MoJTyYeHHBIE C
KoppekTHOCTh MOJTy4eHHBIX Ha
v HCIIOJIb30BAaHHUEM ITaKeTa IPH- OCHOBE MOETIDOBA o
METh: HHTEPIPETUPOBATH b- HOBC MOJCJINPOBAHMS BBIBO-
N CpTIpETHPOBATE Peyl KJIaJHBIX TIPOIPaMM pe3ybTa- P .
TaTbl 9KOHOMETPUUYECKOTO MOJIETHU- JIOB ¥ pEKOMEHIaIluM IIPH pe- JIP 1-7, K3,
TBI MOJICJIUPOBAHMS TIPU PeIIe-
POBaHUS B COOTBETCTBUH C HAIIPaB- LIeHNH 33/1a4u B cooTBeTcTBUU ¢ | T3
HUU 3a]1a91 B COOTBETCTBHU C
JIEHHOCTBIO POTPaMMBI HAaIpaBJIEHHOCTHIO POIPaMMBI
HaIPaBICHHOCTHIO IPOTPAMMEI
(MupoBasi 5KOHOMHKA)
(MupoBas 5SKOHOMHKA)
BiageTh: HABBIKAMH TTOCTPOCHHS Crneunduuupyer v HIeHTUPH- | APryMEHTHPOBaHHOCTH BHIBO-
5KOHOMETPHYECKHX MOJIENEH B cepe | MUPYET DKOHOMETPHYECKYIO JIOB M PEKOMEH/IAIHH, COOTBET- JIP 1-7. K3
JIEATEIIFHOCTH C TIOMOIIIBIO ITAaKETOB MO/IeNIb Ha OCHOBE MMEIOIMXCSl | CTBHE BHIOPaHHOH crennguka- T3 >
NPHUKJIQJHBIX IPOTPAaMM B COOTBET- (WM TIOATOTOBIICHHBIX) CTATH- | IIMM MOJIENN pelaeMon 3aaue,
CTBHUHU C HAIIPABJICHHOCTBIO IIPO- CTUYECKHUX JTAHHBIX C UCIOJIb- COOTBETCTBHUE IIPHUMEHIECMBIX




T'paMMbl 30BaHUECM ITAKETA MPUKIATHBIX MCTOIOB OLICHUBAHUA JaHHBIM H

MIPOTpaMM UIS peIICHUS 3a1a4H | MOZETH MIPH PELICHNH 3a1a4H B

B COOTBETCTBHUH C HAIIPaBIICH- COOTBETCTBHUH C HAIIPABICHHO-
HOCTBIO Iiporpammbl (MupoBast | cTbro nporpammsl (MupoBast
9KOHOMHKA) YKOHOMHKA)

K — xonnoxeuym, C — cobecedosanue, JIP — nabopamopnas paboma, K3 — keiic-3adaua, UT3 — unousudyaivroe meopueckoe
3a0anue.

1.2 IIIkanbel OLIEHUBAHUS:
Tekymuit KOHTPOJIb YCIEBAEMOCTH M IMPOMEXKYTOUYHAsT aTTECTallUsl OCYILIECTBISIETCA B paMKax

HAKOMUTEJIbHOW OaJUTbHO-PEUTHHTOBOM crcTeMbl B 100-6amibHOM mIKane:

50-100 6amnos (3auer)
0-49 GaynoB (He3ayeT)

2. TunoBble KOHTPOJIbHBIE 32/IaHUS WJIM WHbIE MATepPUAJbl, HEOOXOAMMBIE /IS OLEeHKH 3HAHWIA,
YMEeHUil, HABBIKOB M (MJIM) ONbITA JeATeJIbHOCTH, XapaAKTEePU3YIOUIUX ITanbl ()OPMHUPOBAHUS KOM-
NneTeHIUii B Mpolecce 0CBOECHNsI 00Pa30BaTe/IbHOI NMPOrpaMMbl

10.

11.
12.
13.
14.

15.
16.
17.
18.

Bonpocsl k 3auery
OcHOBHBIE aCTIEKThl IKOHOMETPUUECKOTO MOJICIUPOBAHUS. DKOHOMETPUUECKUE MOJIEIH KOJIH4e-
CTBEHHBIX B3aMMOCBSI3€H MEXKy SKOHOMUUECKHUMHU TIEPEMEHHBIMH.
Onucanue SKOHOMHYECKOH J1eATEIHHOCTH C MIOMOIIBIO0 BEPOATBHBIX, IOTHYECKUX, TEOMETPUUYECKUX,
anreOpandeckux mMozeneil. Anredpandeckue MoJenu B GopMe CUCTEMbI yPaBHEHHIA, Y)HJOTCHHEIE,
9K30TCHHBIE TIEpEMEHHBIE, TapaMeTPbl IKOHOMETPUUECKON MOJIENIN, BEKTOPHAS U MaTpUYHAas 3aIHUCh.
CrpykrypHas ¢hopma, npuBeneHHas opma, utoroas popma SKoHOMeTprudeckoit moaemnu. [Tpobme-
Ma UAeHTU(DUKAITIH.
Tumel JaHHBIX: TPOCTPAHCTBEHHEIC, BpEMEHHBIC PSIJIbI, MaHenbHbIe. Crenudukaius 3KOHOMeTprude-
CKUX MOJeliei: omnOKu crenuduKanuu. MeToabl OlleHUBaHUs TapaMeTPOB B SKOHOMETPHUECKHUX
MOJIETISX.
N3mepenue npousBoacTBeHHoi pynkuuu. [Tondop npoussoacTBenHoit pynkiuu. Kpusas o0yueHus
U CTpaTerusi Koproparuu.
DOMIMpudeckue uccienoBanus 3 dexra macimrada mporu3BOJICTBA U KPATKOCPOUHBIX 3aTpaT. KO-
HOMETPHUYECKasi OIIEeHKa SKOHOMHUHU OT MacIITabOB MTPOU3BOACTBA U "KpHUBOM 00yueHus".
[Ipocras Mmonens npeanoxxenus Tpyaa. Pemenne 06 yuactuu B paboueii cune. PezepBHas 3apaboTHas
mnata. Iddext qoxoma u 3pPexT 3amerneHns mpyu U3MEHEHUH 3apa00THOM Tu1aThl. UHaIuBHUIyaibHas
KpUBas IPeaoKEeHHs Tpyaa.
JluckpuMuHaIMs B oruiaTe Tpyaa. MeTosl OIleHKH TUCKpUMHUHAIIUY, Tiporieaypa bnunaepa-
Oakcaku.
OMIUpPUYECKHUE OLIEHKH 3JIACTUYHOCTH MPEJJIOKEHU Tpy/ia 1o 3apaboTHol riare. [Ipobiema
ook BeIOOpKkH. [Ipobnema sHmOreHHOCTH. BTOpoe mokoieHne SMIUpPHIECKUX UCCIeI0BaHNN
npenioXkeHus Tpyaa. Mcnonab3oBaHue BEpOSTHOCTHBIX MOJIENel JUCKpeTHOro BeiOopa: Probit, Logit
u Tobit. DxoHOMeTpHUecKoe MOJenupoBaHue 3apaboTHOM miaTsl. [Iporenypa Xexkmana.
UYenoseueckuit kanutaia. Moaenb HHIAWBUAYATbHOW OT/Ia4M OT BJIOKEHHUM B YEJIOBEUECKHUI KaIUTal.
BriBoa moaenu Munniepa. [IpoGiaemMbl 5KOHOMETPUUYECKOTO OLIEHUBAHUS OTJa4d OT MHBECTUIIUH B
YEJIOBEYECKUIN KaluTall.
[IpuMepsl MakpO SKOHOMETPUUECKUX MoJieeil. MoaenrpoBaHre SKOHOMUYECKOTo pocTta. Mozelnb
Cosnoy. DkOHOMETpHUYECKOE OlleHnBanue moaenu Comoy.
Mogens bokca-/[>)xeHKHHCA.
Monenu BonaruinpHOCTH. OnieHnBanue napamerpos moneneir ARCH, GARCH.
Mogpens ornpeesieHus el Ha qoiarocpoutbie akTuBbl (CAPM).
MuorodakropHbie Mojaenu: MexkBpeMernHas Mojienb (ICAPM), apourpaxuas moaens (APT). Beioop
bakTopoB, TpexdakropHas monenb Dambl-Dpenua.
CTOoXaCTHYECKUH TTPOIIECC CTOMMOCTH aKTHBOB.
EnvHuusblii KOpeHb. TecThl Ha €AMHUYHBIA KOPEHB.
[TpuunnrnOCTS. [Toaxon Durna-IperHmxepa.
Bekropubie Mmoaenu BpemeHHbIX psiioB (VAR). Monens ucnpasienus ommbku (VECM).




19. Tectsl Ha kounTerpauuto. [logxon Moxancena.

Kpurepun onenuBanus:

e oreHka «3ader» (50-100 6aymoB) BRICTABISIETCS, €CIIM M3JI0’KEHHBIN MaTepral (aKTUIeCKH BEPEH,
acIMpPaHT JIEMOHCTPUPYET HalIW4yMe IIIyOOKHX HCUEpIIBIBAIOLIMX 3HAHUI B 00ObeMe NpOiAEeHHON
MIPOrpaMMbl IUCIUILIMHBI B COOTBETCTBUH C MIOCTABJICHHBIMH IPOTPAMMOI Kypca LEeNsIMHU U 3aja-
yaMy OOYy4eHHUs; NpPaBUIIbHbIE, YBEPEHHBIE AEUCTBUS 110 NMPUMEHEHHIO MOJYYCHHBIX 3HAHMHA Ha
MPAaKTUKE, TPAMOTHOE U JIOTHYECKH CTPOMHOE HM3IJI0KEHHE MaTepuaia Mpu OTBETE, YCBOCHHE OC-
HOBHOH U 3HAaKOMCTBO C JOIOJHUTEIBHOM JIUTEPATYPOH;

e oreHka «He3auer» (0-49 6amioB) BHICTABIACTCS, €CIM OTBETHI aCHUPAHTa HE CBSI3aHBI C BOIPOCA-
MU, HAJIM4YKME IpyObIX OUIMOOK B OTBETE, HEMIOHMMAaHUE CYLUTHOCTH U3J1araéMoro BOIpoca, HeyMe-
HUE NPUMEHATh 3HaHUs Ha PAKTHKE, HEYBEPEHHOCTh U HETOUHOCTh OTBETOB Ha JIONOJIHUTEIbHbIE
Y HaBOJSIIME BOIPOCHI.

Keiic-3apanue
3ananue.
1. ChopmupoBaTh 6a3y CTaTUCTUICCKUX JAHHBIX IO CICAYIONINM MEPEMEHHBIM: JOXOIHOCTH OE3PHUCKO-
BOTO aKTHBAa, JOXOJHOCTb DPBIHKA, JOXOJHOCTU MATH AaKTHBOB, BHIOPAHHBIX OOYYAIOIIMMCS CaMOCTOS-
TEBHO U MPUHAIICKANIUX BUY SKOHOMHUYECKON JESATEIHLHOCTH COTJIACHO HAIMPABICHHOCTH 00pa3oBa-
TEJILHON IpOorpaMmbl (Harpumep, HCTOUHUK nHpopmanuu — MMBB).
2. BeIMOTHUTH OMUCATENbHBIA aHATN3 UMEIOIINXCS TaHHbIX. CeNaTh BHIBOIBI.
3. [locTpouth MojeNU ISt ONMUCAHUS U IPOTHO3UPOBAHUSI TIOXOAHOCTH BIOpaHHBIX akTHUBOB. [locnennue
MATh HAOJIO/ICHUN HCIIOB30BATh B KAUECTBE IK3aMEHYIOIIEH BIOOpKU. CrenaTh BHIBOIBI.
4. IocTpouTh MOAENH AJISl PUCKA UHBECTULIMI B BRIOpaHHbBIE aKTUBBL. CllenaTh BHIBOJIBI.
5. Pe3ynbrarsl 0hOpMHUTE B BUJIE MOSCHUTEIIBHOMN 3aITHCKH.

HHCTpyKIMS W/HIH METOAHYECKHE PEKOMEHIAIUH 110 BHINOJIHEHHIO

B kauecTBe MH(OPMAIIMU HCIIOJIB30BATh JOCTYIIHBIE B CeTH VIHTEpHET CTaTUCTHYECKUE JaHHbIE.

Moenu IO/KHBI OBITH TIOCTPOEHBI C HCIIOJIB30BAHMEM JIFOOOr0 IaKeTa MPUKIaTHBIX MPOrpaMMm —
Eviews, Excel, SPSS u ap. 6e3 orpaHu4eHus1.

Kpurepun oueHuBaHmsi:

25 6amna — Kelic-3agaHue pemieHo BEpHO, pe3yibTaTbl HHTEPIPETUPOBAHBI, UCIIOIb30BAINCH IIPU pelIe-
HUU a/ICKBaTHBIE METOBI;

15 6anna — Kelic-3agaHue pemeHo BEpHO, OTCYTCTBYIOT KOMMEHTapHM K PEIICHHI0, OCHOBaHHbIE Ha
aJIeKBaTHBIX METOAAX;

0 6amnoB — Kelic-3a1anue penieHo HEBEPHO.

Tembl HHAUBUAYAJIBHBIX TBOPYECKHUX 3aJaHui

NuauBuayajibHble TBOPUYECKHE 321aHUA:

MopenupoBaHue JOXOAHOCTEN M pUCcKa (PUHAHCOBBIX aKTHBOB Ha POCCUIICKOM pBIHKE.
MonaenupoBaHue MPEUIOKEHUS TPYa.

OrneHka JUCKpUMHUHALIMY B OIUIATE TPYAa HA POCCUHCKOM PBIHKE.

MopenupoBaHie YJKOHOMHYECKOTO POCTA.

MopenupoBaHie HHHOBAIMOHHON €ATEIbHOCTH 10 JaHHBIM O POCCUMCKHUX PETHOHAX.
MonenupoBaH#e ypOBHS MPECTYITHOCTH 10 TaHHBIM O POCCUHCKUX PETHOHAX.
JleTepMUHAHTHI YPOBHS JKU3HU HACEJIECHUS.

MopenupoBaHue JeTEPMUHAHT BHEITHEAKOHOMHYECKON JACATEIBHOCTH.
MopenupoBaHue AeSITeTbHOCTH MAJIBIX MPEANPHUITUN Ha YPOBHE PErHOHOB.

0. JlerepMUHAHTHI [IeH HA )KUJIhe HA BTOPHYHOM PHIHKE HEJBIKUMOCTH.

1. JlerepMHHAHTHI 1IeH HAa HEPTB.

12. PeliTuHT OAHKOB: MOJEIA U METOIBI.

13. Jlunamuka u pakTopsl HHPIALUN B COBPEMEHHON POCCUHCKON SKOHOMHUKE.

14. TIporno3upoBaHue CIOT-Kypca poccuiickoro pyoss k goiutapy CIIIA.

15. Jlunamuka u nerepmuHantsl BBIL.

RRO©oOo~NoO~WNE



16.
17.
18.
19.
20.
21.
22,
23.

AHanu3 AeTepMUHAHT 3apa00THOM MIaThl U I0XO/O0B.

DKOHOMETPUUYECKUI aHAJIU3 CIIPOCa Ha AJIEKTPOIHEPTHIO.

MopenupoBaHue U TPOTHO3UPOBAHUE COBOKYITHBIX MHBECTULIUMN.

DMIMpryecKast OlleHKa OTJa4uM OT YEJIOBEYECKOro KamuTana.

MonenupoBaHue IETEPMUHAHT POZHUYHON TOPTOBIIH (ITOKA3aTeh BBIOUPACTCS ACIIUPAHTOM).
MonenupoBaHue IETEPMUHAHT TUIATHBIX YCIYT HACEJICHHUIO.

MonenupoBaHue IeATEIHPHOCTH TPAHCTIOPTHON OoTpaciu (MoKa3aTellb BEIOUpAeTCs aCIUPAHTOM).
MonenupoBaHue 1eATeIbHOCTU CTPOUTEIBHON OTpaciu (IIoKa3aTeslb BHIOUPACTCS aCIUPAHTOM).

Kpurtepuu oneHuBanus:

30 GamioB - conep:kaHue pabOTHI MOJTHOCTHIO COOTBETCTBYET TEME; INIyOOKO M apryMEHTHPOBAHO
pacKpbIBaeTCsl TEMa; JIOTHUECKOE U MOCIeI0BaTeIbHOE U3JI0KEHUE MBICIICH; HATMCAHO MPaBUIILHBIM
JUTEPATYPHBIM S3bIKOM U CTHJIMCTUYECKH COOTBETCTBYET COACPKAHMIO; 3aKIIOYEHHE COJAEPIKUT BhI-
BOJIbI, JIOTUYHO BBITEKAIOINE U3 COACPHKAHUSI OCHOBHON YacTH;

20 6anoB - TOCTATOYHO MOJHO U yOeIUTENbHO PACKPBIBACTCS T€Ma ¢ HE3HAUYUTEIbHBIMU OTKJIOHE-
HUSIMU OT HEE; B OCHOBHOM YacCTH JIOTMYHO, CBSI3HO, HO HEAOCTATOYHO MOJIHO JI0Ka3bIBAETCS BBIABU-
HYTBII TE3UC; UMEIOTCS HEe3HAUUTENbHbIC HApYIICHUS MOCIEI0BATEILHOCTH B M3JI0KEHUH MBICIICH;
3aKJIFOYEHUE COJEPKUT BBIBObI, JIOTUYHO BBITEKAIOLIUE U3 COACPKAHUS OCHOBHON 4acTu;

5 GaisoB - B OCHOBHOM pAacKpbIBA€TCs T€Ma; JIaH BEPHBIM, HO OJHOCTOPOHHUN WM HEAOCTATOYHO
IIOJIHBII OTBET Ha TeMy; OOHapYXUBAETCsI HEAOCTaTOYHOE YMEHHUE JielaTh BBIBOJBI U 000O0IIEHNUS;
BBIBOJIbI HE MOJIHOCTHIO COOTBETCTBYIOT COJIEPKaHHI0 OCHOBHOM YacTH;

0 GayyoB - TeMa MOJHOCTbIO HEPACKPBITA; XAPAKTEPU3YETCsl CIIyHalHbIM PacIOIOKEHUEM MaTepHa-
J1a, OTCYTCTBUEM CBSI3U MEXKIY 4acTSIMM; BbIBOJbI HE BBITEKAIOT U3 OCHOBHOW 4aCTH; MHOTOYHUCIICH-
HbI€ 3aMMCTBOBaHUS TEKCTA U3 APYTUX UCTOUHUKOB.

Bonpochl 1J151 KOJUIOKBUYMOB, co0ece10BaHUsI

Moayb 1 «IkoHOMeTpHYECKOe MO/IeJINPOBAHUE MPOCTPAHCTBEHHBIX TAHHBIX»

1.

OcHOBHbBIE aCTIEKThl IKOHOMETPUUECKOTO MOJICIUPOBAHUS. DKOHOMETPUUYECKUE MOJIEIH KOJIH4e-
CTBEHHBIX B3aUMOCBSI3€H MEXKIY SKOHOMUUYECKHUMH TIEPEMEHHBIMH.

Onucanne SKOHOMHYECKOH 1eATeIHbHOCTH C MIOMOIIBI0 BEPOATBHBIX, IOTUYECKUX, TEOMETpHYe-
CKHX, alre0pandecKux Mojieneit. Anredbpandeckue Moaeiu B opMe CUCTEMBbl YPaBHEHHH, H]10-
T€HHBIE, SK30T€HHbIE IEPEMEHHBIE, TapaMeTPbl SKOHOMETPUUECKOIN MOJIENTH, BEKTOPHAs U MaT-
puuHas 3anuch. CTpykTypHas ¢popma, npuBereHHas (opMa, UTOrosas popma SKOHOMETPUUECKON
moaenu. [IpobGrema naeHTHPUKAITUH.

Tunel TaHHBIX: MPOCTPAHCTBEHHBIC, BDEMEHHBIE Psi/Ibl, TaHeNbHBIC. Crernudukaims Y3KOHOMET-
pUYECKHX MoJiesIel: ommoku crieruukanud. MeTobl OlleHHBaHUs TapaMeTPOB B SKOHOMETPH-
YECKUX MOJICIISX.

N3mepenue npousBoacTBeHHOM GpyHkuu. [Tondop npousBoacreennoi ¢pynkiuu. Kpupas 00y-
YEHUS U CTPATETHs KOPIOPAIIUH.

DMIpudeckue uccienoBanus 3gpdexra macutabda Mporu3BOICTBA U KPATKOCPOUHBIX 3aTpar.
DKOHOMETpPUYECKas OIEeHKa 5KOHOMUH OT MacIITabOB MPOU3BOJICTBA U "KPUBOI1 0OyueHus".
[Ipocras Mmonens npeanoxenus Tpyaa. Pemenne 06 yaactuu B paboueii cune. PezepBHas 3apa-
6otHas mata. Dddekt moxona u dPpdeKT 3amernieHus: Tpu K3MEHEHUH 3apaboTHOM miatel. MHIm-
BHlyaJIbHasl KPUBAsl PEJIOKEHUS TPY/Ia.

JluckpuMuHAIKS B oIuiaTe Tpyaa. MeTosl OIeHKH TUCKpUMHUHAIIUNY, Tiporieaypa baunaepa-
Oakcaku.

