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1. HEJIX OCBOEHUA JTUCHUTIINHBI

1.1|yrnyouts npencraBneHne 00ydaeMbIX O TEOPETUIECKHX OCHOBAX COBPEMEHHBIX SIKOHOMETPHUUECKHX METOJIOB aHAIH3a JaHHBIX,
HAY4YHUTh KOPPEKTHOMY HCIIOJIb30BAHUIO HHCTPYMEHTOB aHaJIM3a U MOJEIMPOBAaHHs Ha IIPAKTHKE IpU padoTte co
CIEeNHAIN3UPOBAaHHBIMU 3KOHOMETPHUECKUMH IPOTrPaMMaMH.

2. TPEBOBAHUA K PE3YJIBTATAM OCBOEHMA U CITUIIJIMHBI

OIIK-2:Cnoco0eH npuMeHAITh NPOJABUHYThIE HHCTPYMEHTAJIbHbIE METOAbI IKOHOMHMYECKOT0 AaHAJIN3Aa B MPUKJIATHBIX U (UJIH)
(pyHAaMEHTATbHBIX HCCJIEIOBAHUAX;

OIIK-5:CnocodeH HcnoJib30BaTh COBpeMeHHble HHGOPMaIHOHHbIE TEXHOJIOTHH U IPOrpaMMHbIe CpeIcTBA NMPH pelleHun
npogeccHoOHANTBHBIX 32124,

B pe3yjabTaTe 0CBOCHUS TUCHUITIHHBI oﬁyqamumiicsn JOJIZKCH

3HaTh:

MeTOBI cOopa, aHannu3a 1 00pabOTKU JaHHBIX, SKOHOMETPHUECKOTO MOACIUPOBAHUS U IIPOTHO3UPOBAHUS, HEOOXOIUMBIE [T PELICHUS
npodeccroHambHBIX 33139 (cooTHeceHO ¢ uHauKaTopom OITK-2.1);

BO3MOKHOCTH HUCTIONb30BaHus Moy st "' AHanu3 naHueix" MS Excel u sxoHomerpudeckoro nakera EViews; 2 6a3b1 qannbix cetu Internet ms
pelIeHust aHATNTHIECKUX M HCCIIEI0BATENbCKIX 3a1ay (CooTHeCeHO ¢ nHankaropom OITK-5.1)

YMmeTh:

OCYILIECTBIISTh BEIOOP HHCTPYMEHTAJIBHBIX CPENICTB I 00paOOTKH SKOHOMHYECKHUX JAHHBIX B COOTBETCTBUH C IIOCTABICHHOH 3a/1a4ei,
aHAITM3UPOBATH PE3YJbTATHI PACYETOB U 0OOCHOBBIBATH MOJIyYCHHBIC BBIBOJIBL; OLICHUBATH 9KOHOMETPUIECKUE MOJIENN, aHAJTU3UPOBATh U
COJIepIKaTeIbHO HHTEPIIPETHPOBATE PE3YNIBTaTHl SKOHOMETPHIECKOTO MOJIETTMPOBAHNS; IPOTHO3UPOBATh Ha OCHOBE YKOHOMETPHUECKUX
MoJielieii ToBeIeHHEe 5KOHOMUYECKUX areHTOB, pa3BUTHE SKOHOMHUYECKHX IPOLECCOB U SBJICHUI HA MUKPO- M MAKPOYPOBHE (COOTHECEHO C
uHaukaropom OITK-2.2)

OCYILIECTBIIATH MOUCK HEOOX0AMMOM nHpopMalyu B 6azax JaHHBIX ceTH Internet; ucronbs3oBatk cpencTea Moays "AHanu3 qaHHbIX" MS
Excel u sxonOoMeTprueckoro makera EViews s pemeHus aHaTMTHIECKUX U UCCIICIOBATEIbCKIX 3a/1ad (COOTHECCHO C MHANKATOPOM
OIIK-5.2)

Baanernb:

HaBBIKAMHU YKOHOMETPHUUYECKOT0 MOJICIIMPOBAHMUS M IPOTHO3UPOBAHMS, HEOOXOAMMBIMH JUTS PEIeHHUs TPO(ECCHOHANIBHBIX 331a4; CPEICTBAMH
aHaJIM3a ¥ COJepIKaTeIbHON HHTEPIIPETALMH TTOTyYEHHBIX Pe3yJIbTaToB (COOTHECEHO ¢ nHanKaropom OITK-2.3);

criocobamu rmoncka HeodxoquMoit nHpopMmarmu B cetr Internet, cpencreamu moxyns "Ananu3 qanaeix" MS Excel u sxoHoMeTpuueckoro
nakera EViews niist 06paboTky, aHaik3a SKOHOMUYECKHUX JaHHBIX, SKOHOMETPHUYECKOT0 MOJIETNPOBAHNS M IIPOTHO3UPOBAHHS (COOTHECEHO C
nHaukaropom OITK-5.3)

3. CTPYKTYPA U COAEP)KAHUE JUCIIUIIJINHBI

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

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

1.1 Tema 1.1 "Knaccruyeckas nuHeitHast MO/IeTTh MHOXKECTBEHHOM 2 2 OIIK-2 OIIK-5 JIT.1 J11.2 JI1.3
perpeccun". JI1.4J12.1 JI2.2 J12.3
JIuneitHast MoJieNTb MHOKECTBEHHOM perpeccun. Meron J12.4 J12.5 J12.6 JI2.7
HanMeHbIuX kBagpaToB (MHK). O606mennsiit MHK. JI2.8 J12.9

®duxrusHble nepemennbie. MHK ¢ orpannuenusmu Ha
napameTpsl. MeToJ MaKCUMaIbHOIO IIPaBAONOL00Hs.

/J1ab/

1.2 Tema 1.1 "Knaccrnyeckas nuHeitHast MOIeTTh MHOXKECTBEHHOM 2 2 OIIK-2 OTIK-5 JIT.1 J11.2 JI1.3
perpeccun". JI1.4J12.1 J12.2 J12.3
JIuneitHast MoJieNIb MHOKECTBEHHOM perpeccun. Meron J12.4 J12.5 J12.6 JI2.7
HanMeHbIuX kBagpaToB (MHK). O606mennsiit MHK. JI2.8 J12.9

®duxrusHble nepemennbie. MHK ¢ orpannuenusmu Ha
napameTpsl. MeToJ MaKCUMaabHOIO NIPAaBAONOA00HS.

Mp/

1.3 Tema 1.1 "Knaccuueckas nuHeHas MOJIE]Ib MHOKECTBEHHOM 2 2 OIIK-2 OIIK-5 JI1.1 J11.2 J11.3
perpeccun". JI1.4J12.1 JI2.2 J12.3
JIuHeiiHas MoJeIb MHOKECTBEHHOH perpeccuu. Meton, J12.4J12.5 J12.6 J12.7
HauMeHbInX kBaapaToB (MHK). O606mennsit MHK. J12.8 J12.9

®uxrusHble nepemennblie. MHK ¢ orpannyenusmu Ha
napameTpsl. MeToa MaKCUMalbHOTO nipaBaononodus. /Cp/




1.4

Tewma 1.2 "Cnenuduxanys ypaBHeHuUs perpeccun”.
MyIbTHKOJUIMHEAPHOCTD M METOJIBI yCTpaHeHHs. OmmoKu
crenuduKanuy U UX AUarHOCTUKA. BbIGOp onTHManbsHOro
HaOopa perpeccopoB U PyHKIIMOHATIBHOH (HOPMBI
PErpecCUOHHOMN 3aBUCUMOCTH. I eTepockeaacTuIHOCTD
CJIy4aiiHOTO BO3MYLICHHS U €€ IIPUYUHBI, METObI
JMAarHOCTHKH U ycTpaHeHus. B3semennsiiit MHK.
ABTOKOppEISLUS CIIy4alHOrO BO3MYILEHUS U €€ IPUYKHBI,
METO/Ibl TUATHOCTUKU U YCTPaHEHUs. DHAOTCHHOCTD
nepeMeHHbIX. Clydail KOppeInpPOBaHHOCTH PETPECCOPOB U
ciryqaitHo# ommOky. OmuOKy U3MepeHUi IepeMEHHBIX.
Unctpymenrtansabie nepemennsie. Tect XaycmaHa.
DKOHOMETPUYECKOE MOJIETUPOBAHUE OCYIIECTBISIETCS B
Econometric Views 6.0, MS Excel.

/J1ab/

OIIK-2 OIIK-5

JI1.1J11.2J11.3
J11.4J12.1 J12.2 J12.3
J12.4J12.5 J12.6 J12.7

J12.8 J12.9

15

Tema 1.2 "Crneuudukanus ypaBHEHHs perpeccuu’.
MyNbTHKOJUIMHEAPHOCTh U METOIBI YCTpaHeHuUsI. OUInOKu
crieruUKany U UX AUArHOCTHKA. BBIOOp onTHMansHOTO
Habopa perpeccopoB U PyHKIHOHATIBHOHN (HOPMBI
perpecCHOHHON 3aBHCHMOCTH. [ eTepocKeacTHIHOCTD
CIIy9aifHOTO BO3MYIICHHS U €€ MPUYHNHBI, METOIbI
MMATHOCTHKH U ycTpaHenws. B3semennsii MHK.
ABTOKOPPEISIIUS CITy4aifHOTO BO3MYILICHHUS U €€ MPUIHHBI,
METOJIbI TUarHOCTHKH M YCTPaHEHHs. DHAOTEHHOCTD
nepeMeHHbIX. Cllydail KOppeIupOBAHHOCTH PErPECCOPOB U
ciyyaitHoit omuOku. OmrOKN U3MEpeHUH epeMEHHBIX.
HHcTpyMeHTanbHbIe TiepeMenHbie. TecT XaycMaHna.

Mp/

OIIK-2 OIIK-5

J1.1J11.2J11.3
JI1.4J12.1 J12.2 J12.3
J12.4J12.5 J12.6 J12.7

J12.8 J12.9

1.6

Tema 1.2 "Cnenudukanus ypaBHeHHsI perpeccun’.
MynbTHKOJUIMHEAPHOCTh M METOJIbI YCTpaHeHust. Ommoku
crieuUKany U UX AUATHOCTHKA. BBIOOp onTHMaibHOTO
Habopa perpeccopoB U PyHKIMOHATIBHOH (HOPMBI
PEerpeccHOHHOI 3aBUCUMOCTH. | eTepocKenacTHIHOCTh
CIIy4aifHOTO BO3MYIICHUS U €€ IPUYHHBI, METO/IbI
MATHOCTHKH " ycTpaHenwus. B3semennsii MHK.
ABTOKOppEISIHS CITy4aiHHOTO BO3MYIICHUS U €€ TPUYHHBL,
METO/bI JUATHOCTUKU U YCTPaHEHHs. DHI0T€HHOCTb
nepeMeHHbIX. Ciydaii KOppenupoBaHHOCTH PErPECCOPOB U
ciyyaitHoit omnOku. OOk U3MEpPEHUH epeMEHHBIX.
MNucTtpymenTanbHble nepeMeHHble. TecT XaycmaHa.
OKOHOMETPHUYECKOE MOAEIUPOBAHNE OCYIIECTBISIETCS B
Econometric Views 6.0, MS Excel.

/Cp/

OIIK-2 OIIK-5

JI1.1J11.2J11.3
JI1.4J12.1 J12.2 J12.3
J12.4J12.5 J12.6 J12.7

JI2.8 J12.9

1.7

Tewma 1.3 "Logit u Probit momemu".

JIMCKpeTHBIE 3aBHCHMBIC IEPEMEHHBIC: HOMUHAIBHEIE,
paHXUPOBaHHBIE, KOMMYECTBEHHBIE. Moenn OUHAPHOTO
BeIOOpa. Logit u Probit momenu. MaTepnperanust

koo duimenToB B Mojensx buHapHoro Beibopa. Meron
MaKCHMaJbHOTo Tpasaononobus B Logit u Probit mogessix.
Kpurepun xauectBa Mojienell. JKOHOMETPHYECKOES
MoJenupoBaHue ocymmecTsiserca B Econometric Views 6.0,
MS Excel. /J1a6/

OIIK-2 OIIK-5

J1.1J11.2J11.3
JI1.4J12.1 J12.2 J12.3
J12.4J12.5 J12.6 J12.7

JI2.8 J12.9

1.8

Tema 1.3 "Logit u Probit momemu".

JIMCKpeTHBIE 3aBHCHMBIC IEPEMEHHBIC: HOMUHAIBHEIE,
PaHKHPOBAHHBIE, KOJIMYECTBEHHBIE. MOel OMHAPHOTO
BeIOOpa. Logit u Probit momenmu. MuaTepnperanust
K03(hGUIUEHTOB B MOAEIAX OUHAPHOrO BeIOOpa. MeTon
MaKCHMaJIbHOTO TpaBaomnomxo6us B Logit u Probit momensx.
Kpurepuu xauecrsa mozeneil. /I1p/

OIIK-2 OIIK-5

J1.1J11.2J11.3
JI1.4J12.1 J12.2 J12.3
J12.4J12.5 J12.6 J12.7

J12.8 J12.9




1.9 Tema 1.3 "Logit u Probit moxemu". OIIK-2 OIIK-5 JI1.1 J11.2 J11.3
JluckpeTHble 3aBICHMBIE TIEPEMEHHBIE: HOMUHAJIBHBIE, JI1.4J12.1 JI2.2 J12.3
paHXXUpPOBaHHbIE, KOJIMUECTBEHHBIE. Moienu GMHapHOTOo J12.4J12.5 J12.6 J12.7
BeIOOpa. Logit u Probit momemu. MuaTepnperanust JI12.8 J12.9
k03¢ GUIIUEHTOB B MOZENAX OMHAPHOTrO BEIOOpa. MeTon
MaKCHMaJIbHOTO mpaBaomnomxobus B Logit u Probit moxensx.

Kputepuu kauecTBa Mozeneil. DJKOHOMETPUYECKOE
MO/JICITUPOBaHUE ocyIiecTBiseTcs B Econometric Views 6.0,
MS Excel. /Cp/

Pa3nen 2. ""Mojaeu BpeMeHHBIX PSIA0B M HA MaHeJbHBIX
JaHHBIX".

2.1 Tema 2.1 "Mopenu BpeMEHHBIX PSIOB". OIIK-2 OIIK-5 JI1.1J11.2 J11.3
Mogens bokca-/[)xenknnca. Mozaenu ¢ pacrpeieleHHBIMHA JI1.4J12.1 J12.2 J12.3
naramu (MO/ieJIb YaCTUYHOTO MPUCTIOCOOICHNUS, MOJICITh J12.4 J12.5 J12.6 J12.7
aJlaliTUBHBIX oxkuanuil). Tect I'peliHkepa HAa IPUUYUHHO J12.8 J12.9
-CJI€ZICTBEHHYIO 3aBUCHMOCTh. DKOHOMETPHUIECKOE
MOJIeNMpoBaHKe ocylecTBiseTcs B Econometric Views 6.0,

MS Excel.
/J1ab/

2.2 Tema 2.1 "Mopenu BpeMEHHBIX PsITOB". OIIK-2 OTIK-5 JIL.1J11.2 J11.3
Mognens bokca-Jlxenkunca. Mopenu ¢ pacipeieIeHHBIMU JI1.4J12.1 J12.2 J12.3
naramu (MOJieJIb YaCTUYHOTO MPUCTIOCOOICHNUS, MOJICITh JI2.4 J12.5 J12.6 J12.7
aJlafTUBHBIX okuanuil). Tect ['pelinkepa Ha IPUIUHHO J12.8 J12.9
-CJIeZICTBEHHYIO 3aBUCHMOCTD.

Mp/

2.3 Tema 2.2 "HecranuoHnapHbie BpeMEHHBIC PsIbI". OIIK-2 OTIK-5 JIL.1J11.2 J11.3
Msuumas perpeccust. EnuHnuHbIl KopeHb. TecTsl Ha JI1.4J12.1 J12.2 J12.3
eIMHUYHBIA KOopeHb. KonHTerpaius BpeMeHHBIX PSIO0B. JI2.4 J12.5 J12.6 J12.7
Mogenb KOppeKLUH OINO0K. DKOHOMETPUUECKOE J12.8 J12.9
MoOZeupoBaHue ocymecTBiseTcs B Econometric Views 6.0,

MS Excel.
/J1ab/

24 Tema 2.2 "HecranmoHnapHble BpeMEHHBIE PSIIBI'". OIIK-2 OIIK-5 JIT.1 J11.2 JI1.3
MHuumas perpeccusi. EnnanuHblil KopeHb. TecTsl Ha JI1.4J12.1 J12.2 JI2.3
eIMHUYHBINA KopeHb. KonHTerpaius BpeMeHHBIX PSIO0B. JI2.4 J12.5 J12.6 J12.7
Mogenb KOppeKLUH OUINOO0K. J12.8 12.9
Mp/

2.5 Tema 2.2 "Mogenu BpeMeHHBIX psinoB. HecTanmmoHapHsie OIIK-2 OIIK-5 JI1.1 JI1.2 JI1.3
BpPEMEHHBIE psnbl". JI1.4J12.1 J12.2 J12.3
Mmuumas perpeccusi. Enqnamansiii kopens. TecTs Ha JI2.4 J12.5 J12.6 J12.7
€AMHUYHBIN KopeHb. KonHTerpanus BpeMeHHBIX PsI0B. J2.8 12.9
Mopens koppekiuu ourubok. /Cp/

2.6 Tema 2.3 "IlanenbHble naHHbIE". OIIK-2 OIIK-5 JI1.1 J11.2 J11.3
IIpeumymiecTBa UCIOIL30BAHUS NAHEIbHBIX JAHHBIX. JI1.4J12.1 J12.2 J12.3
TpynHOCTH, BOSHUKAIOIIKE IPH paboTe C MaHeIbHbBIMU J12.4 J12.5 J12.6 J12.7
na"aeIMU. ITToHsTHE O MOAENHU OTHOKOMIIOHEHTHOM OIIMOKH. JI12.8 J12.9
Crieruukanust Mosienu. JleTepMUHUPOBAHHBIN U CITy4aiiHBIH
MHIUBUAYAJIBbHBIH 3¢ deKT. DKOHOMETpHUECKOe
MoJIenupoBaHue ocymecTsisiercs B Econometric Views 6.0,

MS Excel.
/J1ab/
2.7 Tema 2.3 "[lanenbHble qaHHbIE". OIIK-2 OIIK-5 J1.1J11.2J11.3

IIpeumyiecTBa NCMOMB30BAaHUS MAHETBHBIX TAHHBIX.
TpynHOCTH, BOSHUKAIOIIKE NPU paboTe ¢ naHeIbHBIMU
naHHbIMU. [ToHATHE O MOJIENIN OJJHOKOMITOHEHTHOM OIIHOKH.
Crieruukanust Mosienu. JleTepMUHUPOBAHHBIN U CITy4aiiHBIH
WHIUBUYAIbHBIH  APQEKT.

Mp/

JI1.4J12.1 J12.2 J12.3
J12.4J12.5 J12.6 JI2.7
JI2.8 J12.9




2.8

Tema 2.4 "Mojenu Ha ITaHENbHBIX JaHHBIX". 2
Omneparopsr «Between» u « Withiny. Bumst omeHOK.
CpaBHHUTENbHBIN aHAN3 OLIEHOK. TecTHpOBaHUE

2 OIIK-2 OIIK-5

JI1.1J11.2J11.3
J11.4J12.1 J12.2 J12.3
J12.4 J12.5 J12.6 JI2.7

crieni(pUKAIMK B MOJICIISIX TTaHENIbHBIX JaHHBIX. TecT JI2.8 J12.9
Xaycmana. TecT Ha HAMYUE CIIYYaliHOTO WHIUBHIYAIHHOTO

a¢dexra. TecT Ha HaMYKE AETEPMUHUPOBAHHOTO

UHJIUBUAYaIBHOTO 3¢ deKkTa. DKOHOMETPUUECKOE

MOJIeIMpOBaHue ocymiecTrisercs B Econometric Views 6.0,

MS Excel.

/J1ab/

2.9 Tema 2.4 "Mojenu Ha ITaHENbHBIX JaHHBIX". 2 2 OIIK-2 OIIK-5 JI1.1 J11.2 J11.3
Omneparopsr «Betweeny» u « Withiny. Bust omeHOK. J11.4J12.1 J12.2 J12.3
CpaBHUTEIBHBIN aHAIU3 OLIEHOK. TecTUpoBaHuUe J12.4 J12.5 J12.6 JI2.7
crieni(pUKAIMK B MOJICIISIX TTaHENIbHBIX JaHHBIX. TecT JI2.8 J12.9
XaycMana. TecT Ha HAIMYUE CITyYaifHOTO WHUBUAYaTBHOTO
sddekra. Tect Ha HanUIME TETEPMUHHUPOBAHHOTO
uHAuBUAYaIsHOTO 3 dexra. /TIp/

2.10 Tema 2.4 "Mopenu Ha NaHEIbHBIX TaHHBIX" 2 8 OIIK-2 OIIK-5 JIL.1J11.2 J11.3
Omneparopsr «Between» u « Withiny. Bus omneHoK. J11.4J12.1 J12.2 J12.3
CpaBHUTENbHBII aHAJIU3 OLEHOK. TecTHpoBaHHue J12.4 J12.5 J12.6 J12.7
crieni(pUKAIMK B MOJICIISIX TTaHENIbHBIX JaHHBIX. TecT JI2.8 JI2.9
Xaycmana. Tect Ha HanU4KE CIYYaHOTO UHIUBUYaIbHOTO
a¢dekra. TecT Ha HaTMYKE AETEPMUHUPOBAHHOTO
uHAuBUAYyansHoro 3¢ dekra. /Cp/

211 Tema 2.5 "Cucremsl ypaBHeHHI" 2 18 OIIK-2 OIIK-5 JI1.1J11.2J11.3
CucreMbl He3aBUCUMBIX ypaBHEeHUH. CUCTEMBI JI1.4J12.1 J12.2 J12.3
OHOBPEMEHHBIX (COBMECTHBIX, B3aIMO3aBHCHMBIX ) JI2.4 J12.5 J12.6 J12.7
ypaBHeHuil. CTpyKTypHast U puBeieHHasi GOPMbI MOAENIN. J12.8 J12.9
IIpob6nema unentupukamu. OLieHUBAHUE TAPAMETPOB
cTpykrypHOii Mmogenu. /Cp/

2.12 /3auét/ 2 0 OIIK-2 OIIK-5 JI1.1J11.2 J11.3

J11.4J12.1 J12.2 J12.3
J12.4 J12.5 J12.6 J12.7
J12.8J12.9

4. ®OHJ OOEHOYHBIX CPEJACTB

CtpyKTypa u cozepkaHie (oHIa OLEHOYHBIX CPEACTB JUIA MMPOBENCHNUS TEKyIIeil H MPOMEXYTOYHOH aTTECTAIIMI MPEJICTABICHEI B
IMpunoxennu 1 x paboueil mporpaMMe JUCIUIUINHEL.

5. YYHEBHO-METOANYECKOE U THOOPMAIIMOHHOE OBECIIEYEHHUE JUCHUIIINHBI

5.1. OcnoBHas 1uTEpPaTYypa

ABTOpBI, COCTaBUTEIH 3arnaBue WznarenscTBO, TOX Komnuu-Bo
JI1.1  [TIytko B. A., Kpemep H.|DkoHOoMeTpHKa: y4eOHHK Mockga: FOuuTH, 2012 https://biblioclub.ru/inde
I1I., Kpemep H. 1. X.php?
page=book&id=118251
HEOTpaHHYEHHBIH TOCTYI
JUISL 3apETUCTPUPOBAHHBIX
oJib30BaTenei
JI1.2 |Yeueposa, H. A. DKOHOMETpHKa: TaOOPaTOPHEIN MPAKTHKYM Komcomonbck-Ha-Amype, http://www.iprbookshop.
CapaToB: AMypCKH ru/85837.html
T'YMaHHATapHO- HeOFpaHH‘{CHHBIfI JAOCTYII
eaarornyecKuii JUISL 3apETHCTPUPOBAHHBIX
TOCYapCTBEHHBIH NOJIb30BaTEIeH
ynusepcuret, Aif [Tu Ap
Menua, 2019
J1.3 Ipuknaanas 5KOHOMETPHKA: JKYpPHAI Mocksa: YHUBEpCUTET https://biblioclub.ru/inde

Cuneprus, 2019

x.php?
page=book&id=562205
HeOI‘paHI/I‘{eHHHﬁ JAOCTYIL
JUIS 3apETUCTPUPOBAHHBIX
10JIb30BaTeNel




ABTOpLI, COCTaBUTCIIN

3arnasue

W3narenscTBo, TOI

Komnunu-Bo

JI1.4

ITpuknagHas SKOHOMETPHKA: KypHaI

MockBa: YHHUBEpPCHUTET
Cuneprus, 2019

https://biblioclub.ru/inde
x.php?
page=book&id=562206
HeOFpaHI/I‘{eHHHﬁ JOCTYII
JUI 3apETUCTPUPOBAHHBIX
MOJIb30BaTENEH

5.2. lonoiHUTeIbHASA JIUTEPATypa

ABTODBI, COCTaBUTEIHN

3arnaBue

W3narenscTBO, TO

Konnu-Bo

J12.1

Kypnan "Bonpockl cTaTHCTHKH"

1

J12.2

Kapraes ®. C., Jlykam
E. H.

OKOHOMETpHKa

Mocksa: IIpocnexr, 2014

http://biblioclub.ru/index.
php?
page=book&id=276567
HEOTpaHUYEHHBIN JOCTYT
JUI 3apErUCTPUPOBAHHBIX
MOJIb30BaTeNICH

J12.3

Heuenko, 0. C.

Oxonomerpuka B MS EXCEL: nabopartopHbrii
HPaKTHKYM

Caparos: Aii [Tu Op Menna,
2018

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

HEOTpaHUYEHHBIN JOCTYTI

JUISL 3apEeTUCTPUPOBAHHBIX
[oJIb30BaTeIeH

J12.4

Epmosa, H. A., ITaBmnos,
C.H.

CoBpeMeHHast SKOHOMETpHKA: yaeOHOe oco0me

Mocksa: Poccuiickuit
roCyJapCTBEHHBIN
YHUBEPCUTET NIPABOCY U,
2018

http://www.iprbookshop.
ru/78311.html

HEOTpaHUYEHHBIN JOCTYTI

JUISL 3apEeTUCTPUPOBAHHBIX
[oJb30BaTeIeH

J12.5

SlkosneBa, A. B.

DKoHOMeTpHKa: yaeOHOe Toco0ue

Caparos: Hayunas kuura,
2019

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

HeOFpaHH‘IeHHLIﬁ J0CTYyII

JUISl 3apETUCTPUPOBAHHBIX
MOJIb30BaTENCH

J12.6

TIpuknagHas S5KOHOMETpHKA: KypHAI

MockBa: YHUBEpCUTET
Cuneprus, 2018

https://biblioclub.ru/inde
x.php?
page=book&id=495385
HeOFpaHH‘IeHHLIﬁ J0CTYyII
JUIsL 3apErUCTPUPOBAHHBIX
T0JIb30BaTeNei

J12.7

[puknagHas SKOHOMETPUKA: KypHAI

Mocksa: YHuBepcurer
Cuneprus, 2018

https://biblioclub.ru/inde
x.php?
page=book&id=495384
HeOFpaHI/I‘{eHHHﬁ JAOCTYII
JUT1 3apETUCTPUPOBAHHBIX
MOJTH30BATENEH

J12.8

Opmnosa U. B., I'anknna
JI. A., I'puroposuy /1. b.

DOKOHOMETpHKA: 00YJarONNi KOMITBIOTEPHBIH
MPaKTUKYM: IPAKTHKYM

Mocksa: [Ipomereit, 2018

https://biblioclub.ru/inde
x.php?
page=book&id=494918
HeOFpaHI/I‘{eHHHﬁ JAOCTYII
JUT1 3apETUCTPUPOBAHHBIX
M0JIb30BaTeNen

J12.9

IIpuknanHas S5KOHOMETpHKA: KypHAI

MockBa: YHHBEpPCUTET
Cuneprus, 2018

https://biblioclub.ru/inde
x.php?
page=book&id=562204
HGOFpaHH‘[eHHbIﬁ ﬂOCTyl’l
JUIS 3apETUCTPUPOBAHHBIX
10JIb30BaTeNel

5.3 IlpodeccnonaibHble 0a3bl JAHHBIX U HHPOPMAILHOHHbIE CIIPABOYHbIC CHCTEMbI

Baza nannbix LenTpanproro 6anka PO http://cbr.ru/hd_base/

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

IentpansHas 6a3a craTucTdeckux manubix https://www.gks.ru/dbscripts/chsd/dbinet.cgi




EnuHasi MeXBeIOMCTBEHHAsI HH(POPMAaIMOHHO-CTaTHCTHYeCKast cuctema https://www.fedstat.ru/

baza jpannbx Poccriickoro MOHHTOPHHTA SKOHOMHUYECKOTO TOJIOXKEHUSI U 3710poBbst Hacenenust HUY BIID https://www.hse.ru/rlms

bassr maruasix BIIMOM https://wciom.ru/?id=79, https://wciom.ru/?id=1130

Koncynpranr +

5.4. IlepeyeHs MpOrpaMMHOro odecrevyeHust

Econometric Views 6.0

MS Office

5.5. YueOHO-MeTOANYECKHE MaTepuaJdbl 1Jd CTYACHTOB ¢ OrpaHUYC€HHBIMHA BO3MOKHOCTAMM 310POBbHA

Ilprr HEOOXOAUMOCTH MO 3asBICHHIO OOYYArOMIErOCs C OIPAHMYCHHBIMHA BO3MOJKHOCTSIMH 3JOPOBbSI Y4EOHO-METOAMYCCKHE MAaTepHAIIbI
MPEIOCTABISIIOTCS B popMax, alanTHPOBAHHBIX K OTPaHHMYCHUSIM 3I0POBbS U BOCTIPUATHS HHPOpManuy. JJist ULl ¢ HAPYIICHUSIMU 3PSHUS: B
¢dopme aynuodaiina; B nmeyarHoi Gopme yBenumueHHbIM mpudToM. JIJis UL ¢ HApYIICHUSAMH CiiyXa: B (hopMe DIIEKTPOHHOTO IOKYMEHTA; B
neyatHoO# (opme. JJist M ¢ HAPYIICHUSIMUA OTIOPHO-IBUTATENHLHOTO amnmnapara: B GopMe 3JIeKTPOHHOTO JJOKYMEHTa; B IEUYaTHOH opMe.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHME JUCITUITJIMHBI (MOY JIST)

[MomemeHus A7st NPOBEAEHHS BCEX BUIOB PadoT, MPEAyCMOTPEHHBIX yYEOHBIM ITIAHOM, YKOMIUIEKTOBAHBI HEOOXOAUMO¥
CIENUMANTN3UPOBAHHON yueOHOW MeOeIbI0 M TEXHUYECKUMHU CpeicTBaMK 00yueHus. [ npoBeieHHs JIEKIIMOHHBIX 3aHATHH UCTIONB3YETCs
JIEeMOHCTpalMoOHHOE 000pynoBanue. JlabopaTopHbIe 3aHATHS IIPOBOISTCS B KOMIIBIOTEPHBIX Kilaccax, paboure MecTa B KOTOPBIX
000pyI0BaHBl HEOOXOAMMBIMH JIMIICH3UOHHBIMU TIPOTPaMMHBIMH CPEACTBAMH U BbIX0JIOM B IIHTEpHET.