DOMITMPUYECKHE OIICHKHU dJIACTHYHOCTH MPEANIOKEHUs Tpyia mo 3apadboTHoil mnate. [Ipobiema
omuOku BEIOOPKH. [Tpobnema suoreaHoctr. BTopoe nokojeHne SMIupruaeckux UCClIe0BaHUN
npenoXeHus Tpyaa. FMcrnonb3oBaHue BEpOSTHOCTHBIX MOJIENEH TUCKPETHOTO BhIOOpa: Probit,
Logit u Tobit. 9xoHOMETpHYECKOE MOJICTpOBaHKEe 3apaboTHOI iathl. [Iporeaypa Xekmana.
UYenoseyeckuit kanuraia. Moaenb HHAUBUAYAJIbHOW OTJAa4U OT BJIOKEHUI B UEJIOBEUECKUI Kallu-
Tan. Bersoa Mmoaenn Musrtiepa. [IpoGieMbl 5KOHOMETPHUYECKOTO OIIEHUBAHMS OTJJAYl OT HHBECTH-
LU B YEJIOBEYECKHUM KaUTal.



10. IIpuMepsl MakpoO SKOHOMETPUYECKUX MoJeIel. MoaenupoBaHre dKOHOMUYECKOro pocta. Mo-
nenb Cosioy. DKOHOMETPUYECKOE olleHuBanue moaenu Cooy.

MopnyJb 2 «JKOHOMETpPHYECKOEe MO/IeJINPOBAHNE BPEMEHHBIX PSA10B»

Mogaens bokca-J>keHKHHCA.

Monenu BonatuinbHocTH. OnennBanue napametpos moaeneii ARCH, GARCH.

Mojenb ornpeesieHus meH Ha qoarocpounsie aktuBbl (CAPM).

Mmuorogakropasie Mmoaenu: mexspeMeHHas mojiensb (ICAPM), apOutpaxuas monens (APT). Bol-
60p dakTopoB, TpexdakTopHas Moaesb Pambi-DpeHya.

CToxacTU4eCKHil MpoIecc CTOMMOCTH aKTHBOB.

Envauunbiil kopeHb. TecTbl Ha €IMHUYHBIA KOPEHb.

[Ipuuunnocts. [logxon Durna-I'peitnmxepa.

Bekropusie moaenu BpemeHHbIX psiioB (VAR). Monens ucnpasienus ommmbku (VECM).

TecTsl Ha KouHTerpauio. Iloaxon MoxaHcena.

el N

© oo NG

Kpurepuu onenuBanus:

e 10 6amioB — OTBETHI BEpHBI, 0€30INOOYHbI, TOUHBI, IOHUMAaHUE CYLIHOCTH HU3JIaraéMoro BO-
npoca.

e (0 GayioB — OTBETHI HE CBS3aHbI C BOIIPOCAMH, HaJM4ue rpyObIX OMMOOK B OTBETE, HEMOHUMA-
HUE CYIIHOCTH M3JaraéMoro BoIpoca, HEyMEHUE MIPUMEHSTh 3HaHUS Ha MPAKTUKE, HEYBEPEHHOCTh U He-
TOYHOCTh OTBETOB Ha JIOMOJHUTEIbHbIEC U HABOAIINE BOIIPOCHI.

JlabGopaTropHbie padoThI
TemaTuka j1adbopaTopHbIX padoT MO pa3aejaaM U TeMaM

Moaysb 1 «IkoHOMeTpHYECKOEe MO/IeJINPOBAHNE NPOCTPAHCTBEHHBIX JAHHBIX»

Tema 1.1. «DxoHOMETpHYECKast MOJIENb U TPOOIEMbI SKOHOMETPHUIECKOTO MOICTTUPOBAHUS
Jlabopatopuas pabora 1. Cenudukaiius 5KOHOMETPUIECKHUX MOjIejei B Eviews.

Tema 1.2. «Onenka mpon3BOACTBEHHBIX QYHKIMNA U QYHKIIUI 3aTpaT»

Jlaboparopnas padota 2. Ouenka npousBoacTBeHHON Qpynkuuu Ko66a- lyrnaca.

Tema 1.3. «DKOHOMETPHUECKOE MOJIEITHUPOBAHUE PHIHKA TPYIa»

Jlaboparopnas padota 3. OueHka npeanoxKeHus TpyAa U AUCKPUMHHALIUY TI0 3apa00THOM IaTe.
Tema 1.4. «Moaenu MaKpOIKOHOMHKH)

JlaGopatopHas pabota 4. Monens Coinoy.

MopnyJb 2 «KOHOMETPHYECKOE MOIeJINPOBAHNE BPEMEHHBIX PSAI0B»

Tema 2.1. «DKoHOMETpHUYECKHE MOJIETN U METO/Ibl aHAJIN3a BPEMEHHBIX PSAA0B)
Jlaboparopnas padota 5. Mozaens bokca-/[>keHKHHCa U MOJIENIN BOJIATUIHLHOCTH.

Tema 2.2. «MoaenupoBaHue 11eH Ha (PUHAHCOBBIE aKTUBbI MPEAIPUSTUI»

JlaGopatopHas pabota 6. Monens CAPM.

Tema 2.3. «CTallMOHapHOCTh, MPUYMHHOCTh U KOMHTETpalisi (PUHAHCOBBIX BPEMEHHBIX PSIIOB»
JlaGopatopHnas pabota 7. BekTopHbIe aBTOperpeccuu.

Kpurepun onenuBanus:

e 5 0ayyIOB BBICTABIISIETCS, €CJIM OOYUYAIOIIUIACS: a) BBITOJIHIII padOTy B TIOJITHOM 00bEME C CO-
OJ107IeHreM HEOOXO0JMMOIl 1OCIe10BATEIbHOCTH; 0) CAMOCTOSATENBHO U PALMOHAIBHO BHIOpal cienudu-
Kallud MOJIETIeH; B) rpPaMOTHO O(OPMUIT ITPE/ICTABICHHBIN OTYET.

e 0 6anyoB BBICTABISAETCA, €CITU O0YUAIOLIUICS TPAKTUYECKH HE BIIAJICET TEOPETHUECKUM Ma-
TepHaJIoM, JIOMyCcKasi IpyOble OIIMOKH, UCIIBITHIBAET 3aTPYAHEHUS B (DOPMYIHPOBKE COOCTBEHHBIX CYX-
JIeHUH, HeCIOCOOEH OTBETUTH Ha JIOTIOJIHUTEIbHBIE BOIIPOCHI.

e  MakcuManpHOE KOTHYecTBO 0aiutoB — 35 (3a 7 pador).



3 MeToauyeckne MaTepuajbl, onpeaesiiomue Npoueaypbl OLeHUBAHUS 3HAHW, YMEeHUI, HABbI-
KOB M (WJIH) ONBITA AeSITEJbHOCTH, XaPpAKTEPU3YIOIIUX 3TANbI (()OPMUPOBAHUSA KOMIIETEHIIUI

[Tpoueaypsl OLIEHUBAHUSI BKJIIOYAIOT B c€0s1 TEKYLIUI KOHTPOJIb U MPOMEKYTOUHYIO aTTECTALIUIO.

Texkymmii KOHTPOJIb YCIIEBAEMOCTH ITPOBOJUTCS C UCIIOJIB30BAHUEM OLIEHOUHBIX CPEACTB, IPE-
CTaBJICHHBIX B M. 2 JAHHOTO NPUIIOKEHUS. Pe3ysbTaThl TEKyIIEro KOHTPOJIA JOBOJIATCSA O CBEIEHHUS ac-
[IMPAHTOB J0 IPOMEXKYTOUHOM aTTECTALUH.

IIpomexyTouHasi aTTeCTALMA IPOBOIUTCS B GopMe 3a4eTa.

3aueT NpOBOJAUTCS IO PACIMCAHUIO MPOMEXYTOUYHOM aTTecTaluu B ycTHOM BHje. KonnyecTBo
BOIIPOCOB B 3a4€THOM 3a1anuu — 2. OObsBIEHUE PE3yIbTATOB MPOU3BOJUTCS B JIEHb 3aueTa. Pe3ynbrarsl
aTTeCTalluu 3aHOCATCS B BEJOMOCTb M YUYETHYIO KapTOUKY aclupaHTa. ACIHUPaHThI, HE NPOLIEAINE [IPO-
MEXYTOUHYIO aTTECTALUIO MO TpaduKy CeCCUH, JOKHBI TUKBUIUPOBATH 3a/I0JKEHHOCTh B YCTaHOBJICH-
HOM TIOPSIJIKE.



[Ipunoxenue 2
METOAUYECKHUE YKA3AHUSA 11O OCBOEHUIO TNCHUTIJIMHBI

MeTtoauueckue yKa3zaHus apecoBaHbl acIUpaHTaM BceX (popm oOydeHus.

Y4eOHBIM IIAHOM MPEAYCMOTPEHBI CIICAYIONINE BUABI 3aHATHH:
- JICKIIHH;
- Ta0OpaTOPHbBIC 3AHSITHSI.

1. MeTtonnueckne peKOMeHJAALMH IO OPraHu3anuu padoTbl aCHUPAHTOB BO
BpeMs NPOBeIeHNsl JJeKIMOHHBIX 3aHATHI

B xoz€e NeKUMOHHBIX 3aHITHI aCOUPAHTY LEIECO00Pa3HO BECTU KOHCIIEKTUPOBAHUE
yuebHoro marepuana. OOpaiiate BHUMaHUE HA KaTerOpuH, POPMYIHUPOBKH, PACKPHIBAIO-
M€ COAEpKaHNE U3y4aeMOW JUCLMIUIMHBI, HAyYHbIE BBIBOJBI U NPAKTUYECKUE PEKOMEH-
JalUy, TOJIOKUTEIIbHBIA ONBIT B OPATOPCKOM HCKycCTBE. PeKoMeHmyeTcsl 3aiaBaTh Ipe-
MO/IABATENI0 YTOUHSIOME BOIPOCHI IO TEME JIEKLUU.

2. MeToan4yecKkue PeKOMEHJANMHU MO MOATOTOBKEe ACMHPAHTOB K Jadopatop-
HbIM 3aHATHAM

JlaGopaTopHble 3aHATUS CTIOCOOCTBYIOT U3YUEHUIO Haubosiee BaXKHbIX TEM YU4EOHON
JTUCIUTUIMHBL. YTIYOJSIOTCS M 3aKPETUIIOTCS 3HaHUS aCIIUPAHTHI IO PACCMOTPEHHBIM Ha
JEKIUAX BOIPOCAM, Pa3BUBAIOTCS HABBIKA IIPUMEHEHUS YKOHOMETPUYECKUX METOLO0B IS
pelLIeHNs KOHKPETHBIX 3a/1a4.

[Ipu moaroToBKE K J1A00OPATOPHBIM 3aHSATUSM ACIIUPAHT JIOJKEH:

— U3YYHUTh PEKOMEH/IOBAHHYIO YUEOHYIO JTUTEPATYPY;

— U3YYUTh KOHCIIEKTHI JIEKIIUI;

— IIOATOTOBUTH OTBETHI HA BCE BOIIPOCHI 110 U3y4aEMOU TEME;

—I[MACbMEHHO PELIUTD JIOMAIIIHHAE 33JIaHNs], PEKOMEHIOBAHHBIE NIPETIOIABATEIEM IIPU
W3YyYECHUH KaXKJI0U TEMBI.

B npouecce moaroToBkH K J1a00PAaTOPHBIM 3aHATUSAM aCHHPAHTHI MOTYT BOCIIOIb30-
BaThCsl KOHCYJIbTALMSIMU IPENOIaBaTES .

Borpockl, HE pacCMOTpeHHBIE Ha JICKIUSX W JIA0OPATOPHBIX 3aHATHUSAX, JOJDKHBI
OBITh MU3yUYEHBI aCIIMPAHTAMH B XOJI€ CaMOCTOSATEIbHON paboThl. Llenb mpoBeneHus: camo-
CTOATEIBHON pabOTHI 00YUAIOUINXCS — OCBOCHHE TEOPETUUYECKOro MaTepuaia 1o u3ydae-
MO TUCHUIUIMHE, YTITYOJIEHUE U PACIIUPEHNE TEOPETUUECKUX 3HAaHUN; CUCTEMaTU3alHs U
3aKPETUICHUE MOTYYECHHBIX TEOPETUYECKUX 3HAHUM U MPAKTUYECKUX HABBIKOB; (opMUPO-
BaHWE YMEHUH MO MOUCKY U MCITOJIB30BAHUIO CIIPABOYHOM U CIIEUUAIIBHOMN JINTEPATYPHI, a
TaK)Xe JIPyTuX UCTOYHUKOB MH(POPMALIMH; Pa3BUTHE MTO3HABATENIbHBIX CIOCOOHOCTEN U aK-
TUBHOCTU OOYYaIOMIMXCS, TBOPYECKON MHUIIMATUBbI, OTBETCTBEHHOCTH U OPraHU30BaHHO-
CTH; (POPMUPOBAHUE CAMOCTOSITEIBHOCTH MBIILIEHUS, CIIOCOOHOCTEH K CaMOpa3BUTHIO,
caM000pa30BaHUI0, CAMOCOBEPIICHCTBOBAHUIO U CaMOpeaM3alliy; pa3BUTHE HAy4YHO-
MCCJIEI0BATENbCKUX HABBIKOB; (POPMUPOBAHUE YMEHHMS MPUMEHSTH MOJTYyYEHHbIE 3HAHUS
Ha IpakTuKe (MpoPecCHOHATIBHON A TEIbHOCTH).

KoHTposnbs camocTosTensHOM paboThl aCHUPAHTOB HAJ y4eOHOUM TporpaMMoit Kypca
OCYILECTBIISIETCA B XOJI€ 3aHATUH METOJOM YCTHOI'O OIPOCa WIH IOCPEACTBOM TECTUPOBA-
Hus. B xo/e camocTosTenbHONM paboThI KaX bl aCIUPAHT 00s3aH MPOYUTATh OCHOBHYIO U
II0 BO3MOXXHOCTH JONOJIHUTENIBHYIO JUTEpPATypy IO U3y4aeMOM TEM€, JOIOJIHUTH KOH-
CIIEKTBI JICKIIUHA HEAOCTAOLIMM MAaTEPUaAIOM, BBIIIMCKAMU U3 PEKOMEHIOBAaHHBIX ITEPBOUC-
TOYHHUKOB. BBIIEINTh HEMOHATHBIE TEPMUHBI, HANTH UX 3HAYEHUE B SHUUKIONEINYECKUX
CJIIOBapsX.

JIns MOATOTOBKY K 3aHATHAM, TEKYIIEMY KOHTPOJIIO U IPOMEKYTOYHOM aTTeCTAllMU



aCIHUPaHThl MOTYT BOCIIOJB30BATHCS AJIEKTPOHHO-OMOIMOTEYHBIMU CHCTEMaMH. Takxke
oOyuJaroluecss MOTyT B35Th Ha IOM HEOOXOIUMYIO TUTEpaTypy Ha a0OHEMEHTE YHUBEPCHU-
TETCKOI OMOJIMOTEKU WIIM BOCIOIb30BATHCS UNTATIBHBIMU 3aJIaAMHU.

3. MeToanyeckue peKOMEHAAIUM K COCTABJIEHUIO ONIOPHOI0 KOHCIIEKTA

MO>XHO MOJITOTOBUTH OMOPHBIM KOHCIEKT B BHJI€ Pa3BEPHYTOrO IJlaHa OTBETa Ha
OJIMH WJIM HECKOJIbKO BOIIPOCOB, BHIHOCHMBIX Ha MpakTtuyeckoe 3aHsTue. CocrtaBieHue
OTOPHOT0 KOHCIEKTAa MPEACTABISIET COOO0M BHJI BHEAYJUTOPHON CaMOCTOATENbHON paboThl
acrupaHTa Mo CO3/IaHUI0 KpaTKOW MH(OPMAIMOHHOW CTPYKTYpbI, 0000IIaroeil u oTpa-
Karolen CyTh Marepuaia JICKIUU, y4eOHHKa, APYTUX UCTOYHUKOB HH(opManuu. Onop-
HBIM KOHCITEKT TIPU3BaH BBIICIUTH IJIaBHBIE OOBEKTHI U3yUEHUS, 1aTh UM KPaTKYIO Xapak-
TEPUCTUKY, HCIOJb3Ys] CUMBOJBI, OTPa3uTh CBS3b C APYrUMHU 3iieMeHTamMu. OCHOBHas
1[eJIb ONIOPHOTO KOHCIIEKTa — YCHJIUTh MOHUMAHUE U OOJIETYUTDH 3alIOMUHAHUE MaTepuaa.

OCHOBHBIE PEKOMEHIAINY K COCTABJICHUIO OMIOPHOTO KOHCIEKTA:

— 00BEM OMOPHOTO KOHCIIEKTa - MPUMEPHO OAHA cTpaHuua ¢popmata A4 wiu aBe
ctpanuiibl ¢popmata AS (popmMar cTpaHulbl B TETPaaM), TEKCT JTOHKEH OBITh TAaKHM, YTO-
OBl €ro MOKHO OBLIIO BOCTIPOM3BECTH 32 2-4 MUHYTHI;

— CTPYKTYPHOCTh — MaTepHall KeJaTeJIbHO pacrojaratb MajlbIMU JIOTUYECKUMHU
OJ0KamMu, T.€. OH JOJDKEH CO/IePKATh HECKOJIBKO OTACIBHBIX MMyHKTOB, BMECTE C TEM TEKCT
JOJHKEH OBITh HAIJIATHBIM M MOHSATHBIM. B €ro cocTaBieHHM HCTOJB3YIOTCS pa3IUYHbIC
0a30BbIC TTOHATHS, TEPMUHBI, 3HAKH (CUMBOJIBI) — OMOPHBIE CUTHAIBI. OMOPHBIA KOHCIIEKT
MOJKET OBITh MPEACTABICH CUCTEMON B3aMMOCBSI3aHHBIX T€OMETPUUYECKUX (PUTYD, COAEP-
Kamux OJOKH KOHIEHTPUPOBAHHON MH(POPMAIMHN B BUE CTYMEHEK JOTHYECKON JIECTHH-
1B, PUCYHKA C JOTIOJIHUTEIBHBIMU dJIEMEHTAMH U JIp.;

— aKICHTUPOBAHUE — JJIA JYYIIEro 3allOMUHAHMUSI OCHOBHOTO CMBICIIA, TJIABHYIO
UJICI0 BOMPOCA 11eJ1eCO00pa3HO BBIACIUTH (MIPUPTOM: APYTUM, >KHUPHBIM, KYPCUBOM HIIU
MCIIOJIb30BaTh Pa3HbIC IIBETOBBIE BApUAHTHI OPOPMIICHUS TEKCTA).

[IpumepHbIN MOPSJIOK COCTABICHUS OMIOPHOTO KOHCIEKTA:

— O3HAKOMJICHUS C MaTEepPHAJIOM MU3y4aeMOi TeMBI MO0 TEKCTY JIEKIIUU, PEKOMEH 10~
BAHHOM OCHOBHOW W JIOTIOJHUTEIBHOM JTUTEPATYPHI;

—  BBIJICJICHHE TJIABHOTO B M3y4a€MOM MaTepHalie, COCTaBIIeHNE OOBIYHBIX KPATKUX
3aMucei;

— 1oa0Op K JAaHHOMY TEKCTY ONOPHBIX CUTHAJIOB B BHUJIE OTMEIBHBIX CJIOB, OIpe-
JICJICHHBIX CXEM, PUCYHKOB, rpadMKOB, TaOJIHII,

— TPOAYMBIBaHHE CXEMAaTUYECKOTO CIOco0a MpenCcTaBIeHHs N3YYSeHHOTO MaTepu-
asia, CTI0JIb30BaHUE PA3TUYHOTO MpUQTa U T.11.;

— COCTaBIIEHHE OMOPHOTO KOHCIIEKTA.

4. MeToanyecKkne peKOMEHIAINHU N0 PelleHnI0 Kelic-3aJaHus

B nemsx pacmupeHus U 3aKpEIUICHUs IIOJYYEHHBIX 3HAHUM NPU M3YYEHUM [AHHOW AMCLMIIIMHBI, ACIHUPAHTY
IIpEeAIaraeTcsi OTBETUTh Ha BOIIPOCHI CUTYALIMOHHBIX 3a4aHUM.

BrlnonHeHne CHUTYallMOHHOIO 3aJaHUsl HpeciefyeT IJIaBHYH Lelb — HCHOJb30BaTh BO3MOXHOCTU aKTHBHOTO,
CaMOCTOSATENILHOTO 00Y4YEHHsI B COYETaHUH C IPYTrUMHU popMaMy YUeOHBIX 3aHATHH 1 3a/laHNH 110 AUCIMILUINHE.

BrInonHeHre MHAMBHYaIbHOTO 331aHKsI B TEUEHHE CEMECTpa M03BOJIIET pelaTh CIeyIOMne 3aa4l 00y YeHHs:

- IITy0’Ke N3y4YUTh OTAENbHBIE TeMbl y4eOHOH NUCIUIUINHBI;

- UETKO U IIOCJIEJ0BATEILHO BBIPAKATh CBOU MBICIIH.

Ilepen penienueM Kelc-3afaHusi JOJDKHO OBITH IOJHOCTBIO NPHUBENEHO €ro ycioBue. CaMo pelieHHe cieayer
COTIPOBOXKIATh HEOOXOTUMBIMH pacyeTaMi M MOSCHEHUSIMH C YKa3aHHEM IPHUMEHIEMBIX (OPMYJI, aHATH30M H BEIBOJAMH.

B mpouecce MosiCHEHMs pELIEHUS BAKHO YUUTBIBATH ITUKY, KPAaTKOCTb M YETKOCTb HU3JI0KEHUS CBOEH IO3ULIMH,
Ipo¢heCCHOHANBHBIHN MOIX0/ K PELIICHNI0 IPpo0IeM, HaydHBIH TIOAX0, YMEHHE GOPMYINPOBAaTh 0OOCHOBAaHHBIE BEIBOIHI.