7. METOAUYECKHUE YKA3ZAHUA JJIA OBYYAIOIIAXCA 11O OCBOEHHUIO JUCHUIIVIMHBI (MO JIS)

MCTOI[I/I'{CCKI/IC YKa3aHHs 110 OCBOCHUIO NUCHUIUIMHBI IIPEACTABJICHBI B HpI/IJ'IO)KCHI/II/I 2K pa6oqel71 nporpaMMe TUCHUILIIINHBI.




[Tpunoxenue 1

P®OH/J ONEHOYHbLIX CPEJACTB

1. Onucanue nokazareyie U KPUTEPUEB OLICHUBAHUS KOMIIETECHIIMI Ha pa3IMYHBIX dTalax ux

(dhopMHUpOBaHMSI, OTTUCAHUE TITKAJT OIICHUBAHUS

1.1 ITokazarenn u KpUTEPUHU OLICHUBAHUS KOMIIETEHIIAMN:

3VH, cocrasisroniie
KOMIIETCHIIUIO

IlokazaTenu onieHUBaHUS

Kputepun onienuBanus

CpenctBa
OlLICHUBAHUS

OIIK-2: CriocoOeH MPUMEHATh IPOABHHYTHIE HHCTPYMEHTAIBFHBIE METOIBI SKOHOMUYECKOTO aHAIIN3a
B MIPHUKJIATHBIX U (WIK) pyHIaMEHTAIBHBIX UCCIIETOBAHMIX

3HaTh:

METOIBI COOpa,
aHaJm3a u 00padoTKH
JTAHHBIX,

DopmynupyeT OTBETHI Ha
MOCTaBJICHHBIE BOIIPOCHI;
pelaeT TeCTOBOE 3aJjaHue
B 4AaCTH METO/I0B cOopa,

Ilonnora n
COJIEPIKATENILHOCTh OTBETA;

C—
cobecenoBanue
(Bompocer 1-12),

OCYIIECTBISTH BBIOOD
HHCTPYMEHTAJIbHBIX
CPEICTB JIJIst
00paboTKu
SKOHOMHYECKHX
JIaHHBIX B
COOTBETCTBHU C
ITOCTaBJICHHOM
3a1aueH,
aHAJIM3UPOBATh
Pe3yNIbTaThl PaCYETOB
1 000CHOBBIBATH
MOJIy4YEHHBIE BBIBOIBI;
OLICHUBATH
SKOHOMETPHUYECKUE
MOJIENH,
aHAJIM3UPOBATh U
COJICPIKATEILHO
HHTEPIIPETUPOBATH
pe3yIbTaThl
SKOHOMETPHUYECKOTO
MOJICTTHPOBAHHUS;
MIPOrHO3UPOBATH HA

Pemaer pazHoypoBHEBBIE
3aja49u, GopMUpyeT OTIeT
0 33/IaHUIO0 K
nabopatopHoii paboTe B
YacTH OIICHUBAHUS
HKOHOMETPUYECKUX
Mojenen n
MPOTHO3UPOBAHUS Ha
OCHOBE
9KOHOMETPHYECKUX
Mojienen
COLMAIEHO-3KOHOMHYECK
UX TIPOIIECCOB

IlonsoTa n
COJICPIKATEIILHOCTD PEIICHHS
¢ coOoIcHuEM
HE00X0IMMO
MOCIIEI0BATEILHOCTH
pac4eros;

MNPpaBUIBHOCTb U TOYHOCTDH
TIOJIYYCHHBIX PE3YJIbTATOB;

KauecTBO aHAJIN3A U
MHTEPIIPETANHN TOTYISHHBIX
pPe3yNbTaTOB U BBIBOJIOB;
KayecTBO OOpMIICHUS

ASKOHOMETPUUYECKOTO T - TecThl
aHanm3a u 00paboTKH yMEHUE MTPUBOIUTh

MOJIEJIUPOBAHUA U (Bapmantsr 1-10),

MPOTHO3MPOBAHHS, JTaHHBIX, pUMEPHI, KOPPEKTHOCTH

HEOOXOIUMBIE LIS SKOHOMETPUUYECKOTO (hopMyITMPOBOK M BBIBOJIOB. | 33 — 3ajanus K

peteHus MOJICIIUPOBAHUS U 3auery (3a1aHust

HpO(beCCI/IOHaJIBHBIX MPOrHO3UPOBAHUSA 1-10)

3a1a4

YMerTs:

JIP —
nmabopaTopHas
pabora
(maGopaTtopHbIe
pa6otsr 1-5),

3_
Pa3HOYPOBHEBBIC
3amaqu (3a1aun
1-9),

K3 — kelic-3agaua,

T3 -
WHAWBUIYaJIbHOC
TBOpYECKOE

3amaHue (Tema
1-23, 3amanus 1-6)

33 — 3amaHus K
3aueTy (3amaHus
1-10)




OCHOBE
9KOHOMETPUYECKUX
MO/IEJICH TTOBEICHNE
IKOHOMHMYECKHUX
areHTOB, Pa3BUTHE
3KOHOMHYECKUX
MPOLIECCOB U SBIEHUN
Ha MUKPO- U

MaKpOypOBHE
JIP —

O00CHOBaHHOCTH BEIOOpA U Ezg(;?:mpmﬂ
Branets: HCTIOJB30BaHHUS (nabopatopibie
HABRIKAMI MHCTPYMEHTAIBHBIX CPEACTB; | paGotsi 1-5),
SKOHOMETPHIECKOTO Pemraer pa3HOYpOBHEBBIE | onHOTA M
MOJIETUPOBAHUS U 3aj1a4u, GOPMHUPYET OTYCT | conepiaTesbHOCTh pemrenns |13~
IPOrHO3MPOBAHMS, I10 3aJaHUI0 K ¢ cOBIIOIeHHEM UHIUBUIYaIIbHOE
HEOOXOMUMBIMH Ul | JabopaTopHoli paboTe ¢ HEOOXOTHMOI TBOPYECKOE
PCLICHHA TTOMOIIBEO [OCIIEJOBATENBHOCTH ia});gﬂne (TeMa1_6
NPO(ECCHOHANBHBIX | HHCTPYMEHTABHBIX pacUeTOB: , 3a1anus 1-6)
Ziﬁ;g;p;HCTBaMH CpCACTB OLICHUBAHUA 333 ajaHus K
COI[Cp)KaTCHLHOﬁ 3K0H0M?TPI/I‘IGCKHX NpaBUJIBHOCTb U TOYHOCTD, 3a4eTy (3a)13HI/I$I
HHTEpIpETalH MOJeIIeH KaueCcTBO aHaNIM3a U 1-10),
MOy EeHHBIX HHTEPIIPETALMHU MOy YCHHBIX .
pe3yapTaToB pE3yIAbTaTOB U BBIBOJOB; DastoypoBHeEIIE

KadecTBO OOPMIICHUS

3aa4u (3a1a4n
1-9)

OIIK-5: Crioco6eH 1cIoib30BaTh COBpEMEHHbBIE HH(POPMAIIMOHHBIE TEXHOJIOTUU H IPOTPaMMHBIE

CpeacTBa Ipu peHICHUN HpO(i)eCCI/IOHaJ'II)HBIX 3aga4

3HATb.:

BO3MOKHOCTH
HCII0JIb30BaHMS
Monyis "AHanu3
nmanuberx" MS Excel n
9KOHOMETPHUYECKOTO
makera EViews; 2
0a3nl JaHHBIX CETH
Internet mis permenwst
aHAJIUTUYECKHUX U

3HaeT BO3MOKHOCTH
COBpPEMEHHBIX
UHPOPMAITUOHHBIX
TEXHOJIOTHH B 00/1aCTH
KOHOMETPHUKH.

AprymMeHTupyer
MIpUMEHEHUE
UHPOPMAITUOHHBIX
TEXHOJIOTHH MTpH
MIPOBEJICHUH PACUYETOB.

VYMeHue mojab30BaThCsA
0azamMu JaHHEIX;
MPaBUIBHOCTH BBIOOPA U
WCTIOTH30BAHUS CPEJICTB
Moxayns "AHanu3 NaHHbIX"
MS Excel u
SKOHOMETPUUYECKOI0 MaKeTa
EViews mis perienus
AHAIMTHYECKUX U
HCCIIEIOBATENBCKHUX 3a1a4

C-
cobecenoBanue
(Bompocsr 13-35),

T - TecTh
(Bapuantsr 1-10)

JIP —
naboparopHas
pabora
(;raboparopHbie
pabotsr 1-5)

HCCICHOBATIILCKHX OOBSCHAET OCHOBHBIE 1IpH BBIIIOJTHCHUH 3aJJaHUA K | 33 — 3aanus K
3a1a4 .
8 KOMAaHJIbI ITAKeTa nabopaTopHoi padore 3aueTy (3a/1aHus
TIPUKJIAHBIX IPOTPAMM. 1-10)
YMeTs! Pemaer pasHoypoBHEBble | CaMOCTOSTENBHOCTD U JIp -
nabopaTtopHast
OCyIeCTRIATS mouck | SAIETH, (GopMupyer oTueT | palMOHAILHOCTH BEIGOpA patop
HE0OXO0ANMOI 10 331aHUIO K TaHHBIX, CTCTICHBb pabora
(mabopaTopHbIe

uHpopMaIK B 6azax
IaHHBIX ceTH Internet;
HCITIOJIE30BaTh
CpeICTBA MOIYJIS
"AHanu3 nassaeix" MS
Excel n

nabopatopHoii paboTe B
YaCTH MOKCKA
uHGOpPMAIUK B CETH
Internet u ucnonp3oBaHus
WHCTPYMEHTAIBHBIX

000CHOBaHHOCTH BBIOOpa
MHCTPYMEHTAJILHBIX CPEJICTB;
MOJTHOTA U
COZIEPKATEILHOCTD PEIICHUS
¢ coOroieHreM

pa6otsl 1-5),

3_
Pa3HOYPOBHEBBIC
3amaqu (3a1aqn




00paboTKu, aHaH3a
IKOHOMHYECKHX
JIAHHBIX,
HKOHOMETPUYECKOTO
MOJIEIMPOBAHUS U
MPOTHO3UPOBAHUS

pECypCoB, a Takxke
WHCTPYMEHTAIBHBIX
CpeICTB 7151 00padOTKH,
aHalIn3a YKOHOMHUYECKUX
JAHHBIX,
KOHOMETPUYECKOTO
MOJICJIMPOBAHMS U
MPOTHO3UPOBAHHUSI

CaMOCTOSITETLHOCTh U
palnMoHaIBHOCTh BBIOOpA
JaHHBIX; IPaBUILHOCTD U
TOYHOCTb MOJTYYEHHBIX
Pe3yIbTATOB;

KauecTBO aHAJIN3a U
HMHTEPIPETALNHN TOTYYEHHBIX
pPe3yNbTaTOB U BHIBOJIOB;
Ka4yecTBO OQOpMIICHUS

SKOHOMETPHUYECKOTO | CPEICTB HE00X0 MO 1-5),
nakera EViews s HOCIIEI0BATETEHOCTH 3 - e
— Kelic-3ama4a,
peLICHIA pacyeTos;
AQHAJUTHYCCKUX U UT3
HCCICNOBATCIECKHX NPaBUIBHOCTH H TOYHOCTh MBI ATbHOE
sajad TOJTYYCHHBIX PE3YTBTATOB; | 1pongeckoe
3aaHue (Tema
Ka4yecTBO aHalln3a U
1-23, 3amanus 1-6)
MHTEPIPETAMN TTOTYYCHHBIX
pe3yIbTAaTOB U BBHIBOJIOB; 33 — 3ajanus K
Ka4ecTBO 0pOpMIICHHUS 3a4eTy (3a/1aHus
1-10)
LlenenanpaBieHHOCTD
TIOMCKa 1 0TOOpa
nHPOPMALINK; TPABUIBHOCTh
Pemaer pasHOYPOBHEBBIC | oo o parg CPesICTR
3a1a4u, GopMHUpyeET OTYET Moy "AHAIH3 TAHHBIX"
B 110 3a1IaHHUIO K MS EXCE| u
JIAJETh. o JIP -
nabopaTopHoi padote ¢ SKOHOMETPHYECKOTO MaKeTa 6
R JJa00paTopHas
crnocobamMu nmoucka HCITOJIL30BAHUEM EViews juis 06paGoTk i pa60§a p
He0OX0IMMOI COBPEMEHHBIX ANIIN3A JAHHBIX; TIOMHOTA W | (ya6o0ato0 e
HH@OpMaUHU B CECTHU -
(opman HH(OPMALHOHHO COIEPIKATENBHOCTD PELICHUS | paGots! 1-5)
Internet, cpeacreamu KOMMYHHKALHOHHBIX :
¢ cobOmroieHreM
Moayis "AHanusz o
Y TEXHOJIOTHH U HeO6X0IAMO UT3 -
manuerx" MS Excel n S —
HWHAWBUAYAJIBHOC
9KOHOMETPHYECKOTO HOCJIEI0BATEIBHOCTH AUBUILY
. TBOPYECCKOEC
nakera EViews ag | WH$OPMaIOHHEIX pacyeToB; p

3ajianue (Tema
1-23, 3amanus 1-6)

33 — 3amaHus K
3a4ery (3aJaHus
1-10)

1.2. Illxana oneHUBaHUS:

Tekymuil KOHTPOJb YCIIEBAEMOCTH U MPOMEKYTOUHAsA aTTECTALMsl OCYHIECTBIISAETCS B paMKaX HaKONMTEJIbHOU

OampHO-peliTnaTOBOM cucTeMbl B 100-0ammpHOM mikane.

IIpomexyTOdHAs aTTECTAITUS OCYIIECTBISICTCS TI0 CIEIYIONIEH IKaIe:

- 50-100 6ayoB (3a4TeHO)

- 0-49 GannoB (He 3a4TEHO).




2. TunoBble KOHTPOJIbHbIE 3aJaHUSI WM HMHble MATepHAJIbl, HEOOXOAMMBbIE JIA
OLICHKHM 3HAHUM, YMEHHUH, HABBIKOB M (MJIM) OIBITA JAEATEIbLHOCTH, XapaKTePHU3YIOLIUX
stanbl  (GOPMHPOBAHMST KOMIIETEHIMIA B Mpolecce OCBOEHHsI 00pa30BaTeIbLHOM
NPOrpamMMslI

3aganus K 3a4erty

3AJJAHHUE K 3AYETY Nel

1. Oneparopsr «Between» u «Withiny. Buabl orieHok. CpaBHUTEIBHBIN aHAIN3 OLEHOK. TecTUpOBaHUE CIEIUPUKAIINN B
MOJIeISIX TMaHeNbHbIX MaHHbIX. TecT Xaycmana. TecT Ha HaaWuue CIy4allHOTO WHIUBUAyalIbHOTrO 3¢dekrta. TecT Ha
HaJIMYUe TETePMUHUPOBAHHOTO WHAUBHYaTbHOTO P deKTa.

2. JIuneliHas MOJelTb MHOXXECTBEHHOU perpeccur. Meron HanMmeHbpmux kBaaparoB (MHK). O6o0mennsiit MHK.

3aoaua

HccnenoBaTens HCIONb3YET JIOTUT-MOJENL OMHAPHOTO BBIOOpA Uil TOTO, YTOOBI BBICHUTH, KaK BEPOSTHOCTh OKa3aThCS
0e3pabOTHBIM 3aBHCHT OT OmNbITa paboThl U obOpaszoBanms. HccmenoBatens ompocuin 1000 SKOHOMHYECKHX aKTHBHBIX I'paKIaH B
Bo3pacTe oT 21 70 28 JeT u noiy4ri1 JaHHbIE O CenyIoIUX nepeMeHHbIXx: Unemployed — OuHapHas nepeMeHHas paBHas eIMHULE,
€CIIM PECTIOHJICHT siBiIsieTcs: Oe3paboTHbIM; Experience — omnbIT paboThl pecrnionjenra (B rojaax); Education — npoomkuTebHOCTh
o0yueHHs peclioHeHTa (B rojax). B Tabnuiie npencTaBieHs! pe3yIbTaThl OIEHUBAHUS MOICIH:

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

Bompoc: Apucrapx [letpor 10 net yumics B mkoie u eme 4 roxa B 6akanaBpuate. OmbITa paboThl y Hero moka HeT. C Kakoi
BEPOSITHOCTBIO OH OKaXkeTcsl 6e3padoTHRIM?

3AJJAHHUE K 3AYETY Ne2

1. FeTepOCKe,Z[aCTI/I‘lHOCTL cnyqaﬁﬂoro BO3MYIICHUSA U €€ TPUYINHBI, MCTOJAbI TUATHOCTUKU U YCTPAHCHUS. B3BemeHHbIH
MHK.

2. KounTerpanusi BpeMEeHHBIX pAI0B. Moieslb KOPPEKIUH OIIHO0K.

3aoaua

Bonpocel 3TOro 3amaHus OCHOBaHBI Ha cienyromeM skcrepumente: 400 BoguTenei, BHIOpaHHBIX
CIIy4aiiHBIM 00pa3oM, MOMPOCUJIM TPOWUTH CIENUAIbHBIA TECT Ha BOXJIEHHWE aBTOMOOwWiIeM. [[ns kaxmoro
BOAUTENSE ObUIM COOpaHbl ClieAylolue AaHHble: Pass — (UKTUBHas NepeMeHHas, paBHas eIWHUIIE, €CIU



BOJIUTEIIb CAAN TecT, Male — (uKTHBHAs nepeMeHHas paBHas €IMHULIE, €CIIH BOJUTEIh MY)KUMHa, U paBHas 0,
€CJIM BOJUTENb JKeHIMHA, Experience — ombIT BOXKJIEHHUs] aBTOMOOMIEM (B rofax). B Tabmuiie npencraBieHbl
peBy.HBTaTI:I ceMnu MOHCHCﬁ, OILICHCHHBIX HA OCHOBC UMCHOIIINXCS TAHHBIX.

Dependent Variable: Pass
Probit Logit Linear Probit Logit Linear Prabit
Probability Probability
(1) i2) (2) (4] (5} i8] 7

Experience 0.031 0.040 0.006 0.041
(0.009) (0.016) (0.002) (0.156)

Male -0.333 -0.622 =0.071 -0.174
(0.161) {0.303) {0.034) {0.259)

Male*Experience -0.015
(0.019)

Constant 0.712 1.059 0.774 1.282 2.197 0.900 0.806
{0.126) (0.221) (0.034) (0.124) (0.242) 10.022) {0.200)

Bomnpoc: 3aBucut 11 BEpOSTHOCTH CAATh TECT OT OMbITa BOXKACHUS (HCIONB3YHTE PE3yNbTaThl U3 KOJIOHOK (2) U

(7)?

3AJJAHHUE K 3AUYETY Ne3

1. MeTox MakCHMaTBHOTO MPaBAOIOI00HSI.

2. TlonsiTve 0 MOJAEIM OJHOKOMIOHEHTHOH ommOku. Crneruduraius Moaeid. [|eTepMUHUPOBAHHBIN M CITy4YalHBIH
WHAWBUIYATBHBIA  dPQEKT.

3aoaua
Hccnenyercst 3aBUCUMOCTB CPEAHEYIIIEBOTO MTOTPEOICHHS aJIKOTOIIS IO CTPaHAM MHpPa OT Pa3IUYHBIX (haKTOPOB.
Mopemns 1:
ALCOi=p1+B.GDPi+BsMUSL;+B4sBUDD;+BsHINDUi+s;,

rne ALCO; — cpeanenyuieBoe norpediieHre 4nucToro crnupra Ha denoBeka (1), GDP; — BBII Ha nymy HaceneHwust
(monmmapos CILLA), MUSL;, BUDD;, HINDU; — nonu HaceneHHs HCHOBEAYIOIIETO, COOTBETCTBEHHO, MYCYJIbMaHCTBO,
Oynau3m U nHIyH3M (B % oT obuiel yncneHHocty HaceseHus ). B xone MHK-oniennBanus Moaeny Ha OCHOBE AaHHBIX 0 50
CTpaHaxX TMOJYYeHbl CIEAYIOIIMEe pe3yJbTaThl: CcyMma KBaapaToB octaTkoBESS=200, oObsicHeHHas cymma
kBagpaToBRSS=300.

Taxoxe IJId IPOBEPKU T'UIIOTE3BI O TOM, YTO PEIIMIMA HE OKa3bIBA€CT CYIIECTBCHHOI'O BJIMAHUA Ha HOTpeGJIeHI/Ie
AJIKOI'0JIs, ObLIH OLCHCHBI MMapaMCTPhbI BTOpOﬁ MOACIN:

Mogmens No2:
ALCOi=1+B.GDPi+si.

Bo BTOpOIii MOsIENH, 110 CpaBHEHHIO ¢ TIepBOi, 3HaueHne RSS uzmenninocs Hal00. CKOTBKO COCTaBUT KOPPEKTUPOBAHHBIN
R? Bo BTOpO#i MOmENH?

3AJJAHHUE K 3AYETY Ned



1. MeTox MakcHMaIBHOTO paBaomnooous B Probit u Logit momensx. Kpurepun kauecTBa Mozemei.

2. ABTOKOppeJ’IﬂL{I/I}I cnyqaﬁﬂoro BO3MYIIICHUSA U €€ IPUYUHBI, MCTOAbI ATUArHOCTUKHU U YCTPAHCHUS.

3aoaua

HccmenoBarens oreHMWI MpoOUT-Momenb. B kadecTBe OOBACHIEMOW MEPEMEHHOW OH B3SUT IPEAITOYHTACMBIH
HHIABUIOM THIT MOPOXKEHOTO, (PHCTALIKOBOE MIIH IIOKOIaIHOE. A MMEHHO, Yi=1, €Ciu i-blif peCIOHAEHT GOJIBIIE JTIOOUT
¢ucramkoBoe u Yi=0, ecnu - mokojagaHoe. B kadecTBe OOBACHSIONICH MEPEMEHHOM UCCIICIOBATENb B3sUT KOJUYECTBO

MIOKOJIAJIOK, ChEeTaeMOE PECIIOHICHTOM eXeMecsTdHO. [1omydni olleHKy Ui CKpBITOi nepeMenHoi: y, = 2 — 0.3x;.

Or1leHHUTEe BEPOSTHOCTH TOTO, YTO HHIMBHI, CHEAAIONIHA 6 IIOKOJIaJ0K B MECAI, MPEAMOYUTAET (HUCTAIIKOBOE
MOPOXEHOE.

3AJJAHUE K 3AYETY Ne5

1. ®dukrusneie nepemennsie. MHK ¢ orpannueHusiMy Ha TapameTphbl.
2. Monenbs Bokca-JI>keHKHHCA.
3adaua

ITo 40 HaGMIOICHUSIM OIICHEHA MOJIENb 3aBHCUMOCTH 3apa0oTHOM riatel Wagei ($) oT IuTenbHOCTH 00yUeHUs
schooling;i (romer) u omeiTa paboTsl EXperience; (roast). OneHeHHas MojieNb uMeet BuI: wage, = 250 + 15schooling; +
55experience;. ESS=125, TSS=200. Nccaenosarens pemni 100aBUTh B MOJIeIb 0Opa3oBanue poaurerneii mschoolingi u
fschoolingi (rozer), mocne wero ESS=175. Ha ypoBHe 3HaunmocTtr 1% mpoBepsis TUIOTE3Y O BIUSHHUN UTHTEIHLHOCTH
o0ydeHHs1 poauTesel Ha 3apabOTHYIO IUIATy MX peOeHKa, ONpeesuTe YeMy PaBHO HAOJI0JaeMOe 3HAUCHHE TECTOBOM
CTaTUCTUKU?

3AJJAHHUE K 3AUETY Ne6

1. Tecr I'peitrmxepa Ha MPUINHHO-CIIEACTBEHHYIO 3aBUCHMOCTb.

2. Omm6Oku cnenuUKaIMK U WX JUACHOCTHKA. BBIOOp onTHMaibHOTO Habopa perpeccopoB M (GyHKIIMOHATLHONH (HOpMBI
pPEerpecCuOHHOM 3aBUCUMOCTH.

3aoaua

CrenuanucT 1o CeIbCKOMY XO3SICTBY IOJIaraeT, YTo MOTPeOJICHUE TOBSAMHEI B pernoHax (Y) B TOHHaX B rOJ
3aBHCHT OT II€HbI TOBSOWHEI (X1) PyOJIeit 3a KUmorpaMmm, IeHbI CBUHUHEI (X2) pyOIIeii 3a KMIOTpaMM, IEHBI KypSTHHBI (X3)
pyOJieit 32 KUIOrpaMM M CPEAHEIYIICBBIX IEHEKHBIX T0XOM0B (X4). Creayroiias perpecCHOHHAs MOJENb MOTyueHa Ha
OCHOBE BBIOOpKH U3 30 peTHOHOB:

log y =-0.024 —-0.529 log x, +0.217 log x, + 0.193 log x, + 0.0416 log x,



(0.168) (0.103 ) (0.106 ) (0.163 )

R% = 0.683
a) UuTepnperupyiite kodpduiment npu 10g Xi.

0) IIpoBepbTe Ha 1% ypoBHE 3HAUMMOCTH HYJIEBYIO TUTIOTE3Y O TOM, 4TO KO3 GHUuueHT npu  |0g X4 B reHepanbHOI
COBOKYITHOCTH PaBEH HYJIIO.

3AJJAHHUE K 3AYETY Ne7

1. ABToKOppeNALYs CITy4aifHOrO BO3MYIICHUS U €€ IPUYHHBI, METObI JUArHOCTUKU U yCTPAHEHHUS.

2. DHIOTEHHOCTh TiepeMeHHbIX. Cllydail KOppeTupOBaHHOCTH PErpeccopoB U ciydaiHoW ommOku. OmuOKu U3MepeHui
nepeMeHHbIX. THCTpyMeHTanbHble iepeMenHble. Tect XaycMmaHa.

3aoaua

HccnenoBarens aHAIM3UPYET 3aBUCUMOCTD TOTpeOIeHus (C) OT pacmoyaraeMoro 10xoxa (y) Ha OCHOBE IPOCTOM
SMIMpHYEcKOr Mozenu: Ci=PYit+e€i, € - HE3aBUCHMbIE HOPMAaJIBbHO pACIpeleeHHbIE CIydaiHble BEUYMHBI C HYJIEBBIM

MaTeMaTHIeCKuM OKHIaHueM U aucnepeueit V(g;) = a? - y?2.

HccnenoBarens cobpan JaHHbIE O JABYX ThicAYax JOMAIIHUX XO3SIMCTB M OCYLIECTBHJI CJIELyIOLIHE
HpEeABAPUTEIIbHBIE PACUYETHI:

2000, _ . y'2000 . _ . 372000 2 _ . §72000 — . 72000 _ . 72000 i _

210y = 2000; Y2 ¢; = 1000; X»:27°y7 = 1450; Yi27° y;c; = 950; Xio7 C—i‘— 1050; X727 y—li— 1550.
Hcnonp3ys Te U3 AOCTYIHBIX JaHHBIX, KOTOPhIC BaM HEOOXOUMbI, BEIYUCITUTE 3PPEKTUBHYIO OILICHKY IIPEICIIbHOM
CKJIOHHOCTH K TIOTPEOJICHHIO.

3AJJAHHUE K 3AUYETY Ne8

1. JluckpeTHble 3aBUCHMbIC TIepEeMEHHbIC: HOMWHAJbHBIC, PAaHKUPOBAHHBIC, KOJIMYECTBEHHbIC. Mojienn OUHAPHOTO
BeIOOpa. Probit u Logit monenmu. MHTepniperanms ko3 UIMEHTOB B MOJIENIIX OWHAPHOTO BHIOOpA.

2. Muumas perpeccus. EnuHUUHBIN KOpeHb. TeCThl HAa €MIMHUYHBIN KOPEHb.

3aoaua

Hccrnemyercs 3aBUCHMOCTD CpEHETYIIEBOTO MOTPEOICHHS aIKOTOJIS IO CTPaHaM MHpPaA OT Pa3MUYHbIX (PaKTOPOB.



Mogens 1:
ALCOi=p1+B.GDPi+B3sMUSL;+B4sBUDD;+BsHINDU+s;,

rne ALCO; — cpeanenymieBoe motpediieHHe 4nucToro crnupra Ha denoBeka (1), GDP; — BBII Ha nymy naceneHus
(momnmapor CIIIA), MUSL;, BUDD;, HINDU; — monu HacelieHUsI NCIOBEIYIOIEro, COOTBETCTBEHHO, MYCYJIbMaHCTBO,
Oymn3M u HHIYU3M (B % OT o0mieil uncineHHocTH Hacenenus). B xone MHK-oniennBanms MoJienn Ha OCHOBE JaHHBIX 0 50
CTpaHaX IOJIYUYCHBI CIICAYIONIME Pe3yJbTaThl: CyMMa KBanpaTtoB octaTkoB ESS=200, oObscHeHHas cymMMa KBaJapaToB
RSS=300.