5. MeTroanveckne peKOMEHJAINH M0 BHINOJTHEHHI0 HHAHBHAYAJIbHBIX TBOPYECKHUX 3aJaHU.



CoriacHO BEIOpAaHHOM TeME BBINOJHIETCS] SKOHOMETPHUYECKOE UCCIIEAOBAHNUE T10 CIIYIONIEH cXeMe.

1. ®opMyIUpYIOTCSI KOHKPETHBIC I'MITOTE3BI, MTOUISKAIINE TEOPETHIECKOMY 00OCHOBAHUIO MJIM 3MIHMPHYECKOH Tpo-
Bepke. OOBsICHSACTCS, B YEM 3aKJIIOYACTCS aKTyaJbHOCTh AAHHBIX THUIIOTE3 C HAy4HOW TOUYKHM 3peHus. [Ipu aToM HeoOxoanmo
00paTUTh BHUMaHHUE Ha TO, YTO LEJIbIO MCCIIEIOBAHUS JOJKHO OBITh OOBSICHEHHE SKOHOMHYECKUX SIBICHUH. 3/1€Ch XKE CIEAYET
0XapaKTepHU30BaTh KOHTEKCT HCCIICAOBAHUS C TOUYKH 3PEHUS MPOOJIEM SKOHOMHYECKOH WM COLMAIBHOM TOJIMTHKH, CBS3aH-
HBIX C TeMOH paboThl. JlaTh KpaTkuil 0030p aJbTEpPHATUBHBIX TOUEK 3PEHUSI W/MITH MPEAJIONKEHUH JJIsl PELICHUS STHX MPOOIIeM.
OOBSICHUTD, KAaKMM 00pa3oM pe3yJIbTaThl pacdeToB MOTYT OBITH HCIIOJB30BaHBI MPH OLIEHKE CYHIECTBYIOIINX HPEUI0KEHHH,
pacueTe napaMeTpoB YKOHOMHUYECKON MOIUTUKYU, BHECEHUIO MONIPABOK B 3aKOHOJATEIbCTBO U T.II.

Pexomenayercst onucath U OLEHUTH PE3YyJbTaThl MCCIIEAOBAHUI 10 BHIOPAHHOW TeMe M W3BECTHBIC IOAXOMBI K ee
n3ydeHuto. Henb3s HU B KOeM ciydae OrpaHHYMBATHCS TOJBKO IEPEYHEM aBTOPOB. B cuTyanmu Moan(uUKanuu H3BECTHOM
TEOPETHYECKOH MOJIENIN, OIIMCHIBACTCS ee popMalibHast CTpYKTypa. HeoOxoanmMo o0CyanTh KOJIMYECTBEHHBIE Pe3yIbTaThl, 1M0-
JIy4E€HHbIe APYTMMH HCCIIEe0BaTEIsIMU (IO APYTUM PETHOHAM, CTpaHaM H T.II.), OOBSICHUTD, YeM OTIMYAETCs MpeiaraeMbli
MOJIXOI, KaKHe Pe3yNbTaThl PACCYMTHIBACT MOJYYHUTh aBTOp. O030p IUTEpaTyphl TECHO CBS3aH C MOCTAHOBKOW 3a/lauu Uccie-
JIOBaHUS.

2. ITonpoOHO ONMUCHIBAIOTCSI KICTOYHUKH, CTPYKTYPa, METOJIBI pacueTa UCIIOIb3yeMbIX B aHaIN3e IepeMeHHbIX. JloiK-
HBI OBITH yKa3aHbl JOCTOMHCTBA U HEAOCTATKH HCIIOJIb3yEMOW B AIMITMPHUECKOM aHaJIN3e BHIOOPOYHOM COBOKYMHOCTH. B ciy-
yae cleJoBaHus (IOCTPOCHUS) KaKOW-THO0 TeOpeTHUecKoil Moaenu HeoOX0IMMO ONucaTh MaTEMAaTHUECKU €€ OCHOBHBIC Ia-
paMeTphl, OCTAHOBUTHLCS HA CBSI3M MEXK/1Y MOJIEIIBIO U IaHHBIMHU, OOBSICHUTB, B KAKOI Mepe OHa OTBEYaeT Ha BOIPOCHI, IIOCTaB-
JICHHBIE B TIEPBON YacTH padOTHI.

3. Ilpencrasnsiercs: GOpMyITUPOBKA SKOHOMETPHUUECKOI MOJEIH, ONUCHIBAIOTCSI METO/IbI pacuyeTa 3aBUCHUMBIX U He3a-
BHUCUMBIX [IEPEMEHHBIX HA OCHOBE UMEIOIUXCS JAHHBIX U 0O0OCHOBaHME UX BKJIIOYEHHUS B MOJIENIb C TOUKH 3pEHHsI SKOHOMUY e-
ckoil Teopur. [IpoBOAMTCS aHAIM3 ONMUCATENBHBIX CTATUCTHK. [IpencTaBistorcst TaONU4HO U rpaduyecku opopMIICHHBIE CO-
IJIACHO MpPaBUJIaM PE3YJIbTaThl SKOHOMETPHYECKUX PAacCueTOB, 0OOCHOBBIBAETCSI HA OCHOBE COOTBETCTBYIOIIUX CTATHCTHYECKHUX
KPHUTEpUEB aJIeKBATHOCTh MOCTPOEHHOW Mojenu/mMoneneid. JlaloTcs BO3MOXKHBIE CIOCOOBI MHTEPIIPETALUK MOJTYyYSHHBIX pe-
3yJIbTaTOB UCCIIEIOBaHUS B CBETE SKOHOMHUYECKOW TEOPUH M MX MpPaKTHYeCKas 3HaunMOCTb. OOBsICHSIETCS] B KaKOW Mepe MoJ-
TBEPIKJJAIOTCS/ONPOBEPTalOTCsl TUIOTE3bl HCCeN0BaHus (M3 mepBoi yacTH). B OuOnmorpaduyeckoM CnHcKe yKas3bIBalOTCS
OCHOBHBIE HCTOYHHMKH, Ha KOTOPBIE OBLIHN CAEIaHbl CChUIKU.

TpeboBanus K OPOPMIICHHIO 33 JaHHS.

[osicanTenpHas 3ammcka opopmirsiercs cormacHo TpeboBaumii [OCT 7.32-2001 «OT14eT 0 HayIHO-HCCIeI0BATENBECKOM pabdo-
te. CTpyKTypa 1 npaBuia 0(hOPMICHUS.

6. MeToau4ecKkue yKa3aHHusl 10 BHITIOJTHEHHIO JIA00PATOPHBIX padoT

JlabopatopHast pabota 1. Crenudukarys 3JKOHOMETPUIECKUX Moieneit B Eviews.
TpanuIuoHHOH 3aaueil SMIMPUYSCKUX HCCICIOBAHUA B MUKPOIKOHOMHKE SIBJISICTCS OLCHUBAHHE KPHBBIX DHIEII.

OpHCT DHrenb YCTaHOBWII, YTO IPHU YBEJIHUEHHH J0X0Ja CEMBH JI0JIS PAacX0JI0B Ha MUTaHHE YMEHbIIaeTcs (3akoH DHrens). B
COBPEMECHHBIX MHKPOIKOHOMHYECKUX TEPMHUHAX ATO O03HAYACT, YTO IJACTUIHOCTH PACXOIOB HAa MUTAHUE IO JOXOIY MCHBIIE
emmunibL” TIpH 5TOM HMEIOT B BHJIY, YTO €13 SABIACTCS HEOOXOAMMBEIM TOBAPOM, a HE MPEIMETOM POCKOLIH. 3aBHCHMOCTH
pacxoIoB Ha MPHOOPETEHNE HEKOTOPOTO BHIA TOBapa OT JOXOMOB Ha3BIBACTCS Kpugou JHeens. B HacTosIIee BpeMs IPUHSITO,
KaK IPaBHJI0, BMECTO J0X0/a PACCMATPUBATH MOJIHBIE PACXOIBI.

@aiin expend.wfl comepxutr gaHHBIe, NONyYSHHBIE U3 apXuBa JaHHBIX xypHaia Journal of Applied Econometrics.
JIist HammX 1eneit Mbl B3sUTH IaHHBIE O TOJOBBIX Pacxo/ax Ha MUTaHUe, OTJBIX U JAPYTHe TOBAPHI 32 TIEpUOJ ¢ OKTAOps 1986 .
1o ceHTsIops 1987 r. (427 nabmoaenwuii). Onucanue nepeMeHHbIxX: f3 — pacxo/pl Ha MUTaHKE CEMBU B TOJUIAHICKHX I'YJbIEHAX
(Dfl); v3 — pacxomst Ha otasix, Dfl; tot3 — monmbie pacxomsl, Dfl; prov — mpoBuHIKS, B KOTOPOH MPOKUBAET CEMbsI; Feg — pe-
rHOH npokuBanust; SCl — conmanbueiii knace (1 — HIWKHUER Kiace, ..., 5 — BepXHUE Ki1acc); NAhM — YUCIIo YJIEHOB CEMbU CTap-
ure 11 ner; durb — crenens ypoanusaiuu (1 — ManeHbKas JepeBHs, ..., 13 — GounbIoii ropos); Nch06 — uucno gereit muamie 6

net B ceMbe; NCh711 — uucino gereit ot 7 mo 11 aer; nch1217 — uncino geteii ot 12 go 17 ner; nchl8 — wucio nereii crapiie 18

JICT.
Brrauciaum OIINCATCIIbHBIC CTAaTUCTUKHN JJIA BCEX TIEPEMEHHBIX (B OKHC rpynIibl
View\Descriptive Stats\Individual Samples).

Crarucruka F3 TOT3 PROV | REG | SCL |[NAHM|DURB [NCH06| NCH1217 |[NCH18| NCH711
Cpennee 6890,88 | 3576281 | 7,28 | 3,37 | 3,16 | 2,18 | 8,26 | 0,27 0,23 1,12 0,25
Menuana 6838,43 | 31847,12 | 7,00 | 4,00 | 3,00 | 2,00 | 8,00 | 0,00 0,00 1,00 0,00
Makcumym 17270,75 | 124564,20 | 13,00 | 6,00 | 500 | 500 | 13,00 | 3,00 2,00 4,00 3,00
MuHuMyMm 883,98 8728,86 1,00 | 1,00 1,00 | 1,00 | 3,00 | 0,00 0,00 0,00 0,00
CTanaaprioe | 574594 | 1805331 | 3,02 | 142 | 1,09 | 088 | 295 | 063 | 054 | 1,04 | 057
OTKJIOHCHHUEC
"HamoMH#MM, 4TO STACTHYHOCTH Y MO X - 3TO XY d[In y]/d[In x]. Oxa moxa3siBaer, Ha CKOIBKO

X

IIPOLICHTOB U3MECHSACTCS Y, €CIIM X YBCIIMYMBACTCA Ha 1%.



Acummerpust 0,29 1,47 -0,25 | -003 | -0,44 | 101 | 011 | 233 2,29 0,24 2,29
Okcrece 3,23 6,42 223 | 167 | 221 | 388 | 1,70 | 7,79 7,07 1,96 7,56

JUtst ompeseseHus] TECHOTBI JINHCHHON CBSI3M MEXAY HEKOTOPHIMH W3 IIEPEMCHHBIX BBIYHCIHM KOPPEIALMOHHYIO
marpuuy (Open\as Group\View\Covariance Analysis u onus Correlation B nosiBusiiemcst MeH0) aj1s nepemeHHbIx f3, tot3
u nahm:

IepeMeHHbIE F3 Tot3 Nahm
F3 1,00 0,50 0,51

Tot3 0,50 1,00 0,33
Nahm 0,51 0,33 1,00

Kax 1 oxunanocs, JJuHEiHas CBA3b MMEETCS MKy PAcXOIaMH Ha MIUTAHHE M MOJHBIMH PACXOIaMH CEMBH, a TaKKe
MEXIy pacXxoJaMH Ha MUTAaHHE U YUCIIOM WICHOB CEMbH, YTO BBIPAXKACTCS B BBHICOKUX 3HAUCHUAX KOIDPUIMEHTOB KOppPEIs-
uuu (0,50 1 0,51 COOTBETCTBEHHO).

IMocTponM JMHEHHYIO PETPECCHOHHYI0 MOICIb T 00BsICHEHNs torapudma pacxomos Ha muranue If3 B 3aBucumocTn
ot norapudma monHeIX pacxoaos Itot3:

1f3=Bo+pB;-1tot3 + u.
PesynbraThl oneHHBaHMs KO3((GUINEHTOB MOEIH METOJJOM HaUMEHBIINX KBaJpaToB MIPEACTAaBICHBI B TA0IHLE 3.
Tabmuma 3
PesynbTaThl OlIEHMBAaHUS PETPECCUOHHOM MOJIETIH 3aBUCUMOCTH JIorapu(Ma pacXxo/l0B Ha MUTaHHUE OT Jorapudma
TIOJIHBIX PACXOIO0B
Dependent Variable: LF3 Method: Least Squares

Sample: 1 427 Included observations: 427
Coefficient  Std. Error t-Statistic Prob.
LTOT3 0.549213  0.039579 13.87632 0.0000
C 3.046584  0.410839 7.415526 0.0000
R-squared 0.311799 Mean dependent var 8.741329
Adjusted R-squared 0.310180  S.D. dependent var 0.475891
S.E. of regression 0.395253  Akaike info criterion 0.986094
Sum squared resid 66.39575  Schwarz criterion 1.005095
Log likelihood -208.5310  Hannan-Quinn criter. 0.993599
F-statistic 192.5523  Durbin-Watson stat 1.988620
Prob(F-statistic) 0.000000

OrieHeHHAs AJACTUYHOCTh PACXOJ0B HA IMHUTAHUE MO JOXOAY (TOYHEE IO TOJIHBIM PAacXo/aM, KOTOPBIC SBISIOTCS MPOKCH-
MIEPEeMEHHOMH, T.€. IEpEMEHHOM 3aMeHuTeNeM sl 10X010B) paBHa 0,54. JloBeputenbHbiit 95% uHTEpBa /I OLIEHEHHOU 3J1a-
CTHYHOCTH UMEET BHII:

B=P £t,,,,/V (B) =0,54+1,960-0,04 mmu 0,462<B<0,618.

OJHAaKO B OIICHEHHOW pErpecCHd He MPUHUMAETCS BO BHUMAHHE pasMep CEMbU. JTO MPUBOAUT K CMEIICHHOCTH
OIIEHKH, MTOCKOJIbKY MOJHBIE JOXO/Ibl 3aBUCAT OT KOJUUYECTBA B3POCIBIX YICHOB CeMbH. [103TOMY MBI, BO3MOXKHO, MEPEOLCH H-
BaeM DJIACTUYHOCTD 110 JIOXO/Y.
IMoctpoum perpeccuto 1f3 Ha nepemennsie 1tot3, nahm, nch06, nch711, scl, durb u xoucranty. IToxyuum coriacHo
pe3yJbTaTtaM pacueToB, IIPEACTaBICHHBIM B Ta0nuIe 4, perpeccHuio:
1f3=4,21+0,38Itot3+0,04scl+0,11nch711+0,14nch06+0,18nahm-0,01durb.
Tabnuua 4
Pe3ynbTaThl OlIEHUBAHUS PETPECCHOHHOM MOJIEH 3aBUCUMOCTH Jiorapr(Ma pacxoI0B Ha MUTaHKE OT Jorapupma
MIOJIHBIX PacX0JI0B, COIMAILHOTO Kilacca, Yucia YIeHOB CeMbU Mitafie 6 JeT, oT 7 o 11 nert, crapuie 11 et u crenenu ypoa-
HU3ALUH



Dependent Variable: LF3 Method: Least Squares

Sample: 1 427 Included observations: 427
Coefficient Std. Error t-Statistic Prob.
LTOT3 0.389599 0.041336 9.425186 0.0000
SCL 0.037727 0.016537 2.281301 0.0230
NCH711 0.115297 0.029163 3.953605 0.0001
NCHO06 0.136342 0.026470 5.150799 0.0000
NAHM 0.187000 0.021102 8.861905 0.0000
DURB -0.012629 0.005763 -2.191474 0.0290
C 4.210594 0.442655 9.512145 0.0000
R-squared 0.497318 Mean dependent var 8.741329
Adjusted R-squared 0.490137 S.D. dependent var 0.475891
S.E. of regression 0.339809  Akaike info criterion 0.695390
Sum squared resid 48.49740  Schwarz criterion 0.761895
Log likelihood -141.4658  Hannan-Quinn criter. 0.721658
F-statistic 69.25302  Durbin-Watson stat 1.971984
Prob(F-statistic) 0.000000

Kax MbI 1 npeanonarany, 37aCTUYHOCTh YMEHbIIWIIACh U cTana paBHa 0,38. I[IpoBepum, oTaMyaeTcs U BIUSHUE KO-
JIMYECTBa JIeTel B BO3pacTe 110 6 JIET OT BIMSHHA MX KOJIMYEeCTBa B Bo3pacte oT 7 a0 11 jer, T.e. paBeHCTBO K0 duieHToB
npu nepemennbix NCh711 u nch06.

Tect Baﬂbﬂa JacT pe3yJibTaThbl, HC MO3BOJIAIOIINE TOBOPUTH O 3HAYMMBIX pa3jinduAX BO BJIMSAHUU KOJIHMYCCTBA )leTeﬁ
Pa3HBIX BO3PACTOB Ha BEIWYHMHY MOTPEOJICHHS POLYKTOB.

Wald Test:
Null Hypothesis:  C(3)=C(4)
F-statistic 0.271716 Probability 0.602457
Chi-square 0.271716 Probability 0.602183
IMoctpoum rpaduk 3aBucumoctu nepementoii If3 ot nepemennoii Itot3 (puc. 6).
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Puc. 6. I'paduk 3aBucHMOCTH JoraprdmMa pacxo 0B Ha MATAHKUE OT Jiorapru)Ma MOJHBIX PACXO/I0B

Ha rpaduxe BugHa napaboianyeckas 3aBUCUMOCTD OT MepeMeHHoit 1tot3, moaromy yTouHuM criennpuKanuo MOIEH,
BKJIFOUHUB B HE€ KBA/IPAT YKa3aHHOW MEPEMEHHOU.

IMoctpoum perpeccuto 1f3 Ha mepemennsie Itot3, Itot3s, nahm, nch06, nch711, scl, durb u koucraury (nepemennas
Itot3s nonyuena xax Itot3s=ltot3 1tot3). Pesynsrars! npencrasiensl B Tabnuie 5.

Tabmuma 5
PesynbraThl OIleHHBAaHUS PErPECCHOHHON MOJIEITH 3aBUCHMOCTH JiorapugMa pacxo/[0B Ha MMUTaHKE OT Jiorapupma
MOJTHBIX PAacX0JI0B, €T0 KBaJpaTa, COIMAILHOTO KJIacca, Yncia WICHOB CeMbH Miame 6 jeT, oT 7 o 11 net, crapme 11 et u
CTEIeHU ypOaHU3auu

Dependent Variable: LF3
Method: Least Squares
Sample: 1 427

Included observations: 427

Coefficient Std. Error t-Statistic Prob.
LTOT3 3.498138 1.066525 3.279938 0.0011
LTOT3S -0.150076 0.051452 -2.916794 0.0037

SCL 0.031979 0.016510 1.936963 0.0534



NCH711 0.109975 0.028963 3.797111 0.0002

NCHO06 0.124841 0.026531 4.705400 0.0000

NAHM 0.183839 0.020944 8.777831 0.0000

DURB -0.013064 0.005714 -2.286442 0.0227

C -11.81793 5.512742 -2.143749 0.0326

R-squared 0.507322  Mean dependent var 8.741329

Adjusted R-squared 0.499091 S.D. dependent var 0.475891

S.E. of regression 0.336812  Akaike info criterion 0.679973

Sum squared resid 47.53227  Schwarz criterion 0.755978

Log likelihood -137.1742  Hannan-Quinn criter. 0.709993

F-statistic 61.63619 Durbin-Watson stat 2.011364
Prob(F-statistic) 0.000000

Bocmonb3yemest HOTy4eHHBIMH pe3yNbTaTaMM JUIsl OLIEHUBAHUS 3JIaCTHYHOCTH TIPH Pa3IMYHbIX YPOBHSX J10x0za tot3.
DIacTUYHOCTH PAaCcXOIOB HA MUTAaHKE OyAET paBHA!

I3 (349 1ot3 ~ 015 ot3?) =3.49-205.10t3
dltot3

Hust cpenrero goxona (35762 rynpaena) ona coctaBut 3,49—2.-0,15:In(35762)=0,34, uro MeHbIIE €AUHHIBI, T.€.
CHPOC Ha MPOAYKTHI TUTAHHS HEANACTUYEH U €/1a SBISIETCS HEOOX0IMMBIM TOBAPOM.

IMocTpoum rpaduk 3aBUCUMOCTH OCTATKOB perpeccuu (mepementas €) ot Itot3 (puc. 7).

I'paduk He maeT mpaBa mpeanoiarath HE3aBUCUMOCTh OMIMOOK perpeccuu u perpeccopa Itot3, uro ceumeTenscTBYET 0
reTepPOCKEAACTUYHOCTH OCTATKOB B IIOCTPOCHHOM MO PErpecCui.

1.0
0.5 4
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Puc. 7. I'padux oCTaTKOB perpecCHOHHON MOJENTH

ITOT (haKT OKUIAEM, TAaK KaK SICHO, UTO BapHAIlMsl PACXOJ0B Ha MUTAHKE JJISI CEMEH C Pa3IMYHBIM YPOBHEM J0X0/a
Oy/eT HeMOCTOsIHHA, @ IMEHHO: Ul CeMel ¢ HU3KUM YPOBHEM JOXOJ0B IHCIIEPCHS PAcXOA0B Ha MUTaHHe OOJbIIe, a Ui ce-
Meii ¢ BBICOKHM YPOBHEM JIOXOJIOB JHUCTIEPCHS PACXO/I0B Ha MUTAHHE — MEHBIIIE.