Take a1l MPOBEPKU THIIOTE3BI O TOM, YTO PEJIUTHS HE OKa3bIBACT CYIIECTBEHHOI'O BIMSHUS Ha MOTPEOJICHHE
AJIKOTOJIs1, OBIITM OIIEHEHBI TapaMeTPhl BTOPOH MOJIEIIH:

Mogens Ne2:
ALCOi=B1+B.GDPits;i.

Bo BTOpOIf MOENH, TTO CpaBHEHHIO ¢ TTepBoH, 3HaueHne RSS m3mennnock Hal00. CKOJIBKO COCTaBUT KOPPEKTUPOBAHHBIN
R? Bo BTOpOIt MOJENH?

3AJJAHHUE K 3AYETY Ne9

1. MO,Z[GJ'II/I C paclpCaACIICHHbIMU JIaraMHn (MOL[GJ'II: HYaCTUYHOT O HpI/ICHOCO6J'IGHI/I$I, MOACb adallTUBHBIX O)I(H,I[aHHfI).

2. MyJIbTHUKOJUTMHEAPHOCTh U METO/BI YCTPAHEHHUSL.

3aoaua

ITo 35 nHaGuoieHUSIM OLIGHEHA MOJIEIb 3aBHCUMOCTH 3apaboTHOM miatel Wagei ($) oT amuTenbHOCTH 00y4eHuMs
schooling; (roasr) u omeita paboThl eXperience; (roanr). OueHenHas Mojaeiab nmeer Bua: wage, = 400 + 25schooling; +
60experience;. ESS=130, TSS=210. Nccnenosarens pemni 100aBUTh B MOJIeIh 00Opa3oBaHue poauteneii mschoolingi u
fschooling; (roapr), mocne ywero ESS=180. Ha ypoBue 3naunmoct 10% mpoBepsisi TUIIOTE3y O BIMSHUH JUTUTEIEHOCTH
o0y4eHus: pouTeNiel Ha 3apabOTHYIO IUIATy WX PeOCHKA, YKAKUTE KOJIUYECTBO OrpaHHUYCHUHN, KOTOPBIE NMPUPABHEHBI K
HYJTIO B (POPMYITUPOBKE HYJIEBOM THIOTE3bI?

3AJAHHUE K 3AYETY Nel0

1. 'eTepockeqaCTUYHOCTD CITy4aHOTO BO3MYIICHUS U €€ MPUYMHBIL, METOAB! JUAarHOCTUKH U YCTpaHeHHs. B3BeeHHbIi
MHK.

2. HpeI/IMYH_[eCTBa HUCIIOJBb30BaHUs ITAHCIIBHBIX JaHHBIX. pr,[[HOCTI/I, BO3HHKAIOIIHXEC ITPpU pa60Te C IIaHCJIbHBIMHU JAHHBIMH.



3adaua

ITo 2040 HaGMrOAEHUSM OIIEHEHA MOJISIh 3aBUCHMOCTH CTOMMOCTH KBapTupsl price; (B8 1000$) ot MeTpaska xumoi

—

wiontanu  livespi:  price, = 90 + 1.8livesp; . Ilpu mnocrpoeruun 95%  NOBEpPUTEIBHOTO WHTEpBaA  JUIs

E(prices|livesp=70), yemy paBHa V/Er(pﬁc\ele ), ecnu 62 = 1259.265, a koBapHAIMOHHAS MATPHIIA UMEET CIIETYFOIMI

BU:

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

OkpyrisiiTe 70 0OJHOTO 3HAaKa MOCTE 3aMATOM.

Kpumepuu ouenueanusn:

Maxcumansnoe Koauuecmeo 6annoe — 100.

3amanue K 3a4ery coaepkHT 2 Bompoca W 1 3amady, Oayibl M KPUTEPUH OICHUBAHHS IO KOTOPBIM
MIPUBE/ICHBI BBIIIC. BaJlibl BBICTABIISIOTCS 110 KAXKIOMY 3aJIaHUIO B OT/ICIBHOCTH U CYMMHPYIOTCSI.
Kaotcowtit éonpoc ouenusaemcesa omoenvHo, Makcumaivho ¢ 24 danna.

MaxkcuMmanbHas obmas orieaka — 40 6amno. Kputepun orieHnBaHus OTAETBLHOTO BOIIPOCA!

13-24 6anma. OTBEeT Ha BONPOC BEPHBII; MPOJEMOHCTPUPOBAHO HAIMYME TITYOOKHX HMCYEPIBIBAIONINX /
TBEPJBIX M JIOCTATOYHO TOJHBIX 3HAHWH, TPAMOTHOE M JIOTHUECKH CTPOWHOE M3JIOKEHHE MaTepuaia mpu
OTBETE, BO3MOXXHBI OTJENIbHBIE TOTPEIIHOCTH M OIIMOKH, YBEPEHHO WCIpaBJIE€HHbIE M TOCIHe
JOTMOTHUTEIBHBIX BOIPOCOB; MPOJEMOHCTPHPOBAHO HAIWYHE TITYOOKHMX HCUYEPIBIBAIOUINX / TBEPABIX U
JOCTaTOYHO IMOJIHBIX 3HAHUH, FPaMOTHOE U JIOTUYECKU CTPOHHOE U3JI0KEHUE MaTepuaa Ipu OTBETe.

0-12 GamnoB. OTBeT Ha BONPOC JHIIbF YAaCTUYHO BEPEH, INPOJEMOHCTPUPOBAHA HETOYHOCTH U
HEYBEPEHHOCTh OTBETOB Ha JIONOJHHUTEIBHBIE W HABOJAIINE BOIMPOCHI, JIMOO OTBET HAa BONMPOC HE BEPEH,
IIPOIEMOHCTPUPOBAHA HEYBEPEHHOCTh X HETOUHOCTh OTBETOB Ha JIOMOJHUTEIbHbBIE U HABOASIINE BOIPOCHI.

3aoaua ouenusaemca maxcumaibHo 6 52 oanna:.

Kpurepun onienuBanus 3a1aun:

27-52 6anna. 3agaua peiieHa B MOJIHOM 00beMe, BLIOpaHbl BEPHBIE HHCTPYMEHTAIBHBIC METOJIBI M IIPUEMBI PEIICHHS,
MPOBE/ICHBI BEPHBIE PACYUEThl, CIeNIaH MOJHBIN, COJIEpKATENbHBIA BBIBOJI MO PE3yJIbTaTaM MPOBEJCHHBIX PACUYETOB;
0o 3ajaya peuieHa B MOJHOM 00beMe ¢ HeOOJBIIMMH HOTPEIIHOCTSIMH, BBHIOPaHBI BEPHBIE MHCTPYMEHTAJIbHbIC
METOABl W MpPHUEMBbl pPELIeHHs, MPOBEIEHBI BEPHbIE pacueThl, CHENAH MOJHBIM, COIEPXKAaTENbHBIA BBIBOJ MO
pe3yibTaTaM MpOBEJICHHBIX PACUETOB, B pacyeTaxX U BBIBOJIAX CO/ICPIKATCS HE3HAYNTEIbHbIC OITHOKH.

0-26 OamnoB. 3amaya pelieHa YaCTUYHO, YaCTHMYHO BBHIOpAHBI BEpHBIE MHCTPYMEHTAJbHBIE METOIBI M IPHEMBI
pelieHns, TPOBEACHBl YACTUYHBIE pacueThl, CleNaH BBIBOA IO pe3yjibTaTaM IPOBEICHHBIX PAacdyeTOB C
MOTPENIHOCTAIME OO 3ajjadya HE pelieHa WM pelieHa YacTHYHO, YacTUYHO BBIOpaHBI HEOOXOJUMEIC
WHCTPYMEHTAIBHBIE METOJbl U TPHUEMBI PEIICHUs, PACUEThl HE MPOBEACHBI WM MPOBEICHB YaCTUYHO, BBIBOJ IO
pe3yibTaTaM NpOBEIEHHBIX PACUETOB HE C/IENaH MM OIIHO0YEH.

3auem evicmasanemcs Ha OCHOBAHUU UMO2080LL CYMMbL OANN08, HAOPAHHBIX CHYOEHMOM.

e 50-100 6amnoB «3auTeHOY;
e 0-49 0amIoB «HE 3aYTECHOY.

TecT nMCbMEHHBIN

Bapuanm 1



1. (BI:I6€pI/ITC HCCKOJIbKO BApHUAaHTOB OTBCTa) K BUaM 3KOHOMCTPUYCCKUX MOHCHGﬁ 10 TUIIaM 3aBHCHUMOCTH OTHOCATCA

MOJETH ...
A) crucTeM 3KOHOMETPUYECKUX ypaBHEHUH; b) HenuneitHo# perpeccuy;
B) BpeMeHHBIX ps10B; I') nuneiinoii perpeccuu.

2. Kputepuit CThrofieHTa IpeAHa3HAYCH [JIS. ..

A) OmnpeneneHus 5JKOHOMUYECKOH 3HAYUMOCTH Kax10ro K03 duirenTa ypaBHeHuUSI.
B) Onpenenenust cTaTUCTUYECKOM 3HAYMMOCTH KasKAOTO KO PHULIMEHTa ypaBHEHHSI.
B) IIpoBepku Mozeny Ha aBTOKOPPETISIIUIO OCTATKOB.

I') Onpenenenust 5JKOHOMHYECKON 3HAYUMOCTH MOJEITH B LIEJIOM.

1) [IpoBepku Ha TOMOCKEAACTUYHOCTb.

3. IlokazaTtenem, Ha OCHOBAaHUM KOTOPOT'O MOXKET OBITh MPOBEACHA IPOBEPKA CYLIECTBEHHOCTH (3HAYMMOCTH) OTIEIIBHOTO
napaMeTpa ypaBHEHUS perpecCcuy He SIBISIeTCS ...

A) Obmras nucniepcus 3aBUCUMON TIepeMeHHON B) t-xpurepuii CtpronenTa

b) loBepurtenbHbIi HHTEpPBAI I') Kpurepuit ®Gumiepa

4, HCCJ’IGI{OB&TGJ’IL OOJIydnJI CICAYHOIIHUE PE3YJIbTaTbl OLHCHHBAHUS IapaMETpPOB JIMHESHHOMN MOACIN MHO>KECTBEHHOM
perpeccuu 1nmpu noMoIu ME€ToJa HaMMCHBIIINX KBaAPaTOB Ha OCHOBE JAaHHBIX O JABYX ThICAYAX Ha6J'IIO):[eHI/II713

y,=0,0842,62x, +1,69z,

(2,44) (1,91 (1,99)

B ckoOkax moj omeHkamMu Ko3(QQHUIMEHTOB yKa3aHbl COOTBETCTBYIOIIME CTaHAAPTHBIE OMHUOKH. Vcmonb3ys
MATUIPOICHTHBIM YPOBEHb 3HAYMMOCTH, TECTHPYHTE HE3HAYNMOCTh KO3(PQHUIIMEHTOB MNpH TEpEeMEHHBIX B 3TOM
ypaBHeHuu. (COOTBETCTBYIOLIEE KPUTHIECKOE 3HaUEHHE t-CTaTUCTHKY IIPHU YPOBHE 3HaYMMOCTH 5% cocrasiser 1,96.)

a) 3HaYMM TOJIEKO KOA(PPHUIMEHT NIPH TIEPEMEHHOH X;.
0) 3Ha4YnM TOJILKO KOA((HITUECHT TIPH NTEPEMEHHOI Z;.
B) 3HauMMBbI ¥ KO3)(HUIIMEHT IPU IEPEMEHHOH Xi, 1 KO3()(OUIMEHT NP NEPEMEHHOH Z;.

r) Hu onuH 13 k03 HUeHToB He 3HAUNM.

5. Koadduiment perpeccuu B IMHEHHON PerpecCHU COBOKYITHOTO CIIPOca Ha MOOMIIbHBIC Teie(oHbI (B ThICSYaX pyOIIei)
110 1IeHe (B pyOIsIX) oKa3aics paBHBIM «—1». DTO 03HAYAET, U4TO

A) yBenuueHwue 1ieHbl Ha 1% CHMKaeT cripoc Ha MOOWITbHBIE TenedoHsl Ha 1%.
b) yBenndenue uensl Ha 1 pyOab cHIKAET cpoc Ha MOOMIIbHBIE TenedoHb! Ha 1%.

B) yBenmuuenue 1ieHsl Ha 1% CHIKaeT cripoc Ha MOOWIIBHEIC Tele(OHBI HA OJIHY THICAUY pyOei.



I') yBenmaenue 1ieHs! Ha 1 pyOsIb CHIDKAST CIPOC HAa MOOWIIBHBIC TeIe(QOHBI Ha OHY THICSIY pyOJIeH.

I[) TOJYYCHHOC YHUCJIO HUKAK HC MHTCPIPCTUPYCTCA.

6. BeHnaMuH mbITaeTCs MOHATH, TAK JIM CTpAIllHA TE€TEPOCKAJTCCTHYHOCTD, Kak e€ mamioroT:) Ecnu y Bennamuna ectb
KOHEYHas BBIOOpKa HaONrojeHWH W BeHunamMuH HE JeaeT NPEANOJOXKEHHs O TOM, YTO & HUMEET HOpMalbHOE
pacnpezeneHe, TO KaKOBHI MIOCIISJICTBHSI, €CIIA B JAHHBIX €CTh T€TePOCKEACTHIHOCTh?

1) Onenxku MHK o6naarot BceMu Npe)KHUMU CBOWCTBAMHU, YTO U IMPU TOMOCKEIACTHYHOCTH;
2) Ouenku MHK Goutbltie He SBISIFOTCSI cCaMbIMU 3((PEKTUBHBIMU CPEIH TUHEHHBIX HECMEIIEHHBIX;
3) Ouenkn MHK GojbItie HE SBISIOTCS HECMEIIEHHBIMHU;

4) Onenku MHK Goutbliie He SBISIFOTCS TUHCHHBIMH.

7. BennamuH nccieryeT BIMsSHUE PA3IMIHBIX (AaKTOPOB Ha 3apabOTHYIO TUIATY JIFoieH, mpoxkuBaromux B Poccun. [1o 350
HAOJIIOIEHUSIM OH OIICHUJI PETPECCHI0 3apaboTHOM TiaThl (Wagei, B ThIcA9ax pyoiiei) oT odopasoBanus uyeinoBeka (educi, B
rojiax), 00pa3oBaHus MaTepy 3TOro YeaoBeka (mother.educi, B romax) u jaMmmu Ha OmbIT paboThI (EXper;: 1 - eciu 6osee 5
net, 0 - eciu MeHee 5 7ieT). BeHnaMuH mony4us cienyronme pe3ynbTaThl:

wage"i=10+20-educi+5-mother.educi+15-exper;

y BCHI/IaMI/IHa €CThb OHaCCHI/IH, YTO B JAHHBIX €CThb FCTCpOCKCI[aCT‘H/IHOCTB. qTO6LI HpOBepI/ITB CBOIO HOFa}IKy, OH X04YET
HpOBeCTI/I TCCT YaﬁTa Ha ypOBHe 3HAYUMOCTHU 5%. BCHI/IaMI/IH OLICHUJI BCHOMOFaTeJ’ILHYIO perpeccmo nu HOJ'Iy‘II/IJ'I
Raux?=0.55.

Kaxkoii BeiBOJ crienaer Bennamun?

1) Ha ypoBHe 3HaummocTH 5% HyneBas THIIOTe3a HE OTBEpraercs, B JAHHBIX €CTh YyCIOBHAs

TOMOCKEIACTUYHOCTD;
2) Ha ypoBHe 3HaummocTH 5% HyjleBas THUIOTe3a OTBEpraercs, B JAHHBIX €CTh YyCJIOBHAs
TOMOCKEIACTUYHOCTD;
3) Ha ypoBHe 3HaumMocTH 5% HyJeBas THIOTe3a OTBEPraercs, B JAHHBIX €CTh YyCJOBHAs
reTEePOCKENACTUYHOCTD;

4) Ha YPOBHC 3HAYUMOCTHU 5% HYJICBas rMNOTE3a HEC OTBEPracTeCs, B JAHHLIX €CTh YCJIIOBHAS I'CTCPOCKEAACTUIHOCTD.

8. Omenka, KoTOpylo BeHnamMuH Noiny4uT 3a KOHTPOJIBHYIO paboTy MO TEOPUH BEPOSTHOCTH, SIBIISIETCS JUCKPETHOM
CITydaiiHOM BEJTMYMHOM, KoTOpas MoxkeT ObITh paBHa 4, 7 u 8 (u3 10) ¢ BepositHocTsimu 0.1, 0.4 1 0.5.

Uemy paBHO MaTeMaTHYECKOE OKHMIaHUe OIleHKH Bennamuna?

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

9. BennaMuH OLICHWIT 3aBUCUMOCTB KOJIMYECTBA PEIIEHHBIX MM 3a BEUep 3a/1a4 110 SKoHOoMeTpHKe (problems) ot
KOJIMYEeCTBa CheACHHBIX Oyiouek ¢ sionokamu (applepie) u mscom (meatpie):



-prci“b-z-l?:rn3L =2+ 0.5 - applepie; + 0.7 - meatpie;

Ecmu Bennamun cbect CH_[é OoHY 6yHO‘IKy ¢ 1010KaMu U eme OAHY C MSICOM, TO B CPCAHCM KOJIMUCCTBO pCI.HéHHBIX 3aaad
YBEJIMYUTCA HA...

10. YciioBHas rOMOCKEIACTUYHOCTD — JTO:

1) E(e;|pce perpeccopul) = o2 -
)

E(2?|sce perpeccopei ot
2)

i
)

3) L(Ef BCE perpeccopsl) = o

4) E(z;|ace perpeccopel) = o |

Bapuanm 2

1. [Ipu onieHKe MapaMeTPOB JIMHEHHOTO YPaBHEHHS PETPECCUH C TOMOIIBIO METO/Ia HAMMEHBIINX KBAAPATOB COOTHOIIICHHE

% ()

A) Unrerpupytor; b) Muanmuzupytor; B) [IpupaBauBaroT k Hymo; ') MakcuMusupyior.

2. SIBHast hopmyna st oteHOK KodddurmenToB MHK, nmomyueHnast ¢ ncnosiab30BaHHEM JIMHEHHOW alreOphl, IMEET BH/I:

ET
A) B=(X'X)'Xly, gy A=(Xy)'X'X. gy B=(X"X)'Xy, p) Z?_

3. BH}_'[OFGHHOCTB BO3HHUKACT, KOT'Ja

1) Var(e;) # l’J;

2) Cov(eg;, ;) # 0.
3) Cov(e;,z;) = 0.

4) Cov(z;,m;) # 0

4. (BrIOEpHTE HECKOJIBKO BAPUAHTOB O0TBETa) 3HaueHue ko3 uimeHTa qerepMuHanuu coctaBmwio 0,9, cie10BaTeNbHoO ...
A) ypaBHeHHEM perpeccuu 00bsicHeHo 90% mucnepcun pe3yabTaTHBHOTO MPU3HAKA

B) nomnst ocTarodHo# quciepcuu 3aBUCUMOM IIEPEMEHHOM Y B ee 00mielt nucnepcun coctasmia 90%

B) nomnst ocTarodHo# quciepcun 3aBUCUMOM IEPEMEHHOM Y B ee o0meit nucnepcun coctasmia 10%

I') ypaBHenuem perpeccuu oowsicaeHo 10% nucnepcuu pe3yabTaTUBHOTO MIPU3HAKA



5. TTo 30 HabmoAeHUSAM OBUTO OLIEHEHO CIEAYIONIee YpaBHEHHE perpeccuu (B CKOOKaX yKa3aHbl CTAHIAPTHBIC OTKIOHCHUS
OIICHOK KO3(PHUIIMEHTOB):

7 =15-09-2z" +0,04-2* +0,09-2* +2,0.2", R? = 0,59
(1,0)  (04) (0,01) (0,02) (0,6)

[IpoBeprTe (Ipu ypoBHE 3HAUYMMOCTH 5%) THUMOTE3y O TOM, YTO BCe KOX(D(UIIMEHTH NMPH MEPEMEHHBIX ypaBHEHUS
OJTHOBPEMEHHO PAaBHBI HYJIIO.

A) PacuérHas craTucTrka coctaBuT 8,99 U cienyeT MpUHATH TECTUPYEMYIO THIIOTE3Y;
B) Pacuérnas cratucTika cocTaBuT 8,99 H clieyeT OTKIOHUTH TECTUPYEMYIO THIIOTE3Y;
B) Pacuérnas cratuctika coctaBut 0,23 u clieyeT OTKIOHUTH TECTUPYEMYIO THIIOTE3Y;

I') Pacuérnas cratuctika coctasut 0,23 u creyeT MPUHITH TECTUPYEMYIO TUIIOTE3Y.

6. HccnenoBarenb MONMydus CIACAYIONIME Pe3yJbTaThl OLICHUBAHHUS MapaMETPOB JIMHEHHON MO MHOXKECTBCHHOMN
perpeccu mpu MOMOIIA METO]a HANMEHBIINX KBAAPATOB HA OCHOBE JAHHBIX O IBYX ThHICSYaX HAOIIOICHUA:

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

(012) (195 (1,97)

B ckoOkax mox omeHkaMu KOI(PQUIMEHTOB YKa3aHbl COOTBETCTBYIOIIME CTAaHIApTHBIC OMMUOKH. Mcnomb3ys
MATHIIPOICHTHBIA YPOBCHb 3HAYMMOCTH, TECTHPYHTE HE3HAYUMOCTh KOI(P(HUIMEHTOB MPH TMEPEMEHHBIX B 3TOM
ypaBHeHHH. (COOTBETCTBYIOIIEE KPUTHYECKOE 3HAUCHNE t-CTATUCTHKY MPHU YpOBHE 3HAaUNMOCTH 5% cocTaBisieT 1,96.)

a) 3HaYMM TOJIBKO KO3 PHULIUEHT IPU EPEMEHHOH Xi.
0) 3HauuM TOJBKO KO3 PUIIEHT NpH NEPEMEHHOM Z;.
B) 3HauUMBI B K03()(QUIMEHT TPH IEpEMEHHOM Xi, H K03()(OUIIMEHT MpH NMEPEMEHHON Z;.

r) Hu o u3 koadduiiueHToB He 3HAUNM.

7. KakoBo 071HO U3 CaMbIX CTPAITHBIX MOCICACTBUI aBTOKOPPEISIIAN?

1) Ona MOXET NMPUBECTU K HECOCTOSTETLHOCTH CTAH/IAPTHBIX OIHOOK;
2) OHa MOXET MPUBECTH K SHJIOT€HHOCTH;

3) OHa MOXXET IPUBECTH K YCIOBHON T€TEPOCKETACTUYHOCTH;

4) OHa MOXeET MPUBECTH K MYJIbTHKOJJTMHEAPHOCTH.

8. UccrenoBarenp n3y4aer 3PEeKTUBHOCTh HOBOTO JIEKAPCTBA OT TOPHOW OOJE3HH, C KOTOPOH CTaIKWUBAIOTCS JIFOJIH,
OKa3aBIIHCh Ha 000l BeicoTe. OH coOpan marnbie o 2000 ambMUHACTAX, TOJOBHHA U3 KOTOPBIX, HAXOSICH HAa BBICOTE,
MIPUHUMAaJa HOBOE JICKapCTBO, a JApyras MOJOBHHA — HeT. I KaXKJ0ro U3 alblIMHUCTOB B Pe3yJIbTaTe KOMIUIEKCHOTO
obcnenoBaHus ObUT 3aMEepPEH YPOBEHB 30POBBS MO crieruanbHol 10-0ammsHo# mkane (1 — ouens mwioxo, 10 — odeHn
XOpOIIIO).

[Tocne HEKOTOPBIX MPOCTHIX PACYETOB, HCCIENOBATENb MOTYYHI CIEAYIONIIE Pe3yIbTaThI:

o JIyisi anpIIMHUCTOB, HE MPHHUMABIINX JIEKAPCTBO, CPSIHUHA ypPOBEHBL 3I0POBBS paBeH 7 Oammam, TpH BBIOOPOYHOM



TUCTICPCUH PAaBHOMH 2.
[ToMUMO BBIYUCIICHUS CPEHUX, HAIIl UCCIICIOBATENb KEIIACT OLEHUTh PErPECCUIO;
Vi=o1to2-Xitei

rae Xi — (GUKTHBHAS TEpEeMEHHas paBHAsl CIMHUIIE, CCIH I-H aJbIMHUCT NPUHAMAJ JICKApCTBO, M paBHAs HYIO B
MPOTHBHOM CIlly4yae, Yi — YPOBEHb 3/I0POBbS I-TO adbMHUHUCTA. VICTONB3ys MOCTYMHYIO HH(MOPMAIUIO, MOMOTHTE
WCCJICIOBATEIIO BBIYUCIUTD OIICHKH KO3()(DUIIMEHTOB B TAKOW PErpecCuu.

PaCCMOTpI/IM TPpU BapuaHTa pean3allii SKCIICPUMCHTA C JICKapCTBaAMU.

Bapuanrt 1: kaxapIii abMUHICT, YIACTBYIOIIHHA B OKCIIEPUMEHTE CAMOCTOSITETIFHO PelaeT, IPUHUMATD JIH MY JIEKapCTBO
WJIH HET.

BapuanT 2: anbnuHHACTHI y9acTBYIOT B JIOTEpEE, B X0I€ KOTOPOH CIydaiHBIM 00pa3oM OmpeersieTcs, KTo U3 HuX Oyner
MIPUHHUMATH JIEKAPCTBO, a KTO He OyJIeT.

Bapuant 3: anbIMHUCTBI-KEHIIUHBI TPUHUMAIOT JIEKAPCTBO, a aJbIIMHACTBI-MYXYMHBI — HET.
B kakom u3 cityyaeB perpeccop B ypaBHEHHH OyAET 3K30I€HHBIM?

1) B ciyuae peanuzanuu BapuaHnTa l;
2) B cnyuae peanuzanuu Bapuanra 2;
3) B ciyuae peanuzauuu Bapuanra 3;
4) B kaxaoM u3 TpEx ciaydacs.

9. st nByx BumoB npoaykiuu B u C Mozenu 3aBUCUMOCTH YICIbHBIX TIOCTOSIHHBIX PAacX0JI0OB OT 00beMa BhITYCKaeMO
MIPOJYKIIMU BHITJSIIAT CISAYIONIIM 00pazoM:

yB =80+ 0,7x yC = 40x%°

Omnpenenure KOAPPUIUEHTHI HNACTHIYHOCTH IO KQKIOMY BHLY MPOAYKIIUH U MOSICHUTE UX CMBICIL.

10. BriGepute BepHOE yTBEPIKICHUE:

A) Ecou Y HacC €CThb TCOPETHYCCKNE OCHOBAHUA CUHUTATh, UYTO 3aBUCUMOCTDb OT nepeMeHHoﬁ Z €CTh, a BbI OLICHUBAECTE
perpeccuro, OHa HE 3HaA4YMMa, JIy4IIC €€ OCTaBUTh.

B) Ecnmu Y HacC €CTb TCOPCTUUCCKUC OCHOBAHUA CUUTATh, YTO 3dBUCUMOCTD OT HepeMeHHOﬁ Z €CTh, a BbI OLICHUBACTEC
perpeccuro, OHa HE 3Ha4YMMa, JIy4IIC €€ UCKJIIOYHUTb.

B) Ecnmu NEpEMCHHAA 3Ha4MMa, HO TCOPUSA TOBOPUT: HEC JOJIKHO OBITh 3aBUCUMOCTHU OT 3TOMH HepeMeHHOﬁ, TO JIy4lae eé
HUCKIIKOYUTD.



Bapuanm 3

1. KBajgpar kakoro ko3duiiueHTa B mapHOH perpeccuy yKa3blBaeT JAOJI0 TUCIICPCUH OHOMN CITydyaliHOW BEIMYUHEI,
00yCIIOBIICHHYIO BapHaluen Apyroi?

A) Koadpdpuuuent gerepMunanumy, B) Iapublit kKo3pPULIMEHT KOPpETALUH;

B) Yactablii K03hOUIMEHT KOPPETAIINLT; I') MHOXeCTBEeHHBIH KO (PUIMEHT KOPPEIIAIIHH.

2. Koa¢¢unueHT Koppensiuu, paBHbIi —1, 03Ha4aeT, 9To MEKIY IepEMEHHBIMI. .
A) nuHeliHas CBS3b OTCYTCTBYET, B) cymecTByeT nuHeiHas CBS3b;
B) dyakmmonanpHas oOpaTtHas 3aBUCUMOCTh; . cuTyalus He omnpezeneHa.

B kuHOTeaTpe mpoBOAUTCS HCCIENOBAHNE, KAKOW BUJ IIONKOPHA MPEATIOYUTAIOT 3PUTEIH.

3. Haiinure BepHoe Bhicka3biBanue. [Ipu oTOOpe (hakTOpOB IMyTEM IMOCTETIEHHOTO YMEHBIICHHS HX YHCIIA IIPUMEHSIOTCS
A) Kpurepuu @umepa, Ctpiofenta, Jlapouna-Yorcona, K0o3hPpHUIMEHT MHOKECTBEHHON JIETEPMUHAIIUH.

B) Kosdduuuentsl napHoli ¥ MHOXKECTBEHHOW KOPPENALMH PE3yNbTUPYIOIIET0 MOoKa3arens M (aKTOpPOB, KPUTEPHU
®umepa u CThIOIEHTA.

B) KoadouimeHTsl mapHoii 1 MHOXKECTBEHHON KOPPESALMU PE3yJIbTHPYIOIIEro Mokasarels U (akTopoB, KPUTEPUH
Hapbuna-Yorcona, @umepa u CTbroeHTA.

I') Kputepuu Japouna-Yorcona, CTeroeHTa, KOIDPUIMEHTH MHOKECTBEHHON KOPPEISIIUK U ACTEPMHUHALIUH.

1) Kpurepuu Gumepa, Cteiofenrta, Ko pUIMEeHTb MHOKECTBEHHOM KOPPEISILIUH U ICTEPMUHALIUH.

4. CrannapTHble [T0Ka3aTeIn KauecTBa MOJIEIIEN. . .

A) neficTBYIOT B OJJMHAKOBOM HAIIPABJICHUH: YEM 3HAaUCHUE KPUTEPHS HIDKE, TEM MOJIEIb XyKe.
B) neiicTBYIOT B OAMHAKOBOM HAIIPAaBJIEHUH: Ye€M 3HAYEHUE KPUTEPHSI HIKE, TEM MOJAEIH JIydlIle.
B) neiicTByIOT B pa3HOM HampaBlIeHUH: B 3aBUCHMOCTH OT KPUTEPHSI.

I') neficTBYIOT B OTMHAKOBOM HAINpPaBJICHUU: Y€M 3HAYCHUE KPUTEPHs BBILIE, TEM MOJEIb JIy4Ile.

JlaHO ypaBHEHHE MHOXECTBEHHOH perpeccui. [IpoBepuTts 3HAUUMOCTh KO3 PHUITEHTOB.

5 B paMKax NpeAroCbUIOK KJIACCHYECKOM JIMHEHHON MOJCIH MHOXESCTBCHHOM perpecCcumn UCCICA0BATCIb IPHU TOMOIIHN
METOJa HAUMCHBIINX KBAaApPaTOB HA OCHOBEC HAHHBIX O ICCATH ThICAYaX Ha6JIIOI[eHI/II71 MIOJIY4YHJI CICAYIOMIUE PE3YIbTAaThI
OLICHUBAHUS MMApaAaMCTPOB YPABHCHUA:

Iny, =0,34+0,12*Inx, +0,71*Inz,, R>=0,4.

UT0o MOXHO CKa3aTh O 3HAYMMOCTH MOJIy9€HHOTO YPaBHEHUS?



(CooTBeTcTBYIOIIEE KPUTHUECKOE 3HAUEHNE F-cTaTHCcTHKH Tipu ypoBHE 3HaunMocTh 5% cocrasmser 3,00, a mpu ypoBHE
3HaunMocTH 1% pasHo 4,601.)

A) Ilpu ucmonb30BaHNU S-TIPOIEHTHOTO YPOBHS 3HAYMMOCTH CIIEAYET CHENaTh BBIBOJA O 3HAYUMOCTH ypaBHeHHs. lIpu
KCIIOJIb30BAHUU |-IIPOLIEHTHOTO YPOBHS 3HAYUMOCTH CIEAYET CAENaTh BHIBOJ O HE3HAYUMOCTH YPaBHEHHUSI.

b) Ilpu ncnonp3oBaHum 1-TIPOIIEHTHOTO YPOBHS 3HAYMMOCTH CIIEAYET CIENaTh BHIBOJ O 3HAYMMOCTH ypaBHeHwus. [lpu
KCIIOJIb30BAHUU S-TIPOLIEHTHOTO YPOBHS 3HAYUMOCTH CIEAYET CAENaTh BHIBOJ O HE3HAYUMOCTH YPaBHEHHUSI.

B) IIpu ucnonp3oBaHUM KaK S-TPOIIEHTHOTO, TaK M 1-TIPOLIEHTHOTO yYPOBHEW 3HAYMMOCTH CIEAYET CIENaTh BBIBOZ O
3HAYUMOCTHU YPaBHEHUS.

F) HpI/I HUCIIOJIBb30BAaHUU KakK 5-HpOHeHTHOI‘O, TaK U I-HpOHeHTHOI‘O ypOBHCﬁ SHAYUMOCTHU CICAYCT CACIAaTb BBIBOJ O
HE3HAUYMMOCTHU YPpAaBHCHUA.

6. BennamuH HccreayeT BIHSHHE Pa3MYHBIX (PAKTOPOB Ha 3apabOTHYIO IUIATy JIFojei, mpokuBatonmx B Poccun. o
1,000 HaGmtoeHUH OH OLICHHMJI PErpeccHio 3apaboTHOM TuaThl (Wagei, B ThICS4ax pydieil) oT oOpa3oBaHUsS YelOBEKa
(educi, B romax), o6pa3oBaHusI MaTepu 3TOro 4yesaoBeka (mother.educi, B romax) u qammu Ha onbIT paboThl (experi: 1 - eciu
Oounee 5 net, 0 - eciin MeHee 5 net). BeHnaMuH MoMydnIt clieAyroImue pe3yabTaThl:

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

V Benunamuna ecTthb OIaCceHUsl, YTO B IaHHBIX €CTb MYJIBTUKOJUIMHECAPHOCTb. YToObI IIPOBEPUTH CBOIO J0TAAKY, OH OLICHUJI
BCIIOMOTI'aTCJIbHBIC PEIPECCUU U TMOJTYUUIT:

E&;Ei — 11 + 2 - mother. educ; — 5 - exper;, R* = 0.97
motﬁgﬁeduci =10+ 10 - educ; + 3 - exper;, R* = 0.93

éxper; = —8 - educ; + 9 - mother. educ;, R* = 0.3

PaccuntaB kKO3 UIMEHTHI B3IyTHS AUCIIEPCUH U BCEX BCIIOMOTATEIbHBIX PETPECcCHi, KaKOW BBIBOJ JOJDKEH ClIENaTh
Beunamuu?

A) MyIIbTHKOJUIMHEAPHOCTh MEKIy 00pa3oBaHHEM YelOBEKa M €ro ONBITOM pabOThl €CTh, ITU IEPEMEHHBIE 3aBUCHMBI
MeX/1y co00H, HO HE CBSA3aHbI ¢ 00pa30BaHNEM MaTepH;

b) MynbpTUKOIUIIMHEAPHOCTh MEX Ty 00pa3oBaHHEM MaTepH U e€ peOEHKa M OMBITOM PadOTHI €CTh, BCE ATH NEPEMEHHBIE
3aBUCUMBI MKy COOOI;

B) MynpTUKOUITHHEAPHOCTD MEX Ty 00pa3oBaHNEM MaTepH U e€ peOEHKa ecTh, ITH IIepeMEHHbIE 3aBUCHUMBI MEKIY COOOH,
HO HE CBS3aHBI C ONBITOM paboThI;

I') MynbTHKOJITMHEAPHOCTh MEXy 00pa3oBaHUEM MaTepH M OMBITOM pabOThI €CTh, 3TH NEPEMEHHBIC 3aBHCUMBI MEXKILY
co00i1, HO HE CBsI3aHBI C 00pa3oBaHUEM PeOEHKA.

7. Cnenatb BoIBOJ. B ckoOKax yka3aHbl 3HAYCHHSI CTAHIAPTHBIX OMIMOOK SIS KOA(PPHUIIMEHTOB PEIPECCHH.
y  =543417x;+0,3x, tragn =2,26.

(3,85 (0,7) 0,1)

8. PesynbraTsl mokasanu, uTo BuI A mpeanountaet 65% rmioc-munyc 3%. Yo o3HavaeT “mumoc-munyc 3%”?7

A) Tpu npoueHTa 3pUTeENei H3MEHWIN CBOH MPEANOYTEHHS B TIOJIB3Y MONKOPHA BUaa A.



B) bruto uccnenoano 3% Bcex 3puTenen.

B) Uctunnas nons mobuteneit monkopHa Buna A Moriia Obl ObITE OTIpe/ieieHa, €CITi UccliefoBaTh Ha 3% OobIe
3pUTENCH.

I') Uctunnas nomns mobutenei monkopHa Buna A ¢ PUKCUPOBAHHOM JIOBEPUTEILHOW BEPOSTHOCTHIO HAXOAUTCS B
npezaenax ot 62 10 68 MpPOIEeHTOB.

1) Tpu mporieHTa pe3yabTaToB B BEIOOPKE HEAKKYPATHBI U TOJDKHBI OBITH OTOPOIIICHBI.

9. (BI)I6epI/ITe HECKOJIbKO BAapHaHTOB OTBeTa) Cpe)m q)aKTOpOB, OMnpeACIAIOIINX AUHAMUKY BPEMCHHOI'O psgaa MOXKXHO

Has3Barth ...
A) lunaMuKy 1 COBOKYIHBIE (haKTOPHI B) ABTOKOppENALIUIO U TPEH]T
B) Cezonnbie Konebanus U TEHISHITIIO I') Teanennmro u ciryqaiiHbpie (PaKTOPHI

— *
10. Hccmemosatens onennBaer mapamerpsl momenmn Y, =P +By ¥ X, +€ npn nmomomm mByxmarosoro merona
HanMeHbInX KBaapaTos (2MHK), ncnons3ys nepemerHy0 W Kak HHCTPYMEHT /ISl iepeMeHHor X. Kakum TpeboBaHmsIM
JIOJDKHA  YZIOBJIETBOPSATh HMHCTPYMEHTallbHAs IIepeMEHHas, 4TOObl TONydYeHHas OIleHKa KodpduuueHta [, Obuia

COCTOSATENILHOM?

a) Cov(w;,e! ): 0, Cov(w,x,)=0
6) Cov(w,,g;)=0, Cov(w,,x,)=0
B) Cov(w,,g,)=0, Cov(w,,x,)=0
r) Cov(w,,g)=0, Cov(w,,x,)=0

Bapuanm 4

1. Kak uHTEeprIpeTUpyeTCs B IMHEHHON Mo ienn kodddurment perpeccuu bi?
A) Koadpdummenr sanactuanocTH;
b) Tanrenc yrna HakJIOHA JJMHUN PETPECCUH;

B) 3nauenue pe3ynpTaTBHOTO NpU3HAKa IIPH HYJIEBOM 3HaYCHUH (akTopa.

2. Kpurepuit CthloficHTa IpeJHa3HAYCH JIJISL. . .
A) OnpeneneHust CTaTUCTUYECKON 3HAYMMOCTH KaKI0r0 U3 KO3(QPHUIIMEHTOB YPaBHEHUS PErPECCHH.
B) Omnpenenenust 5KOHOMUYECKOI 3HAYMMOCTH KaXKAOTO U3 KO3(D(HUIIEHTOB ypaBHEHUS PETPECCHH.

B) Ompenenenus CTaTHCTHYECKOW 3HAYMMOCTH MOJETIHM B IIEJIOM Ha OCHOBE COBOKYITHOW JOCTOBEPHOCTH BCEX €€
K03 PHULIMEHTOB.

F) Onpe;[eneHI/m SKOHOMMYECCKOHN 3HAUYMMOCTH perpeccnoxmoﬁ MOACIHN B LIICIIOM.

J1) Hu oxHO 13 BRIcKa3piBanuii A-I” He BepHO.



3. CnyyaiiHas COCTaBISIONIAs] B SKOHOMETPHUECKOW MOJICHH ...

A) IlpuMeHsieTcs TOJIBKO B IMHEHHBIX MOJCIISAX

b) He nMeeT SKOHOMHYECKOT'O CMBICITA

B) Otpaxaer BnusiHEE Ha pe3yJIbTATUBHBINA MPU3HAK CIYYaifHBIX (DaKTOPOB

I') SIBnsieTcss HUYTOMXKHO MAJIOW BETUYUHOM, KOTOPOH MOXHO IIPeHEOpeYb

4. B paMkax MmpeanochUIOK KIACCHISCKOW JTUHEHHOW MO MHOXECTBEHHOM PErpecCHH MCCIIeNOBATEIh TIPH TTOMOIITH
METOJIa HAUMEHBIIINX KBAJIPATOB Ha OCHOBE JIAHHBIX O JIECATH ThICSUAX HAOIIOACHUN TOMYYHII CIACAYIOUINE PEe3yIbTaThl
OLICHMBAHUSA IIapaMETPOB YpaBHEHUS:

Iny, =—0,01+0,06*Inx, +0,04*Inz,, R*=0,2.

UT0 MOKHO CKa3aTh O 3HAUMMOCTH MOJYUYECHHOTO YpaBHEHUA?

(CootBercTBYyIOIIEE KPUTUUECKOE 3HAUEHHE F-CTAaTHCTHKY NpU ypoBHE 3HaYUMMOCTH 5% coctasisieT 3,00, a mpu ypoBHE
3HaunMocTH 1% pasHo 4,61.)

A) Tlpn ucronb30BaHUH S-TIPOLEHTHOTO YPOBHS 3HAYMMOCTH CIIEAYET CAeNaTh BBIBOJ O 3HAYMMOCTH ypaBHeHus. [Ipn
HCIOJIb30BaHUM |-IIPOLIEHTHOTO YPOBHS 3HAYMMOCTH CIEAYET CHAENATh BBIBOJ O HE3HAYMMOCTH YPABHEHHS.

B) Ilpu ncnonp3oBaHuM 1-TIPOIIEHTHOTO YPOBHS 3HAYMMOCTH CIIEAYyeT CZeNaTh BHIBOJ O 3HAYMMOCTH ypaBHeHHA. [Ipu
HCIIOJIb30BaHUM S-IIPOLIEHTHOTO YPOBHSI 3HAUMMOCTH CIEAYET CAENATh BBIBOJ O HE3HAUUMOCTH YPaBHEHHS.

B) Ilpu ucnonb3oBaHUM Kak S-TPOLIEHTHOTO, TaK M 1-TIPOLIEHTHOT'O YPOBHEW 3HAYMMOCTH CIEAYET CHENaTh BBIBOJ O
3HAYMMOCTH YPABHEHUSI.

F) HpI/I HCIIOJIb30BAHHNHN KaK S-HpOHCHTHOI‘O, TaK U l-HpOI_IeHTHOFO ypOBHeﬁ S3HAYUMOCTHU CICAYCT CACIIATH BBIBOJ O
HE3HAYNMOCTHU YPABHCHUA.

5. Ha ocHoBanuM psAI0B MaHHBIX 1S IepeMeHHBIX X U Y TTOCTPOEHO YPaBHEHHUE PETPEeCCUU:
y=a +a,x=5+125x.

Ecimm X:2, TO 3JIACTUYHOCTH PE3YJIBTUPYIOLICTO IIOKA3aTEIA Y OTHOCUTEIILHO (baKTopa X:

A) 1,25. B) 7.5. B) 0,33. )4,6875.  JI)2.

6. HccrnenoBarenp aHanu3upyer Mojenb Vi = a+PBx, +&, gns KOTOpPOM BBIMOJHEHBI BCE MPEANOCHUIKH KJIACCUYECKOU
JIMHEHHON MOJIe/Id MHOYKECTBEHHOM PErpecCHM 3a OAHMM HCKIIOYCHHEM: TUCIIEPCHS CAy4YaiHON OIIMOKH & HUMEET BHI

2.2
V(e,)=0,x] | Ecnu wucciemoBaresb BOCHOJIB3YETCS IS OICHUBAHHUA KOI(PQPHUIMEHTOB MOJEIH OOBIYHBIM METOJOM
HaUMEHBIINX KBAIPATOB, TO TIOJYYCHHBIC UM OIICHKH OY/IyT:

A) cMeleHHBIMH H 3G (GEKTUBHBIMU; B) cmemenHbIMU U He3(h (HEKTUBHBIMH;

B) HecmemenubIME U 3D PEKTHBHBIMU,; I') HecmermenHBIME 1 HEAD(HDEKTUBHBIMH.



7. JlaHo ypaBHEeHHE MHOKECTBEHHOU perpeccuu. [IpoBeputh 3HauUMOCTh K03 duiinenToB. Caenatk BeIBOA. B ckoOkax
YKa3aHbI 3HAUEHUS CTaHIAPTHBIX OMIHOOK JUTsi KOG (UITUSHTOB PErPECCHH.

y =124,341,12x,-0,53x, trags =2,26.

(385) (0,3) (0,6)

8. KoadurueHT ypaBHEHHUS perpeccuy MOKa3bIBaeT ...

A) Ha cxonpko % U3MEHHUTCS pe3ylbTar npu u3MeHeHnu ¢axrtopa Ha 1 %.
B) Ha ckonbko % u3MeHuTCs GakTop Npu U3MEHEHUU pe3ynbrata Ha 1 %.
B) Ha ckonpko e1. i3MEeHHTCS pe3ynbTaT npu u3MeHeHnd (aktopa Ha 1 en.
I') Ha cxombko en. m3MeHnTCs hakTop NMpy M3MEHEHHUH pe3yibTara Ha 1 en.

1) Bo ckonbKko pa3 U3MEHHUTCS pe3ybTaT IpU U3MEHeHNH (akTopa Ha | ef.

9. Ilycts Y — TOBapooOOpOT MarazwHa, MIH.py0., X1 — TOproBas IUIOMIA/b, THIC.KB.M, X2 — CpeAHEe KOJINIECTBO
MOCETHUTENEH B ICHb, THIC. Yell.

A

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

KakoB Oymer TOBapooOOpOT Mara3uHa, €CJIM OH HAaXOJIUTCS B OTHOCHUTEIILHO OYKHUBJICHHOM MECTE€ C KOJHWYECTBOM
nocetruteneid 20000 u umeet Toprosyto wionans 1000 kB.m?

A. 8242,168 muH.pyo0. b. 8,243 miH.pyo.
B. 7,411 mun.py0. r. 3,911 muH.py0.

J1. Bce otBetsl B nnt. A-I" HeBepHBI.

10. TTycTh uMeeTCs clieIyrommas MoJieIb PErPECCHH, XapaKTEPU3YIOIIas 3aBUCHMOCTb y OT X:
y = 8 — 7Xx. MI3BecTHO TaKxke, uTo Tyy = -0,5; n = 20. T, (0,05, 18) = 2

[ocTpoiite noBepUTENbHBIA HHTEPBAT 111 KO3((PUIMEHTa PETPECCHU B 3TOH MOAEIH, IPOAHAINZUPYHTE Pe3yIbTaThI.

Bapuanm 5

1. TabnuuHOe 3HAaYeHUE KpuTepus Duriepa 3aBUCHT. ..
A) TOITBKO OT YPOBHSI IOBEPUTEIIBHON BEPOSITHOCTH.

B) Tonpko oT uncia ¢akTopoB, BKIIFOUSHHBIX B MOJICHb.
B) TOnBKO OT IMITMHBI HCXOTHOTO Psizia.

I') TONBKO OT YPOBHS JOBEPUTEIHHOIN BEPOSTHOCTH U yKcia (PaKTOPOB, BKIIOUCHHBIX B MOJIEITh.



J1) 1 OT ypOBHS TOBEPHUTEIHHON BEPOSITHOCTH, U OT YUCIIa (aKTOPOB, BKIIOYCHHBIX B MOJIENb U OT JJTMHBI HICXOIHOTO PsIIa.

2. (BpIOEpHTE HECKONBKO BapHaHTOB OTBeTa) B akoHOMeTpmueckyto Moznenb Buaa Kob6a-/yrnaca nuHeiHBIM 00pazoM
BKITIOUYEHBI

A) Ilepemennas X2; B) Ilepemennast X1, B) Ilepemennas v, I') IlapamerTp a.

3. B yem cMbIc MeTOIa HAUMEHBIITIUX KBaIPaToOB?

A)Z(y - 9, )* > min; B) X(y- ¥ x)? — max;
B) Z(y-y ) — min; ) 2(y-y ) — max.
. =0x, +¢,

4, HCCHCZ{OB&TCHB AHAJIM3UPYET MOICIIb y“ , AJIA KOTOpOﬁ BBITTIOJIHCHBI BCC IMPEANOCBUIKH KJIaCCHYECKOM

JTUHEWHON MOJEeN MHOXXECTBEHHOM PErpecCcHy 3a OJHUM HCKIIOYCHHEM: IVCIIEPCHS CIYYailHON OIIMOKH & UMEeT BHI

2
V(e,)=38x7, $>0. Ecnu uccienoBaTenb BOCIOb3YeTCs Ul OLIEHHBAHUS KOA(P(UIMEHTOB MOJENH OOBIYHBIM METOIOM
HaMMEHBIINX KBAAPATOB, TO TIOMydEHHBIE UM OLEHKH OyIyT:

A) cMeleHHBIMU U 3 EKTHBHBIMU; B) cMmemenHapIMEU 1 HEA(D HEKTUBHBIMU;

B) HecmenieHHBIME U 3 () EKTHBHBIMH; I') HecMenieHHBIME U HedPPEKTUBHBIMHU.

5. B Mozienu MHOKECTBEHHOHN JTMHEWHOW pErpeccuu ¢ IBYMsl OOBSCHSIOIIUME IEPEMEHHBIMU Y =+ f1X1+FoXo+U  OlleHKa
ko3¢ uIMeHTa f1 110 METOAY HAMMEHBIITNX KBaPATOB ISl 3a/IaHHOM BHIOOPKH HE 3aBUCHT OT:

A) HaOMIOICHHBIX 3HAYCHUH TIEpEMEHHOH X1,
B) HaOuto/ieHHBIX 3HAYCHUH TEPEMEHHOM X2;
B) nabmioneHHbIX 3HaYeHUN TIEpEeMEHHOH Y,
I') 3HaueHns MOCTOSTHHOTO YJeHa o

J1) xoBaprauuy Mexy X1 1 Y.

6. Ha ocHOBaHMU PsIJIOB JaHHBIX A7 IIepeMeHHBIX X U Y MOCTPOECHO YPaBHEHUE PETrPECcCHH:
y=a +a,x=5+125x.
Kakoe n3 cieyromux BEICKa3bIBAHHUN SBIIAETCS BEPHBIM:

A) Ornenka koddduienra a2 =1,25 o3Hayaer, 4TO €CiIM 3HAYCHUE MEPEMEHHOW X yBETHUYHUTCS B cpeaHeMm Ha 1,25, To
3HaUCHHE NTEPEMEHHOH Y IPU MPOYNX PAaBHBIX YCIOBUSIX YBEIHUYHUTCS Ha | eAMHMILY.

B) Ouenka xoaddunmenra a; =1,25 o3Havaer, 4T0 eClv 3HAYEHUE TIEPEMEHHOM Y yBEIUUNTCS Ha | eAMHUITY, TO 3HAUEHHE
MePeMEeHHOM X MPH MPOYHX PABHBIX YCIOBUSAX YBEIHMYUTCS B cpenHeM Ha 1,25,

B) ®opma ypaBHEHHS perpecCcru IMOKa3bIBAET, U4To mepeMenubie X U Y JIMHEHHO 3aBUCAT IPyT OT APyTa.

I') Ecnu mipu IpodunX paBHBIX YCIOBHUSX 3HAYEHHE IEpPEMEHHOM X yIBOWTCS, TO 3HAUCHHE IIEpEMEHHOM Y BO3pacTeT B
cpexHeM Ha 25%.



1) Bce BoicKka3biBanus B i1 A-I" HeBEpHEL.

7. BeiOepuTe BepHOE YTBEPXKICHHE.

1) Ridge, LASSO perpeccuu paGoTaroT 0o 0JHOMY IIPHHIMITY, OHH BBOIAT ITpad 3a CAMIIKOM MajieHbkue f3,
a METOJ1 3JIaCTHYHOM ceTH Hao60POT BBOJMUT IITpad 3a CIAUIIKOM GonbIue B

2) Ridge, LASSO perpeccuu u METOJ] 2IaCTUYHOM CETH pabOTAIOT MO OJJHOMY ITPUHIIUITY, OHH BBOJAT ITpad
3a CIIMIIKOM MalieHbKue f3.

3) Ridge, LASSO perpeccuu u METOJ] 2IaCTUYHOM CETH pabOTAIOT 10 OJTHOMY IIPHHIIUITY, OHU BBOJST mTpad
3a caumKoM Gonbine B

4) Ridge, LASSO perpeccun paboTaioT 110 0AHOMY IIPHHIUMITY, OHH BBOIAT IITpad 3a caumkoM Gonpume B, a
METOJI 3JIACTUYHOHN CeTH HAa000pOT BBOJUT IITpad 3a CIUIIKOM MaJIeHbKHE 7.

8. . Kakoe n3 ypaBHEHUI perpeccun HeNb3s CBECTH K JINHEHHOMY BHITY:
A YT aotawxitFta,x,tE

aQ a1 an

BJ’:e X1 et X & .
B Yy=aotai/ xi1t ta,/ x,t e .

1“ y=ao+a1xfz+ ...+ & .

. Bce ypaBHeHus B ni. A-I' MOXHO CBECTH K JIMHEHHOMY BUTY.

9. JlomycTiM pyKOBOJICTBO PEILINIIO TIOCTPOUTH Mara3uH Ha YJIHIIe CO CpeiHel yacToTol nocemenuii 7500 B I€Hb U XOTEIO
OBl UMeTh TOProBeIA 000pOT 4,75 MiH.py6. KakoBa momkHa OBITH TIPH 3TOM TOProBas IUOMAaAb? Y — TOBapoOOOPOT
MarasuHa, MJIH.py0., X1 — TOProBas IUIOLIa/lb, THIC.KB.M, X2 — CpPEJHEe KOJIMIYECTBO OCETUTENEH B J€Hb, THIC. Yell.

A

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

A) 09 kB.™M;  B)900 kB.M;  B) 1000 kB.™M;  T') 549 x8.mM; 1) Bee otBetsI B 1. A-I” HEBEpHBbI.

10 HccnenoBarens aHaIM3UPYET 3aBUCHMOCTH NMOTPEOJIEHUST HEKOTOPOro TOBapa OT YPOBHS A0XOJA JUIS OJHOPOJHON
rpynmsl norpedureneit: Yi=P1+P2+ININCOME;+e;i, rae Yi — norpebinenne HekoToporo ToBapa (B kmorpammax), INCOME;
— noxoJ motpeburens (B pyonsx). B xone oueHuBaHust Mojenu Ha ocHOBe MaHHBIX 0 400 moTpeOUTENSIX MOTY4eHBI
cremyromue pe3ynpratsr: ¥i=3,0+0,8*ININCOME;, R?=0,95. Jlaiite nHTepnpeTammio Ko3pHIHEHTa TIPU TIepeMEHHOII:

A) npu yBennueHnu 1oxo/a Ha 1% noTtpebieHne ToBapa yBenuunBaeTcs Ha 8%;

B) npu yBenuuennn 10xo/1a Ha OJJH pyOJIh oTpebiieHre ToBapa yBennauBaercs Ha 8%o;

B) npu yBenuuennn 10xo0/1a Ha oJTUH pyOIh nmotpebiieHue ToBapa yBennurnbaercs Ha 0,08%;
I') npu yBenuuennu noxonaa Ha 1% norpebieHre TOBapa yBEINIUBAETCS Ha § KT

1) npu yBenuueHun qoxoxaa Ha 1% nmorpebienue Toapa yBennuusaercs Ha 0,008 kr.



Bapuanm 6

1. B Moaenu napHO¥ TMHEHHOM perpeccuy py UCTIOIH30BAHAN METO[a HANMEHBIIINX KBAIPATOB BEPHBI CIEAYIOIIHNE U3
MIEPEUYHCIICHHBIX YTBEPKICHUM:

. Ksanpar koaddurmenta koppernsinu Mexay GakTHIeCKIMH U TEOPETUIECKIMH 3HAYCHUSIMH 3aBHCUMOM
MEepEMEHHOM B BBIOOpKe paBeH R2

Il. KBagpat kosddunnenTa Koppensauni Mex 1y 3aBUCHMOM EPEMEHHON U 00BSICHAIONICH EpEMEHHON B BEIOOpKE
paBeH R2

1. Hons octatouHoii (HE0OBSICHEHHOH) AUCTIEPCHH 3aBUCUMOM TIepeMeHHOH paBHa R2

A) Tomeko I;  B) Tomeko Il B) Tonbko | u 1ll; I) Tomeko lu Il; ) 1, Hu .

2. Uccrnenosatens aHanuzupyer mojens Y =& +PXx, +&, g koTopoil BBINONHEHB! BCe MPEANOCHLIKU KIIACCHYECKOM
JTUHEHHON MOJEeN MHOXXECTBEHHOM PErpecCcHy 3a OJHUM HCKIIOYCHHEM: TUCTIEPCHs CITydailHOW OIIMOKH & MMEeT BHI

2.2
V(e,)=0,X, B oTom cryuae ayist mosyderus > GeKTHBHBIX OIEHOK KOG ()HIIMEHTOB CIeTyeT HCIOMb30BATh!
A) METO/I HAUMCHBIIIUX KBAJIPATOB,; b) nByxmaroBeiit METOJT HAMMEHBIITNX KBAAPATOB,;

B) B3BemeHHBIN METO HAUMEHBIIINX KBaIPaTOB; I') MeTon MHCTpYMEHTATBHBIX TIEPEMEHHBIX.

3. (BBIOEpHTE HECKOJIBKO BapUAHTOB OTBETa) MaTtpuiia mapHbIX K03()(HUIHEHTOB JIMHEHHON KOPPEJISILUN MOXKET CITYKHUTh
JUTS peIeHus] CIeAYIONINX 3a1a4:

A) BrisiBineHuUs! MyJTbTHKOJJIMHEAPHOCTH TTEPEMEHHBIX
B) Onpenenenust TECHOTHI IMHEHHOMN CBSI3M MEXKy MTEPEMEHHBIMU
B) Pacuera ornieHOk mapamMeTpoB ypaBHEHUS

I') Onpenenenust 3HAUUMOCTH KO3 PHULIMEHTOB JeTEPMUHALINN

4. Koo dumueHr perpeccuu B TMHEHHON perpeccuy COBOKYITHOTO CITpOca Ha CTYJIbs (B ThICSYaxX pyOiei) mo nexe (B Thic
.py0.) okazaics paBHBIM —2. JTO O3HAYAET. ..

A) yBenmueHue 1eHsl Ha 1% cHmKaeT cipoc Ha cTynbs Ha 2%.

b) yBenmaenune nieHs! Ha 1 pyOIib CHIKAET CIPOC Ha CTYIbS Ha 2%.

B) yBennuenue neHsl Ha 1% cHIXaeT CIpoc Ha CTYJIbS Ha ABE THICSYU pyOIieH.