TectupoBaHHe HA TOMOCKEIACTUYHOCTh TeCTOM Yaiira (B okHe ypaBHenusi View\Residual Tests\Heteroskedasticity
Tests...\White ocrasus ¢dnaxok mis omuu Include White cross terms) nokaseiBaet (Tabi. 6), 4TO AUCTIEPCHS CIy4YalHOM
OILIMOKK MOJIENIM HEMIOCTOSHHA U, CIIENOBATENbHO, CTAHIAPTHBIC OMIMOKH IIOCTPOCHHOTO YPaBHEHHS PErPECCUH HYKIAIOTCS B
KOPPEKIIHH.

Tabmuma 6
Pesynbrarsl TecTa Yaiita

Heteroskedasticity Test: White

F-statistic 1.632281  Prob. F(33,393) 0.0171
Obs*R-squared 51.47072  Prob. Chi-Square(33) 0.0212
Scaled explained SS 110.9721  Prob. Chi-Square(33) 0.0000

PesynbraThl craTucTuky JapOuHa-YoTCOHA He JAlOT MOBOJA YCOMHHUTBCS B OTCYTCTBHH aBTOKOPPEIISLIMH OCTATKOB
(DW = 2,01). BeiBox He M3MEHSIETCSI U B CIIydae HEMOCPEICTBEHHOTO TECTHPOBaHMs B OKHe ypaBHenus myteMm View\Residual
Tests\Serial Correlation LM Test... u, yka3as B okte s Lags to include konnyectso naros 1:
Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.034320  Prob. F(1,418) 0.8531



Obs*R-squared

0.035056

Prob. Chi-Square(1)

0.8515

I[J'IH COCTOATCIILHOI'O OLUCHUBAHWA CTAHAAPTHBIX OIIMOOK K03(1)(1)I/IHI/I€HTOB (C Y4YE€TOM TI'€TCPOCKEAACTUIHOCTH OCTAT-

KOB) BOCHOJIB3yeMcs mpouenypoil Yaiira. Haxxas kaonky EStimate B okue ypaBHeHust u BbIOpaB 3aTeM Briamky Options
neobxoxumo ormeruts Heteroskedasticity consistent coefficient covariance:

Specification | Options

LS &T5LS options

7| Heteroskedasticity consistent
coeffident covariance

@ White
MNewey-West
Weighted L5/TSLS
{not available with ARMA)

ARMA options
Starting coefficient values:

|0|_sz5|_5 -

| Backcast MA terms

Pesynpratsl npencraBieHs! B Ta0I. 7.

Iteration control

Max Iterations: 500
Convergence: 0.0001

Display settings

Derivatives

Select method to favor:
@ Accuracy

Speed

Use numeric anly

Pe3ynbpTaThl perpecCcHOHHOIO aHAJIM3a ¢ UCIIOJB30BaHUEM IPOLEAYPHI Y aiiTa

Dependent Variable: LF3

Method: Least Squares
Sample: 1 427

Included observations: 427

White Heteroskedasticity-Consistent Standard Errors & Covariance

Coefficient Std. Error t-Statistic Prob.

LTOT3 3.498138 1.153464 3.032723 0.0026

LTOT3S -0.150076 0.055281 -2.714797 0.0069

SCL 0.031979 0.016716 1.913049 0.0564

NCH711 0.109975 0.020076 5.477827 0.0000

NCHO06 0.124841 0.021937 5.690881 0.0000

NAHM 0.183839 0.023273 7.899304 0.0000

DURB -0.013064 0.005688 -2.296756 0.0221

C -11.81793 5.995256 -1.971214 0.0494

R-squared 0.507322 Mean dependent var 8.741329

Adjusted R-squared 0.499091 S.D. dependent var 0.475891

S.E. of regression 0.336812  Akaike info criterion 0.679973

Sum squared resid 47.53227  Schwarz criterion 0.755978

Log likelihood -137.1742  Hannan-Quinn criter. 0.709993

F-statistic 61.63619  Durbin-Watson stat 2.011364
Prob(F-statistic) 0.000000

Pe3yJ'II)TaTI)I MPaKTUYECKU COOTBETCTBYIOT MPEABIAYIIIUM, OAHAKO CTAHJAAPTHBIC OIINOKU YBEJINYUIIUCE.

3agaHue 1151 CAMOCTOSITEJLHON PadoTHI.

Tabnuma 7

B ¢aiine flat.wfl conepxatcs nanHble o croumocTu kBapTHp B Mockse. IlocTpoiiTe MOaenb CTOMMOCTH KBapTUPEI

(MM CTOMMOCTH KBAJIPaTHOTO METPa >KMWIIOHN MIIOIIAgy KBapTHPHI) B 3aBHCHMOCTH OT MMEIOIIMXCS MapaMeTpoB. Tectupyiite

TUIIOTE3Y, YTO YPaBHCHUA JId LICHBI PA3JIMYHbI 1JId l, 2, 3-4 KOMHATHBIX KBapTup, T.C. TUIIOTE3Yy, YTO PBIHOK pacnaaacTCd Ha

PBIHKH OTHOKOMHATHBIX, IBYXKOMHATHBIX U TPEX-UCTBIPEXKOMHATHBIX KBAPTHP.

JlabopartopHras padora 2. OueHka npousBoacTBeHHO ¢yHkuun Kob6a- [lyrnaca.

Onucanue ¢haiinog oannvix
B oaiine TIO2 comepxutcs 16 HabnroeHUi 0 MPOM3BOICTBE JHOKCUAA TUTaHa kKommanueir DuPont Corporation ¢

1955 no 1970 rr. IlepemeHnHsble:
YEART —ropg;

PRODT - Tekymuuii BBITYCK;
CUMT — cymMapHbIii BBIITyCK B MOMEHT t—1;
UCOSTT — u3aepKKu Ha eAMHUILY NPOIYKLIUH, HeAe(ISTHPOBAHHbIE;

DEFL — nedusTop.



B ¢aiine POLY conepxurcs 13 nabmonenuit o nponssoaurene noyimdtuiena ¢ 1960 mo 1972 rr.
ITepemennsle:

YEARP - rog;

UCOSTP — nedasitupoBaHHbBIC U3CPKKH HA CIUHUILY MPOIYKIUY;

PRODP — tekymuii BBIITyCK;

CUMP — cymmapHBI BBIITyCK B MOMEHT t—1.

B ¢aiine WEIRD 15 nabmronenwnii Hax nepeMmeHHbIMA Y, X1 1 X2.

B ¢daiine NERLOV npannsie 1955 1. 0 145 koMImaHUsIX IO IPOU3BOICTBY IEKTPOIHEPTHU.
Ilepemennsle:

ORDER — HOMep Ha0IIOACHNUS, YIOPSIOUYEHBI B IIOPSAIKE BO3PACTAHUS;

COSTS — obmue m3aepKKH, B MITH. JOJL.;

KWH — BeIITycK B KHJIOBaTT-4acax, B MiIpA. KBT-4.;

PL — ypoBeHb 3apIuiaThsl 3a 49ac;

PF — cronMocTs TOmmMBa B IIeHTaX 3a MIIH. €11.;

PK — nHzekc 1ieH peHTHOTO 10X0/1a OT KalluTaia.

B ¢aiine UPDATE o6noBnenHbIe manabie 1970 1. 0 99 KOMIaHUAX 0 MIPOU3BOICTBY AIIEKTPOIHEPTHH.
Ilepemennsle:

OBSNO — HOMep HaOMIOACHNUS;

COST70 — obmue u3nep>KKU, B MITH. TOJUL.;

KWH70 — BeIITycK B KMJIOBAaTT-4acax, B MITH. KBT-4.;
PL70 — niena tpyna;

PK70 — nHIeKc LeH peHTHOTO JI0X0/a OT KaruTajia;
PF70 — unmexc 1eH Ha TOIUIMBO;

SL — nonst Tpyaa B U3AEPIKKaX;

SK — mons kanuTana B U3ZepiKKax;

SF — nons TomnuBa B M3JEpIKKax.

Ynpaswcnenue 1. Onenka napamMeTpoB KpUBOil 00yueHHs

Beibepure onun u3 daino POLY wmm TIO2 nns paboter B aToM ynpakHenuu. Ecnu Bbl BbiOpanu T102, To BbI
nomkael AedatupoBate UCOSTT nenennem na DEFL.

a) Coznaiite nepemennyo LNCP, paBHyro orapudpmy CyMMapHOTo BBITyCKa B MOMEHT Bpemenu t—1. Taxke co3maii-
te nponorapudmupoannsie nepemennsie LNUC u LNY a5 cpeqHux u3aepKek U TEKYIIEero BBIITYCKa COOTBETCTBEHHO. [1o-
cTpoiTe rpaduK 3aBUCUMOCTH CPEAHUX U3JEPIKEK OT CyMMapHOro Beinmycka, a Takxke rpadpuk LNUC ot LNCP. ITpokommen-
TUpyHTE 00a rpaduka u cenaiite BHIBOJ O BUJIE KPUBOW OOyUYeHUSI.

0) Ucnonw3yss MHK, ouenure napamerpsl kpuBoii o0yuenus B perpeccun LNUC na konctanty u LNCP. [laiite un-
TEPIPETAUIO OLIEHEHHOW 3JIACTUYHOCTH KpuBOM oOyuenus. [lomydeHHas oreHka npuemsieMa? KakoB COOTBETCTBYIOIIWN
HaKJIOH KpuBo# o0yueHus? [locTpoiiTe JOBEpUTENBHBIA HHTEPBAJ AJIS OI[CHEHHON 3JIaCTUYHOCTH KPHBOH OOyUYEHHs, U Mpo-
BEphTE TUIIOTE3Y O PABEHCTBE AJIACTUYHOCTH HYJIIO.

Ynpasxcuenue 2. TectupoBanue ciennukanuy KpUBo 00ydeHus

Bribepure onun u3 daiinoB POLY mnu TIO2 mnst pabotel B 3ToM ynpaxHenuu. Ecim Bel BeiOpamu T102, To BbI
nomkael AedisatupoBate UCOSTT nenennem wa DEFL.

a) Cosznaiite nepemennyto LNCP, paBHyto jorapudpmy CyMMapHOTo BBITyCKa B MOMEHT Bpemenu t—1. Taxke co3maii-
te nponorapudmuposanubie nepemennbie LNUC u LNY ist cpeHuX U3epKeK U TEKYIIEro BhITyCKa COOTBETCTBEHHO. M-
nosib3yst MHK, onenure muoxectBennyto perpeccuto LNUC nHa koncranty u LNCP u LNY. Vcnosb3ys mpuemiieMblid ypo-
BEHb 3HAYMMOCTH, IIPOBEPHTE HYJIEBYIO TUIIOTE3Y O TOM, YTO TEXHOJIOTHS MIPOU3BOJCTBA XapaKTEPHU3yeTCsl IOCTOSHHON OTaa-
4yel or MacmTaba, T.e. koaduuuent nmpu LNY pasen Hymto. KakoBa otiada ot MaciuTaba i IOCTPOSHHOW MOJIENH U JIaH-
HBIX?

0) IlpenmnonoxuM, 9To BHI OLIEHUBAETE CIEHU(UKAIIIO KPUBOIT 00y4eHus Kak B yup. 1, 6, ¢ IpOMyIIeHHOH IepeMeH-
Ho#t LNY. Jlns orieHKH BETMYUHBI CMEIIEHUS SIACTUIHOCTH KPUBOH OOYUYESHHS TIOCTPONTE YKa3aHHYIO PETPECCHIO M BCIIOMO-
rarenpHyio perpeccuro LNY wa LNCP. IIpoBepbTe YHCICHHO, YTO aHAJTHUTHYECCKAs CBSI3b MEKIY IBYMs OICHKAMH KPHBOI
3JIaCTUIHOCTH cymiecTByeT. CMeleHne B BalleM cliydae O0JIbIIoe UIIN MaJleHbKOe?

6) Ha 0CHOBE pe3y/IbTaToB, MONyYCHHBIX B II. 6, cpaBHHTEe R? IS ypaBHEHHS KPUBOil 0OYUEHNs ¢ BKIIOYCHHOM Tepe-
menHO LNY ¢ ko3¢ ¢unumentom nerepmunamu i ypaBHeHns 6e3 nmepemenHoit LNY. [Touemy mocnennmii 6omipme? IT0
Bceria Tak nmosydaercs? [Mouemy?

2) Ucnone3ys mpueMiIeMbli ypOBEeHb 3HAYMMOCTH, IPOBEPHTE HYJIEBYIO THIOTE3y O TOM, 4TO 00a Koddduimenrta
HaKJIOHA PETPECCHH B II. ) paBHBI OJHOBPEMEHHO HYJ0 (TpwJl. 2). BBIMOIHUTE 3TO TECTUPOBAHHE HA OCHOBE JAMCIIEPCHOHHOTO
anHanm3a. CpaBHHTE pe3ysbTaThl TECTUPOBAHMS C MCIIONB30BaHNEM F-KpuTepus ¢ pe3ynbTaTaMH OTAENbHBIX {-TecToB. Pe3yub-
TaThl B3aUMHO coriacoBanbl? [Touemy?



Ynpaxcnenue 3. R B mapHOil i MHOXECTBEHHOI PErPECCHSX: CIOPIIPH3

Jnist paGoThI B 9TOM yrpaKHEHHH Hcnonb3yiire daiin nanasix WEIRD.

a) Beraucnure napusie Ko3GQUIUEHTH! Koppessiuuy 1t nepeMeHHbIX Y, X1 1 X2. Ux 3Hauenus crpanusie? [Touemy?

6) TIpOKOMMEHTHPYIATE, TOUEMY [UIsi BDEMEHHBIX psitoB R? s MHOXeCTBeHHOI perpeccun Y Ha koHCTaHTY H K pe-
IPeccopoB, Kak IPaBHIIO, MeHbIIe, 4eM cymma R® s K mapHbix perpeccuii Y Ha KoHCTaHTY 1 Xy, K=1,..., K.

6) Teneps nocrpoiite MHK naphyto perpeccuto Y Ha koHctanty u X1. IToctpoitre MHK naphyto perpeccuto Y Ha
koHCTaHTY 1 X2. EcTh Kakue-mi60 HeOoXHIaHHbIe Pe3ybTaThl B t-CTATHCTHKAX 00X perpeccuii? Beruncmute cymmy R? s
JIBYX pETpecCcuil.

2) Janee nocrpoiite MHK mHOxecTBeHHYI0 perpeccuio Y Ha koHcTanty, X1 u X2. EcTh kakue-1100 HeOXKHIAaHHbIE
pe3ynbTathl B t-cTaTucTUKax perpeccun? Kakos R’ B MOCTpOeHHOH perpeccun? CpaBHUTE R’ ¢ CyMMOH R® u3 1. 6. ITouemy
pe3yNbTaT I0BOJILHO HEOXKHUJaHHBIN? Kak 3T0 MOXXHO 00BSCHUTH?

Ynpasicnenue 4. Tostopenue knaccuueckux pesynbratoB Nerlove M. B sxoHOMEH MaciiTaba

Jnist paboThl B 3TOM ynpakHeHHH ucnonbayite dain nanasix NERLOV.

a) ChopmupyiiTe HOBbIE MEpPEMEHHBIE, HEOOXOAMMBIE sl MOCTpoeHus perpeccun. A umenno: LNCP3 = In
(COSTS/PF), LNP13 = In (PL/PF), LNP23 = In (PK/PF) u LNKWH = In (KWH). Y6exnurecs, 4To HaOIIOICHUS YIIOPSAOUCHBI
mo LNKWH.

0) Ouenute MHK perpeccuro

* * *

inC =ﬂ0+ﬁylny+ﬂlln p, +5,Inp,, (2.1)
HCIIONB3Ys IIepeMeHHbIe, moctpoennsie B 1. @: LNCP3=InC", LNKWH=Iny, LNP13=Inp,", LNP23= In p,". Nerlove M. momy-
qun B 1963 T. cnexyromue pe3ynsTaTel A1 OLEHOK Py, B1 u B, coorserctBenHo 0,721, 0,562 u -0,003, co cTaHAAPTHBIMU
omm6kamu 0,175, 0,198 u 0,192 u R?=0,931. Bamu pacyeTsl coBmaznaioT ¢ pesyasratamu Nerlove M.?

6) Vcnionb3ys pe3yabTaThl 1. & U IpHEMJIEMBIH YPOBEHb 3HAUUMOCTH, OCTPOITE TOBEPUTENbHBII HHTEPBAN s Py.
IposeprTe Tunotesy B,=1. Otnaya ot Macmraba nocrossHHa? Ilody4unTe 3HaUeHHE OTAAYH OT MacmTaba Ha ocHoBe [3,. Ome-
HEeHHas 0TJa4ya BO3pacTaeT, HOCTOSHHA MM yObIBaeT? DKOHOMUS OT MacuITada MOJIOKUTENNbHA, PaBHA HYJIIO MM OTPULATENb-
Ha?

2) Crpoc Ha Kaxaplil n3 (akTOPOB MPOM3BOACTBA CYIIECTBYET, ECIH O MoJoxuTeeH, i=1,2,3. IIpokoMMeHTUpYiiTe
OLICHEHHOE 3HAaYCHHE O, U3 M. 6. OHO 3HaUMMO OTiH4aeTcs oT Hyns? [Touemy, kak Bol gymaere, Nerlove M. 6sit He ynoBie-
TBOPEH OILCHKOM JJIST Olp?

0) Brrunciute u noctpoiite rpaduk omubok ypasHeHus perpeccuu (2.1). Nerlove M. ormeuan, uro eciu rpaduk
OLIMOOK MOCTPOUTH B 3aBUCMMOCTH OT Jiorapu(ma BBIIyCKa, TO KpUBas OyleT UMeTh BOTHYTYIO GopMYy, OLIHOKH JJIsl MajIbIX
3HAYCHMI BbIITyCKa 6yI[yT TMOJIOKUTCIIbHBI, JJId CPEAHUX 3HAYEHUN — OTpULATCIbHBI, a IJId 6OJ'H)HII/IX 3HAYEHUH — OIIATH IO-
noxutenbHbl. [lonTBepkaatoT iau 3ToT (akT Bamu pacueTsl? Kak Takol rpaguk 3aBUCHMOCTH MOET OBITh NPOMHTEPIIPETH-
posan? Kakosa koppemnsmus omudok ¢ LNKWH? Uro sto 3a ciryyaii?

Ynpascnenue 5. AnprepHatruBHBIE crienn(pUKALUKY yPaBHEHHS U1 OTAA4H OT MaciTada

Jiist paboThl B 9TOM ynpakHeHHH ucnonbayiite daiin nanapix NERLOV.

a) Crnenys 3a Nerlove M., pas6eiire Beibopky u3 145 dhupMm Ha 5 moaBBIGOPOK, B Kaxao# mo 29 ¢upm. I[Tockoabky
JTaHHBIE YIOPSA0YEHBI 110 BEIWYMHE BBIMYCKa, 29 NMepBhIX (UPM MMEIOT HAaNMEHBIINH BBIMYCK U 29 mocneaHux GUpM UMEIOT
Hanbonpmit Bemyck. Onennte ypaBHenue perpeccun (2.1) s kaxaoit u3 matu moaseibopok. Nerlove M. momyunn creny-
IOIIHE Pe3ybTaThl (CTaHIapTHBIE OIMIMOKH B KPYTJIBIX CKOOKaX):

ITapameTp

By B1 B2 R?
IMoaseibopka 1 0,398 0,641 -0,093 0,512

(0,079) (0,691) (0,669)
IMoaseibopka 2 0,668 0,105 0,364 0,635

(0,116) (0,275) (0,277)
IMoaseibopka 3 0,931 0,408 0,249 0,571

(0,198) (0,199) (0,189)
IMoaseibopka 4 0,915 0,472 0,133 0,871

(0,108) (0,174) (0,157)
IToxBeiOOpKa 5 1,045 0,604 -0,295 0,920

(0,065) (0,197) (0,175)

Bamm pe3ynbTaThl COOTBETCTBYIOT YKa3aHHBIM? Kak BBl IPOKOMMEHTHPYETE PA3IUMUUs B pe3ybTaTax?

0) Ha ocHoBe OLEHOK [y U3 II. @ BHIYMCIMTE OLEHKM OTAa4M OT MaclTaba Jid Kax10i u3 natu noaseibopok. Kakoe
00pasnoBoe 3HAYCHNUE OTAaYU OT MaciiTaba COOTBETCTBYET POCTY BhITycka? Kak 3To 3HaUeHHE MOXKET OBITh MPOMHTEPIIPETH-
posano? [1o3BosieT 11 3TO TOBOPUTH 00 ANbTEPHATHBHOH CIieI(pUKaINy MOAETH?

6) BBenuTe HOBBIE IepeMEHHBIE B YpaBHEHHE PETPECCHH TaK 4TOOBI KOXQuuneHTs [3; 1 B, OBUIM OMUHAKOBBI IS
BCEX NOJBLIOOPOK, 8 KOHCTAHTA U By OUEHUBAINCH JUIA KaXJOH U3 MOABBIOOPOK OTAENbHO. C y4eTOM PE3yJIbTAaTOB II. § Hoye-
My Takas cnenM@ukanus npuemiaema? OLEHUTE TAKYI0 PACIIMPEHHYIO MOJENb ¥ CPABHUTE NATh 3HAYEHUH 1714 By ¢ IoIydeH-
ueivmu Nerlove M.: 0,394 (0,055), 0,651 (0,189), 0,877 (0,376), 0,908 (0,354) u 1,062 (0,169) B Kpyribix CKOOKax — cTaHIApT-
ubie omubku. Koapdunuents: B u B, mo Nerlove M. 0,435 (0,207) u 0,100 (0,196), a R*=0,950.