I') yBennyenue ueHsl Ha | ThICSYy pyOJiei CHIKAET CIPOC Ha CTYNbS Ha JBE THICSYU pyOIei.

J1) mosrydeHHOE YHCII0 HUKAK He MHTEPIPETHPYETCH.

5. KoagpunueHT nerepMrHanyy moKa3biBaerT. . .

A) I[OJ'IIO M3MCHYUBOCTHU 3aBUCUMOM HepeMCHHOﬁ, O6’B$ICH€HHyIO BIMAHUCM (baKTOpOB, BKJIIOYCHHBIX B MOJICIIb.



B) TecHotry cBsizu Mexay (QakTUYECKHUMH M PAacUCTHHIMH 3HAYCHUSMH PE3yJIBTHPYIOIIETO IMOKa3aTels B 0a3uCHOM
MepHUoe.

B) CratucTHdeckyio 3HaYMMOCTh MOJEIH B IIEJIOM Ha OCHOBE OMNPENENICHHS COBOKYITHOH IOCTOBEPHOCTH BCEX €€
K03 PHULIMEHTOB.

I') OxoHOMHYECKYO 3HAYUMOCTD MOJIEIH B IEJIOM.

1) Hu oxHO 13 BRICKa3bIBaHMil B . A-I" He BepHO.

6. ITo 39 Toukam oleHEeHa ciemayromias (GopMysia MPOU3BOJACTBEHHOW (D)YHKIIMH, B KOTOPOH OTICIBHO PacCMOTPEHBI JIBE
COCTABJISIFOIUE 3aTpaT OCHOBHOro kamutana: Ky - 3manust u coopyxenus, u Ky - MalmmuHbl 1 000pYJ0OBaHKE; a TAKKE JIBE
COCTABJISIFOIIIME 3aTpaT Tpy/a: L1 - 3aTpaTsl KBATU(PHUIIMPOBAHHOTO TPYAA, U Lo - 3aTpaThl HeKBATU(UIUPOBaHHOTO TpyAa; Y —
BBIITYCK:

In(Y)=-4,3 + 0,35In(Ky) + 0,26In(K;) + 0,63In(Ly) + 0,58In(Ly)

(1,4 (0,03) (0,05) (0,41) (0,38); R* =0,92; DW=1,74 (8
CKOOKaxX MPHUBEACHBI CTaHIAPTHBIC OIIMOKH KOI(PPHIIEHTOB).

Kakoli u3 BBIBOOB U JaIbHEUIINX 11aroB NpeAcTaBisieTcss Bam BepHbIM?

A) HyxHo uckimrountsb daktop L (mepemennsie Ly u L), T.K. OH OKa3aics He3HAYUMBIM;
B) Umeet MmecTo MyJIbTHKOJIMHEAPHOCTh, TOATOMY HYKHO 00beAMHNTH (hakTopsl Kin Ka;
B) Mmeet MecTo MyJIbTHKOIITHHEAPHOCTb, TIO3TOMY HYXHO 00BeTUHATH (hakTopbl L1 Lo
I') OTkiioHeHus € aBTOKOPPEJIMPOBAHbI, HY>KHO U3MEHHUTH (POpMyITy 3aBUCMOCTH;

1) ®opmyrna 3aBUCHMOCTH TIpHUEMIIEMa 110 BCEM MPUBEIEHHBIM MTapamMeTpaM, U N3MEHEHUS HE HyKHBI.

7. Kputepuit duiepa nokaspIBaer. ..

A) J105110 M3MEHYUBOCTH 3aBHCHMOM MEPEMEHHOI, 00BbSICHEHHYIO BIHsSHUEM (haKTOPOB, BKIFOUYCHHBIX B MO/ICIb.

B) TecHOTy CBSI3U MEX 1y (aKTHUECKUMHU U PAaCYETHBIMU 3HAYCHHUSIMH PE3YJIbTUPYIOIIETO TTOKa3aTes.

B) Cratuctnyeckyro 3Ha4MMOCTh MOIEIHN B LIEJIOM HAa OCHOBE COBOKYITHOM JJOCTOBEPHOCTH BCEX ee KA (HUIMEHTOB.
I') DxoHOMHYECKYIO 3HAUUMOCTH MOJIENU B LIEJIOM.

) Hu oxHO u3 yTBepkIeHnit A-I” HE BepHO.

8. JloBepuTtenbHbIE HHTEPBAJIBI CTPOSTCS AJIS. ..

A) OueHkH KayecTBa MPOrHO3a.

b) IIpoBepku KauecTBa UCXOAHOU MH(POPMAITHH.

B) OueHku BEpOATHOCTH COBIMAICHUS (DAKTUIECKUX U ITPOTHO3HBIX 3HAYCHUH.

I') Hu ogus 13 otBeToB B n.A-I” He BepeH.



9. Ilycts Y — TOBapo0oOOPOT MarasuHa, MJIH.py0., X1 — TOpropas IUIOIIa/lb, THIC.KB.M, X2 — CpEIAHEE KOJIUYCCTBO
MTOCETUTEJICH B JICHB, THIC. YElL.

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

KakoB Oyzmer TOBapooOOpOT Mara3wHa, €CIIM OH HAaXOIUTCS B OTHOCHTENBHO OXKHBJICHHOM MeECTE€ C KOJIWYECTBOM
nocetutenert 20000 n mmeet Toprosyro miomans 1000 kB.m?

A) 8242,168 muH.pyo0. B) 8,243 mutH.py0. B) 6,411 munH.py6.

I') 3,911 mun.pyO. ) Bce otBetnl B . A-I" HEBepHBL.

10. PykoBoacTBo prpmbl «ABCy» pemmino rccienoBath 3pGpeKTHBHOCTH KypCOB IO TOBBIIICHUIO KBATU(PHUKAIINH, KOTOPBIE
WHOT/a TIPOBOSATCS TSl €¢ COTPYIHUKOB. B mccnenoBanmu npunnmanu ydactue 200 pabotHukoB ¢upMel. Cpean HUX
CllydaifHbIM 00pa3om Obiii 0TOOpaHbl 50 YenoBeK, Il KOTOPBIX ObUTH TMPOBEICHBI 3TH KYPChI, OCTaIbHbBIE COTPYAHUKHY,
YYacTBYIOIIME B HCCJIEIOBAaHUM, KypCOB IO IOBBIMICHHIO KBauuKanuu He npoxoawntd. Ilocme storo Ha ocHoBe
MOJYYEeHHBIX JaHHbIX mpu momomu MHK Obuto omeHeHo cienmyromiee ypaBHEHHE perpeccud (B CKOOKax yKa3aHBI
CTaHJIAPTHBIE OIMINOKH OIEHOK KO3 HUITUEHTOB):

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

(0.4) (1) (0,1)

3nech Xij — QUKTHBHAS MIEpEeMEHHAs1, KOTOpas paBHa 1 7Sl COTPYAHUKOB, MPOLISANINX KYPChI IOBBILICHHUS KBaTH(PHUKALIUH,
u paBHa 0 Ui OCTaJbHBIX COTPYIHHMKOB, Zj — CTaX pabOThl i-TO0 COTpyIHHMKA, M3MEPEHHBIH B Tonmax, Yi —
HPOU3BOIUTEIILHOCTD TPY/a i-T0 COTPYAHHKA. B COOTBETCTBHU C MOJTyYCHHBIM YPaBHEHHEM Ha CKOJIBKO MPOLCHTOB MPH
MPOYMX PABHBIX YCIOBHSIX YBEJIWYHMBAETCS MPOU3BOJUTEIBHOCTh TpyJaa pabOTHUKA B pe3yJIbTaTe MPOXOXKICHUS KypCOB
MOBBIILIEHUS KBaTu(puKanuun?

a) Ha(ez—l)*lﬂﬂ%.
0) Haez*IOO%,
B) Ha(\/;—l)*l(]()%,
r) nae*100%.

Bapuanm 7

1. I[J'Iﬂ BBISIBJICHUS aBTOKOPPEIANNU OCTATKOB B YPABHCHUU PETPECCUU NPUMCEHACTCSA CTATUCTHUKA ...

A) Creronenrta; b) @umepa; B) baptierra; I') Jap6una-Yotcona.

2. Haiinure BepHOe BbIcKa3biBaHue. [Ipu oTOOpe GakTOpOB MyTeM MOCTENEHHOTO HAPAIIUBAHHS UX YUCIIA [Tl BKITIOUSHHS
HOBOTO ()aKTOpa B MOJIEINb JOCTATOYHO, YTOOHI. . .

A) AOComOTHOE 3HAYCHHE MapHOTro Kod(h(HIMEHTa KOPPEISIIUUA PE3yIbTHPYIONIETO TI0Ka3aTeas ¥ BHOBb BBOIHUMOIO
(hakTopa OBLT 0OJIBIIIE HEKOTOPOTO MTOPOTOBOTO 3HAYCHHSL.

B) HoBelii akTop HE KOPPEIUPOBAJ ¢ paHee BKIOYCHHBIMHU B MOJICIb.

B) IIyukThl A ¥ b BRIOTHSAIHICH OTHOBPEMEHHO.



I') Usmenenue ko3hGUIMEHTa MHOXCCTBEHHOH JeTepMHUHAIIMM, BbI3BaHHOE [no0aBiacHHEeM (akTtopa ObLIO
HEOTPUIATETIHHBIM.

J1) Hu omHo w3 BeICKa3piBaHnil A-I° He BepHO.

3. Kputepuit CThroieHTa HCIIOJIB3YETCS B 3KOHOMETPHUSCKOM MOJICITUPOBAHMH. . .
A) TonpKo Ass onpeeneHrs CTaTUCTUIECKON 3HAYNMOCTH KaXI0T0 13 K03 (QOHUIIMEHTOB ypaBHEHHSI PETPECCHM.
B) Tosbko ist onpesienieHnss 3KOHOMUYECKOW 3HAYMMOCTH Ka)JI0TO U3 KO3 UIIMEHTOB YpaBHEHHS PETPECCHU.

B) Tonbko 11l pac4eToB IOBEPUTEIILHBIX UHTEPBAIOB KO3 PUIIMEHTOB YPAaBHEHHUS PErPECCUU M IMTPOTHO3HOTO MHTEPBaJia
3aBHCHMOI BEJIMUHNHBEI.

I') U nnist onipeneneHust CTaTUCTUIECKOM 3HAUMMOCTH Ka)XI0T0 M3 K03 (UIIMEHTOB YpaBHEHHS PETPECCHHU U JUISl pacueTOB
JIOBEPHUTENBHBIX HHTEPBAIOB KO3()(PULIMEHTOB ypaBHEHHUS PETPECCUH U IIPOTrHO3HOT'O MHTEPBaIa 3aBUCMOM BEINYHHBL.

1) Hu onHo u3 BeIcka3biBannid A-I” He BepHO.

4. BeHnamMuH HCCIieyeT BIHMSHUAE Pa3IUYHBIX (PAaKTOpOB Ha 3apabOTHYIO IJary Jofel, nmpoxkusatomux B Poccun. Ilo
1,000 HaOtO/IeHUI OH OILICHWJI PErPEeCCUI0 3apa0boTHOM IuIaThl (Wagei, B Thicsyax pyOseil) oT oOpa3oBaHMs YeJIOBEKa
(educi, B romax), o6pa3oBaHusl MaTepu 3TOro 4yesaoBeka (mother.educi, B romax) u qammu Ha onbIT paboTsl (experi: 1 - eciu
0osee 5 net, 0 - eciiu MeHee S j1eT). BeHuaMuH moyduit CIeayoNnue pe3yibTaThl:

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

V BennamuHa ecTh OraceHus, 4YTO B JaHHBIX €CTh MYJIbTUKOJUIMHECAPHOCTD. YTo05I IMPOBEPUTH CBOIO JOraJIKy, OH OLICHUJI
BCIIOMOTI'aTCJIbHBIC PEIPECCUU U TMOJTYUUIT:

E&;Ei — 11 + 2 - mother. educ; — 5 - exper;, R* = 0.97

motﬁgﬁeduci =10+ 10 - educ; + 3 - exper;, R* = 0.93

éxper; = —8 - educ; + 9 - mother. educ;, R* = 0.3

PaccuntaB K03 UIMEHTHI B3IyTHS AUCIIEPCHH U BCEX BCIIOMOTATEIbHBIX PETPECCHH, KaKOW BBIBOJ IOJKEH CIENaTh
Beunamuu?

A) MynbTHKOJIIIMHEAPHOCTh MEXTy 00pa3oBaHUEM YeJIOBEKa M €ro OIMBITOM PadOThI €CTh, 3TH MEPEMEHHbBIC 3aBHCUMBI
MeX/1y co00H, HO HE CBSA3aHbI ¢ 00pa30BaHNEM MaTepH;

b) MynpTUKOIIIMHEAPHOCTh MEX Ty 00pa3oBaHHeM MaTepH U e€ peOEHKa M OMBITOM PalbOThl €CTh, BCE 3TH TEpEMEHHBIE
3aBHCUMBI MEXILy COOOH;

B) MynpTUKOIUIITHHEAPHOCTD MEX Ty 00pa3oBaHNEM MaTepH U e€ peOEHKa ecTh, ITH IIepeMEHHbIE 3aBUCHUMBI MEKIY COOOH,
HO HE CBS3aHBI C ONBITOM paboThI;

I') MynbTHKOIIIMHEAPHOCTh MEXTy 00pa30BaHWEM MAaTepH M OMBITOM Pa0OTHI €CTh, ITH TIEPEMEHHBIE 3aBUCHMBI MEXKITY
co00H, HO He CBs3aHBI C 00pa3oBaHHEM peOEHKA.

5. Kakoe u3 ypaBHEHHUH PETPECCUU SABIISETCS MTOKA3aTCIBLHBIM?

Yy =aotaixi?+ ... + ¢ . y =e"%1fte .
A) 0 1X1 B) 1



2 — X1 X2
Y = ao+ a1/ x1+ ... + € . Y Taoai azx € .
B) 0 1 1 1—*) 01 2

1) Y = a0+ aixii+ € .

6. [Tynbpxepust oLieHMIIa MOJISITb 3aBUCMMOCTH BeIpyukH lag.quarterly.revenue; ot nnnexca uen price.index; u moxona
income.level; mo 39 HaGmOACHHUAM U TTOJTyYHIIA

lag.quarterly.revenue, =8.892—1.392 price.indexi+1.101 income.level;
[Ipeanonoxenue: =y1 -cr-1+y2 €-2+Ut

[Tynbxepus xouet npoBect TecT bpoiima-I'oadpu Ha Hammuue aBrokoppensuuu. OHa OLEHMIa BCIOMOTaTeIbHYIO
perpeccHio €'t Ha price.index,, ncome.levely, £'«-1 1 €'+ n monyunaa Raux®=0.15.

Uemy paBHO HabI0/1aeMO€ 3HaUeHHUE TECTOBOM CTaTHUCTUKHU, KoTopas nonyywnia [lynsxepus? Beeaure uncio ¢ aByms
3HAKaMHU I10CJIe 3aIsTOH.

7. (BeIOEpUTE HECKOJBKO BAPUAHTOB OTBETa) 3HaUCHUE KO PHIIMEHTa IeTepMUHAIMH cocTaBrio 0,9, cenoBaTeNbHO ...
A) ypaBHeHHEM perpeccun 00bsicHeHo 90% mucnepcun pe3ynbTaTUBHOTO MPHU3HAKA

B) nmonst ocTarouHo# mucnepcru 3aBUCUMON IIEpeMEHHOH Y B ee o0wei aucnepcun cocrasuiaa 90%

B) 1o ocTaTouHO# TUCHIEpCUH 3aBUCHMON TIEPEMEHHOM Y B €€ 001eit qucnepcuu coctapuia 10%

I') ypaBHenunem perpeccun o0nsicieno 10% nucnepcun pe3yabTaTHBHOTO PHU3HAKA

8. KoadpurmieHT 3macTHIHOCTH TIOKA3hIBAET. ..

A) Ha CKOJIBKO €]l. U3BMEHUTCS (PaKTOp NpU M3MEHEHHHU pe3yibTaTa Ha | e
B) Ha cronbKo e/1. MI3MEHUTCS Pe3yJIbTaT Npu U3MEeHeHHH dakTopa Ha 1 ej1.
B) Bo cxoIbKO pa3 u3MEHHTCS pe3yibTaT NPH W3MeHeHu! (akropa Ha 1 en.
I') Ha ckompKO % W3MEHUTCS pe3ynbTaT Mpu u3MeHeHnu (akropa Ha 1 %.

1) Ha cKOJIbKO % M3MEHHUTCS (haKTOp IPU U3MESHEHHH pe3ysbTrara Ha 1 %o.

9) PykoBozactBo pupmer «ABC» permmiio uccieoBath 3pPpEeKTUBHOCTh KYPCOB 110 HOBBIIICHHIO KBATU(PHUKAIMN, KOTOPHIE
WHOTJIa TIPOBOJISATCS JUTS €€ COTPYTHHUKOB. B mccienoBannu npuaumanu ydactre 200 paboTHHkOB GupMmbl. Cpean HUX
CIlyqaiiHbIM 00pa3oM ObuTH 0TOOpaHbl S0 YenoBek, A KOTOPhIX ObUIM MPOBEIEHBI 3TH KYPCHI, OCTaJIbHBIE COTPYTHUKH,
YYacTBYIOIIME B HCCJIECIOBAaHUH, KypCOB IO IOBBIMICHUIO KBaIM(UKAMU He npoxoawid. Ilocme storo Ha ocHoBe
NOJy4YEeHHBIX JaHHBIX npu nomom MHK Obuto omeHeHO cienyrolee ypaBHEHUE perpeccuu (B CKOOKax yKaszaHbl
CTaHJIAPTHBIC OIIUOKH OIEHOK KO3 (DUITUCHTOB):

Iny, =0,5+2,0x,+ 0,4z, R*=0,9.
(0.2)  (0.3) (0.4)
31ech Xj — (UKTUBHAS IEPEeMEHHas1, KOTopas paBHa 1 IjIs COTPYIHUKOB, IIPOIICAIINX KYPChI MTOBBIIICHUS KBaTH(pHUKALINHY,
u paBHa 0 Ui OCTaJbHBIX COTPYIHHKOB, Zj — CTaX pabOThl I-TO COTpyIHHMKA, M3MEPEHHBIH B ToIax, Yi —
MIPOM3BOAUTENBHOCTE TPY/Aa i-TO COTPYIHUKA. B COOTBETCTBHMH C MONyYEHHBIM YPaBHEHHEM Ha CKOJIBKO IPOIEHTOB IIPH



MPOYHX PABHBIX YCIOBHUAX YBEIMYHBACTCS MPOU3BOAUTEIHHOCTH TPy/la PAOOTHUKA B pe3yibTaTe MPOXOXKIECHUS KypCOB
MTOBBIIICHHUS KBATU(UKAITUH?

a) Ha(ez—lJ*IOO%.
6) Haez*loo%,
B) Ha(x/gfl)*IOO%,
r) na e *100%.,

10. HccnenoBatelb MONYyYHI CICAYIOIIUE PE3yIbTaThl OICHUBAHUS IapaMeTPOB JIMHEHHON MOJEIH MHOXECTBEHHOM
perpeccu MpHu IOMOIIHM METOAa HAMMEHBIIINX KBaIpaTOB Ha OCHOBE MaHHBIX 0 200 HaOIIOACHUIX:

3, =—0,6+800,0x, +9,9z,.

(0.)  (100,0) (2,4)

B ckoOkax moj omeHkamMu KO3()(UIIMEHTOB YyKa3aHbl COOTBETCTBYIOIIME cTaHgapTHele omuOku. [loctpoiite
95-npolIeHTHBII TOBEpUTEIbHBIM HHTEpBaAN A Koddduimenta npu nepemeHHol Xi. (COOTBETCTBYIOIIEE KPUTHUECKOE
3HaveHue {-CTaTUCTUKU NPH ypOBHE 3HaUUMOCTH 5% cocTasiseT 1,96.)

A) (700, 900)
B) (798,04, 801,96)
B) (408, 1192)

T) (604, 996).

Bapuanm 8

1. CiryyaiiHast cocTaBistonasi B 9)KOHOMETPUYECKON MOJEIH ...

A) pUMeHSeTCs TONBKO B IMHEHHBIX MOJEIISX.

b) He nMeeT 5KOHOMHUYECKOT0 CMBICTIA.

B) oTpaxaer BnusiHEE Ha pe3yJbTATUBHBIN MPU3HAK CITyYalHBIX (aKTOPOB.

I') sBNsieTCSI HUYTOXKHO MaJIOl BETMYUHON, KOTOPOH MOYKHO IpeHeOpeyb.

2. Kakue u3 clieiyrolux 3a1a4 IMEeT CMBICIT pelliaTh TP OMOIIH JIHHEIHO# perpeccun? Buumanue: Beibepure iBa
BEpHBIX OTBeTa!

A) Orenka BIMSHHS TOXO/a Y€JI0BEKa Ha €r0 pacXoJIbl Ha MIOKYIIKY CJIaIOCTEH;
b) Otenka BEpOATHOCTH TMaICHUS KPYITHOTO METEOPHUTA Ha 3eMITIO;
B) IIporuosupoBanue 3apab0THOI TUIaTHl BRITyCKHUKA BY 3a;

F) VcraHOBICHUE MNPUYINHHO-CIICACTBCHHBIX CBs3CH MCKOY 06p3,30BaHI/ICM U MPOAOJIKUTCIIBHOCTBIO JKU3HU YCIIOBCKA.

3. Kak uHTEpIIpeTHpYETCS B JIMHEHHON Momenn Kod(hGuimenT perpeccun bg?



A) k03D DULIHEHT 37aCTUIHOCTH;
B) TanreHc yria HakJIOHa perpeccuu;

B) 3HAYCHUC PE3YJIbTATUBHOI'O IMPU3HAKA IMIPU HYJICBOM 3HAUYCHHUU (baKTopa.

4. BeHnamuH HCCIeNyeT BIUIHUE Pa3IMIHBIX ()aKTOPOB Ha 3apabOTHYIO IJIaTy JIo/IeH, mpoxuBaromux B Poccun. [1o 350
HaOJIIOICHHUSIM OH OIICHUII PETPECCHIO0 3apa0bO0THOM T1aThl (Wage;, B Thicsiuax pyoOuieit) oT oopa3oBanus yenoseka (educi, B
rojax), o0pa3oBaHus MaTepu 3TOro YesoBeka (mother.educi, B rogax) u JaMMu Ha ombIT paboThl (experi: 1 - eciu 6osee 5
net, 0 - eciu MeHee 5 et). BeHnaMuH mony4u cleIyronme pe3yibTaThl:

wage"i=10+20-educi+5-mother.educi+15-exper;

Y BennamuHa ecTh OIMaceHwsl, 9TO B JAHHBIX €CTh T€TePOCKENACTINHOCTh. YTOOBI MPOBEPUTH CBOIO JAOTAIKY, OH XOUET
MPOBECTH TeCT YailTa Ha ypoBHE 3HAUYUMOCTH 5%. BeHMaMHH OIICHWJI BCIIOMOTATEIbHYIO PETPECCHI0 W TMOTYUHII
Raux?=0.55.

Kaxkoii BeiBO crienaeT Bennamun?

A) Ha ypoBne 3Haunmoctu 5% HyJeBasi TUIIOTE3a HE OTBEPraeTcs, B JAHHBIX €CTh YCIOBHAsI TOMOCKEAACTUYHOCTh;
b) Ha ypoBHe 3Haunmoctu 5% HyseBasi TunoTe3a OTBEpPraeTcs, B JaHHBIX €CTh YCJIOBHAs! TOMOCKEIACTHYHOCTD;

B) Ha ypoBHe 3HaunMoctu 5% HyneBasi THIIOTe3a OTBEPraeTcs, B JaHHBIX €CTh YCJIOBHAS I€TEPOCKEAACTUUHOCTD;
I') Ha ypoBHe 3naunMocTu 5% HyJieBas rMIoTe3a He OTBEpPraercs, B JaHHBIX €CTh YCIOBHAS T€TEPOCKEAACTUIHOCTD.

5. CratucTHueckas 3HaYUMOCTh MOJCIHU B IICJIOM O3HA4YacCT, 4TO

A) I[J'IH 0a3uCHOro nepruoa paCuCTHBIC 3HAYCHUS PE3YJIbTUPYIOLICTO ITOKA3aTCIIsA Ooltee OJIU3KH K €r0 UCTUHHBIM
3HAYUCHUAM, UEM €TI0 CPCAHAA apI/I(i)MeTI/I‘IeCKaSI BCJIMYMHA B 3TOM IIEpHUOAC.

B) Pa3HI/II_Ia MCKAY paCYCTHbIMU U (baKTI/I‘IGCKI/IMI/I SHAYCHUAMU PC3YJIIbTUPYIOLICTO MMOKA3aTEIA AJI BCEX TOYCK 0a3uCHOro
nepruoja HE MPEeBbINIACT HeKOTOpOﬁ Harepen 3a£[aHHOﬁ BCJIIMYHHEI €.

B) Pa3HI/II_Ia MCKAY PaCUCTHBIMU U q)aKTI/I‘lGCKI/IMI/I SHAUCHUAMU PE3YJIbTUPYIOLICTO OKA3aTCIIsA, B3ATaA 110 a0CONIOTHOU
BCIIMYHHE, OJIs1 BCEX TOUYCK 0a3uCHOTO nepruoja He IPEeBbINIACT HeKOTOpOfI Harnepen 3a,[[aHHOﬁ BCJIIMYHMHEI €.

I') Cymma kBagpatoB OMMOOK HE MPEBHIIIIACT HEKOTOPOU, HANIEPE T 3aTaHHOM BEJIMYUHEI €.

1) Hu oxno u3 yrBepxnenuii A-I" He BepHO.

6. PaccmarpuBaeTcsi MOJENb PErpeccud CO CTOXAacTUYeCKMM perpeccopoM Yi=Pit+PaXitei. st momyueHus
OLICHKH KodQduienta Moaenu mnpumenserca nsyxmarobii MHK, rne B kadectBe HMHCTpyMEeHTa st
IIEPEMEHHON X UCIIOIb3YETCS NIEpEMEHHAs Z.

B Hamem pacniopsikeHHHM UMEIOTCA CIeIyIoIINe JaHHbIE O IBYX ThICAYaX HAOJI0IeHU:

D 2 =2000, yi = 2000, 2z = 2000
D 2 = 6000, @iy = 6000, yiz: = 6000, Y @iz = 3000

Haiinute ouenky napamerpa fi.

A)l; B) 4; B) 0.25; I)0; ) -3.

7. (BBIOCPUTE HECKOJIBKO BAPHAHTOB OTBETa) 3HaUCHUE KO3 GHUIIMCHTA AeTePMHUHALIMU cocTaBmiIo 0,9, Clie0BaTEIBHO ...



A) ypaBHeHHEM perpeccrn 00bsicHeHO 90% aucriepcun pe3yJIbTATHBHOTO PU3HAKA.
B) nonst octarouHo# qucniepcun 3aBUCUMON IIEPEMEHHOH Y B ee 00mieit qucnepcun coctasmia 90%.
B) monst ocTarouHO# TucTiepcru 3aBUCUMON IIepeMEeHHOH Y B ee o01ei aucnepcun coctasuia 10%.

I') ypaBuenmnem perpeccun o0nsicieHo 10% mucnepcunt pe3yIbTaTHBHOTO IPU3HAKA.

8. YcnoBHas TOMOCKCIACTUYHOCTD — 3TO:

1) E(e;|sce perpeccopsl) = .
)
2) E(£?|ece perpeccopsl) = o°.

A 2
3) E(e; |sce perpeccopsl) = o -

4) E(z;|ace perpeccopel) = o |

9. Haiigure BepHOE BBICKa3bIBaHHE. DIACTHYHOCTH TTOKA3HIBAET. ..

A) Ha CKOJIBKO €IMHUI U3MEHUTCS (HAKTOP Xk IPU U3MEHEHHUH PE3YJIbTUPYIOLIEro oKa3aress Y Ha | equHuIy.

b) Ha ckonbKO eAMHUII N3MEHHUTCS Pe3yIbTUPYIOILUI TOKa3aTesb Y IpH U3MEHEHUH (akTopa Xk Ha | eauHuiy.

B) Ha ckonbko % U3MEHUTCS PAKTOP Xk IPH U3MEHEHUH PE3yJIbTUPYIONIETO MmoKa3aTelis Y Ha 1 % .
I') Ha crombKo % M3MEHUTCS PE3yNIbTHPYIOLIHIA IOKa3aTellb Y IpU U3MEeHeHHU (akTopa Xk Ha 1 %.

1) Bce BrIcKa3biBaHUs B TNI. A-I” HEBEpHBI.

10. ITo 100 Ha6J'IIOI[eHI/IHM Bennamuna OICHMNJI 3aBUCHUMOCTDb KOJIMYCCTBA peHIéHHBIX UM 3a BeHCp 3a4a4 10 9dKOHOMETPHUKE

(problems) ot kosmuecTBa cheeHHBIX OyI0UeK ¢ sOa0Kamu (applepie) u msicom (meatpie):

m’mnsé = 24 0.5 - applepie; + 0.7 - meatpie;

CranpaptHbie onOku ko3¢ punuenTos npu (applepie) u (meatpie) pasubl, coorBeTcTBeHHO, 0.1 11 0.5.

[Toctpoiite 90%-blii TOBEPUTENBHBINA HHTEpBAN /I Kod(duimenTa npu nepeMenHoi applepiei u ykaxure ero JieByro

rpanunly ¢ TOYHOCTBIO 10 ABYX 3HAKOB ITOCJIC TOYKHU.

Bapuanm 9

1. Koa¢¢punueHT 3macTHYHOCTH TIOKa3bIBAET. ..

A) Ha CKOJIBKO €Jl. i3BMEHUTCS (aKTOp NpU U3MEHEHHH pe3yJibTaTa Ha | ex.
b) Ha cKOIBKO €. M3MEHUTCS pe3yibTaT MPU U3MEHEeHnH (pakTopa Ha 1 e,
B) Bo cKoIBKO pa3 H3MEHUTCS pe3yIbTaT IpH U3MEHEHUH (pakTopa Ha 1 e.
I') Ha crkonmpko % HM3MEHHUTCA Pe3yNbTaT Npu U3MeHeHnu ¢axTopa Ha 1 %.