2) Insa Kaxjoro M3 NATH 3HaYeHu# By n3 m. ¢ BEIMMCIAMTE OTAAYy OT MaciuTaba. Uto OyaeT NpoMCXOaUTh C POCTOM
00BeMa BBIITyCKA MIPOAYKIUU?



0) CpaBHHUTE pe3yNbTATHI B I1. 8 C PE3Y/IbTATAMH B I1. @. [I0CKONBKY Pe3yJbTaThl M. @ COCTABISIOT YaCTHBIN Cilydai 1.
6, vcrionb3ysi F-kpurepuii (mpuit. 2) U IpueMIIeMblil ypOBEHb 3HAYUMOCTH CHOPMYTHPYHTE M MPOBEPHTE OrPaHUUYCHHS, Hala-
raeMbi¢ Ha YPaBHEHHE B I1. @ IPOTHB aJbTCPHATUBBI — PErPECCHH B I1. 8. [[POKOMMEHTHPYITE pe3ybTaT.

e) C yueToM (hakTa HETMHEHHOCTH OTAAYH OT MaciiTaba mo ypoBHio Beimycka, Nerlove M. chopmynupoBan u oueHnn
06o6menne momem (2.1), B KOTOpyIo 106aBUI B KauecTBe perpeccopa mepemennyio (In y)%. Ouennre MHK ypaBHenue pe-
rpeccuu Buja:

InC" =B+ By Iny +Byy (INy)*+ Byln p+B Inpy.

Vcnonp3ys mpueMieMblid YPOBEHb 3HAYMMOCTH, IPOBEPHTE HYJICBYIO THUIIOTE3Y O TOM, YTO OTJava OT Maciitaba mo-
cTosiHHa, T.€. By=1, By,=0, npoTuB ansTepHaTuBHOH runoressl By#1, B,,#0. Kak cormacyrorcs pesynbtatsl F-kputepus (mpui.
2) ¢ pe3yabTataMy 10 t-KpUTepuio i Kaxaoro koadouiuenta B otaeapHocTu (mpui. 3). [lockonbky oTaada ot Macumraba B
PaCIINPEeHHONH MOJENH M3MEHSAETCS B 3aBUCHMOCTH OT YPOBHS Bbllycka u paBHa r=1/(B,+2P,,Iny), Berumciaure ormauy or
Macirtada st MeauanHoro ypoBHSA LNY B kakmol U3 msITH OABHIOOPOK.

Ynpascnenue 6. CpaBaenne otaaun oT Macimraba mo gasasemM 1955 . 1 1970 1.

Jis paboTHI B 3TOM yTIpaskHEHHH HcTIonb3yiTe ¢aitn nanasrx UPDATE.

a) Vcnionb3ys obHOBiIeHHBIE st 1970 roma manHble o 99 dupmam, copmupyiiTe HOBbIE IEpEMEHHBIEC, HEOOXOTH-
Mble st octpoenus perpeccnu (2.1). A mmenno: LNC70 = In (COST70/PF70), LNY70 = In (KWH70), LNP170 = In
(PL70/PF70) u LNP270 = In (PK70/PF70), rae LNC70 cootserctayer In C*, LNY70 — In'y, LNP170 — In p,", LNP270 — In
pz*. Brruncinre maremarndeckoe oxunanue mit KWH70 u cpaBauTe ero ¢ maremarndecknM oxkupannem KWH u3 gaitna
NERLOV must 1955 r. IlpokommenTtupyiite pesyibraT. Kakyio otaagy ot macmraba B 1970 T. MOXKHO OXHIIATh IO CPABHEHUIO
¢ 1955 r.? ITouemy?

0) Ouenute MHK nmapameTps! ypaBHeHuUs:

LNC70 =B + By LNY70 + 3;LNP170+B, LNP270 + ¢.

Iocrpoiite noBepuTenpHbIi nHTEpBan 114 By. IlposepsTe runoresy B,=1. Beraucante oraauy ot Macmraba. CpaBHu-
Te pe3yabTaT ¢ 1. 6 ynp. 4. Kakosrsl paznuuus? [louemy?

¢) Ouennre MHK pacimmpeHHyo perpeccuto:

LNC70 = Bo + By LNY70 +B,y (LNY70)? + B;LNP170+B; LNP270 + &.

OtmeTuM, 4TO perpeccus 1. 6 — cnenuaNnbHbIA ciydail pacmmpenHol mpu By, =0. Mcnone3ys npueMieMslil ypoBeHb
3HaYMMOCTH, IIPOBEPBTE HYJIEBYIO TMIIOTE3Y O TOM, YTO OTJa4a OT MacliTaba He 3aBUCHT OT U3MEHEHHUI! B BBIMyCKE, T.€. [3,=0,
NPOTUB aJIbTEPHATUBHOM runotessl By,#0. Mcnonb3ys npuemneMslii ypoBeHb 3HAYMMOCTH, POBEPHTE HYJIEBYIO 'MIOTE3Y O
TOM, YTO OTZa4a OT MaciuTaba nocTosHHa, T.€. By=1, B,,=0, npoTuB ansTepHaTHBHOM runoTessl By=1, By,#0. [IponHTepnpeTH-
pyHTE pe3yIabTaThl THX ABYX Pa3IMYHBIX TecToB. OHU COTJIACOBaHBI MEXKAY COOOH?

2) Pazbeiite BEIOOPKY 13 99 dupM Ha 5 TOABHIOOPOK, YIIOPSIOYHB JaHHBIC IT0 BEIHIHHE BHITYCKa, 20 IepBEIX GUpM
MMEIOT HaMMEHBIINH BBIMycK M 19 mocnenHux GUpM UMEIOT HanOONbIINi BEITycK. OIEHUTE YpaBHEHUE PErPECcCHH II. 6 JUIs
Ka)XJOW M3 MATH MOABBIOOPOK. BerumncinTte oTnady ot macmiraba u cpaBuute ¢ pesynbratamu Nerlove M. mis 1955 r. qis
KaKJ01 u3 nsatu rpynm: 2,92, 2,24, 1,97, 1,84 u 1,69.

0) Kax 4ncieHHO MOXHO MpoBepuTh yTBepkaeHue Christensen-Greene o Tom, 94To 00bEM IPOU3BOJICTBA IJICKTPHYE-
CTBa NPUOIMIKAICS K TOUKE BBITYKJIOCTH KPUBOH CpeTHUX M3ziepskek? Bol cornacHsl ¢ 3TuM yTBepskaeHuem? [louemy?

Ynpasrcnenue 7. ABToKOppensys B MOACTH KPUBOU O0YICHHUS

a) B ynp. 1 u 2, ucnionszys MHK, onenute e cnenudukanuu KpUBOH OOYIEHUS IS OTHOTO U3 (paiiioB TaHHBIX.
Ha ocHoBe cratuctuku JapOuHa-YoTcOHa IPOBEPhTE THIIOTE3y 00 aBTOKOPPEIIILUH IIEPBOr0 Mopsaka (mpri. 1).

0) Vcnone3ys nponenypy Xunnpera-JIy mimm Koxpeitna-Opkarra, oneHITe 00€ MOAETH KPUBOH OOYUEHUS C YIETOM
HaJIM4YMs aBTOKOPPEISIIUY TepBoro mnopsiika. CpaBHUTE 3HAYEHMS JMACTHMYHOCTEH M MX CTaHAAPTHBIE OMMOKH C 1. @. Yto
HeoXXuJaHHoro BbI 3ameTiin? [Touemy?

Ynpascuenue 8. Omnbku cneundukanuu mojgenu Nerlove M.

a) Ucnone3ys nanasie 1955 1. qna 145 xommnanwii u3 ynp. 4 ouenure ypasaenue (2.1) MHK.

0) B (2.1) npeamonaraeTcsi, 94To0 OTAa4da OT MacIiTaba BBEIYHCISACTCS Ui JAaHHOTO YPOBHS BBIMYCKa. B ¢aiime
NERLOV HabmoneHust ynopsmodeHsl 0 BO3PACTaHUIO BEITYCKA. YUHTHIBAs 3TOT (DaKT M MpEAroiaras, 9To OTAada OT Mac-
mraba U3MEHsETCsl ¢ N3MEHEHHEM BBINTyCKa, KaK JIOJDKeH BBITJIAAETh rpaduk ocTaTkoB Mozenu (2.1)? B yem cxoncTBo Hapy-
IIEHHUs HE3aBUCUMOCTH MEXIY OLMIMOKaMH AJIsl HPOCTPAHCTBEHHBIX JAHHBIX M aBTOKOPPEISIIMHU NIEPBOTO MOPSAKA BO BpEeMEH-
HBIX psiiax?

6) Vcrionb3yst pe3yabTaThl 1. 6 ¥ 3HaYeHUs! cTaTUCTHKK JlapOuHa-Yorcona (mpmi. 1) mpoBepbTe Ui IPUEMIIEMOTO
YPOBHS 3HAYMMOCTH THIIOTE3y O HE3aBUCHMOCTH OIHOO0K MojienH (2.1). MoXHO JI1 epeoLeHnTh MOJIEIb C TOMOIIBIO MPOIie-
nypsl Xunnpera-Jly mnn Koxpeiina-OpkaTTa WM jke HaJM4Yle aBTOKOPPEIINK YKa3bIBaeT Ha (PyHIaMEHTAIBHYIO po0iemMy
B CHEUU(UKALNH, KOTOPYIO HEJIb3s PEIINTh NPUMEHEHNEM 0000IIEHHOr0 MeTo/1a HAaMMEHbIINX KBaapaTtoB? OO0CHYHTE CBOO
NO3ULHNI0. BybTe BHUMAaTENBHBI (BaM MOMOTYT PE3YJbTATHI yup. 5).

Ynpasxcuenue 9. TectupoBanue paseHcTBa Koddduimenton it 1955 u 1970 rr.

a) Pas0eiite BeIOOpKY 13 145 dupm Ha 5 moaBBIOOPOK, B Kaxkaou 1o 29 dupmM (qanueie 1955 r. B paiine NERLOV).
Onenure ypaBHeHHe perpeccun (2.1) s KaXk1oi U3 MATH MOIBBIOOPOK U JUIsl Bcel BIOOpKH. Mcnonbsys tect Yoy, npoBepb-
T€ THIOTE3y O TOM, YTO HapaMeTPhl KaXkKI0H U3 ISATH HOABEIOOPOK OJMHAKOBBI.



0) Paz6eiite Bo1OOpKY M3 99 Gupm Ha 5 noaBeiOopok (maHuble 1970 1. B daiine UPDATE). Onenute ypaBHeHue pe-
rpeccut (2.1) anst KaXka0# 13 MATH MOABBIOOPOK M JUIsi Beeit BbIOOpKU. Mcnonk3ys tect Yoy, npoBepbTe THIIOTE3Y O TOM, YTO
rapaMeTpbl KaKA0H U3 IATH OBBIOOPOK OJIMHAKOBEI.

6) O6benunauTe nanubie st 1955 u 1970 rr. Ouenure ypaBHenue perpeccuu (2.1) mist oObeIMHEHHONM BBIOOPKU U
[IPOBEPHTE THIIOTE3Y O TOM, YTO MapaMeTpsl Kaxkaoi u3 10 noaseidbopok (msath st 1955 r. u nars s 1970 r.) oanHAKOBHI.
[TpoBepbTe rUmoTE3y 0 TOM, 4TO HapaMeTpsl il BbIOOpKU 1970 r. paBHBI mapameTpam Uit BeIOOpku 1955 r.

2) Ouenure perpeccuto

LNC70 = Bo + By LNY70 +B,y (LNY70)?+ B;LNP170+B, LNP270 + ¢
Jutst BBIOOpKH 1955 ., 3atem st Be1OopKH 1970 r. U, HaKoHe, 17151 00beJMHEHHOM BBIOOpKH 1955-1970 1T

[IpoBepbTe rumore3y o ToM, 4TO MapaMmeTpsl A1 BeIOopku 1970 T. paBHBI mapaMeTpam aist BRIOOpkH 1955 .

0) TIpoxoMMeHTHpYHTE pe3yIbTaThl TECTOB B II. @-2. Kak OHM MOTYT MOMOYb B BEIOOpE NMPaBUIBHON CHEHU(UKALIUH
Mogenu?

Ynpaswcnenue 10. IIporao3upoBanue cpeJHIX U3AEPIKEK

B ypaBuenuu In c=og+oyln ny mepeo6osnaunm In ¢; = z; u In Ny = X, 1 3anuieM ypaBHEHHE B BUIE Z=0gtaX,. Eciu
OMMOKH YpaBHEHUsI HE3aBUCUMO paclpeieieHbl 0 HOPMAIbHOMY 3aKOHY U M3BECTHO Oyayllee 3HaUeHHE X;, KOTOpOe 0003Ha-
YHUM X,, TO JUCIIEPCHS IPOTHO3a:

\2
1+%+T(XT;X)
D (% —X)*

re ap u a; — onenkn MHK uist ag i oy} T — KonuuecTBo HabmioeHmil; X — CPeIHee AT X;, S° — CyMMa KBaJPaToB OMIHGOK
perpeccuu, AeneHHas Ha 1—2.

a) Vicnonb3ys nanusie u3 ynp. 1, ouenure MHK o 1 04, a Takke UX JUCHIEPCUU M KOBAPUALIUIO U s

6) Beruncnnte Ha OCHOBE PE3YNIBTATOB II. @ IIPOTHO3UPYEMbIE CPEIHNE U3ACPKKH M TUCTIEPCHIO OIINOKH MIPOTHO3a C
YYETOM NPHBEACHHON BhIIIE (pOPMYIIBI U1l yPOBHS HAKOIUIEHHOW CyMMBI BBIITyCKa B 2 pa3a OOJBLIEro, YeM ero 3Ha4eHHUe I
MocJIeAHeTo T-T0 HaOMoAeH!s (CHadasla BBIYUCIINTE BBIITYCK, @ 3aTEM €T0 IpOoJorapuMupyiTe).

¢) IlocTpoiiTe oBEpUTEAbHBIA HHTEPBAJ 711 IPOTHO3HOTO 3HAUYEHUs U3 1. O. [[pOKOMMEHTHpYITE pe3yIbTar.
2) Kak BiusieT yBenndaeHnue oobeMa BEIOOPKH Ha BETMUUHY JUCIEPCHU OIIHOKK porHo3a? Kak BIuseT pasHOCTh MEXAY X, 1
X?

s7 . =V (a,) +2x,cov(ay,a,) + XV (a,) +5° =5’

JlabopaTopnas pabota 3. OreHKa MPeUIOKEHHUS TPYAa U TUCKPUMHUHAIIAY 110 3apab0THOI miare.

Onucanue ¢haiinos oanHwix

B daitne CPS78 comepxxutcst 550 HaOromeHMid 0 ciydaifHO BBIOpaHHBIX pabotHuKax B USA (mait 1978 r.). Ilepe-
MEHHBIE!

ED — xonmuectBo neT 00pa3oBaHus;

SOUTH — ¢uxtuBHas nepemenHasi, paBHa 1, eciin pabOTHHK ITPOKUBAET Ha tore, nHaue 0;

NONWH — ¢ukriBHas nepeMeHHast, paBHa 1, ecnu paboTHHK He Oelblii, nHaue 0;

HISP — ¢uxTuBHas nepemenHasi, paBHa 1, ecin pabOTHHK JaTHHOaMepuKaHel, nHave 0;

FE — ¢ukruBHas nepeMeHHas, paBHa | [uist skeHIIMH, U 0 U1 MY)K4HH;

MARR — ¢ukTHBHasA nepeMeHHas, paBHa | U1 ceMeWHbIX, nHaue 0;

MARRFE — ¢uxTuBHas nepemenHas, papHa | 11 3aMy»XHHX JKeHIIUH, nHaue 0;

EX — uucino net craxa padotsl (= AGE-ED-6);

EXSQ — kBazgpar uncia jieT craxa paboTsi;

UNION - ¢uxruBHas nepeMeHHas, paBHa 1, eciu umeeTcs podcoro3 Ha padote, nHave 0;

LNWAGE - norapudm cpenHeii 4acoBO# 3apIuiaThl;

AGE — Bo3pacT B rojax;

NDEP — uucio gereii 10 18 1et B ceMbe;

MANUF — ¢ukTuBHast nepeMeHHas1, paBHa 1, eciiit paboTaeT B 00padaThIBaroliell MPOMBIIUIEHHOCTH, HHave 0;

CONSTR — ¢uxTnBHas nepeMeHHasi, paBHa 1, eciii paboTaeT B CTpOUTENLCTBE, HHave 0;

MANAG — ¢uxTnBHas nepeMeHHas, paBHa 1, eciau padoTa ynpasiieHYeCKas WM aIMHHUCTpaTUBHAas1, nHave 0;

SALES - ¢ukruBHas nepeMeHHas1, paBHa 1, ecnu paboraet B Toprosie, nHaue 0;

CLER — ¢uxTHBHAs nepeMeHHas1, paBHa 1, eciii paboTaeT YNHOBHUKOM, HHave 0;

SERV — ¢ukruBHas nepemeHHast, paBHa 1, ecim paboraer B cepe ycuyr, uHaue 0;

PROF — ¢ukruBHas nepemenHasi, paBHa 1, eciu npogeccuoHaIbHO-TeXHUYECKUi paboTHHK, nHaue 0.

B oaiine CPS85 conmepxurcs 534 HabOnroneHuit o ciyvaifHo BbIOpaHHBIX paboTHHKax B USA (maii 1985 r.). Onmca-
HHE NIEPEMEHHBIX COOTBETCTBYET IPUBEACHHOMY BIIIE.

Ynpasxcuenue 1. O630p dakros



a) Vcnonw3ys nannsle u3 CPS78, BelunCINTE MaTeMaTUYECKOE OXKHIAHUE U CTaHAAPTHOE OTKJIOHEHUE AJIS IepeMeH-
noit LNWAGE. Brruncaure reomerprueckoe cpensee LNWAGE nyrtem norenuumpoBanus cpegHero. Beraucinre Mmaremartu-
YeCKOe OXKMIAaHUE U CTaHIaPTHOE OTKJIOHEHHE Jutsi iepeMeHHblx ED n EX.

0) KaxoBo Bei6opounoe cpeanee nepemennoir NONWH? 13 550 nabnronenuii B (haiinie CKoIbKO MHAMBUAOB HeOebIe
u He JatuHoaMepukaHnbl? KakoBo BeiOopouHoe cpennee nepemennoil HISP? 13 550 nabmronennit B daiine cKOJIbKO JTaTHHO-
amepukanies? Kakoa noss sxeHIIUH B BIOOpKe? CKOJIBKO B BBIOOPKE JKEHIIMH?

6) OtcopTupyiiTe gaHHbIe 10 oiy. KakoBo cpeiHee U CTaHAapTHOE OTKJIOHEHHE KOJMYECTBa JIeT 00pa3oBaHMs s
XKeHIIMH 1 MyxuuH? CpenHee mno 3aprutate? OTCOpTHpYHTE JaHHBIE MO pace M CpPaBHHUTE ISl KAXKIOH TPYNIBI cpenHee U
CTaH/apTHOE OTKJIOHEHUE KOJIMUECTBA JIET 00pa30BaHMs, CPEIHEE 10 3apIuiaTe.

2) IloBTopure mm. a—¢ s daitna nqanneix CPS8S. Kakue u3MeHEeHUs! MPOMU30IUIM B MPOMOPIMAX MO IOy M pace B
1985 roay no cpasaenuio ¢ 1978 rogom? Mcnonp3yst HHAEKC NOTPEOUTENbCKUX LieH, paBHbIN 1 it 1978 r. n 1,649 nns 1985
rojia, BBIYHUCINTE CPEIHIOI0 peajbHyI0 3apIuiaTy Jjisi Bceld BEIOOPKH, IO moity, o pace. Kakas rpynmna nHIUBHIOB nMeeT 00-
Jiee BBICOKYIO 3apruiaTy. Kakne n3MeHeHus Npon30NuTd B 4enoBedeckoM kanuraie B 1985 r. no cpaBHenuto ¢ 1978 r.?

0) IlpoBepbTe runoredy o HopMmajibHOM pacnpenencHun nepemenHoii LNWAGE. [IpoBepbTe TMIIOTE3Y O HOpMasib-
HOM pacnpeznenenun nepemennoir WAGE. [IpokoMMeHTHpYITE pe3ysIbTaThl.

Ynpasxcuenue 2. 3apaboTHast rata u 00pa3oBaHue: aIbTEPHATHBHBIE clieU(UKAINU ¢ (PUKTUBHBIMH EPEMEHHBIMU

Bribepure oauH u3 daiinos nanusix CPS78 nmm CPS85.

a) Ouenure MHK mpoctyio monens perpeccun LNWAGE Ha xoncTanty u ED. KakoBo 3HaueHue ko3ddunueHTa
HaksioHa? Kak MokHO MHTepnpeTHpoBath 3T0T Ko3h¢dunnent? Ilocrpoiire u npokoMmeHTupyiite 95%-it noBepUTEIbHBIN NH-
TepBal I 3Toro koddpduuuenra (npui. 3). Kakoo 3HaueHue R% IIpokoMMeHTHUpYHTE.