J1) Ha ckoNbKO % M3MeHUTCs HaKTOp MPH U3MEHEHUH pe3yibTaTta Ha 1 %.



2. BeHnaMuH mBITAaeTCs MOHATH, TAK JH CTPAIllHA T'€TEPOCKAICCTUYHOCTD, Kak e€ mMamowT:) Ecnu y Bennamuna ecthb
KOHEYHas BBIOOpKa HaONroJeHWH W BeHunamMuH He JeimaeT NPEINOoJIOXKCSHHS O TOM, YTO & HUMEET HOPMalbHOE
pacrpeneneHue, To KaKOBBI ITOCIEICTBUSA, €CIIH B TAHHBIX €CTh T€TEPOCKEAACTUYHOCTD?

1) Onenxku MHK o6naarot BceMu MpeKHUMU CBOWCTBAMU, YTO U IPU TOMOCKEIACTUYHOCTH;
2) Ouenkn MHK 0OorbInie He SIBISIFOTCST caMBIMH 3(DPEKTUBHBIMU CPEIN TMHEHHBIX HECMEIIEHHBIX;
3) Ouenkn MHK GoJbItie He SBISFOTCS HECMEIIEHHBIMHU;

4) Onenku MHK Goutbliie He SBISIFOTCS] TUHCHHBIMU.

3. Haiinure BepHoe Bbicka3biBanue. [Ipu oTOope (hakTOpoB MyTeM IMOCTETIEHHOTO YMEHBIICHNS HX YHCIIA TIPUMEHSIOTCS:
A) Kpurepun @umiepa, CtoronenTa, JJapouna-Yorcona, ko3 GUIMEHT MHOKECTBEHHOU JeTEPMUHAIINH.

Bb) KoadpounmenTs napHold ¥ MHOKECTBEHHOW KOPPENALNU PE3YNbTUPYIOIIETO MOKa3arens M (HaKTOpOB, KPUTEPHUH
®umepa u CThIOIEHTA.

B) KoadduumeHts napHOH W MHOKECTBEHHOH KOPPENSIMH Pe3yJbTHPYIOIIETO IMoKazaTrels W (PakTopoB, KpUTEPUH
Hap6una-Yorcona, ®umepa u CTpioACHTA.

I') Kpurepun dapbuna-Yorcona, CteionenTa, K03hOUIMEHTH MHOKECTBEHHON KOPPEISIIUH U IETCPMHUHALH.

) Kpurepun @umepa, Cteiofenta, ko3 pUIUeHTb MHOKECTBEHHOM KOPPEISLIUH U ICTEPMUHALIUH.

4, HCCJ’IGI{OB&TGJ’IL OOJIydnJI CJICAYHOIIHUE PE3YJIbTaTbhl OLHCHHBAHUS ITapaMETpPOB JIMHESHHOM MOACIN MHO>KECTBEHHOM
perpeccuu 1nmpu oMo MeToja HAaMMCHBIIINX KBAAPATOB HA OCHOBE JdHHBIX O 400 Ha6J'IIO,Z[eHI/I$IXI

¥, =232,6+600,0x, — 7,5z,

(10.4) (200,0) (2.8)

B ckoOkax moj omeHkamu KO3()(UIIMEHTOB YyKa3aHbl COOTBETCTBYIOIIME CcTaHAapTHee omubOku. [loctpoiite
95-npoLIeHTHBIN TOBEpUTEIbHBIN HHTEpBaAN 11 K03 duimenta npu nepemeHHOH Xi. (COOTBETCTBYIOIIEE KPUTHUECKOE
3HavYeHue {-CTaTUCTUKU NPH ypOBHE 3HaUUMOCTH 5% cocTasiseT 1,96.)

A) (400, 800)
B) (598,04, 601,96)
B) (208, 992)

T) (404, 796).

5. st nByx BumoB npoaykiuuud B u C Mojenn 3aBUCUMOCTH YACIbHBIX ITOCTOSIHHBIX PAacX0/0B OT 00beMa BBIITYCKaeMOM
MPOYKIIMU BBITJSIIAT CICAYIONIUM 00pazoMm:

ye =80 + 0,7x
yc = 40x%°

Cpasnute npu x = 1000 smactuanocTs 3atpat 1uig npoaykunu B u C. Cnenaiite BbIBO.

6. Ha ocHOBaHWM psJIOB JAHHBIX JUIS TIepeMEeHHBIX X ¥ Y TIOCTPOCHO YpaBHEHUE PETPECCHU:



y=a +a,x=5+125x.
Kakoe u3 cienyromux BbICKa3bIBaHUMN SBJISETCS BEPHBIM:

A) Ouenka kodpduuuenTa a,=1,25 o3Hayaet, 4YTO eCiIM 3HAUCHUE MEPEMEHHOI X yBenuuurTcs B cpeaHem Ha 1,25, To
3HA4YEHUE [IEPEMEHHON Y MpPH MIPOYMX PABHBIX YCIOBHAX YBEIUUUTCS Ha 1 €IUHMILY.

B) Orenka ko3hdunuenta a,=1,25 o3HayaeT, 4TO €CIIM 3HAYCHHE MEPEMEHHO# Y yBETHMUYHUTCS Ha | €IHHUILY, TO 3HAYCHHE
TepeMEeHHOM X IPH MPOYHX PABHBIX YCIOBUSAX YBEIHYUTCS B cpenHeM Ha 1,25.

B) ®opma ypaBHEHHs PErpeccHH MOKa3bIBAET, YTO MepeMeHHble X U Y JTMHEHHO 3aBUCAT APYT OT JIpyra.

I') Ecnu npu mpoymx paBHBIX YCIOBHUIX 3HAUYCHHE MEPEeMEHHON X yIBOWTCS, TO 3HAUCHHE TMepeMeHHOH Y BO3pacTeT B
cpexHeM Ha 25%.

J1) Bce BrickaszpiBanwms B 1. A-I” HEBEpHEI.

7. Nwmerorcst pannble o 150 aOuTypueHTax, CIaBaBIIMX BCTYNUTENBHBIH 3K3aMEH B MarucTpaTypy HEKOTOpPOTO
HKOHOMHYECKOTO (pakynbTeTa: Y — KOMUUeCTBO OAJIOB 32 BCTYIUTEIBHBIN SK3aMeH 110 SKOHOMHYECKOH TEOpHH;

D — ¢uxTrBHAs epeMeHHast paBHas €IUHHIIE, €CITH COOTBETCTBYIOIINN a0UTYpPHEHT MOCEIal MOArOTOBUTEILHBIC KYPCHI
JUIsl TIOCTYMAIOUIMX, M PaBHAas HYJIIO B NMPOTHBHOM ciiyyae; EF — QukTuBHas nepemenHas paBHasi eJMHUIE, €CIH
COOTBETCTBYIOIINI a0UTYPUEHT ABJISICTCS BBITYCKHUKOM OakanaBpHaTa JaHHOTO 3KOHOMHYECKOro (aKyJbTeTa, U paBHas
HYJIIO B IIPOTUBHOM CJIy4ae.

I/ICHOHIBYH 9TU JaHHBIC, UCCIICAOBATEIb OLUCHUII ITapaMETPhI JIMHESHHOMN pereCCHOHHOﬁ MOJCIIH:

Y. = 20 + 30 EF, — 10D, +
(1,3)

15 D; - EF;
(0.1)  (45) 1,4)

(
B cooTBeTcTBHH C 1TOSyYEHHBIMHU PE3yIbTaTaMM, ONPEACIUTE, KAKOE KOJIMYECTBO 0AaJUIOB B CPEJHEM HOIydYaeT
abUTypHEHT, KOTOPBIH 3aKaHUMBaJI OaKajJaBpHaT JaHHOIO SKOHOMHUYECKOTo (aKyibTeTa 1 nocemai Kypebl? (eciau Bam
OTBET IMPEJICTABIICH JACCATHYHOHN JIPOObIO, TO B KAYECTBE JIECATUIHOTO Pa3/ICIUTENs HCIIOIBb3YHTE TOUKY, a HE 3aITyIo;
Harnpumep, BepHo nucath 0.1, a He 0,1)

8. st nByx BumoB npoaykiuu B u C MOjeu 3aBUCUMOCTH YACTBHBIX TIOCTOSIHHBIX PacX0JI0B OT 00beMa BBIITYCKaeMOMH
MPOYKIIMU BHITJSIIAT CICAYIONIUM 00pazoMm:

yB =80 + 0,7x yC = 40x°%°

Omnpenenure KOAPPUIUEHTHI HIACTHIHOCTH 110 KKIOMY BHJLY MTPOJAYKIMH U MOSICHUTE UX CMBICIT.

9. PykoBojctBo pupmbel «ABC» pemmiio uccnenoBats 3G (HEeKTHBHOCT KYPCOB MO TIOBBIIMIEHHIO KBaTH(OUKAIMH, KOTOpPhIC
WHOT'ZIa TIPOBOJATCS JUIsSL €¢ COTPYIHHUKOB. B mccnenoBannu npuaumanu ydactue 200 paGoTHUKOB ¢pupMmbl. Cpeau HUX
clTydaifHbIM 00pa3omM ObiIr 0TOOpaHbl 50 YenoBeK, JUIsi KOTOPBIX ObUTH TPOBEJEHBI 3TH KYPChI, OCTAIBHbBIE COTPYAHUKHY,
YYacTBYIOIIME B HCCJIEIOBaHUHM, KypCOB IO IOBBIIICHUIO KBanupukanuu He npoxoaunu. [locie storo Ha ocHOBe
HOJy4YeHHBIX AaHHbIX npu momom MHK Obuio omeneHo ciemyromiee ypaBHEHHE perpeccud (B CKOOKax yKas3aHbI
CTaHJIAPTHBIC OIIUOKHU OLICHOK KO3 UIIUCHTOB):

Iny, =0,5+2,0x,+ 0,4z, R*=0,9.
(0.2)  (0.3) (0.4)
31ech Xj — (UKTUBHAS IEPEeMEHHas1, KOTopas paBHa 1 IjIs COTPYIHUKOB, IIPOIICAIINX KYPChI MTOBBIIICHUS KBaTH(pHUKALINHY,
u paBHa 0 JUIi OCTaJbHBIX COTPYIHHMKOB, Zj — CTaX paOOThl I-TO COTpyIHHMKA, M3MEPEHHBIH B ToIax, Yi —
MPOU3BOJUTCIILHOCTD TpyJda i-ro COTpPpYAHUKA. B COOTBCTCTBUU C MOJYUCHHBIM YPABHCHHUCM Ha CKOJIBKO IMPOLCHTOB IIPpU



MPOYHX PABHBIX YCIOBHUAX YBEIMYHBACTCS MPOU3BOAUTEIHHOCTH TPy/la PAOOTHUKA B pe3yibTaTe MPOXOXKIECHUS KypCOB
MTOBBIIICHHUS KBATU(UKAITUH?

a) Ha(ez—lJ*l()O%.
6) Haez*lUU%,
B) Ha(x/;fl)*IOO%,
r) na e *100%.,

10. TTynbpxepust oLieHMIIa MOJICITb 3aBUCMOCTH BeIpyuku lag.quarterly.revenue; ot unnexca uen price.index; u poxona
income.level; mo 39 mabmroneHUAM M TIOTyYHIIa

lag.quarterly.revenue, =8.892—1.392 price.indexi+1.101 income.level;
[Ipenmonoxkenue: e=y1 €r-1+y2 -2+

[Tynbxepust xouet nmpoBectd TecT bpoiima-I'oadpu Ha Hanmmuue aBrokoppensuuu. OHa OIeHMIa BCIOMOTaTeIbHYIO
perpeccuro £t Ha price.index, ncome.level;, £'«1 u &'+—» 1 momyumna Raux?=0.15.

Uemy paBHO HabI0/1aeMO€ 3HaUeHHUE TECTOBOM CTaTUCTUKHU, KoTopas noayuwia [lynsxepus? Beeaure uncio ¢ asyms
3HAaKaMHU I10CJIe 3aIsTOH.

Bapuanm 10

1. Ouenka, koTopyro BeHnaMuH MoIyquT 32 KOHTPOJIBHYIO Pa0OTy IO TEOPUH BEPOSITHOCTH, SBISIETCS INCKPETHON
CIIy4aifHOW BEJTMYMNHOM, KOTOpast MOKeT ObITh paBHa 4, 7 u 8 (13 10) ¢ BepoarHoctsimu 0.1, 0.4 u 0.5.

UIeMy PpaBHO MAaTEMAaTUYCCKOC OKNIAHUC OLICHKU Bennammna?

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

2. 3HaueHne KO3(1)(1)I/ILII/ICHT3, MHOXXECTBCHHOH KOppeIsaIuU HAXOAUTCA B OTPE3KE

A) [0, 1] B) [-1,0] b) [-1, 1] N [-2,2]

3. KakoBo mocrneicTBie 9HIOTEHHOCTH?

A) OHa IPUBOAMT K TeTEPOCKEAACTHYHOCTH OLIEHOK, TToIydeHHbIX MeTogom MHK.
B) Ona npuBomut k HEcocTosTeNbHOCTH OLIEHOK, MOTy4eHHBIX MeTogoM MHK.

B) Ona npuBoaHT K MYJIBTHKOJUTHHEAPHOCTH OIICHOK, ITOTyIeHHBIX MeTotoM MHK.

I') Ona npuBOONUT K COCTOSATENBLHOCTH OLIEHOK, MOJTy4yeHHbIX MeTogqoM MHK.



4. Haiinute BepHOE BBICKA3bIBAHUE. DINACTUUYHOCTH MOKA3BIBACT. . .

A) Ha CKOJIBKO €IMHUII U3MEHUTCS (PAaKTOp Xk MPU U3MEHEHHH PE3yJIbTHPYIOLIEro okaszaress Y Ha | equHuIy.
b) Ha cKoIbKO €AMHUIL N3MEHNUTCS Pe3yIbTUPYIOILNI TOKa3aTeNb Y IpU U3MEHEHUH (hakTopa Xk Ha | eauHuiy.
B) Ha cxonpko % n3MeHuTCs PaKTop Xk IPH U3MEHEHUH Pe3yIbTUPYIONIeTo mokasatens Y Ha 1 % .

I') Ha ckonmpko % M3MEHUTCA PE3yJIbTUPYIOLIHIA OKa3aTeNb Y Ipu u3MeHeHn: dakTopa Xk Ha 1 %.

J1) Bce Beicka3piBaHus B M. A-I” HEBEPHBI.

5. Umerotcs cnemyromye gannbie o 100 nabmonennsx nepemennsix X2 | x® ny:

> "y, =200, > x? =0, > xP =0, > x{?y, =300,
S (x®) =100, S7(xP) =200, S"xPx =100, S xPy =200.

Berunciure MHK-oueHKy KoadduumeHTa 3, B perpeccuu y;, =, + Bzxf” +
+B,x” +¢,.

A)10; B)12; B)14; T)l6.

6. MimeroTcs creayronye JaHHbIe:
20 20 20
S a =20, @ =60,Y yi =42,) ¢} =108, e? =300
i i=1 i=1 i=1

HccrenoBareinb OlleHUBAET MOJIe/b Buaa Yi=a+p-Xi+ei. CtanaapTHas omrOKa OleHKH KO3(GHIIUEHTA 0, COCTABUT:

A)16.67; B)125 B)112; T)0.64.

7. B pe3ynbTare TECTUPOBAHUS TMIIOTE3bI MOXKET OKa3aThCsl, YTO
A) OtBepraercs aqbTepHaTHBHAS TUIIOTE3a;

b) [IpuanmaeTcs HyneBas TUIIOTE3a;

B) HyneBas runotesa He OTBepraeTcs;

F) OTBepFaIOTCH 00€e THIOTE3hI: U HYyJICBas, U AJIbTCPHATUBHAA.

8. B pamkax mpeanochbUIoK KJIACCHUECKOM JMHEHHON MO/ MHOYKECTBEHHON PErpecCHH HMCCIIeI0BaTeIb aHATU3UPYET
MOJIETb:

— * #*
V=B +B%x, +B; "z +e,.
Cobpas mannbie 0 500 HAOMIOIEHUSAX, OH OICHIUT TTapaMETPhl MOJEIIH ITPU TIOMOIIH METOa HANMEHBIIINX KBaIpaTOB:

$ =0,2146,72x, + 0,81z,

(002)  (1.95) (0,94)



B ckoOkax mom oneHkaMu KO3()(HIIMEHTOB yKa3aHbl COOTBETCTBYIOLIHE CTaHAApPTHBIC OIIMOKH. [IpoBepbTe rumoresy
Bs=1. (CooTBeTcTBYyIOIIEE KPUTHYECKOE 3HAUCHHUE t-CTAaTHCTHKH NpU ypoBHE 3Ha4MMocTu 5% coctasnsier 1,96, a npu
ypoBHe 3HaunMocTH 1% paBHO 2,58.)

A) Tectupyemas runoresa He OTKIOHSETCS KaK MpU YPOBHE 3HAYMMOCTH 1%, Tak U pu ypOBHE 3HAYUMOCTH 5%.
B) Tectupyemas rumoresa He IPUHUMAETCA KaK MPH YpoBHE 3HAaUMMOCTH 1%, Tak ¥ MpH ypoBHE 3HAYUMOCTH 5%.
B) Tectupyemas rumoresa He OTKIOHAETCS IPU YPOBHE 3HAUUMOCTH 1% ¥ HEe IpUHUMAETCS IPH yPOBHE 3HAYUMOCTH 5%.

eCTupyemas rurnore3a HE OTKIIOHSACTCA IIpU OBHEC 3HAYUMOCTHU o 1 HC IPUHUMACTCH IIPU OBHC€ 3HAYUMOCTHU 0.
DT 5% 1%

9. JlomycTiM pyKOBOJICTBO PEIIUIIO TIOCTPOUTH Mara3uH Ha YIIHIIE CO CpeiHei yacToTol nocemmeHuid 7500 B IeHb U XOTEIO
OBl UMeTh TOProBelid 06opoT 4,75 mnH.py0. KakoBa nomkHa ObITH IpH 3TOM TOproBas miomans? Y — ToBapooOOpoT
MarasuHa, MJIH.py0., X1 — TOprosas Ijowmaib, THIC.KB.M, X2 — CPEAHEE KOJIMYECTBO NOCETUTENEH B ICHb, THIC. YEIl.

A

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

A)0,9ks.M; B)900xks.M, B)1000ks.M; T') 549 kB.M; JT) Bce otBetsl B . A-I” HEBEpHBI.

10. Crpana KeitHcuanus siBJII€TCS 3aKPBITOM SKOHOMHUKOM 0€3 HEMOCPEICTBEHHOTO TOCYIapCTBEHHOI'O BMEIIATEIbCTBA,
MTO3TOMY OCHOBHOE MaKpPOAIKOHOMHYECKOE TOXK/IECTBO B HEM MMEET CIIEAYIOIIHA BUI;:

Y=Cetly,
rie Yi— BBII B mecsitie t, C; — coBokymHoe nmotpebdienue B mecsiie {, a |y — naBecTunmu B Mecsie t.
[loTpebnenue ciemyromuM 00pa3oM 3aBUCUT OT JI0OXO0/IA:
Ci=Catmpc-Yitey,

rJie € — CIy4allHble IIOKH MOTPEeOJICHHUS, KOTOPbIE MPEICTABISIOT cOO0W HE3aBUCHMBIC OJIMHAKOBO pacIpe/ie/iCHHbIC
CllyyaiiHble BEJIMYUHBI C HYJIEBBIM MaTeMaTHYECKMM OKUAAHUEM M IIOCTOSHHOW JMCIEPCHEH, CilydailHble LIOKH
noTpeOJIeHUs] He KOPPeIUpoBaHbl ¢ MHBeCTULMAMU. CTPYKTYpHBIX cABUroB B KelHCHaHMM HE MPOMCXOAMT, MOITOMY
ABTOHOMHOE TIOTpeOJICHNE U TIpe/iebHasi CKIIOHHOCTH K MOTPEOICHUI0 HEN3MEHHBI.

Brr 3HaeTe YKa3aHHBIC BBILIC (i)aKTBI 00 DPKOHOMHKE KeﬁHCI/IaHHH, a TaxyKe pacriojiara€te CKEMECAYHbIMU JaHHBIMU O
nuHaMUKe ToTpeOnenus, naBectunwii 1 BBII B aTol crpane 3a mocnemuue 100 met. Bac mHTEpecyer, ueMy paBHa
npeiebHast CKJIIOHHOCTD K oTpebieHuto B KeltHcnanum.

Bamr accHCTEHT OCYIIECTBMII MPEABAPUTEIbHBIC PACUYETHl M BBIYMCIWI BHIOOPOYHBIC KOBAapUALUMH M JUCICPCUH JUIS
MMeEIOIINXCS B BameM pacriopsbkernu nepemennbix: Cov(Cy;Y)=150,Var(Cy)=100,Var(Y1)=300.

OkonomerpucT [>xoH HKOHCHUCTEHT, pacnonaras Toi ke caMoid HH(OPMAaLUeH, YTO U BbI, TOXKE PEILIMII ITOJIyYUTh OLIEHKY
MpeieIbHON CKIIOHHOCTH K ToTpedennto. Mcmonb3ys o0sraabiit MHK, oH orieHuBaeT perpeccuto motpedieHus Ha T0XO0/I.
Brrunciure oleHKy, KOTOPYIO MOTy4uT JKOoH.

A)05; B)15  B)3; I)0.33.

Kputepun onennBaHus:
MaxkcuMasibHoe KoJimuecTBo 6asios — 10.

U3 nmeroterocst 6anka TecToB (OpMHUPYETCsl TECTOBOE 3a7anue, coaepkaiiee 10 trectoB. Kaxpiii TecT comepkuT



3-4 BapuaHTa OTBETOB, OJIWH HJIM HECKOJBKO W3 KOTOPBIX — BepHbIA. [IpaBUIIBHBIA OTBET HAa KaXIbId TECT
oueHuBaercs B 1 6amn, HenpaBWiIbHEIH — (0 OayIoB.

Keiic-3agaua

3ananne(s):

1. CdopmupoBarh 0a3zy CTaTHCTHUECKUX JAHHBIX MO CIEAYIOMIMM MEPEMEHHBIM: JOXOAHOCTh OE3PHUCKOBOTO aKTHBA,
JOXOAHOCTh PBIHKA, NOXOAHOCTU IISITH AKTHUBOB, BBIOPAHHBIX OOYYAIOUIMMCS CaMOCTOSATENIIBHO M IIPUHAAJIEKAIIUX
Pa3NUYHBIM BUAaM SKOHOMHUYECKOW AEATENbHOCTH (HampuMep, HICTOYHUK nHpopmanuu — MMBB).

2. BEITOJTHUTE OIMMCATENRLHBIN aHAIN3 UMEOIUXCSI JaHHBIX. CeaaTh BEIBOIEL.

3. TlocTpouth MoOnenu IS ONWCAHUS W MPOTHO3WPOBAHUS TOXOMHOCTH BEIOpaHHBIX akTHBOB. llociemHue mATH
HaOJIIO/ICHUI UCIIONB30BaTh B KAUECTBE 3K3aMEHYIOIICH BEIOOPKH. ClienaTh BhIBOIBI.

4. IlocTpouTh MOJENH JJIs1 pUCKA WHBECTHUINI B BEIOPaHHBIE aKTUBEI. ClIenaTh BHIBOIBL.
5. Pe3ynbraThl 0pOpMUTH B BUC MOSCHUTEIHHON 3aITUCKU.
B kauecTBe MH(pOPMAIIMU KCIIONIB30BATh AOCTYITHBIC B CeTH VIHTEPHET CTATUCTUYECKUE TAHHBIC.

Moienu T0/DKHBI OBITh IIOCTPOEHBI ¢ UCITOIb30BaHUEM JIF00OT0 MaKeTa MPUKIAAHBIX TporpamMm — Eviews, Excel u ap. 6e3
OrpaHUYCHUA.

Kpurtepumn ouenku:
MaxkcuManbpHo€e KOIMIecTBO 0aimios - 10
5-10 6a10B  BLICTABIISAETCS, €CIIH:

- BCE 3aJ[aHUS BBIMOJHEHBI TOJIHOCTHIO, B MPEACTABICHHOM pEIICHUA OOOCHOBAHHO IMOJYYCHBI MPABHIbHbIC
OTBCTHI, HpOBe,[[eH aHaJIn3, JaaHa FpaMOTHaSI I/IHTepHpeTaHI/IH HOHy‘-IeHHLIX peSy.TIBTaTOB, CAC€IaHbl BBIBOJBI,
MOSICHUTEINIbHAS 3allUCKa TPaMOTHO HamnwcaHa W OQopMIIeHa, OTCYTCTBYIOT opdorpaduieckue, CHHTAKCUYECKHE U
CTWJINCTUYECKHE OIIMOKK; BO BpeMs OOCYKJCHHS IIOKa3aHbl 3HAHUS TEMBI, JIAIOTCS YBEPEHHBIE OTBETHI Ha
IIOCTAaBJICHHBIC BOHpOCBI;

- 3aJaHusI BBITIOJIHCHBI IIOJTHOCTBKO, HO HpI/I aHaJIn3ec u I/IHTepHpeTaHI/II/I HOHy‘IeHHI)IX pe3y.HBTaTOB ,ZIOHYHIGHBI
HE3HAYHTENIbHBIC OIIMOKH, BBIBOJBI — JIOCTATOYHO OOOCHOBAHBI, HO HEIOJHBI; MOSICHUTEIBHAS 3aliCcKa rPaMOTHO
HanwcaHa U oopMIIeHa, JOMYCKAIOTCS HE3HAYMTENbHbIE Opdorpapuyeckue; CUHTAKCHYECKUE M CTHIIHMCTHYECKUE
OH_[I/I6KI/I; BO BpeMSI O6CY)I(JICHI/I$[ IIOKa3aHbl 3HaAHUA TEMBI, OAOTCA JOCTATOYHO YBepeHHBIe OTBETBI Ha
MTOCTaBJICHHBIC BOTIPOCHI; JOMYCKAIOTCS HE3HAYUTEIHHBIE JIOTUIECKUE OIIHOKH.

- 3aJiaH¥sl BBITIOJIHEHBI YaCTUYHO, aHAM3 W WHTEPIPETANUs IOJIyYeHHBIX pPE3YJIbTaTOB HE BIIOJHE BEPHBI,
BBIBOJIbI BEPHBbI YaCTHUYHO; MOSCHHUTENIbHAS 3allMCKa JOCTATOYHO I'PAMOTHO HAIllMCaHa W O(QOPMIICHA, JOIYyCKAatOTCs
HC3HAYUTCIILHBIC opq)orpa(bnqecm/le; CUHTAKCHUYCCKHUEC U CTUIIUCTHUYCCKHUEC OIHI/I6KI/I; BO BpeMSI OGC}’)K}ICHI/ISI IIOKa3aHbI
3HaHUS TEMbI, OTBETHI Ha IOCTABJICHHBIC BOIPOCHI OTBETHI W3JIOXKEHBI C OTIACIBHBIMH OINMOKAMH, YBEPEHHO
HCIPABICHHBIMH TI0CJIE JOMOJHUTEIbHBIX BOITPOCOR.

0-4,9 6aima BEICTABIISIETCS, €CIIH:

- pelIeHre HeBEPHO WM OTCYTCTBYET; OTCYTCTBYIOT BBIBOJIBI; TOMYIIICHBI (DaKTHYECKHE OMTUOKH B COEPIKaHUU
MOSICHATEIBHON 3allMCKA WM TIPU OTBET€ Ha [OTOJIHUTENBHBIE BOIPOCH];, OOHAPY)KMBAETCS CYIIECTBEHHOE
HEMOHUMaHUE MPOOIIEMEI.






Bomnpocs! aj1s1 codecenoBanust

Moayasb 1 «/IuHeiiHas MoaeJIb perpeccum U ee cneurukanus. Mogeau IMCKPEeTHOr0 BbIOOpay»

Jluneitnasg MoJiesb MHOKECTBEHHOUM pErpecCru.

Meroa naumensiunx kBagparo (MHK).

O606mennbiit MHK.

QUKTUBHBIC IEPEMEHHBIE.

MHK ¢ orpanuyeHusiMU Ha MTapaMeTphl.

MeTtoa MakCUMabHOTO TIPABIOIOI00NSI.

MynbTUKOTHHEAPHOCTh U METOJIbl YCTPAHEHUSI.

OmunbKy crienu(UKanuy 1 UX TUarHOCTHKA.

. Be1bop ontumanbHoro Habopa perpeccopoB U GyHKIIMOHATLHOM (DOPMBI perpecCHOHHON 3aBUCUMOCTH.

10 I'eTepockenacTHYHOCTh CIYYaiilHOTO BO3MYIICHHS M €€ MPUYMHBI, METOJbI JHUATHOCTHKU U YCTPAHCHHS.
B3gewmennsiiit MHK.

11. ABTOKOppEISANUs CIy4aifHOrO BOSMYIIEHUS U €€ MPHUYNHBI, METOJIbI TUATHOCTHKHU U yCTPAHEHHS.

12. DuporeHHOCTh nepeMeHHbIX. Cllydail KOppeIupOBaHHOCTH PETPECCOPOB U CIIyUYalHOM OMIMOKH.

13. Ommbku u3mMepeHuii nepeMeHHbIX. IHCTpyMeHTanbHbIe iepeMeHnble. Tect Xaycmana.

14. JluckpeTHble 3aBUCHUMBbIE IEPEMEHHbIE: HOMHUHAIbHBIC, pPAaHKUPOBAHHBIC, KOJIWYECTBEHHbIE. Mozenu
OounapHoro BeIOopa. Probit u Logit mogenu.

15.MuTepnperarus KodhGUITMEHTOB B MOIEIIAX OMHAPHOTO BHIOOpA.