0) Crienudukayisi MOJCIH B 1. @ NMPEIOJIaraeT, YTo CMEIIEHHE M YTroJl HaKJIOHa NPSIMOI OIMHAKOBBI JUISL BCEX MHIU-
Bu0B. [Ipennosnoxum, uto 3ddext oOpazoBaHus OTIAMYACTCS VIS COCTOSILIMX B NPO(COI03e M HE COCTOAIIMX B NMPOQCOr03e
WHJIMBUJIOB, T.€. Ui MEPBBIX WAGEZonNeB EDgt i JUIs1 BTOPBIX COOTBETCTBEHHO WAGE:aUeBEDeE, TJIe O | Oy — KO3 uIiueH-
ThI IIponopioHansHocTH. [locne norapudmuposanus ¢ yuetom ukruHoi nepemenHoit UNION st unenctBa B npogcoto-
3€ MOJY4YHM PErPecCHIo:

LNWAGE=a + a'UNION+ BED+ ¢.

Onenute nocnenHioo perpeccuto MHK. TlpounTepnperupyiite OlieHKH ISl oL ¥ O, U UX CBSI3b C Oy U Oy. [IpoBepbTe
THIIOTE3Y O TOM, YTO JOXObI WICHOB 1 HE WICHOB MPO()COI03a OANHAKOBHI HA 5%-0M YpOBHE 3HAYNMOCTH.

6) AnprepHaTuBHas crierudukanus Moaenu 1. a. Cozgaaum HoByto nepeMeHHyl0 NONU=1-UNION. Onennte MHK
perpeccuio:

LNWAGE=0, NONU + o;UNION+ BED+ &.

IIpouHTepnpeTUpyHTE OLEHKH VISl O U CL1, U UX CBSI3b € Oy U Oy U3 1. 6. KakoBa CBsI3b MEXIY 0o M 0y U oL 1 o'? Tlo-
yeMy? Bamm 4ncieHHbIE OICHKH IOATBEPXKIAIOT 3Ty cBs3b? [IpoBepbTe rMIIOTE3y O TOM, YTO AOXOBI WICHOB M HE WICHOB
npodcoro3a oJMHAKOBEI Ha 5%-0M ypoBHE 3HaYMMOCTH. CpaBHHUTE PE3yJIbTaThl TECTUPOBAHUS C II. 0.

CpaBHuTe 0Ta4y OT 06pa3oBaHus i R’ ¢ M0Ty4eHHBIMHE B I1. 6. [loueMy TaK MOMydHIOCh?

2) Bo3MOKHBIH BapHaHT cenU(pUKAINHA YPABHEHNS PETPECCHU

LNWAGE=a" + 0y NONU + o, UNION+ BED+ ¢.

UYro ommbouHO B Takoi crienudukanmu? [logemy orieHKH Moieny Heb3s Haiitn MHK?

0) Eme ogna BoamoxHocTh oeHuTs MHK perpeccuto Buna

LNWAGE=a" + o'NONU+ BED+ €.

IIpounTtepnpeTupyiTe OLEHKH o, alu 3. Kakas cBsi3p MEXIy OICHKaMHU o, ol u B u onenkamu o, o' u B B 1. 6. [o-

yemy?

Ynpasxcuenue 3. PuKTUBHBIE TIEpEMEHHBIE B3aMMOJECHUCTBHS: JOXOIbI OJMHOKHUX W JKEHATHIX MYKYMH M 3aMYXHUX
KEHIIUH

Bri6epure oaua u3 daitnos naraeix CPS78 i CPS8S.

a) Ucnons3ys MHK, onieHnTe mpocTyIo MOJIeNIb 4eJIOBEYECKOT0 KanuTaina 0e3 ydera Moja u Cynpys>KecKoro craryca:

LNWAGE=a + B,ED + B, EX + B3 EXSQ+ €.
[TpoxoMMeHTHpPYITE TTOJTydeHHbIE OIIEHKH KO3()(DUIINEHTOB.
6) C yueToM 1oJia OIEHUTE PAaCIIMPEHHYIO PErPECcCHI0 BUIa
LNWAGE=a + af FE + B,ED + B, EX + B3 EXSQ+ &.

[TpoxoMMeHTHpPYIiTE TIONydeHHBIE OLEHKH K03 ¢uuneHtos. [IpoBepbTe rumoresy o TOM, 4TO AOXOJbI MYKYHH U
KEHIIUH OJIMHAKOBHI Ha 5%-0M ypOBHE 3HAUYMMOCTH.

6) C y4eToM cyInpy»KeCKOro craryca OleHUTE PaCIIMPEHHYIO PErpecCHio BUa

LNWAGE=a + of FE + oy MARR + B1ED + 3, EX + 3 EXSQ+ €.

[TpoxoMMeHTHpPYITE MOSydYeHHBIE OLEHKH KO3((GHUINEHTOB O, O U Oy. IIpOBEphTE THIIOTE3Y O TOM, YTO CYIIpYyKe-
CKHH cTaTyc HE BIMSCT Ha JoXoxbl. [IpoBepbTe THIOTE3Y O TOM, YTO BIMSHUE CYNPYXKECKOTO CTaTyca Ha J0XOJbl OJMHAKOBO
JUISL MY>KYHMH M JUUISL KEHIIUH.

2) B Teopun denoBeuecKkoro KanuTajia MperoyiaraeTcs, YTo BIMSHUE CYNpPY)KECKOTO CTaTyca Ha JJOXO/bI 3aBUCHUT OT
110J1a, B YaCTHOCTH, KEHATbIE )KEHIIUHBI [T0Iy4aloT JOX0/bl MEHBIIIE, YEM JKEeHaThle MY>KUHHBI. Crierin(uKanus perpeccuu Ii. 6
He Mo3BoJIsieT nporectupoBath 3TOT (akT. ITowemy? Cosznaiite ¢ukTHBHYIO nepeMeHHyro B3aumoxeictBus INFMAR =
FE-MARR. DOta mepemenHast o 3Ha4eHUsM coBmanaet ¢ nepemenHoli MARRFE, umeromeiics B Beioopke. IIpoBeprTe 370,
co3nas BcriomorarenbHyro nepemennyto CHEK=INFMAR — MARRFE, u y6enuBmncs, 4to Bce ee 3Ha4€HHS PaBHBI HYJIIO.

0) Onennre MHK perpeccuto:



LNWAGE=0o+agFE+ayMARR+0eINFMAR+BED+B,EX+B3EXSQ+e.
JaiiTe MHTEpIpETALNIO OLICHKaM KOA((GHULUEHTOB O, O, Oy U Ofy. IloarBepxnator im onenkn teopuro? Ilouemy?
CcopmynupyiiTe ¥ npoBepbTe TUIOTE3Y, O TOM, YTO 3(P(PEKT CYNpPYKECKOTO craryca He 3aBHCHT OT nosa. Kak Bl Moxere
IIPOKOMMEHTHPOBATH ITOJIy4EHHBII pe3yJIbTar.

Ynpascuenue 4. Vccnenosanue npodus "onsir-3apriara’

Bri6epure oanH n3 daiinos nanasix CPS78 nm CPS8S.

a) OLeHUTE OCHOBHYIO MOJIENb BUA
LNWAGE=a + ar FE+ayUNION+ayNONWH + ayHISP + B,ED + 3, EX + 3 EXSQ+e.

Kakwe 3HaK# TOMKHBI UMETh KO3 PHUIHUEHTH 3, 1 B3 cormacHo Teopuu. Bamm omneHkH coriacyrores ¢ Teopueit? Ka-
koe 3HageHne EX makcummznpyer LNWAGE? Brruncnure 9ncio JieT onsita paboTsl M IPEAToaraeMbIii BO3pacT, B KOTOPOM
LNWAGE makcumansHO ais nHAEBHIOB ¢ 8, 12 1 16 roqamu oOpa3oBaHHUS.

6) B xoopaunarax eXp(LNWAGE) u AGE, nucrionb3yst OlleHKHM ypaBHEHHS U3 11. @, IOCTPOiiTe TpaduK mMpoduiis Bo3-
pact-3aprara g cpennux mo Beibopke 3uHadennit FE, UNION, NONWH, HISP u ED. IIpokommentupyiite rpadpuk. B uem
HEKOPPEKTHOCTb BaIllCH MHTEPIIPETAIn?

6) Cozpnaiite nepemennyto EDEX = ED-EX. Onenunre perpeccuto:

LNWAGE=0o+agFE+ayUNION+ayNONWH+oyHISP+B,ED+B,EX+
+ BEXSQ+B,EDEX+e.

Kaxkoit 3nak oxunaercsa y koapdunnenta 3,7 [louemy? Halinure 3HadeHMsA EX*, MaKCUMI3HPYIOIIUE TOXOIBl HHIHU-
BuOB ¢ 8, 12 1 16 romamu 0O6pa3oBaHus. Berauciante cOOTBETCTBYIONIHMIA BO3pACT TAKMX HMHAUBUAOB. CpaBHUTE PE3yIbTATHI C
MOJTYYEHHBIMH B II. 4.

2) B xoopaunarax eXp(LNWAGE) u AGE, ucrnonbs3yst OlleHKH YpaBHEHHUS W3 II. , MOCTpoiiTe rpaduku npoduieit
BO3pacT-3apIuiata it HHANBHIOB ¢ 8, 12 m 16 romamm oOpazoBaHms s cpedHHX mo BeiOopke 3HadeHmit FE, UNION,
NONWH u HISP. TIpokommenTupyiite rpaduxm.

0) OctaBbTe B BEIOOpPKE TOJIBKO JKCHIIMH. [loBTOpHUTE MII. 6 M 2 UI OMMHOKKX M 3aMY’KHHX JKEHIMH OTAeNbHO (yxa-
mmre iepemernyio FE u3 perpeccun). Kakue paznuaus B nmpodmusix st 3aMy’KHUX M OAWHOKUX KEHIIUH BbI ouryurnu? [1o-
yeMy? Bamm ougaHus COBNaNy ¢ BallUMU SMIMPHIECKUMH OLICHKAMH?

Ynpascnenue 5. TnckpumuHanus 1mo 3apab0THOI IU1aTe pabovnx, HE SBISIOMINXCS YWICHAMH MPo¢dcor3a

a) JIns daitnma manaerx CPS78 Berumenmmure u coxpanute BoiOOpounsie cpemame mist LNWAGE, FE, UNION,
NONWH, HISP, ED, EX n EXSQ. Onenure mapaMeTpbl ypaBHCHHS:

LNWAGE=0+0oFE+ayUNION+ayNONWH+ayHISP+3,ED+B,EX+
+B3EXSQ+e.

KoadpduumenT oy craructadecku 3HaunM? KakoBo ero moTeHIIMPOBaHHOE 3HAYCHHE U KaK OHO HHTEPIIPETUPYETCS?

0) Otcoprtupyiite ¢aitn mamapix mo nepemeHHodt UNION. Brrumcmure cpename mrs LNWAGE, FE, UNION,
NONWH, HISP, ED, EX u EXSQ oTaensHO A cOCTOSIINX B MPOQCO03e U HE COCTOAMMX B mpodcorose. [IpokoMmeHnTH-
pytite pasmmans mist nepemeHHsix LNWAGE, FE, NONWH, HISP, ED, EX.

6) [ 0TCOpPTUPOBAHHBIX JAHHBIX 1. § OIIEHUTE OTIENBHO ISl COCTOSIINX B PO coro3e M HEe COCTOSIMUX B Mpodco-
103€ PETPECCHI0 B!

LNWAGE=0a+orFE+ayNONWH+ayHISP+3,ED+B,EX+BEXSQ+e.

CpaBHHTE OICHKH KO3()PHUIINEHTOB IS ABYX perpeccuil. B 9acTHOCTH, [UIS COCTOAIINX B MPO(COI03e U HE COCTOS-
X B MpoQ)COI03e pas3iudus B JOXOAaX OOJNBINE JUIS KCHIMH, YeM IUIS MY)KYUH TPH (PUKCHPOBAHHBIX 3HAUCHUSX IPYTUX
nepeMeHHbIX? Kak MEHSIOTCS pa3inyus B I0XO0AaX JUIS COCTOSIIUX B POQCOI03e U HE COCTOSAIMINX B TIPO(COI03e B 3aBHCHMO-
CTH OT packl?

[MoxTBepxmaeTcs T TUIIOTE3a O TOM, YTO BIMSHUE YPOBHS 00pa3oBaHHS HA JIOTapu(M JOXOJ0B MEHBIIE IS WICHOB
npogcoroza?

CpaBHHTE TIPOQIITH BO3paACT-3apIliaTa Ui COCTOSIINX B MPO(QCOr03€ H HE COCTOSAMINX B PO COI03€E MPH CPETHUX O
BeIOopke 3HaueHUsX FE, NONWH, HISP, ED u3 1. a. [IpokoMMEeHTHpYHTE pe3yabTaTHI.

2) Ucnonp3ys tect Yoy npoBephTe THIIOTE3Y O COBHAACHHH KOA(PPHUINESHTOB PETPECCHIA I COCTOSIIIUX B MPOHCOIO-
3€ ¥ He COCTOSIINX B mpodcorose. [IponHTEpIIpeTHPYITE pe3yNbTaTHL

0) OueHNM pa3nuyus B 3apIuiaTe sl COCTOSAMINX B MPOQCOI03e U HEe COCTOSIUX B Ipodcorose. Beratem cpennee mo
Be10opke LNWAGE nns He cocrosmmx B nmpodcoroze u3 cpensero mo Beidopke LNWAGE mist coctosmux B mpodcorose. dist
K0} U3 HE3aBUCHMBIX IEPEMEHHBIX U3 II. 8 BEIUTEM CPEIHHE IO TOABBIOOPKAM ISl COCTOSIINX B MPO(COr03e U HE COCTO-
SIIUX B MPO(COr03¢ M YMHOXKHUM Ha Beca — OLICHKU KO3()(QUIMEHTOB PErpecCcry 1. @ ISl COCTOSIIINX B MPOYCOI03E U CIOKIM.
[Monmy4yeHHy!O CyMMY BBIYTEM U3 pa3sHOCTH B cpenuux 3HaueHussx LNWAGE. TloteHnupyeM NonydeHHOE 3HAYCHUE PA3HOCTH.
Kak MoxeT OBITh MPOUHTEPIPETHPOBAHO TO 3HAUeHUE? Hackoapko OHO BETHKO?

e) TloBTopure 1. 0 1Sl ypaBHEHUS InW*" —Inw" =Bn (7“ —fn), IJI€ MHIEKCHI COOTBETCTBYIOT U — HJIEH

npodcoro3a, N — He wied npodceoro3a, INW — norapudpm 3apaboTHOI MIatTel, Z — 00bACHAIONIME TepeMeHHble. CpaBHUTE U PO-
MHTEPIPETHPYITE TPH aJbTEpPHATUBHbIC OLIEHKH PAa3IMYMid B OIUIaTe Tpy/ia paOOTHHKOB, COCTOSIIIMX U HE COCTOSIIUX B PO ¢-
COI03€ B I &, O 1 e. Kakas n3 OLEHOK MPEANOYTHTEIbHEE U TIoUeMy?

arc) Tponenaiite . a—e ans nanseix Qaia CPS8S. Ipemus 3a uneHCTBO B MpOg)Ccoro3e BBHIPOCIA WM YMEHBIIH-
nacs? [IpokoMMeHTHpYITE pe3yabTaThl OLEHOK.

anamnenue 6. I[I/ICKpI/IMI/IHaIII/IH B 3apIuIaTe IO MOJY: UBMCPEHUC U UHTEPIIpECTAlHA



a) [1ns ¢aiina nanaeix CPS78 onenure ypaBHeHue
LNWAGE=0o+agFE+ayUNION+ayNONWH+oayHISP+3,ED+B,EX+
+B3EXSQ+e.

[IpounTepnperupyiite 3HadyeHne KOIGPHULIMEHTA Ol U €0 TOTEHIIMPOBaHHOE 3HaueHue. [IpoBepbTe runoTesy o ToMm,
YTO MOJ HE BIMSET HA yPOBEHb 3apILIATHI.

0) Otcoprupyiite daitn ganaeix CPS78 Ha nBe MOABRIOOPKY AJIS KEHIIUH U MYX49uH. CKOJIBKO HaOMIONEHUH B KaX-
noit n3 monBeIOopok? Brruncenmre cpennane s nepemenHsix LNWAGE, NONWH, HISP, UNION, ED, EX, EXSQ otaensHO
JUIL MYXXYUH W JJIs1 )KEHIMH. BBIMHUCINTE pa3sHOCTH B cpeqHHUX. B cpeqHeM My 4umHBI Ooiee MM MEHee 00pa30BaHBI, YeM
xeHmHbl? KakoBa paszHuiia B ombite padotsr? [l koro mepemenHas EX sBmsercs 6omee 000cHOBaHHOM Mepoii 00yueHHs B
nporecce padotsr? [louemy?

6) Vcrionp3yst OTCOPTHPOBaHHBIC JaHHBIE U3 1. §, OLCHUTE OTACIBHO AJISI MYXKXYUH U KCHIIUH PETPECCHIO:

LNWAGE=0+ayUNION+ayNONWH+oyHISP+p,ED+B,EX
+B3EXSQ+e.

CpaBaute pe3ynsTathl. Dddexr oOpa3oBaHUsI HA 3apIUIaTy OTIMYASTCS B 3aBHCHMOCTH OT mona? O¢dekT pacw?
[IpounTtepnpeTupyiiTe pe3ybTaThl.

2) Vcnonb3ys npuemiieMblil ypoBEHb 3HAUUMOCTH, NPOBEPhTE TecToM Yoy coBnaseHue perpeccuil B 1. 6. IIpokom-
MEHTUPYHUTE pe3ysbTar.

0) Tlpumenure mnpornenypy Blinder-Oaxaca st omeHkH JWCKPpHUMHHAIMM 1O TIOAy B 3apmare 110

Ny —Iny, =p"(X"—X,)+ X, - AB.
[TpoBepbTe NPaBUIBHOCTD PA3I0KEHMsI, BBIYUCIUB pa3Hully B cpequux 1yt LNWAGE nnst My »X4uH U 1S JKEHILUH.

Kaxas monst pa3Hullel B cpeiHeii 3apruiate o0yclioBIeHa TeHIePHBIMU pasnuyusiMu? CpaBHHUTE ¢ pe3yibTaTaMu B III. 6, d.
e) Tlpumenute mpoueaypy Blinder-Oaxaca mis oueHKM JUCKPUMHUHAIMM IO TOJNY B 3apiuiate 1o Qopmysie

In y* —In V.= B N (X - X *) + X" AB Kakas monst pasHUIBI B cpetHER 3apriaTte 0OyCIIOBIEHA T€HASPHBIMHE pa3-
muuusiMu? CpaBHUTE C pe3ysbTaTaMy B II. 0.

ac) TloBTopute . a—e i qaHHBIX U3 Qaitma CPS85. [IpokoMMeHTHpYHTE TeHACPHBIE pa3IHdus B qoxoqax B 1985
I. 1o cpaBHeHUIo ¢ 1978 r. 3Menuscs nmu ypoBeHb quckpumuHanuu? [louemy?

3) (daxkyabTraTuBHO). s 3aMyXHUX M OIWHOKHX JKCHIIWH YPAaBHEHHMS 3apIUIaThl Pa3IMYHBI, TaK KaK 3aMyXKHHUE
KEHIIMHBI Ha BPeMs JSKPETHOTO OTIycKa BBHIOBIBAIOT M3 cocTaBa padouell cuibl. Mcmone3ys mpouenypy Blinder-Oaxaca,
OLICHUTE MUCKPHUMHUHAIIUIO [0 3apIuiaTe Ui 3aMY>KHHX M OJMHOKHX JXCHIIUH (Bocmomnb3yiitech aitnamu CPS78 u CPS85).
[IpokOMMEHTUPYUTE pe3ybTATHI.

Ynpasxcuenue 7. I'erepockeacTHIHOCTD B ypaBHEHUH PETPECCHH IS 3apILIATHI

Bri6epure oaua u3 daitnos qanasix CPS78 mwmm CPS85.

a) OueHuTe ypaBHEHUE

LNWAGE=0o+agFE+ayUNION+ayNONWH+oyHISP+B,ED+B,EX+
+B3EXSQ+e.

Brranciute oOBIYHBIE U C MOMPABKOM Ha T'€TEPOCKENACTHYHOCTh CTaHAapTHHIE omuoOku. [locnexnue Gombpiie mep-
BbIX? Uto 310 03Hauaet? [louemy?

0) Vcnone3yiite nporeaypy 06o6muernoro MHK (OMHK) st oneku ko3¢ duiineHToB Moaenu 1. a. s 3toro mo-
JIy4HUTE BEKTOp KBaJIpaToOB OCTATKOB MOJEIH, U MOCTPOHTE PErpeccHio KBaaparoB ocTaTkoB Ha nepemeHnele FE, UNION,
NONWH, HISP, ED, EX u EXSQ. Bribepute 3Haunmbie nepemennbie u monyuute Beca OMHK. Ouenute Momens 1. a
OMHK. ITpokoMMEeHTHpYHTE pe3yIbTar.

6) Bocnonp3yiiTech 0fHOW M3 CTaHAAPTHBIX NPONEAYp MakeTa JUIs KOPPEKIMH CTaHJApTHBIX OMMOOK Ha reTepo-
CKeacTHIHOCTh. [IpokoMMeHTHpyiiTe pe3ynpTaThl. CpaBHHUTE UX C 1. 6, cleNaiiTe BEIBOABI.

Ynpaswcnenue 8. DHIOTEHHOCTD U OIICHKH JBYXIIarOBOI0 METOAA HAMMEHBIINX KBaPaTOB
Bribepure ogun u3 daiinoB ganuasix CPS78 nnn CPSS8S.
a) OneHute ypaBHeHHe perpeccun oosraapiM MHK:
LNWAGE=a+0gFE+ayUNION+ayNONWH+oHISP+p,ED+B,EX+
+B3EXSQ+ .
Cosmaiite iepeMeHHy0 kBajapat Bo3pacta AGESQ u ucnons3yiite nepemennsie AGE n AGESQ B kauecTBe HHCTPY-
menToB st EX u EXSQ. Onennte perpeccuio ¢ moMoIbi0 HHCTPYMEHTAIbHBIX IEPEMEHHBIX, BOCIIOIB30BABIINCH KOMaH 0
ivreg LNWAGE NONWH HISP UNION ED (EX EXSQ= AGE AGESQ).
CpaBHHTE pe3ynbTaThl ABYX perpeccuil. Craenaiite BEIBOABI.
[To3HAKOMBTECH C OMIIUAME KOMaH/IbI iVIeg.
0) Bocnonp3ylitecs TectoM Haycmana st BeIOOpa Jrydield perpeccuu u3 1. a. IIpokOMMEHTHPYHTE pe3yabTaThl Te-
cra. ChemaiTe BHIBOIBL.

JlaboparopHnas pabora 4. Monens Couoy.

Onucanue ¢auinog 0auHvix



1) [Januble comepxarcst B Qaitne Growth. Hcmonesyrorcs manHeie w3 apxuBa sxypuama Journal of Applied
Econometrics. Enunuiieii HabmroieHus SIBISIETCSL CTPaHa, JAHbI pe3yiabTaThl HaOmoaeHuii s 121 crpansl. Mcmonb3yroTes
CIIeYIOLIHE TIEpEeMEHHBIE!

NUM — "HoMep cTpaHbl B 0a3e NaHHBIX;

NOIL (dbuktuBHas) — 1 1 crpansl, He qo0bBaroeid Hed1s, 0 — I TOOBIBaOIICH;

INTER (¢puxtuBHas) — 1 11 cTpaHBI C XOPOIINM Ka4eCTBOM JaHHBIX, 0 — B IPOTUBHOM CITydae;

OECD (¢ukruBHas) — 1 s crparst OECD, 0 — B mpoTuBHOM Citydae;

GDP60 — BBII na ayury sHacenenus B 1960 r.;

GDP85 — BBII Ha nymry Hacenenus B 1985 r.;

GDPGRO - cpennuii poct BBII Ha nymy Hacenenus ¢ 1960 r. mo 1985 r. (B %);

POPGRO - cpennwuii poct padoTocnocooHoro Hacenenus ¢ 1960 r. mo 1985 r. (B %);

IONY — cpennsst monst ”HBecTULMI (BKITIOYask TocynapcTBeHHbIe) B 00mmeM oobeme BBIT ¢ 1960 r. mo 1985 r. (8 %);

SCH — cpennsist 107151 pabOTOCIOCOOHOTO HACEIICHHS, UMEIOIIasl MOJIHOE cpeiHee oopa3osanue ¢ 1960 r. mo 1985 . (B
%);

LIT — mons mopeli cpean HacelIeHUs cTapiie 15 j1eT, yMeIomnuX YuTaTh U mucats B 1960 T.

2) [aunnsie conepxarcs B ¢aitne Klein u conepxkar 22 nabmronenus ¢ 1920 mo 1941 rr. no CIIA. Vcnons3yrores
CIIeIYIOIIHE TIEpEeMEHHBIE!

year — rog;

C — notpebiieHue;

P — mpuObUIH aKIIMOHEPHBIX KOMITAHHH;

Wp — noxobl HaceneHus;

| — uHBECTHUIINY;
K1 — akiMoHepHBII KanuTal IpeablIyIero roia;
X — BBII;

W( — rocynapcTBeHHbIE TOXObI;
G — rocyapcTBeHHbBIC PACXOIBI;
T — KOCBEHHBIC HAJIOTH U YUCTHI SKCIOPT.

Hcnonw3ys daiin ganueix Growth BeinonHuTe ynpaxnenus 1-3.

Ynpascuenue 1. O630p GHakTOB U ONHCATEIHLHBIC CTATUCTUKY IEPEMEHHBIX

a) BeraucnuTe cyMMapHbIe CTATUCTHKH BCeX MepeMeHHbIX. [IpoBepbTe, MMEIOT TN CMBICT BAllli Pe3yJIbTaThl.

0) Brruncnute KOppensLMOHHYIO MaTPUILy BCeX NepeMeHHBIX. JlaiiTe uHTepnperanuio Hanbonee BaKHBIX pe3yibTa-
TOB. COOTBETCTBYIOT JI OHH TOMY, YTO BBI OKHMJAIIN?

Ynpaswcnenue 2. Ananu3 cTaliMOHAPHOTO COCTOSTHUSA

[Tycts g =2% u & = 3%.

a) OrieHUTe ypaBHEHHE

In(GDP85) =, + m, Ins, +m, Ins, + n, In(n+ g +3), (5.1)

HCIOJIb3Yyd NAaHHBIC MO BCEM CTpaHaM, 3a UCKIIIOYECHUEM TCX, IJId KOTOPBIX IMPOMYHICHBL Ha6J'IIOI[eHI/I$I KaKoM-1100 He3aBUCHU-
MOM WJIM 3aBUCUMOM MepeMEHHOM.

0) Vicxonnas monens Conoy He BKIIIOYaeT delloBedeckuil kanutan. Ouenute ypaBHeHue (5.1), yqaauB nepeMeHHYIO
InSCH. CpaBHuTE C pe3yabTaToM, MOJYYCHHOM B II. 4. B yem coctout ocHOBHOE pazimuune? OOBSCHHUTE 3TO pa3iIuyue, uc-
HOJIB3YS TEOPHIO.

6) CtpykrypHas Gpopma

In y(t):ﬁ[alnsk +BIns, — (o +B)In(n + g +8)]

HAKJIA/IbIBACT HEKOTOPOE JIMHEHHOE OrPaHHYCHUE HA TapaMeTpsl T, TT,, TT; NPHUBEICHHOH (opmbL. YTo 9TO 3a OrpaHude-

nue? [porectupyiite (Ha 5%-0M ypoBHE 3HAYMMOCTH) BBIITOJITHUIMOCTD 3TOTO orpanndeHus. OneHnTe BHOBb ypaBHeHue (5.1),
UCTIONB3Ysl 3TO orpaHndeHune. CpaBHHUTE Ball pe3yiabTaT C Pe3yIbTaToM, MOJIYyYeHHBIM B 1. 4. Bocronb3yiiTech KoMaHIamMu
constraint define 1 ... mcnsreg ..., ¢c(1) makera Stata.

2) Beipasute cTpyKTypHBIC IapaMeTpel oL i 3 4epes TT;, T, M IOCTPOHTE UX OLCHKH.

0) Jlo6aBbTe B perpeccoHHoe ypaBHeHue 1. a ¢ukruBHble nepemenHsie NOIL u OECD u npoBepsTe MX 3Hauu-
MocTb. [IpoBepbre, sBisiercs nuHeliHas crienudukanus (5.1) pa3ymHO#, 100aBiss KBaJIpaThl HE3aBUCHMBIX IIEPEMEHHBIX H
MEPEKPECTHBIE UTICHBL.

¢) CornacHO "30JI0TOMY NPaBHIly HAKOIUICHUs KanuTaua", 101 UHBECTULMA Sy , S, [OJDKHBI BHIOMPATHCS TAKUM

o0paszoMm, 4TOOBI B CTAITMOHAPHOM COCTOSIHMHM BeMMuWHAa C = (l— Sk — Sh)y OblTa MakcuMamnbHa. TeopeTHuecKku OnTH-

*
MaJIbHOC 3HAYCHHUEC BCIIMYHHBI Sk OIPCALIIACTCA KaK Sk =a. HCHOJ’ILSyﬂ OLICHKH, NOJIYYCHHBIC B II. 6, [IPOBEPLTEC, y/1OBJIC-

TBOPSIOT JIM B CPCAHEM MHBECTHUIIUU B q)H3PI‘{€CKI/Iﬁ KalruTaj 30JI0TOMY IIpaBuIly.

Ynpasicnenue 3. Poct BBII
a) OLeHNUTE YpaBHEHHE



In GDP85
GDP60

U UHTEPIPETUPYyITE pe3ysbTar.
Ucxonnas mozens Coioy He BKIIOYAET 4YelnoBedeckuil kamurtan. OueHute ypaBHeHue (5.2), yIaluB MEPEMECHHYIO
InSCH. CpaBnure pe3ynbrarbl. OObSICHUTE Pa3IUUMSL.

0) CtpykrypHas popma

t _at
In%:(l—e )

€T HECKOTOPOC JIMHEMHOE OrpaHUYCHHNC Ha IMapaMETpPhbI TCl, TCZ’ TC3 HpHBeﬂeHHOﬁ (l)OpMI)I. UYto 310 32 OFpaHI/I‘IeHI/Ie? HpOTe-

=n,+mIns, +m,Ins, +m,In(n+ g +93)+ n, INnGDPGO, (5.2

1
1— _B[OL|nSk +BIn Sp — (a+B)In(n+ g+ 8)]— In y(O) ; naknazsisa-

ctupyire (Ha 5%-0M ypOBHE 3HAUMMOCTH) BBIIIOJHUMOCTb 3TOTO orpaHuueHus. OneHuTe BHOBb ypaBHeHHE (5.2), HCIIOIB3Ys
9T0 orpaHnueHue. CpaBHUTE Balll pe3ysbTaT ¢ Pe3yIbTaToM, IOJyYSHHBIM B II. .
6) Vcnonb3ys pesynbTar 1. 0, IOCTPONTE OLICHKH CTPYKTYPHBIX MapaMeTpoB AL, B . lIpountepnpetupyiite pe-

3ynbTaThl. CpaBHUTE BalllM OLIEHKH APAMETPOB OL U 3 ¢ OIIEHKAMH, TTOJTyYCHHBIMH B IPEABIAYIINX YIPAKHEHUSX.

2) HobGasrre pukTuBHBIe epemenHsle NOIL u OECD B ypaBHEHHE II. @ U TIPOBEphTe MX 3HAUNMOCTh. [IpoBepsTe,
SIBIISICTCA JTMHEHHas cnenudukanus (5.2) pa3syMHOH, 100aBIsIA KBapaThl HE3aBICUMBIX IIEPEMEHHBIX U IIEPEKPECTHEIC YWICHBI.

0) Ouennre ypaBreHue (5.2) otaensHo it crpad-wieHoB OECD u mist crpan He wienoB OCED u npouHTepnpeTH-
pytite pesyneratsl. [IpoBepbTe, COBMAAaOT U KOA(PGUIUEHTH ypaBHEHHS (5.2) (32 UCKIIOYCHHEM CBOOOTHOTO WICHA) IS
crpan-wieHoB OECD u mis crpan He wienos OECD.

e) BribepuTe HanmydIiee ¢ Baleil TOYKH 3peHUS ypaBHEHUE U TocTpoiite 95%-ii 1oBepHUTENbHBIN HHTEPBA AJIS CKO-
poctu cxogumocTH A. [IpouHTEepnpeTnpyiiTe pe3yabTaT.

Ynpasicnenue 4. Monens Kneiina

HWcnonp3yiite nannasie u3 ¢aitna Klein.

a) BrimonHuTe MAeHTH(PHUKALINIO TapaMeTpoB IpuBeneHHOH popmbl Momenu oOsraHpIM MHK 1 nByxmmarossiv MHK.
CpasHure pe3ynbTathl. [IpokomMMmenTHpyiiTe pasmmuus. OOBsICHUTE IPUUUHY pa3inuuuii B pe3yIbTaTax pacdeToB IBYMs METO-
JlaMH.

0) B uem otmuuns aeyxmarosoro MHK ot tpexmarosoro MHK? BrimonanuTe MACHTH(QUKAINIO TApaMETPOB MIPHUBeE-
neHHo#t ¢popmbl Moxenu TpexmaroseiM MHK. CpaBHHTE pe3yibTaThl pacueToB ¢ omeHKamu apyxmarosoro MHK. B gem oT-
JIM4Usl, mouemy?

JlabopaTopnas pabota 5. Monens Bokca-/[>keHKHHCA U MOJICTH BOJIATHIBHOCTH.

1. Vicxonnsie nannabpie. MHIEKe 00BbeMa BEITycKa MPOMBIIUIEHHOH npoaykuud B PO ¢ 1991 r. mo 1995 r. mocne Boize-
JIEHUS] HECITyYalHOM COCTaBJIIOIIEH UMEET BUI!

T'ox I 1 1l v \Y VI VII VI IX X Xl Xl
1991 | -12,1 -9,0 -0,8 -5,4 -0,9 -2,6 13,7 20,7 16,9 3,9 -3,7 14,9
1992 -9,2 -8,2 -4,6 -3,7 -5,6 -5,7 0,9 -11,0 -3,5 3,3 8,2 18,1
1993 | -14)9 -2,1 5,6 6,3 1,9 7,0 3,1 6,6 11,4 11,7 13,6 11,6
1994 | -239 | -173 | -17,1 | -20,3 | -16,6 | -10,9 | -10,4 -6,9 -6,1 -0,9 16,4 3,3
1995 4.4 -17,4 | -18,1 -8,4 8,7 3,0 2,8 3.9 13,9 17,9 20,9 10,6

a) Haitmure AK® u YAK® psna, ero nepBbIX u BTOPBIX pa3HOCTEH. 0) KaKue MOJACIH s YKa3aHHOTO Psiia BBl MO-
xKeTe MpeIokuTh. OO0CHYHTEe CBOe MHEHHE. B) WACHTU(QHUIMPYHTE HECKOIBKO MOIXOAAIINX MoIeel psaaa (He Ooiee Tpex).
Bribepure Hamnyunyto u3 mojeneii. O6ocHyiiTe CBOU BBIOOD.

2. Ucxomubie nanubie. B ¢aiitne sp500 (www.econ.kuleuven.ac.be/gme/) nanel exenHeBHbIE 3HAYCHUs] HHICKCA
Standard&Poor's 500 naunnas ¢ saBapst 1981 r. mo anpesnp 1991 r., BeIYKCIEHHbIE KaK U3MEHEHHsI MPOJIOTapU(PpMUPOBAHHOTO
nHaekca. Beero 2783 HabmoneHns. OCHOBBIBasCh Ha 3THX JAaHHBIX, TIOCTPOWTE MOAETH NMPOTHO3UPOBAHHS U3MEHECHHUS JIOTa-
pudma nanekca S&PS500. OnennTe KauecTBO MOCTPOSHHON MOJICITH.

3. B ¢aiine output (www.stern.nyu.edu/~wgreene/Text/econometric-analysis.htm) umerorcst naHHbIE O ACHEIKHOM ar-
perate M1, BBII u nednsatope nen B CLLIA nokBapransao ¢ 1950 1. mo 1983 r. [Tondepure ARIMA Monens u Moaens perpec-
cun. M3yunTe BOIpoc 0 BKIFOYEHUH B MOJIEINb (haKTOpa BPEMEHHU.

4. Ha caiite www.rts.ru umeercs uadopmarust 06 urorax ropros akiussmu OAO PAO EDC Poccun (kox EESR). [lns
JTAHHBIX O CTOMMOCTH aKIUH 3a MOCJIEIHUE MIECTh MECAICB MOJIYYUTE TOXOJHOCTH YKa3aHHOTO aKTHBA, MMOCTPONTE rpaduKu
psana noxogHoctei, AK®, YAKD, a Taxxke rpadpuku kBagpaToB qoxogHocred 1 AK® u HAK® st kBaapaToB JOXOAHOCTEH.
[TocTpoiiTe ageKkTBaTHYIO MOJEINb Ul JOXOIHOCTEH aKTHBA.

5.  Crenepupyiite  psa umHOi 500 wHabmomenuit B coorBerctBuM ¢ Mmojgenbio  ARCH(3):

2 2 2 2
G, = 1+0, :‘]Ut_1 +0, 25Ut_2 + 0,15Ut_3 . TTo crenepupoBanHoMy psny orenure Mozaeinb ARCH(3). Cpasuute oneHKu

C UCTUHHBIMH MapaMeTpamMu mojaenn. CpaBHUTE NTUHAMHKY OLCHKH YCIOBHOM NUCIEPCHH W €€ UCTHHHBIX 3HaYeHHd. [lo-
crpoitre mogens GARCH(1, 1). Cuenaiite BBIBOIBI 00 €€ aIcKBATHOCTH MCXOJHBIM TaHHBIM.

Jlabopatopuas padora 6. Moaens CAPM.


http://www.econ.kuleuven.ac.be/gme/
http://www.stern.nyu.edu/~wgreene/Text/econometric-analysis.htm
http://www.rts.ru/

Onucanue ¢hatinos 0anHwix

Cnenyromye Qaiinel naHHBIX cojepkar 120 momecsuHbIX HaOmoxaeHui ¢ stHBaps 1978 no nexabps 1987 roxa mo
caenyomuM 17 KoMmaHusMm:

HedrenoosiBaronie: MOBIL u TEXACO.

[MpousBoxcTBo kommbiotepos: IBM, DEC, DATGEN.

Onextpo3nepreruka: CONED, PSNH.

Jlecnas npomeinuieaHocTh: WEYER, BOISE.

OnekTponHas npomeinuieHHocTh: MOTOR, TANDY.

Asunanepero3ku: PANAM, DELTA.

Banku: CONTIL, CITCRP.

[Mponykre! nuranusi: GERBER, GENMIL.

B ¢aiine MARKET coxepxarcst JaHHble O JIOXOAHOCTH pbiHOYHOTO moptdens, B ¢aitne RKFREE nanHble 0
JIoxoHOCTH Oe3puckoBoro akTiea — 30 qHeBHBIX US oOurarmii.

B HekoTophIX (haiiax HEKOTOpBIE PSIIBI JAaHHBIX UMEIOT JIPYrUe, OTINYHbBIC OT YKa3aHHOTO IEPHO/Ibl HAOII0ACHHH:

CONOCO, Bpemennotii psin B paiine EVENTS, ¢ ssuBapst 1976 mo centsiopp 1981 (Tonbko 69 HabmroneHuit);

APM, ¢ nexabps 1977 no nexadbps 1987 (121 nabmoaenue);

EVENTS, c suBaps 1976 o nexabpp 1985;

GOLD, c sHBaps 1976 o nexadps 1985.

Ka)KZ[bIﬁ (1)3.17[]'[ JaHHBIX COACPIKUT MECAYHBIC JOXOAHOCTU (bl/IHaHCOBI)IX AKTHUBOB.

®aitn APM coepXuT JOTMOMHUTENbHBIC JaHHBIC JJIS TOCTpoeHus perpeccun mo Ross' Arbitrage Pricing Model.
Iepemennsie ¢ aexkadbps 1977 mo nexadbps 1987:

POIL - ($) HomuHanbHas 1ieHa 3a 6appens HedTH,

FRBIND — unaexc npoMBIIIIJIEHHOTO POU3BOJICTBa, 1972=100, psix CKOPpEeKTHPOBAH Ha CE30HHOCTE;

CPI — unnekc nmotpedbutensckux e, (1967=100).

@aiin EVENTS conepsxur nanubie ¢ suBapsi 1976 no nexkadps 1985 rr. [lepemenHble:

DATE — nata, niepBbie ABE IU(PPHI — FOJI, CACTYIOLIHE IBE — MECHIL;

GPU - koMMyHaJIbHOE X035HCTBO;

DOW - xumuueckas kommanuss Dow;

DUPONT - komnanust DuPont;

MARKT76 - pbIiHOYHAs TOXOTHOCTb;

RKFR76 — 6e3puckoBas 10X0OIHOCTh;

DATEL — ¢opmar natsl, kak y nepemenHoit DATE, Ho Tonbko 69 HaGmoaenuii ¢ 1/76 no 9/81.

daiin GOLD copepxurt psiabl JaHHBIX ¢ sitHBaps 1976 o nekadbps 1985. [Tepemennbie:
GOLD - % u3MeHeHHs LIEH HA 30JI0TO B TEYEHHE MECSIIA;

MARKY76 - peiHOYHAs TOXOIHOCTD;

RKFR76 - 6e3puckoBasi JOXOIHOCTb.

Ynpascnuenue 1. Hauano paGoThl ¢ JaHHBIMU, BBIYUCIICHUE OMUCATENBHBIX CTATUCTHK

a) Vcnione3ys nanubie u3 daitta MARKET, nmoctpoiite rpaduk 10X0AHOCTEH I OCIETHUX 36 MECSIIEB.

6) Hanee, ucnons3yst nannsie u3 market 1 RKFREE, nonyuure nepeMeHHble npeMun 3a puCK (Ip—It) Juist mo0oit
KOMIIAaHMH MO BalllEMy BBIOOPY M PBIHOUHOM npemun (I'y—r;). Beruucoure cpenue 3HaU€HUs Iy, Iy, Ir, F—Tg, Fp—tr. OT™MeETHM,
YTO JTOXOTHOCTH SBIISIOTCS MECSYHBIMHU. J[JIsI TepeBoia CPEeHNX MECSYHBIX T0XOJHOCTEH B FOJJOBBIE MOYKHO BOCIIOJIB30BAThCSA
dbopmynoi rmﬂ:(1+r)12—1, ree [ - CpeJHss MeCAYHas JOXOAHOCTh. BelUMCINTE TOJOBBIE NOXOAHOCTU 1S Iy, I, Iy, Fp—Ty
m—Is. [lonydeHHbIC 3HAYCHUS TIPABIONIOIO0HEI?

6) locTpoiite rpad UKy MPEeMHUX 332 PUCK IS BEIOpaHHON KOMITAHUH ¥ IS pBIHKA 3a 36 MecseB ¢ saBaps 1985 roxa
o nekadpr 1987 roma. Kakue BBIBOABI BBI MOXKeTe caenaTh? Kak BB mymaeTe, [3-moka3aTeih KOMIIAHUH OOJBINE MIIA MEHBIIE
equuuipl? [louemy?