16.MeToa MakcUMalIbHOTO MpaBaomoa00us B Probit u Logit Moxensax. Kputepun kauecTBa Mozenei.

©CoNoA~WNE

MOZ[y.TlI) 2 «MOZ[eJ'[I/I BPEMCHHBIX PAAOB U HA MMAHECJIBbHBIX TAHHBIX»

17. Monens bokca-/[)xeHknHca.

18. Mogenu ¢ pacnpeneiaeHHbIMH JaramMu (MOJIeNb YacTUYHOI'O MPUCHOCOOJIEHUs, MOJAETb aJalTHBHBIX
OKUJaHUH).

19. Tecr I'pelinmpxepa Ha IPUUUHHO-CIIEACTBEHHYIO 3aBUCUMOCTb.

20. MHuMas perpeccus.

21. EquHUYHBIN KOPEHb.

22. TecTsl Ha €IMHUYHBIA KOPCHbB.

23. Kounrerpaiiys BpEMEHHBIX PSIOB.

24. Mopenb KOppeKIHH OIHOOK.

25. TIpeumyIecTBa UCTOIH30BAHUS MTAHETBHBIX JTaHHBIX.

26. TpynHOCTH, BOSHHUKAIOIIHE MTPH PaboTe C MaHEIbHBIMU JTaHHBIMHU.

27. TlonsaTue o MOJIeTN OJHOKOMITIOHEHTHOM OIITHOKH.

28. Crenndukarysi Mojiend. JleTepMUHIPOBAHHBIN U CITyYaiiHbI WHAWBUYATBHBIA AP (EKT.

29. Omneparops! «Betweeny» u «Withiny.

30. Buaer oreHOK.

31. CpaBHUTEIBHBII aHAIN3 OLIEHOK.

32. TectupoBaHue CrielU(PUKAIIMNA B MOJIEIISIX MAHEIBHBIX TAaHHBIX.

33. Tect Xaycmana.

34. Tect Ha HATMYHE CITYIAHOTO WHAWNBUAYAIBHOTO Y deKTa.

35. Tect Ha HanMM4KeE JETEPMUHUPOBAHHOTO HHINBUyaIbHOTO 3 dekTa.

Kputepun onennBanus:

MaxkcumanbHbii 6a11 — 10.

Yucno BompocoB - 10. OTBET Ha KaKIbI BOIIPOC OICHUBAETCS MaKCHMyM B 1 6ar.
Kpurepun onenuanus 1 Bonpoca:

0,5-1,0 Gania BeICTaBISIETCS CTYICHTY, €CITH:



- U3TI0KECHHBINA MaTepran (akTHIeCKH BepeH, MPOJIEMOHCTPUPOBAHBI TTyOOKHE NCUEPITBIBAIOIINE 3HAHNS B
o0beMe MPOWIECHHONH MPOrpaMMbl B COOTBETCTBHM C IOCTABICHHBIMU MPOTPAaMMON Kypca HEISIMH W 3aJ[a4aMu
o0ydYeHUs, H3JI0KECHUE MaTepHala IMpu OTBETE - TPAMOTHOE U JIOTUYECKH CTPOHHOE;

- INPOACMOHCTPHUPOBAHBI TBEPALIC WU AOCTATOYHO IIOJHBLIC 3HAHUSA B o0BEME HpOfII[GHHOI\;I ImporpaMMbl
JUCHUIIIIMHBI B COOTBCTCTBHH C LCIIMHU 06yquI/m; Mar€prajl H3JI0KCH IOCTATOYHO IIOJHO C OTACIbHBIMHU
JIOTUYCCKUMHU U CTUINCTUYCCKUMU ITOTPEITHOCTAMU,

- TPOJEMOHCTPUPOBAHBI TBEpHAble 3HAHUS B 00beMe IMPOUIEHHOTO Kypca B COOTBETCTBHE C IIETSIMHU
00y4YeHUs, OTBET COACPIKUT OTACIbHBIC OMTUOKH, YBEPEHHO UCIPABIICHHBIC ITOCIIC JOMIOJHUTEIBHBIX BOITPOCOB;

0-0,49 Gayna BICTABISETCS CTYIEHTY, €CIIU OTBET HE CBSI3aH C BOIPOCOM, JIOMYIIEHBI IpyOble ONIMOKH B OTBETE,
MPOIEMOHCTPUPOBAHBI HETIOHUMAaHUE CYIIHOCTH M3J1araeMoro BOMpPOCa, HEYBEPEHHOCTh M HETOYHOCTh OTBETOB Ha
JOTIOJTHUTEIIFHBIE M HABOASIINE BOTIPOCHL.

KomiuiekT pa3HoOypOBHeBbBIX 3a/1a4 (3aaHUil)

1 3agauu penpoayKTUBHOIO YPOBHS

. y \ x | 0 1
1,y =a+B8x+¢20
1. PaccmoTpum Mozens GMHapHOTro BEIOOpa Y = X 0 Ny Ny,
|0,y =a+ fBx+&<0
1 nlO nll
a OKaXUTE, YTO MOJIE]b, Hepaspemmma, ecid Ni=0 s J1r000i (YHKIMH pacupeleieHus OMUOoK
) it pazp y pacrip
F.(z): f,(z)>0
b) Ouennure ko3pdunments logit-momemu: P (y =1) = A (a + ﬂx)
H 3 nlO + nll
c) IMokasxkute, uro uust logit-momenn P (y =1) =
nlO + nll + nOl + nUO
d) Ouenure LP-mogens (e~Uniform[-1, 1]). Uemy pasa P (y=1)
e [MpeamnonoxuM, 4To Bbl OlEHHMBaIK Obl Probit-momens u oOHapykuiaM Obl, 4TO €€ KOIPPUIHMEHTHI
) p P py

nponopiuuoHanbHbl kKoddduimenram LP-monenu (e~Uniform[-1, 1]). Yemy npumMepHO H0KEH paBHATHCS KoddduimeHt
MIPOTOPITUOHATBHOCTH?
a,, y* <a;

(
| .
2. Paccmorpum tobit-momens: y ={y ,a, <y <a,,y =xBp+¢,
|
(

1

*

a,,y > a

rJie OmMOKH UMEIOT IJIOTHOCTD pactpenencuus f(z)

a) Haiigure pacnipenenenue y
b) Haitnure norapudmudeckyro GyHKIUIO TPaBIOIOI00MS IS OIICHUBAHUS BEKTOpA B
. OEy
C) Haiiaure
ox

3. Kakue u3 CJICAYIOUIUX IMMPOLCCCOB ABJIAKOTCA CTAIUOHAPHBIMMU!

a) y, =10, ~99 e, ,, & ~iid(0,0°)
0) y,=25+06y,,+0,4y ,+&, & ~iid.(0,0%)
B) y, =c¢,, & ~iid(0,0°%)
(L) .
F) y,=sin| —z |+&., & ~ i.i.d.(0,07)
(2 )

o) y, =z+¢&, &,2~iid(0,07)



4. Haiigute mporHO3 Ha MPOM3BOJILHOE YHCIO IIaroB BIEpe] M JIUCIEPCHIO OMIMOKHM MpPOTHO3a JUIS
ARMA(1,1) nporecca

y, =0 +ay,,+&, -0, _,, &, ~i.i.d.N(0,o-2)-

5. Haiinute 6€3ycliOBHYIO TUCIEPCHIO M aBTOKOPPEISIUOHHYIO (YHKIUIO Ul MpoLecca U3 MpeAbLayIeit
3aJla4H.

6. Jns tecra Bokca-JIplonHra Ha Hajau4yue aBTOKOppensuuu octatkoB B ARMA (p,q) Mozaenu BBINMUIINATE
HYJIEBYIO TUIIOTE3Y, CTATUCTUKY TECTA U €€ PACIPEIEICHHUE TP BBIITOJIHEHUU HYJIEBOW I'MIIOTE3bI.

7. Jns MpHUBENECHHOTO HUXKE PErPECCHOHHOTO ypaBHEHHs C(HOpMYyTUpPYHTE HYJIEBYIO THIIOTE3Y O HAJIWYHUU

€IMHUYHOTI O KOpHA y Imponecca X, .
X, =u+0t+ pX , +PAX  +- + P AX _, +&, .

OO0bsicHUTE HA3HAYCHHE KaXKJOT0 perpeccopa B ypaBHEHHH.

2 3a1a4yu peKOHCTPYKTHBHOIO YPOBHS

8. PaccMOTpUM MpoGIeMy HAEHTUPHUIMPYEMOCTH KaKI0I0 U3 YPABHEHUH B CIIEAYIONIEN MOIEIIN:
[ P+ B,W, +711Q1 +7/13Pt—1 = Gy
BuP+W + B, N +y,S +y W, = ¢

2t

t ﬁ32Wt+ N, +7328t+y33P171+734W171=€3t*

rac Pt ’Wt B\ . — HHIACKC IEH, 3apnjiaTa Hu HpO(i)COIO3HBH>i B3HOC, COOTBCTCTBCHHO (SHI[OFGHHBIC
HepeMeHHLIe), a Qt u St — HPOU3BOAUTCIBHOCTb Tpyda HW KOJIHNYCCTBO 3a0aCcTOBOK (3K30reHHBIe
HepeMeHHLIe). Kaxk BBITJIA AT IMOPAAKOBOC U PAHI'OBOC YCIIOBUS, €CJIN U3BCCTHO, YTO!:

a) y, =0,

6) By =7,=0

B) V4 =07?

9. PaccmarpuBaeTcs Cleayrolas CUCTEMa YpaBHEHHMI:

( Yie = 710 LYo T BV t VX TV Xy RIS

Yoo =70 t BV TV Xy T &y
{yst:73o+ﬂ31yn+ﬂszy21 TV Xy T Vs Xa T Eg

WpenTuduuupyeMo a1 Kaxa0e U3 ypaBHEHUH cucTeMbl? UTO MOTY4HTCS, €CIIM IPUMEHHUTD K IEPBOMY YPaBHEHUIO
JBYXILIAroBblil METOA HAUMEHBIINX KBAaAPATOB?

Kputepun oueHnBanus:
MakcuMaJdbHBINH 0211 -5
Kaxxnas 3anava oniennBaercss MakcumyM B 1 6amt. Kpurepun onennBanus 1 3anaun:

0,5-1 Gamn. 3agaua pemieHa B MOJHOM 0ObeMe, BHIOpaHbI BEpHbIE MHCTPYMEHTAJIbHBIE METOIBI U
MPUEMBbl PEIIeHUs], MPOBEJACHBI BEPHBIE PAaCcUEThl, CJENaH TOJHBIA, COJCpPKATENbHBINH BBHIBOJ IO
pe3yibpTaTaM TPOBEIECHHBIX pacyeToB; JIMOO 3a7ava perieHa B IMOJTHOM O0BbeMe C HEOOBITHMMH
MOTPEIIHOCTSIMH, BHIOPAHbI BEPHBIE HHCTPYMEHTAIbHBIE METObI U MIPHEMBI PEIICHHS, TPOBEACHBI
BEpHBIC pacyeThl, CHETaH IOJHbIM, CONEPKATEeIbHBIH BBIBOJA IO PE3yabTaTaM IIPOBEACHHBIX
pacyeToB, B pacueTax M BEIBOAAX COIEPKATCS HE3HAUUTEIILHBIE OMINOKH.

0-0,4 6aya. 3agaya perieHa YaCTUYHO, YaCTHYHO BBIOPAHbI BEPHBIC HHCTPYMEHTAIbHBIC METOBI U
MPUEMBI PEUICHMSI, TPOBECHBI YaCTUYHBIC PACUETHI, CJICIaH BBIBOJI IO PE3yJIbTaTaM MPOBEICHHBIX
pacueToB ¢ MOTPEITHOCTSIMHU OO0 3ajada He pellieHa Wi PellieHa YacTUYHO, YaCTUIHO BHIOPAHBI
HEOOXOUMBIE HWHCTPYMEHTAIBHBIE METONbI M TPHEMBbI pEIICHHS, pacdeThl HE IPOBEICHBI
WIM TPOBENCHBI YAaCTHYHO, BBIBOJ IO Pe3yJbTaTaM IPOBEICHHBIX PAcUCTOB HE CJENaH WU



OIIMOOYEH.

Tembl HHAUBUAYAJIBHBIX TBOPYECCKUX 3az[aHm“4

I/IHI[I/IBI/II[yaJIbHLIe TBOPYECKHUE 3aJaHUA:

MopenupoBaHue JOXOAHOCTEH M pUCKa (PMHAHCOBBIX aKTHBOB Ha POCCHUIICKOM pBIHKE.
MogenupoBaHue MpeUIoKEeHUs Tpyaa.

OneHka AMCKpUMUHALMY B OIJIaTe TpyZJa Ha POCCUNCKOM PhIHKE.

MogenupoBaHie YJKOHOMHUYECKOTO POCTA.

MopennpoBaHre HHHOBAIHOHHOM JESTEIBHOCTH 110 TAHHBIM O POCCUMCKUX PErHOHAX.
MozenupoBaHue ypOBHS IPECTYITHOCTH 10 IaHHBIM O POCCUHCKUX PErHOHaX.
JleTepMUHAHTBI YPOBHS )KU3HU HACETICHMUSL.

MogenupoBaHue AeTEPMUHAHT BHEIIHEAKOHOMHUYECKON JAEATEIbHOCTH.

MonenrpoBaHue 1ATENbHOCTH MaJIbIX IPEANPUITUN HA YPOBHE PETUOHOB.

0. JlerepMUHaHTHI LI€H HA )KUJIbE HA BTOPUYHOM PhIHKE HEABHKUMOCTH.

1. JerepMuHaAHTHI 1IEH HA HEPTH.

12. PeiiTuHT OaHKOB: MOJIEINA U METOMEL.

13. Jlunamuka u pakTopsl HHPIIALNN B COBPEMEHHON POCCUHCKON SKOHOMHUKE.

14. IIporno3upoBaHHE CIOT-Kypca poccuiickoro pyous k nomapy CIIA.

15. Jlunamuka u nerepmuHantsl BBIIL.

16. Ananu3 geTepMHUHAHT 3apabOTHOM IIAThI U 10XOJIOB.

17. DKOHOMETPUYECKUN aHATU3 CTIPOCa Ha SIEKTPOIHEPTHUIO.

18. MogenupoBaHue U MPOTHO3UPOBAHUE COBOKYITHBIX HHBECTULIMH.

19. Dmmnupuyeckas OIeHKa OTAAYd OT YEIIOBEUECKOTO KalnTaa.

20. MopenupoBaHue JeT€PMUHAHT PO3HUYHOM TOProBiH (IIOKa3aTeab BHIOUPAETCS CTYIEHTOM).
21. MonenupoBaHue JETEPMUHAHT IJIATHBIX YCIIYT HACEICHUIO.

22. MojenupoBaHue JesTeIbHOCTH TPAHCIOPTHOM oTpaciu (1oKa3aTeb BBIOMPAeTCs CTYAEHTOM).
23. MonenupoBaHue IesITeIbHOCTH CTPOUTEIBHOM OTpaciiu (IMOKa3aTellb BEIOMPACTCS CTYACHTOM).

RRO©oo N ORWNE

3aoanue:
1. ChopmynnpoBaTh KOHKPETHBIE THITOTE3bI, TIOJIEKAIINE TEOPETUIECKOMY 000CHOBAHHUIO MITH SMITUPUYECKON MPOBEPKE.

2. O00OCHOBATh aKTYallbHOCTh U MPAKTUYECKYIO IIEHHOCTh TeMBbI uccienoBanus. OObSICHUTD, KAKUM 00pa3oM pe3yJIbTaThl
pacyeToB MOTYT OBITH MCIIOJIB30BAHBI IIPH OLICHKE CYIECTBYIOIUX MPEIOKEHUH, pacueTe mapaMeTpoB IKOHOMUYECKOH
MTOJINTUKH, BHECEHHUIO NIONIPABOK B 3aKOHO/IATENBCTBO U T.II.

3. Onucatpb ¥ OLEHUTH PE3YJIbTAThl HCCIEAOBAHUN 110 BHIOPAaHHOM TeME U M3BECTHBIE MTOIXO/bI K €€ U3YUEHHIO.
4. [lonpoGHO omHCcaTh UICTOUYHUKH, CTPYKTYPY, METOJIbI pacdeTa HCIIOJIb3YEMBIX B aHAIHM3€ JTaHHBIX.

5. HOCTpOI/ITB OKOHOMETPHUYECKYIO MOACIIb, OIMCATh METOABI paCUCTa 3aBUCUMBIX U HE3aBUCHUMBIX ITIEPEMEHHBIX HAa OCHOBE
HUMCIOINXCA JaHHBIX 1 000CHOBaHHUE UX BKIIFOUCHUS B MOZCJIb C TOUYKH 3pCHUA SKOHOMHYECKOM TCOPUU.

6. OuileHnTH MOJIENh U €€ KauecTBO. J[aTh BOZMOXKHBIE CIIOCOOBI HHTEPIPETAIINY MTOTyYEHHBIX PE3YIbTATOB NCCIIEJOBAHNS B
CBETEC OJKOHOMHYECKOW TEOPUM M WX  TMpakTHUeckas 3HauumMmocTH. OOBSCHAETCS B Kakod  Mepe
MOJITBEPKTAFOTCS/OTPOBEPTAOTCS TUTIOTE3BI HCCIIeOBaHMS (M3 IIEPBOI YacTH).

Kpumepuu ouenueanus:



Maxcumanvuotit 6ann — 20.
10-20 6amia BBICTABIISCTCS, CCIIH:

- HamMcaHa TBOPYECKAas, CaMOCTOSITEeNIbHAas padoTa; MPOAHATM3UPOBAHBI Pa3IMYHBIC TOYKH 3PCHHUS IO BOMPOCY,
BBIpa0OTaH COOCTBEHHBIH MOIXO/I; TITyOOKO MpopaboTaHa TeMa ¢ UCIOIb30BAHUEM Pa3HOOOPa3HOM JINTEPATYPHhI; CACTaHbI
000CHOBaHHBIE BHIBOBI; OTYET O BBHITIOJHEHUH WHANBHUYaIHFHOTO TBOPYECKOTO 33JaHUS TPaMOTHO HAITMCaH U 0()OPMIIEH,
OTCYTCTBYIOT Op(orpaduuecKue; CHHTAKCUYECKUE U CTUIIMCTUYCCKHUE OIMOKU; BO  BpeMsi  OOCYXKICHUS  ITOKa3aHbI
3HAHUS UCCIIEOBAHHON TEMBI, TAIOTCSl YBEPEHHBIE OTBETHI Ha MOCTABIEHHBIE BOIIPOCHI;

- HamMcaHa TBOpPYECKAas, CaMOCTOSITeNIbHAas pPadoTa; MPOAHATH3UPOBAHBI Pa3IMYHBICE TOYKH 3PCHHS IO BOMPOCY,
BBIpa0OTaH COOCTBEHHBIN MOIXOJ; TeMa MPopadoTaHa TOCTATOYHO TIyOOKO; ClIeTaHbl 0OOCHOBAHHBIE BBIBOJIBI, OTYET O
BBITIOJTHCHUY WHIUBUAYAIBHOTO TBOPYECKOTO 3aJ[aHMs TPAMOTHO HAaIKMCaH u oOpPMIICH, JOMyCKAIOTCS HE3HAYUTEIbHBIC
opdorpaduyueckre; CHHTaKCHYECKHE W CTWJINCTHYECKHE OMIMOKHW, BO BpeMs OOCYXIEHWS TIOKAa3aHbl 3HAHU
WCCIIC/IOBAHHOW TEMBI, JAIOTCSI JIOCTATOYHO YBEPEHHBIC OTBETHI Ha IOCTABJICHHBIC BOIPOCHI; JIOMYCKAIOTCS
HE3HAYNTCIIbHBIC JTOTHYCCKUEC OHH/I6KI/I;

- HamMcaHa caMOCTOSITElbHas paboTa; MpOoaHATH3UPOBAHBI Pa3IMYHBIE TOUKU 3pPEHUs 10 BOIPOCY; TeMa MpopadoTaHa
JOCTaTOYHO TIIyOOKO; CIENaHbl JOCTaTOYHO OOOCHOBAaHHBIE BBIBOJBL, OTYET O BBINOJIHEHUH WHIUBHIYAIBHOTO
TBOPYECKOr'0 3aJaHusl JOCTATOYHO TPAMOTHO HAalMCaH M OQOPMIIEH, IOITyCKAIOTCsl He3HAUNTeIbHbIe OpdorpaduuecKue;
CHUHTaKCUYECKUE U CTHIIMCTHYECKHE OIHOKH; BO BpeMsi 0OCYKICHHSI IOKa3aHbl 3HAHHUS UCCIIEIOBAHHOW TEMBbI, OTBETHI Ha
MIOCTaBJICHHBIE BOMPOCHl OTBETHl M3JIOKEHBI C OTHEJBHBIMH OIIMOKAaMH, YBEPEHHO MCIPABICHHBIMH IOCIE
JOTIOJTHUTEJIBHBIX BOIIPOCOB;

0-9 GamnoB BBICTABIAETCS, €CIH HWMEIOTCA CYIIECTBEHHBIC OTCTYIUIGHHS OT TpeOoBaHWU K pedepupoBaHHIO; TeMa
OCBCIIICHA JIMIIb YaCTUYHO WJIM HE PACKPLBITA BOO6H.[€; A0 YIICHBI (baKTI/I‘ICCKI/IC O]_HI/I6KI/I B COACPKAHUU OTUECTA (6]
BBITTIOJIHCHUN WHAWBUAYAJIBHOT'O TBOPYCCKOI'O 3aaaHus WKW NPU OTBETC Ha AOIOJHUTCIIBHBIC BOIIPOCHI; OTCYTCTBYIOT
BBIBOJI; 0OHAPYKHMBAETCS CYIIECTBEHHOE HETIOHUMAHHE TIPOOIIEMBI.



TemaTuka 1a00paTOPHBIX PadOT MO pa3eaM M TeMaM H 3aJaHUs HA JJa0opaTopHbIe
padoThI

Jlabopamopuasa paboma 1 Ouenueanue pecpeccuoHHbIX YPAGHEHUI U MOOeTIell OUCKPEMHO20 8blOopa
1. O630p dakros (daitn nanasix MROZ.wf1 [https://cloud.mail.ru/public/5Apk/S12u6DKX8]).

2. OneHka ypaBHeHHs peuIoskeHus Tpyaa (mporemypa l) .
3. CpaBuenrie MHK, noruT u mpoOUT OLIEHOK AJ1s1 ypaBHEHHS PEATIOKESHAN TPYAA.
4. OueHka ypaBHEHUs NpeaiokeHus Tpyaa merogom ycnoaoro MHK u Tobur (npouenypst I u 1),

5. OreHka MPUBEACHHOTO YPaBHEHUS MPEIOKEHHs Tpyaa (mporeaypa V).

Jlabopamopnasn paboma 2. Ikonomempuueckue mMooeu U Memoovl 6PEMEHHBIX PA00E

JIonst psiia TOMECSIYHOM IMHAMUKY 00beMa IIPOMBIIIICHHOTo TIpon3Bo/icTBa B P (daiin nanueix example 3_1.wfl
[https://cloud.mail.ru/public/5Apk/S12u6DKX8]):

1. Tocrpoiite rpaduk BpeMEHHOTO psila, THUCTOTpaMMy paclpelelicHHs YpOBHEH psila U ONucaTelbHbIC
CTaTUCTHUKH.

2. ITocTpoiiTe Tabmuily A7 3a1aHHOTO YKCIIa JaroB rpad UKy U 3HaUeHUs aBTOKOppersiiuonHoi (AKD) u
JacTHOU aBTOKOppersinuonHor (yHKImH (YAK®D), mpudem aBTOMATHYECKH PACCUUTHIBAIOTCS 3HAYeHUS Q
CTaTUCTHUKH.

3. IlocTpoiiTe IMHUIO TpeHNA W BBIMOJHUTH MPOBEPKY aJ€KBATHOCTH M TOYHOCTH MOJICNIU B Cliydae
ITOKa3aTEIBbHOTO TPEHA.

4. TTocTpoiiTe MPOTHO3 U OMPEAETUTE €r0 KaueCTBO.

5. BeimonHuTe CcriuaxwBaHUE PsAa U BBIIETICHUE CE30HHBIX COCTABIISIIONIAX METOJOM CKOJIB3SIINX
CpPEOHUX.

6. [TocTpotite Ha OJHOM TpadUKe HCXOIHBIC U OYUIICHHBIC OT CE30HHOCTH YPOBHU PsIJIa.

7. IlpumenuTe apyroit cmocoO BhIIETICHHS CE30HHOCTH C TOMOIIbIO (PUKTUBHBIX NTEPEMEHHBIX.

Jlabopamopuasa padoma 3. Cmayuonaprnocms uUHAHCOBHIX 6PEMEHHBIX PAOOE

1. Paccmotpute BpeMeHHOH psin aeHexHoro arperata M2 ¢ 01.01.2011 r. mo 01.11.2020r. u3 daiina
naunbix ms_m22.xlIsx [https://cloud.mail.ru/public/5Apk/S12u6DKX8] 1o ananoruu ¢ npumepom aHanusa
psana (Ilpunoxxenue 2) 3a nepuop ¢ suBaps 1997 no utons 2002 roaa.

2. TlpumeHuTe METOA HKCHOHEHIMAJIbHOIO CIIQKHWBAaHUS BTOPOrO TOPsJAKA, TMOJXY4YHUTE IOCIE
BBIYUTAHUS CTIQKEHHBIX 3HAYCHUH M3 HCXOJHOTO PsiZia BDEMEHHOM PsIT OCTATKOB.

3. [Ipumenute ADF u KPSS TecThl Ha cTalinOHapHOCTb.

4. 3anauu ¥ ynpaxHeHHs.

Jabopamopnasn paboma 4. Ilpuuunnocms epemennvix psaooe

l. s MMEIOIINXCS JTAHHBIX (daitn JAHHBIX Keynes.wfl
[https://cloud.mail.ru/public/5Apk/S12u6DKX8]) o motpeduTensckux pacxonax C u moxonax Y B CILIA B muipa.
JIOJUL., OUMILEHHBIX OT CE30HHOCTH, HapHCyiiTe rpaduk NoTpedaeHus U 10X0A0B. UTo MOXKHO cka3zaTh 00 3THX
psinax no rpagpukam?

2. Co3paiiTe mepBbie Pa3HOCTH JIorapu(MoB 11 000ux psiioB. Hapucyiite rpaduk u crenaiiTe BEIBOIBI.

3. Ioctpoiite Monenu ¢ morpedbieHueM (Moaens 1) u moxomom (Moaenb 2) B Ka4eCTBE 3aBHCUMOM
MEPEMEHHOM.

4. OueHuTte napaMeTpsl CTpYKTypHO opmbl Moaenu ipu oMoty MHK 1o ncxoaHbIM JaHHBIM. 3aTeM
MpoJiesIaliTe TO Ke CaMOoe UCIIOJb3Ys TPeoOpa3oBaHHbIE TaHHBIE pa3HOCTHU JorapudmMoB. OOBACHUTE, UMEIOT JIH
7IBa MOJTy4YEHHBIX HabOpa OLIEHOK OJIMHAKOBBIN cMbIci. Kakue olieHkH npeArnodTuTeNnbHee U moueMy?

5. IlepenumuTte Momens B NMpUBEACHHOW (opme. YKaXHUTe B3aUMOCBS3b MEXIy Kod(duiueHtamu
CTPYKTYpHOI W TpuBeAeHHOW (opMm. Ouenute npuBeneHHYIO (OpMY MOJEIU MO MCXOAHBIM JTaHHBIM U IO



npeoOpa3oBaHHBIM JaHHBIM. Kakue OIleHKH MpeInoYTUTeNbHEee U ouemMy?

6. lo6aBbTe emie mo oJHOMY Jiary B 00a ypaBHEHUS MpuBeneHHON (Gopmbl. OnieHnTe K03 PUIMEHTHI TT0
MCXO/IHBIM JIaHHBIM U 10 TPe0oOpa30BaHHBIM JaHHBIM U MPOBEANUTE TECThl NPUYMHHOCTH 10 I'peitnmkepy. Uto
MO>KHO CKa3aTh O HaIlPaBJICHUU MPUUYMHHOCTH IO MOJIYYEHHBIM pe3ylibTaTam?

7. IlpoBepbTe psabl HA HATMYKME EAMHUYHBIX KOpHEH, UcTob3ys TecT Juku-dyinepa.

8. IIpuMeHHTE K MCXOIHBIM JaHHBIM U K JIorapi(hMaM HCXOIHBIX JaHHBIX MeTos1 MoXaHCeHa, HCTIoNb3ys
B MOJIeJIH 4 j1ara pa3HoCTeH.

Jlabopamopuasa paooma 5. Ilanenvnuvie oannvie

Ha nannbix daiina rims578.wfl [https://cloud.mail.ru/public/5Apk/S12u6DKX8]:

1. ITo3nakombTech ¢ comepxkanuem (aiima rims578.wfl. TlocmorpuTe ommcaHue MEPEMEHHBIX U HX
JECKpUNITHBHBIE CTAaTUCTUKU. [lepeBecTu naHHBIC U3 KOPOTKOTO B UIMHHBIN (opmar.

2. OneHnTe CTaHAaPTHOS MUHIICPOBCKOE YPaBHEHUE /ISl ACHEKHBIX JI0X0J0B INW(J BKIIFOUKB B Ka4eCTBE
perpeccopoB iexp, iexpsq, iedu, imale. IIpokommenTHpyiiTe MoMy4eHHBIH pe3ynabTar. OLEHHTE PEerpeccuio
YKa3aHHOTO THIIA JUI KaXJI0T0 To/1a (110 MPOCTPAHCTBEHHBIM JNaHHBIM). CpaBHHUTE pe3yiIbTaThl U Pa3HbIX JIET
MEXTy COOOM U C OIEHKaMH IO Bcel maHenu B 1enoM. CrenaiTe BBIBOIBI.

3. 3yunTe BaMsHUE YPOBHS 00pa30BaHUs HA JICHEKHBIE 10XO0/Ibl. [[pOKOMMEHTHPYIHTE pe3yIbTaThI.