2) Brruncnmre 1uctiepcHio U CTaHAAPTHOE OTKJIOHEHHE JUTS IOXOHOCTH KOMITAHWU | PBIHKA JUIA iepuosa B 36 Mecs-
ues. Beruucnure ko3 UIKEHT NapHOH KOPPEIAIUH O jm - BBITHCTHTE B s KoMIaHuM ¢ y4eToM (GopMyIIsl

>

m

Oj

. CoBnayiatoT Jiv 3Ha4YCHUE [3 C 0OKUJIAEMBIM B II. 6 ?

Pim=B;

Ynpaorcnenue 2. Ouenka 3 merogom HanMeHbIINX kBagpaTos (MHK)

W3 cnmcka orpacneil BBIOepUTE KOMIIAHUIO C OTHOCUTEIILHO BBICOKMM YPOBHEM PHCKA W KOMITAaHHIO C OTHOCHTENIBHO
MaJICHBKUM ypOBHEM pHcKa. KoMmaHuM MOIDKHBI NMPHHAAJIEKATh PasHBIM OTpaciisiM. Pasjenure Bamly BBIOOPKY Ha IE€pBYIO
noJioBuHy (stHBapb 1978 — nexadbps 1982) u Bropyto nonoBuHy (siHBapb 1983 — nexabpp 1987) u BeIOEpHUTE OJHY M3 HHX, C
KOTOpO# OyneTe paboTaTh.



B
nmapameTps! ypaBHeHIsI MHK mms xaxnmoit u3 ¢pupMm aByx oTpacieit SKoHOMUKH. OIEeHKH 3 COOTBETCTBYIOT BAILTHM OXKHIaHH-
siM 1 uHTYHIUN? [losicHnTe.

0) Jlns oqHOW M3 KOMITAaHWH MOCTpoiTe Tpaduku (aKTUIECKON MPEeMHH 3a PUCK M TIOJYYCHHON 10 MOJIEINH, a TaKXkKe
rpa¢uk ommbok Mozenu. Kakue mpomMexyTku BpeMEHH WM JaThl COOTBETCTBYIOT OOIBITNM 3HAYCHUSIM OIIHOKU?

6) Jlnsa xaxmoi n3 KoMmaHui mposepbTe runoTe3y a=0 npotuB anprepHaTHBB 00 HAa 95%-0M ypOBHE 3HAYMMOCTH
(mpui. 3). OTKIIOHEHHE 3TOM THIOTEe3bI TOBOPHUT 0 He coorBercTBuu CAPM (Capital Asset Pricing Model) peamsroctn? Ilo-
qemy?

a) Vcnonssys Stata, BeiOpannbie 60 HaOMIOAEHUH, U ypaBHEHUE rj - =a i + B i (rm - )-l— €., ouenure

2) [ xaxnoi u3 KoMnaHuii nocrpoiite 95%-it moBepurensHbIil nHTEpBaN 1A B (pwit. 3). IIposepsTe rumoresy o
TOM, 4TO PHCK KOMITAaHWM COBIAJaeT CO CPEIHNM YPOBHEM PHCKa Ha PBIHKE, T.¢. B=1, mpoTHB anpTepHaTHBHI B#1. BBl Hamm
YTO-TO HEOOBIYHOE?

0) JIna xaxmol W3 KOMITaHWH BBIYUCIUTE JONIO0 PBIHOYHOTO, HeamBepcupuimpyemoro pucka. Y.Illapm cuwmraer
TUINMYHBIM 3Ha4eHHE 3ToH 1osu B 30%. Bamm BeraucieHns cOOTBETCTBYIOT yTBepxkacHHI0 Y Illapma?

~
e) B Bameit BI)I60pKe BBICOKHEC 3HAUYCHUS OLCHKH B COOTBETCTBYIOT BBICOKHMM 3HAYCHUAM Rz? HpOKOMMeHTprﬁTe

Balll CJIy4ai.

Ynpaorcnenue 3. CriennanbsHeli ciryuail ¢ 3010TOM

a) Vcnone3yst nanuele u3 daitna GOLD c suBaps 1976 no nexadps 1979 u CAPM, crenepupyiite nepeMeHHbIE
NpeMHI 32 PUCK JUIs 30JI0Ta U PbIHKA U OlleHUTE 3HaueHue [ s 3osota. Beruucianre 95%-i noBepuTenbHbIi HHTEpBA 1UIs B
(mpun. 3). Bamm OLEHKM COOTBETCTBYIOT 31paBoMy cMbiciy? IloueMy BO3MOXKHOCTH TaKOTO AaKTHBa MOTYT OBITh
NPUBJICKATENbHBl Ui WHBECTOPA, JKEJIAIOIIEro CHHU3UTh PHUCK IMyTeM JuBepcudukanuu? UYTo MOXKHO CKasarh o
IIperoIaraeMoi TOX0AHOCTH TaKOro aKTHBa?

0) Ouenure B mis GOLD, ucnosne3ys nannsie ¢ saBapst 1980 mo gexabps 1985 rr. Beruucoure 95% moBepUTEIbHBIH
uHtepBan i B (mpui. 3). KakoBsl m3meneHus? I[IpoxoMMeHTHpy#iTe BO3MOXHBIE (aKTOpPBI CHPOCa W NPEIIOKESHHS,
MIPUBOISIINE K N3MEHEHHUIO 3HAUeHHs 3.

Ynpaxcuenue 4. O6patHas perpeccust

a) Vicnonp3ya mamsble ¢ sHBaps 1983 mo mexabpr 1987 w3 daitma DELTA, a Taxke manHbie it Iy w3 daiina
MARKET u a1 1 u3 ¢aitna RKFREE, noctpoiite nepemenHbie npemu 3a puck s Delta Airlines Y, u s poiHka B nenom
X:. Ipenmomoxum, uto BMecTo «koppekTHoi» CAPM Y=a+pX+€; cnenuduimpoBana «HEKOppEeKTHAs» 00paTHAs perpeccus
X=0+yY+vy. Tlokaxure, uro 6=-a/f, y=1/B u v=(-1/P)e;.

0) Orenure napameTpsl B ypaBHeHUH Xi=0+yY+v, OO03HA4YNM HaiijieHHbIe oleHKH st O u Y kak d u g. KakoBo
smauenne R*? s NpHEMIEMOro ypoBHS 3HAYMMOCTH MPOBEPhTE THIOTE3y O PABEHCTBE HyImo y. HaiiuTe oueHKy P H o Kak
b,=1/g u a,=-d/g.

6) Onenure mapaMeTphsl KOPPeKTHOTo ypaBHEHHS Y=a+PXi+e. OO03HauUNM HaiileHHBIe OleHKH by m a, 111 B 1 o
cooTBeTcTBeHHO. KakoBo 3uauenne R*? s mpueMIeMoro ypoBHS 3HAYMMOCTH IPOBEPHTE THIOTE3y O PABEHCTBE HYJIO .

2) Kakyro 13 oneHok ciemyer npeanodects by mm b,?

Ynpaxcuenue 5. Vicnons3zosanne CAPM mitst cozmanust moptdeneit

W3 cnmcka BeIOEpHTE J1BE KOMIAHWHM C OTHOCHTENHHO BHICOKMM YPOBHEM PHCKA M JIBE KOMIIAaHUM C OTHOCHUTEIHHO
MaJICHBKHM YPOBHEM pHcKka. KoMIaHuu TOIDKHBI TPUHAJUIEKATh PA3HBIM OTPACIISIM.

a) Beraucimre cTaHIapTHOE OTKIOHEHHE W CpeIHee Ul TOXOAHOCTeH KakKIoi M3 BHIOPaHHBIX KOMIAHHWH C SHBaps
1983 mo gexabpp 1987 rr. Pe3ynpTaThl COBMAAaOT ¢ BaluMU okupaHusmu? [logemy? B kakyro U3 KOMIAHHUN BBl COBETYETE
MHBECTHPOBATH?

0) CKOHCTpYyUpy#HTE TpH anbTepHAaTHBHBIX opTdens (1 muunoH nomtapos Beero). [Toptdens 1: 50% B xoMnanuu ¢
HHU3KUM ypOBHeM pucka U 50% B KOMITaHWH ¢ BEICOKMM ypoBHeM pucka. [Toprdens 2: 50% B kaXk1o# n3 KOMIIaHUH ¢ HU3KUM
ypoBHeM pucka. [loprdens 3: 50% B Kaxnoil M3 KOMIIAaHMH C BBICOKHM YPOBHEM pHCKa. Beraucinrte KodQQuIeHT
KOppPEeIALNA MEXIy JOXOJHOCTBIO KOMIIAaHMH B KaxJIoM M3 Tpex mopTderneit. [IpokoMMeHTHpyHTe 3HA4YEHUs M JaiTe
MHTEPIIPETALHNI0 3TUX Koppemsnuid. I Kakgoro M3 Tpex MopTdereld BBHIUUCIUTE CPEAHee M CTaHAAPTHOE OTKIOHEHHE
JIOXOTHOCTEH JUI paccMaTpHBAaEMOTro Nepruoaa BpeMeHu. EcTh kakne-HuOy b cloprpusbi?

6) Kakoii u3 Tpex noprdeneii Oosiee onpaBaaH ¢ TOYKH 3PEHHST CHIDKCHUS! HECUCTEMAaTHUECKOT0 PUCKAa MHBECTUIINI?
IMouemy?

2) Onenure CAPM mns xaxporo m3 tpex noprdeneid. ITposepsre runoresy P=1. Kakoit u3 noprdeneir nmeer
MEHBIIYIO JOII0 HECUCTEMATHUECKOrO PUCKa?

0) dns noprdens 1 cpaBHuTe R® u3 perpeccuu B I1. 2 € R® 151 OTHEITBHBIX perpeccuil i 9TUX ABYX KOMIaHUil. Bl
oxumaere, uto R’ u3 NOPTENBHOTO ypaBHeHHs OyieT Oonibiie, ueM U3 OTACHbHBIX ypaBHeHHH? I[louemy?
IIpountepnperupyiiTe pe3yabTaThl.

Ynpasxcuenue 6. Ouenka crabuibHOCTH 3

Bribepure n1Be oTpacny.

a) Pazyenure BHIOOPKY Ha JiBe yacTH: nepBas ¢ stHBapa 1978 no nexadbpp 1982, Bropas c stHBaps 1983 no nexabpb
1987. Ucnonezys CAPM u npuemieMbli ypoBeHb 3HaYMMOCTH, NMPOTECTHPYHTE THIIOTE3y, YTO JUIl KaKAOH KOMITaHUHU
rapaMeTpsl O U 3 OTMHAKOBHI JUIS IBYX YacTel BHIOOPKH, T.€. TTApaMeTPhI MOCTOSHHBI ISl KaXKI0W MX KOMITAHUH 110 BPEMEHH.



(Bocnone3yiitecs Tectom Yoy, 171s1 3TOTO UCTIONB3YHTE PETPECCUI0 TIO BCel BEIOOPKE ¢ (PMKTHBHOW NMEpEeMEHHOM JUIst
BTOPOU YacTH BBIOOPKHU U MEPEMEHHBIMH B3aUMOJCHCTBUS ¢ QUKTUBHOW MEPEMEHHOM, a Takxke KoManaoi test makera Stata).

0) st xaxa0i oTpaciy MpoBephTE THIIOTE3y O TOM, YTO MapaMeTphl O M 3 OAMHAKOBBI ISl BCeX (PMPM B OTPACIIH C
stHBapst 1978 no nexadbps 1987 rr.

6) Jlns ka0l oTpacyiv NpoBephTE TUIIOTE3Y O TOM, YTO NMapaMeTpbl O ¥ [3 OJMHAKOBBI JUIsl BceX (PUPM B OTPaciv U
COBITAJIAIOT CO 3HAYEHUSIMU B 00€MX BPEMEHHBIX MHTepBanax c siHBaps 1978 mo nexadpp 1982 u ¢ suBaps 1983 mo nexadpb
1987 rr. Uto BBl MOKETE CKa3aTh 00 YCTOMYMBOCTH MapaMETPOB MEXKAY KOMITAHHSIMH U B TEUECHHE BPEMEHH?

Ynpascnenue 7. Hapymenue npeanomnoxenunit MHK

a) Jlna mo6oii 13 ¢pupm nocrpoiite ypaBHenne CAPM. IlpoBepbTe TMIOTE3y O IOMOCKENACTUYHOCTH JUCIIEPCUH
0CTaTKOB perpeccuu. [IpoKOMMEHTUPYHTE Pe3yJIbTaTHI.

0) s mro6oii u3 ¢pupm nocrpoiite ypasHenue CAPM. IIpoBepsre rumnoredy 06 aBTOKOPPETMPOBAHHOCTH OCTaTKOB
perpeccun ¢ momomiplo Tecta [lapOuna-Yorcona (mpuia. 1). IlepeoueHnTe Mopenb, BOCHOJIB30BAaBLIMCH IPOLEAYPOU
Xunnpera-Jly unu Koxpeitna-Opxkatra. [IpokoMMeHTUpYiiTe OTydYeHHBIC pe3yIbTaThI.

6) s mo6oit n3 ¢upm nocrpoiire ypasHenue CAPM. Ilomyunte ocratku perpeccuu. IIpoBepbTe rumoresy o
HOPMAaJIEHOM pacIipe/ie]IeHHH 3TUX OCTaTKOB, BOCIIONIB30BaBIINCH KpuTepreM Konmoroposa-CMupHoBa. Crenaite BEIBOJIBL.

Ynpaorcnenue 8. Hexotopsle ciaydau npu oneake CAPM

JBa cimyuas: 1) adekt aBapuu Ha aTOMHOI AJIEKTPOCTaHIMH, ITpou3oluenaiiei B 28 mapta 1979 r., Ha JOXOTHOCTH
aktuBoB General Public Utilities, koTopoit mpunaaiexan 3aBoa. 2) apdekr BoiiH mokymateneit DuPont u Dow Chemical B
utoHe-aBrycte 1981 r. B monbITKe 3aBnaseTs koMmmnanuer Conoco. Jlanueie Haxonsates B (aiine EVENTS.

a) Tloctpoiite nepeMennbie st pemun 3a puck st kommanuit GPU, DUPONT u DOW wu pbiHKa B 1IEJIOM C STHBapst
1976 no nexadpp 1985 rr. u gt CONOCO c¢ suBaps 1976 no centsopp 1981 rr. Beruuciure MaTeMaTHYeCKUE OXKHUIAAHUS
JIOXOJHOCTEH.

0) Ouenunte Ha ocHoBe CAPM o u B s General Public Utilities aist mepuosa Bpemenu ¢ siaBaps 1976 mo nexadpb
1985 r., HO HWcKmMOYMB W3 BEIOOpKKM HaOmronmeHwe it ampens 1979 r. Ha ocHOBe mMONydeHHOH perpeccHu BBIYHCIUTE
nporHozupyemoe aist ampens 1979 roga 3HadeHHe NMpPEeMHM 32 PUCK M OMMOKY NporHos3a. Kak BbI MPOMHTEpIpETHpYETE
MIOJIYYEHHBIN pe3ysbTaT?

8) Iocrpoiite PukTrBHYIO IepeMerHyo ¢ nmeHeM T MIDUM, kotopas paBHa 1 Tonpko mis ampens 1979 r. u Hymro
JUISL BCEX OCTalIbHBIX MecAleB. Bxmodnte 3Ty nepemenHyto B Moaens CAPM B kadecTBe OOBSCHSIONMICH U ITOMYIUTE OLECHKH
MHK. CpaBaute 3Ha4YeHHE OIEHKH Kod(dunueHTa npu nepemeHHoit TMIDUM co 3HavueHueM OmMOKY W3 I. § AJIS ampens
1979 r. CpaBHure oueHku ko3dduimentor B ams 3Tux nByx perpeccuid. [louemy onu paBHeI? [IpoTecTupyiite THIoTe3y 0
paBeHcTBe Hymo kKoddunueHTa npu nepemenHorr TMIDUM. Katactpoda okazanack 3HaYNMBIM COOBITHEM?

2) Ucniomezyss CAPM u kak MOXHO 0OoJiee ITHHHBIN MEeprox BpeMEHH, OLeHUTE oL U B s Tpex kommaHuii DuPont
(mokymarens), Dow Chemical (veyna4ununk), CONOCO (1esib MOKYIKK) C y4eTOM TOT0, 4To Jyisi CONOCO JaHHbIE OKAHYHUBAKOTCS
B ceHTsi0pe 1981 r. [lnsg kaxnoii KOMIAHUM BBIYMCINTE CpEHEC 3HAYCHHE OMIMOOK PErpecCHH Ul MECSLEB HIOHS, WO,
aBrycTa u ceHTs10ps 1981 r.

0) Tocrpoiite puktuBHbie nepemennsie pis DuPont, Dow Chemical u Conoco, kotopbie paBHbI 1 [Uisi UIOHSI, HIOJ,
aBrycra u ceHTs0ps 1981 r. n paBubl 0 U1 octanbHBIX Mecsnes. Mcmonszys CAPM, oneHnTe pacmmpeHHy0 perpeccuio s
ssuBapst 1976-ngexabpst 1985 rr. ans DuPont u Dow Chemical u stuBaps 1976 — cents6pp 1981 rr. ans COnoco, BKIIOYKB
¢uKTHBHBIE TIepeMeHHble. CpaBHHTE OIEHKH KO3()(HUIMEHTOB MPH 3THX IEPEMEHHBIX C OIIMOKaMHM, MOJYYEHHBIMH JUIS
Ka)XXJJ0ro u3 mMecsnes B 11. 2. CpaBaute 3Ha4eHus P. [IpokommenTupyiite pesynbratsl. Kak BB MOXeTe MPOMHTEPIPETUPOBATH
3HAKH OICHEHHBIX KO (UIIEHTOB, B YaCTHOCTH, KTO U3 AeprKaresieil akuuii Beurpa, a kro npourpain? [Iposepsre amst Beex
KOMITaHHH THIIOTE3y O PAaBEHCTBE HYJIIO KO3()(UIIMEHTOB IPpH (PUKTUBHBIX IEPEMEHHBIX.

anamnelme 9. BeimoHUTE CaMOCTOSATEIIFHO Ha OCHOBE MOACIN CAPM OLICHKY CTOMMOCTH aKTHBOB Ha IIPpUMEPE
MpeanpusATHs pealbHOTO CEKTOPA 9 KOHOMUKU B COOTBETCTBUU C HAIIPABJICHHOCTBHIO IPOIrPAMMBI.

JlabopaTopHnas paboTa 7. BekTopHBIE aBTOpErpecCcHu.

1. Crenepupyiite B Eviews BpeMEHHO! psiji, TTOTUMHSIONIMNCS aBTOPErpecCHH IIEPBOTo Hopsaka ¢ kodddunueHTom
0,99. IIpoBepbTe NOTYUEHHBIN PsiT HA CTALIMOHAPHOCTD € IOMOUIbIO PAa3JIMUHBIX TECTOB.

2. B ¢aiine lab7 umerorcst mBa BpeMeHHBIX psijia JeHEXHOTo arperata M2 u undmsinun. [Ipotectupyiite psabl Ha
IPUYHHHOCTH 10 I'peifHpkepy, Ha KouHTerpamnuio no Moxanceny. Cruenaiite BbIBOABL T10CTpOiiTe afeKBaTHYIO MOJIENh BEK-
TOPHOU aBTOPErPECCHH.

7. Meroanveckne peKOMEHJAIINHU N0 MOATOTOBKE K cAa4e 3a4eTa

3a4eT OCyLIECTBIISICTCS B paMKax 3aBEpIICHUS U3yUYEeHUs AUCIUIUIMHBI (MOYJIsl) U MO3BOJISET ONPEAEIUTh KaueCTBO
YCBOEHHS M3YYEHHOT'O MaTepHaa, a TAK)Ke CTeNeHb COPMUPOBAHHOCTH KOMITETEHIIUH.

Ha 3a4er BeIHOCHTCS MaTepuall B 00beMe, IpelyCMOTPEHHOM paboueil mporpaMMoi y4eOHOH ANCIUIUINHEL.

OK3aMeHaTOpy INPEJOCTaBIIETCS MPaBO 3aJaBaTh OOYdYAlOIIMMCS BOIIPOCHI B paMKax IMPOHIEHHOrO Marepuana, a
TaKxke, IOMIMO TEOPETUYECKUX BOIPOCOB, MpeAnaraTh 3a4a4i NPaKTUKO-OPUEHTHPOBAHHON HAMPABIEHHOCTHU 110 IPOrpaMMe
JTAHHOTO Kypca.

3auer, Kak IpaBWIO, IPOBOJUTCS B YCTHOH (opme.

Ha moaroroBky x orBeTy otBoAnTCS 40 MUHYT.

PesynpTat 3a4uera BEIpa)kaeTcs CIIOBAMH «3aYTEHOY, «HE 3aYTECHOY.



3a HapylleHHe TUCHUILIHMHBI U MOPsIIKa 00y4arouirecsi MOryT ObITh yJalieHbI C 3a4eTa.

IToaroToBka oOy4aromnerocs K 3a4eTy BKJIIOYAET B ceOs TPH dTara:

- caMOCTOsITelIbHasl paboTa B TEUCHHE CEMECTPA;

- HETOCPEICTBEHHAS MTOI'OTOBKA B JIHU, NPEIICCTBYIOIIIE 3a4€Ty 110 TeMaM Kypca;

- IOJIrOTOBKA K OTBETY Ha BOMIPOCHI, yKa3aHHbIEC B pabodell mporpaMMe JUCHHUILUIAHBI.

[Ipu mOATOTOBKE K 3a4eTy O0YJAIOUIUMCS [IEJIeCO00Pa3HO UCIOIh30BATh MATCPHAIIBI JICKIUI, OCHOBHYIO U JIOTIOJTHU-
TENBHYIO TUTEPATYPY.