4. OueHuTe BIUSHUE YPOBHS ypOaHM3allMM W PETHOHA MPOXMBAHWE WHAWBUIA, IMPOTECTHPOBAB
paciIMpeHHOe ypaBHeHHe MUHIepa, BKIIOYMB JIONOJHUTENIbHBIC HepeMeHHbie urban, metro, nwest, central,
volga, ncaucas, ural, wsiber u ucronb3oBaB MoJielb co ciydaitHbiMu 3 dexramu.

5. B perpeccun Inwg Ha iexp iexpsq iedu imale ucnosp3yiite ciydaitibie 3QeKTsl, HUKCHPOBAHHBIC
addekrrl. Kakast Mmonens anpuopu siBisiercs: 6osnee agekBaTHon? [Touemy? Bocnonb3yiiTech TecTom XaycMmaHa
IJISL TeCTUpOBaHUsS crneuudukanuu mojaenu. Kakoi pesymprar Bbl moiyumin? OH coryiacyercss ¢ BallMMHU
oxunanusmu? [IpokoMMeHTHpYHTE pe3yabTaThl BRIOpaHHON Moaen. CpaBHHUTE pe3yabTaThl TydIIei MOACIH C
OLICHKaMH, oJTyueHHbIME ¢ tomorsio MHK between ornenusarernst.

6. IloctpoiiTe ypaBHEHHWE Ui OIPENEICHUS] BEPOSATHOCTH CYNpYyKeckoro craryca. Cnemmduxanuio
MOJieNId  BbIOEpUTE caMocTosTenbHO. JlaiiTe mNONMHYIO coJepKaTelnbHYI0 HHTEPIPETALUI0 MOJIYy4eHHOTO
ypaBHEHHUS.

6) IloctpoiiTe Monens TOOUT A jorapudma 4acoB pabOThl (TOUKY LIEH3YpPHUPOBAaHUS HEOOXOIUMO
BeIOpaTh B INhr=3). Crnenudukaiyo Moaenu BHIOEPUTE CaMOCTOATENIbHO. J[aliTe MONHYIO COJCpPIKATSIBHYIO
MHTEPHPETALNIO TOJYYEeHHOTO YpaBHEHHUS.

Kputepum onennBanus:

3aganue k JadopaTtopHoii padore Nel
MakcumMaiabHast OleHKa -5 0a/110B
2,5 — 5,0 6aJI7I0B BBICTABIIACTCS, €CIIM 00YYaAIOLTHIACS:

- BBITIOJTHIJI pa0OTY B ITOJIHOM 00beMe ¢ COOTIOICHNEM HEOOXOIMMOM MOCIIEI0BATEIbHOCTH; CAMOCTOATEIBHO H
paIMOHAIBHO BRIOpaA crieliupUKaIliy MOEJICH; rpaMOTHO 0(OPMHUII IPEACTABICHHBIN OTUYET;

- BBITIOJIHWJI paboOTy B IOJIHOM O0BEME C COONIOACHHEM HEOOXOAMMOW TOCIEAOBATEIHLHOCTH; CAMOCTOSITEIEHO H
paIMOHAIBHO BBIOpaN creruduKaiiy MOJIeIel; IpaMOTHO O(OPMIIT MPEACTABICHHBIN OTUYET; JaHa COJCpIKaTeIbHas
WHTEPIIPETals [TOJIyICHHBIX TIPH PEIICHUH 33]1a4 Pe3yJIbTaTOB; MaTepHall U3JI0KEH YETKO; JIOMYCKAIOTCS OT/ACIbHbBIC
JIOTHYECKHE U CTHIMCTHYCCKHUE MMOTPEINHOCTH, YBEPCHHO MCIPABJICHHBIC MTOCIIE TOTIOJIHUTEIBHBIX BOIIPOCOB;

- BBHIMOJHUI PabOTy B MOJTHOM OOBEME C COOJIOJCHHEM HEOOXOAMMOW TOCIEIOBATEILHOCTH; CAMOCTOSITEIBHO |
palMOHAJIBHO BBIOpaN crienupUKaIMA MOJIENel; rpaMOTHO O0(OPMILT MIPECTABICHHBINA OTUET; JaHa COJepKaTelbHas
WHTEpOpeTalys IMONYYCHHBIX TMpU PEIICHUU 3a]ad4 PE3yJNbTAaTOB; JOIMYCKAIOTCS OTIENbHBIC JOTHYECKUE U
CTHJINCTHYECKHE TIOTPEITHOCTH; OOYYaromMHCS MOXET WCIBITHIBATH HEKOTOpBIE 3aTPyOHEHHA B (DOPMYIIMpPOBKE
CYXXJICHUM;



0-2,4 Oamma BbICTABJISETCS, €CIM pa0dOTa HE BBHINOJIHEHA HIIM BBIMOJIHEHA HE B IOJHOM O0BEME; OOyJaroIIuiics
MPAKTUYECKA HE BIAJCET TEOPETUYCCKUM MaTepHalIOM, JOIMYyCKas TIpyOble OINMMOKHU, WCIBITHIBACT 3aTPYJAHCHUS B
(hopMyMpOBKEe COOCTBEHHBIX CYKJICHUH, HECTIOCOOEH OTBETUTH HA JIONIOTHUTEIHHBIE BOIIPOCHL.

3ananne Kk JadopaTtopHoii padore Ne2-5

MakcumanbHas oneHka -10 6a/u10B 3a oAHy JiaGopaTopHyio padoty. MakcumajbHo 40 6a/u0B 3a
JadopaTopHbie padoTnl Ne2-5.

5,0 — 10,0 6annoB  BBICTABISETCS, €CH O0yUArOIUICS:

- BBITIOJTHIJI pa0OTY B MOJIHOM 00beMe ¢ COOTIOICHUEM HEOOXOIMMOM MOCIIEI0BATEILHOCTH; CAMOCTOSTEIBHO H
paIoHaIbHO BRIOpa crienupuKaiy MOAeNel; rpaMOTHO O(hOPMHUI IpEACTABICHHBIN OTUYET;

- BBHIMOJHUI PabOTy B MOJTHOM O0BEME C COONOJEHHEM HEOOXOIWMOW MOCIENOBATEIFHOCTH; CAMOCTOSITETFHO H
palMOHATIBHO BBIOpaN crienupuKalui MOJCIeH; rpaMOTHO O0(OPMILT MPECTABICHHBINA OTUYET; JaHa COJIepKAaTeIbHasS
MHTEPIIPETALMS [TOJIyUCHHBIX TIPH PEIICHUH 33]1a4 Pe3yJIbTaTOB; MaTepHall U3JI0KEH YETKO; JIOMYCKAIOTCS OT/ACIbHbBIC
JIOTMYECKHUE U CTUITUCTHICCKUE MOTPEITHOCTH, YBEPEHHO HCIIPABIICHHBIC TIOCIIE IOTTOTHUTEIBHBIX BOIPOCOB;

- BBIMOJHUI PadOTy B IOJHOM OOBEME C COOJIIOJICHUEM HEOOXOAMMOM MOCICI0BATSILHOCTH; CAMOCTOSTEIBLHO U
palMOHATIBHO BBIOpaN crienuuKalud MOJCIeH; rpaMOTHO O0(OPMIIT MPECTABICHHBIA OTUYET; JaHa COJAepKATeIbHAsS
HHTEpIpETalysl IIOJYYCHHBIX IPU pELICHUM 3a4ad pe3yJIbTaTOB; JOIYCKAIOTCA OTACIBbHBIE JIOTUYECKUE U
CTHJIICTUYCCKUE TMOTPEIIHOCTH; OOYYAIOIIMIACS MOXKET HCIBITHIBATH HEKOTOpHIE 3aTPYIAHEHUS B (HOPMYIHPOBKE
CYXKJICHUU;

0-4,9 Gamna BbICTaBisIeTCSs, eciii paboTa He BBINOJHEHA WJIM BBHIIOJHEHAa HE B IOJHOM OOBeMe; oOydaromuiics
MPaKTUYECKH HE BIAJICET TCOPETHUECKHM MAaTepUaOM, JIOMYycKas TpyOble OIMMOKH, HMCIBITHIBACT 3aTPyJHECHHUS B
(dhopMynupoBKe COOCTBEHHBIX CYKJICHHH, HECTIOCOOCH OTBETHUTH Ha JIOTIOJIHUTEIIHLHBIE BOTPOCHI.



3. MeTtoanueckne MaTepuaJbl, onpeaesomne Npoueaypbl OeHUBAHUS 3HAHU I, yMEHMI,
HABBIKOB M (MJIM) ONbITA [AeSATEJbHOCTH, XAPAKTEPU3YKIIMX 3Tanbl (POPMHUPOBAHUSA
KOMIIeTeHI M

Hpoueaypm OICHHBAHUS BKIIOYAKOT B cebs TCKYHIHﬁ KOHTPOJIb U TPOMEKYTOYHYIO aTTCCTALUIO.

Texkymuii KOHTPOJIb yCIIEBAEMOCTH MPOBOAUTCSA C HCIIOIF30BAHNUEM OIIEHOYHBIX CPEJICTB, IPEACTaBIECHHBIX B II. 2
JAHHOTO MPUJIOKEHHUA. Pe3ynbTaThl TEKYIIETO KOHTPOJIS MOBOMASTCS N0 CBEACHUS CTYACHTOB JO IMPOMEKYTOUHOM
aTTeCTalNH.

HpOMe)KyTO‘lHaﬂ aTTeCTalud IIPOBOJUTCA B (bOpMC 3a4ycTa.

3a4yeT MPOBOJMTCS 110 PACIMCAHHIO TPOMEXKYTOYHOM aTTecTallui B MUCbMEHHOM BUae. B 3aueTHOM 3amaHuu — 2
TeopeTnieckux Bompoca u 1 3amaua. IIpoBepka OTBETOB M OOBSIBIEHHE PE3yJIbTATOB NMPOU3BOAUTCS B ACHb 3ayera.
PesynpTaTel arrecTanuy 3aHOCATCS B SK3aMEHALMOHHYIO BEIOMOCTb M 3a4€THYH KHWXKKY cTylneHta. CTyIneHThI, HE
MPOIIEANINe TMPOMEKYTOUHYIO aTTeCTallMi0 IO TpauKy CeCCHH, JMAOJDKHBI JIMKBUIAMPOBATH 33J0JDKCHHOCTH B
YCTaHOBJICHHOM HOPSIIIKE.



IIpunoxenue 2

METOINYECKHUE YKA3ZAHHUA 11O OCBOEHUIO JUCIITUIIJIMHBI

MeTtoanueckue yKa3zaHusl aJpecOBaHbl CTYJACHTaM OYHON (OPMbBI 00YUCHUSI.

V4eOHBIM IIJIAHOM MPEyCMOTPEHBI CISAYIOIINE BU/IbI 3aHATHH:

- IPAKTUYECKHE 3aHSATHS,

- 1abopaTopHbIE PaOOTHI.

B xoJle mpakTUYECKNX 3aHATUI PacCMATPUBAIOTCS METOJbI aHAJIN3a U CHHTE3a B MIPEIMETHOM 00J1acTH;
COBPEMEHHBIC  METOIbl ~ DKOHOMETPHUYECKOTO  aHAJM3a; BO3MOXKHBIC  OTPAHUYCHUS  IPUMCHCHHUS
HKOHOMETPHUCCKUX METOJIOB, METOJAMKH COBEPIICHCTBOBAHMS 3HAHHWW B OO0JIACTH 3KOHOMETPHKH, JAIOTCS
PEKOMEH/IAIIMHU TI0 CAMOCTOSITEIBHON padoTe U TOJArOTOBKE K J1a00paTOpHBIM paboTam.

B xo01e 1abopaTopHbIX paboT yriyOIslFOTCS ¥ 3aKPETISIOTCS 3HAHKS CTYICHTOB 110 PSIY PACCMOTPEHHBIX
Ha TPAKTUYECKUX 3aHITUSAX BOIPOCOB, (POPMHUPYIOTCS U PA3BUBAOTCS HABBIKM KCIIOJIb30BaTh COBPEMEHHOE
nporpammuoe  obecrieuenue  (Econometric  Views) aiast  pemieHdst  9KOHOMHKO-CTATHCTHUSCKHX U
YKOHOMETPHUYCCKUX 3a/a4 OOpa0OTKM IaHHBIX: IOCTPOCHUE TaOJMIl, BU3yallM3allusi, NMPOBEpKa THIIOTES,
KOPPEISIUOHHO-PETPECCHOHHBIN aHaIN3, aHAJIU3 BPEMEHHBIX PSJ/IOB U MMaHEIbHBIX JIAHHBIX.

[Tpu moaroToBKE K 1a00paTOpHBIM PabOTaM KaXK/Iblii CTYACHT TOJIKEH:

— M3YYHTh PEKOMEHIOBAHHYIO YICOHYIO JIUTEPATYPY;

— MOATOTOBUTH OTBETHI HA BCE BOMPOCHI 10 U3y4aeMOU TEME;

— pelIuTh JIOMaITHee 3aaHne, PEKOMEHI0BAHHOE TPEIoaBaTesIeM P U3YUCHUH KaXK 10 TEMBI.

B nporiecce noaroToBku K 1a00paTOPHBIM pPabOTaM CTYIACHTHI MOT'YT BOCIIOJIB30BAThCSI KOHCYJIBTAIIUSMHU
Mpero1aBaTels.

Bompockl, He paccCMOTpPEHHbIC Ha MPAKTUYECKUX 3aHATUSAX W JTAOOPATOPHBIX padOTax, MOJKHBI OBITH
W3YUYCHBI CTYJICHTAMU B XOJIE CAMOCTOSTEILHOW padoThl. KOHTPOJIb CaMOCTOSATENLHOM paOOThI CTYICHTOB HAJT
y4eOHOM TpOrpaMMOil Kypca OCYIIECTBIISETCS B XOJIE 3aHSATHH METOJOM YCTHOT'O OMpOCa I MOCPEICTBOM
TECTHpPOBaHUA. B Xo0/e caMOCTOATENbHOW pabOThl KaXIbli CTYyAEHT 00f3aH MPOYUTATh OCHOBHYIO H IIO
BO3MOYKHOCTH JIOTIOJIHUTEIILHYIO JTUTEPATYPY M0 U3ydaeMoil TeMe. BrIenuTh HEMOHATHBIE TEPMHUHBI, HAUTH UX
3HAYCHUE B SHIIUKIIONCINIESCKUX CIOBAPSIX.

JIJis MOATOTOBKH K 3aHATHSAM, TEKYIIEMY KOHTPOIIO W MPOMEKYTOYHOW aTTECTAI[MH CTYAEHTHI MOTYT
BOCIIOJIB30BaThCsl  3JICKTPOHHO-OMOIMOTEUHBIMUA CUCTEMaMH. Takke OO0ydJaroluecs MOTYT B3STh Ha JOM
HEOOXOIMMYIO JIUTEPATypy Ha a0OHEMEHTE YHUBEPCUTETCKOW OMOJIMOTEKH WU BOCIIONB30BAThCS YMTATIBHBIMH
3aJIaMH.



MeTozmquKne PECKOMEHAALNHA 110 BHINNOJHCHUIO HHAUBUAYAJIbHBIX TBOPYECCKHX 3aua1mﬁ

Onucanue 3amanus/mpoekTta. CorjmacHO BBIOPaHHOW TEMe  BBIMOJMHACTCA SKOHOMETPHUYECKOE
UCCIIeIOBaHKE 10 CIEAYIOIIEH cXeMe.

1. DopMyaMpYIOTCS KOHKPETHBIE THUIOTE3bl, IOAJIEKAIUE TEOPETUYECKOMY OOOCHOBAHUIO WM
sMIupuyecKoil mpoBepke. OOBACHAETCS, B YEM 3aKIIIOUAETCS aKTYaJIbHOCTh JAHHBIX TUIIOTE3 C HAYYHON TOUKH
3perus. Ilpu 3TOM HE0OXOaMMO OOpaTHTh BHUMAaHHME Ha TO, YTO MLEJbI0 HCCICNOBAHUS JOJDKHO OBITH
00BsICHEHNE SKOHOMUYECKUX SIBJICHU. 37eCh K€ ClIeIyeT 0XapaKTepr30BaThb KOHTEKCT UCCIIECOBAHUS C TOUKH
3peHusi IPOoOJIeM YKOHOMUYECKOW WIIM COIMAIBHON TIOJUTHKH, CBS3aHHBIX C TeMOH paboThl. [laTh KpaTkuii
0030p aNbTEPHATUBHBIX TOYEK 3PEHUS W/WIM MPEAJIOKEHUN A pemeHus 3Tux npobdiseM. OObIACHUTD, KAKUM
00pa3oM pe3yibTaThl pACUETOB MOT'YT OBITh UCIIOJIb30BaHbI IPH OLIEHKE CYIIECTBYIOIIUX PEASIOKEHHM, pacyeTe
MapaMeTpoB SKOHOMHUYECKOHN MOJUTHKH, BHECEHHUIO MTOMPABOK B 3aKOHOJATENBCTBO U T.II.

Pexkomenyercss onmcaTh W OLEHHUTH PE3yJbTAThl MCCICIOBAHUN 1O BHIOPAHHOW TeMe M HM3BECTHBIC
MOAXOJIbI K €€ u3yueHuto. Henp3s HU B KOeM cliyyae OrpaHHYMBATHCS TOJIBKO MepeyHeM aBTOpoB. B cutyanuu
MOJU(UKAIIME M3BECTHOM TEOPETHYECKOW MOJENH, OMUCHIBaeTCs ee (opmaibHas CTpykTypa. HeoOxommmo
00CYIUTh KOJHMYECTBEHHBIC PE3yJIbTaThl, MOJYyYCHHBIC APYTUMHU HUCCIENOBATENsIMU (IO APYTUM PETHOHAM,
CTpaHaM U T.I.), OOBSICHUTb, YEM OTJIMYAETCS MpesiaraéMblii IMOJAXOJ, KAaKHE pPE3yibTaTbl PacCUUTHIBAET
noJyduTh aBTop. O030p NIUTEPATYyphI TECHO CBSI3aH C MOCTAHOBKOM 3314 UCCIIET0BaHUS.

2. IlogpoOHO OIMCHIBAIOTCS WMCTOYHHKH, CTPYKTYypa, METOJABI pacyeTa HCIOJb3YeMbIX B aHAIIN3e
nepeMeHHbIX. J[oMKHBI OBITH YKa3aHbl JOCTOMHCTBA M HEJAOCTATKU HCIOIB3YEMOW B AMIMPUUYECKOM aHAIM3e
BBEIOOPOYHON COBOKYIMHOCTH. B ciiydae ciemoBaHus (IIOCTPOCHHS) KaKOW-THOO TEOPETUYECKOM MOJIETH
HE0OXOIUMO OMMuCcaTh MAaTEMAaTUYECKU €€ OCHOBHBIE MapaMeTphbl, OCTAHOBUTHCS Ha CBS3H MEXKIY MOJAEIBIO U
JTaHHBIMH, OOBSICHUTDH, B KAKO Mepe OHa OTBEYAET HAa BOIPOCHI, TIOCTABJICHHBIC B TIEPBOM YacTH pabOTHI.

3. IlpencraBusiercss (GopmMyaMpoOBKa SKOHOMETPHUYECKOW MOJIENH, OIMMCHIBAIOTCS METOAbl pacyeTa
3aBHCHUMBIX M HE3aBHCHMBIX MEPEMEHHBIX Ha OCHOBE MMEIOIIUXCS JAaHHBIX U 0OOCHOBAaHHME MX BKIIOYCHUS B
MOJETh C TOYKH 3PEHHs] SKOHOMHYECKON Tteopuu. I[IpoBoauTCcs aHanu3 ONUCATENbHBIX CTAaTHUCTHK.
[IpencraBnstoTcst TAOMUYHO U TpaduuecKu 0()OpMIICHHBIE COTIIACHO MPAaBHIIAM PE3YIbTAThl SKOHOMETPUIECKUAX
pacueToB, OOOCHOBBIBAE€TCSI Ha OCHOBE COOTBETCTBYIOUIMX CTaTHCTUYECKUX KPHUTEPHEB aJIeKBaTHOCTh
MIOCTPOCHHON Mojenu/monenei. JlaoTcs BO3MOMKHBIE CHOCOOBI MHTEPIPETAIMU MOJYYEHHBIX PE3YJIbTaTOB
HCCIIEIOBAaHMSI B CBETE YKOHOMHUYECKOM TEOPHM U MX MpaKkTH4eckas 3HauuMOocTb. OOBICHIETCS B KakoW mMepe
MOATBEPIKIAF0TCSI/OTIPOBEPTAIOTCS TUIIOTE3BI MCCEA0BaHUS (M3 IEpBOM yacTh). B 6ubimorpadguiaeckom crucke
YKa3bIBalOTCSl OCHOBHbIE HCTOYHHUKH, HA KOTOPBIE OBLTN CIEIaHbl CCHUIKH.

TpebGoBanust K 0HOPMIICHUIO 3aaHUS.

[ToscuutenvHast 3amucka odopmistercs coridacHo Tpebosanuit ['OCT 7.32-2001 «Otuer o
Hay4HO-UCCIIEI0BATENbCKOM padore. CTpyKTypa U mpaBuiia 0hOpMICHUS.

MeToanuyeckue peKOMeHIalUH 10 BHINOJHEHUIO JJAa00PaTOPHBIX PadoT

Jlabopamopnas paboma 1 Ouenuganue pezpeccuonnbIX YPAGHEHUI U Mooe1ell OUCKPEMHO20 8bl00pa

Onucanue ¢haiinos 0anHvix

1). B ¢aitne MROZ.wf1 [https://cloud.mail.ru/public/5Apk/S12u6DKX8] coaeprxurcs 753 HaO01eHHIA
O Clly4aiilHO BBIOpaHHBIX 3aMyXHUX keHImMHaXx B USA (1975r.) m3 kortopeix mepBble 428 paboraror, a
octanbHbIe 325 He paboTaroT.

[TepemeHHbIe (U1 XKEHIIKH, €CIIK HE OTOBOPEHO UHOE):

LFP — ¢puxTuBHas nepemenHas paBHa 1, ecnu sxeHIuHa padotana B 1975 roay, nunaue 0;

WHRS — konmgecTBo gacoB paboTsl B 1975 rony;

KL6 — uncno meteit 10 6 1€T B JOMOXO3SICTBE;

K618 — yucio gereit ot 6 10 18 €T B JOMOXO03SICTBE;

WA — Bo3pacr;

WE — o6pasoBanue B rojax;

WW — cpennsist yacoBasi 3apaboTHas miata B gosapax 1975 r.;

RPWG — 3apaboTHas muara, coodmmeHnHas Bo Bpems onpoca B 1976 roay (ue To ke camoe, uto WW). Jlns
MCTOJIb30BaHUS OABBIOOPKHU C 3TOM MepeMeHHOW, He00X0AUMO BBIOpaTh paboTHUKOB 1975 T., 1 KOTOPBIX
LFP=1;

HHRS — uncno yacos pabotsl myxa B 1975 roay;

HA — Bo3pacT myxa;

HE — o6pa3oBaHue Myxka B Tof1ax;



HW — 3apmiata myxa B 1975 r.;

FAMINC — noxon cembu. [lepemMenHast HCONB3yeTCs sl KOHCTPYHUPOBAHUS TIEPEMEHHOM HETPYI0BOTO
J0X0/1a;

MTR — npenenbHasi cTaBKa HaJIOTOBOTO MPOLICHTA;

WMED — ob6pa3oBanue Matepu B Toax;

WEFED — o6pa3oBaHue oTiia B rogax;

UN — ypoBeHb 6e3paboTHIIbI B ITaTE MECTa MPOXKHUBAHUSA, B %0,

CIT dbukTuBHas epeMeHHas paBHa 1, €ClIv KEHIIMHA )KUBET B OOJIBIIIOM ropoje, nHaue 0;

AX — KOTHYECTBO JIET OMBITa PAOOTHI.

Ynpaoscnenue 1. O630p hakToB

a) Wcnonw3ys manusie u3 MROZ.wfL [https://cloud.mail.ru/public/5Apk/S12u6DKX8], Bbruuciute
MaTOKUJAHWE W CTAHJAPTHOE OTKJIOHEHHWE, MHHHUMYM M MaKCHUMyM [UIsi Bcex 19 mepeMeHHBIX.
[IpokOMMEHTUPYITE MOTYyUSHHbIE PE3YIbTATHI.

0) BeITIOTHUTE TI. @ OTICNIBHO I paboTaroImuX >KeHITUH (428 HabmoaeHuil) 1 He paboraromux (325
Habmonenuit). [IpokommenTupyiite pesynabTatsl. OTiMyaroTcs a1 noABbIOOpkU Mo mnepemeHHbiM WA, WE,
K618, HA, HE, HHRS? Uro M0XHO cka3aTh O JECKPHUIITHBHBIX CTAaTHCTUKAX IS nepMeHHbx KL6 u HW?
[IpounTtepnperupyiite pazuuiy B AX.

8) CxoHCTpyHupyiTe MEPEMEHHYIO PRIN HETPYAOBOIO J10X0/1a no MPaBHILY
PRIN=FAMINC—(WHRS-WW). Berurciaure 1eCKpUITHBHBIC CTATHCTHKH.

2) Hnsa mnonBwiOopku pabotaromux 428 KEHIIMH BBIUMCIUTE 3HAYEHUS HOBOW TMEPEMEHHOM
LWW=LN(WW). [lns Bceii BeIOOpKU moctpoiite nepemennbie AX2=AX-AX, WA2=WA-WA. Tlocrpoiite
MHK munneposckoe ypaBHenue perpeccun LWW na koncranty, WA, WE, CIT, AX u AX2 tonbko ans
paboratomux skeHIMH. [IpokoMMeHTHpyiiTe pe3ynbTaThl. Vcmonb3ys OIEHKM MapaMeTpoB perpeccuw,
BBIYHCIIUTE TPOTHO3HBIC 3HAYCHHUS JorapudMa 3apiuiaThl IS HEpaOOTAIOMUX KCHIIUH W HA30BUTE OTY
nepemennyto FLWW. Cpasaure cpennue 3Hayenuss mnepemeHHsix LWW wu FLWW. Kak Bbl
npouHTteprperupyere pesynbrar? [locrpoiite HoByro iepemennyro LWW 1, pasayro LWW nst paGoTaromux, u
paBuyro FLWW nns He paboraromux. Berancnure cpenHee v CTaHAApTHOE OTKIOHEHUE, TOJDKHO TOMYyYUTHCS
1,10432 1 0,58268 COOTBETCTBEHHO.

Vnpaoicnenue 2. OueHka ypaBHEHUsI peiokeHus Tpyaa (mpoueaypa I)

a) Iposepbre, uro WHRS=0, xorma LFP=0. IToctpoiite MHK perpeccuro no Bceit Beioopke WHRS Ha
koHcTanTy u KL6, K618, WA, WE, LWW!1 u PRIN. 3naku k03¢ GHUIMEHTOB COOTBETCTBYIOT SKOHOMUYECKOH
teopuu? Ecim Her — mouemy? Kakoso R?? ITouemy oHO Mano?

6) HexomneHcupoBaHHbIN 3 @EKT 3apIuiaThl Ha KOJIMYECTBO 4acoB paboThl 1Mo Mroz MoxkeT ObITh
BbruuciieH kak OHi/OWi=ai/Wi u sddexr moxoma — kak OHi/0Vi=az. CoOTBETCTBYIONIHE 3IIACTHYHOCTH
Beruncistorest kak olnHi/loInWi=ai/Hi u dlnHi/dInVi=a:Vi/Hi, rne a1 u a2 — koadurmenTsr perpeccun mnpu
nepemeHHbIX INWi 1 Vi cooTBeTCTBEHHO. BRIYMCIINTE 371aCTHYHOCTH MPEUIOKEHHS 4aCOB PadOTHI ISl PETPECcCUu
1. @ TI0 3apIUiaTe U HETPYIOBOMY JIOXOMy. DIACTHYHOCTH TI0 3apIuiaTe KOMIIEHCHpoBaHHas win HeT? [logemy?
Bbruuciute HEKOMIEHCHPOBAHHBINA APQEKT 3apIulaTel HA KOJUYECTBO 4YacoB PabOTHI U APQEeKT noxoja 1Mo
Mroz.wfl [https://cloud.mail.ru/public/5Apk/S12u6DKX8]. /laiiTe HHTEPIPETALIUIO PE3YILTATOB.

6) TlosicHuTe UpPUHIUNHUAIbHBIE HEJOCTAaTKH MCIOJB30BAaHHOM B M. @ TPOLEAYPHl OLIEHUBAHMSA
MPEUIOKEHUS TPY/AA.

Ynpaosicnenue 3. Cpasaenne MHK, morut u mpoOut orieHoK /il ypaBHEHUS MPEUIOKEHUN TPy

a) Moctpoitte MHK perpeccuto no Bceii BeidOopke LFP na xonctanty u KL6, K618, WA, WE, LWW]1,
UN, CIT u PRIN. 3naku k03((UIMEHTOB COOTBETCTBYIOT dKOHOMHUYeCKoW Teopuu? Ecim Her — mouemy?
[Tonmyuynte mporHo3Hble 3HaYeHus nepeMenHoit LFP u mocrpoiite rpaduk, ckonpko HabmoaeHuid Menblne 0 u
ckonbko Gombmre 1? KakoBo 3nauenne R%? Mmeer K0d3(pGUIMEHT JETEpPMHHAINN B STOM CIIydae KaKyro-TH60
HHTEPIIPETALNIO?

6) TlocTpoiiTe METOJOM MaKCHMAJIBHOTO MPAaBAONOA00HUS JIOTUT PETPECcCHIo 1Mo Bcel BriOOpke LFP Ha
koncranty u KL6, K618, WA, WE, LWW1, UN, CIT u PRIN. 3naku k03((HUIHEHTOB COOTBETCTBYIOT
skoHOMUYecKkoi Teopun? Ecnu HeT — mouemy? Kakue koaddurmentsr perpeccuun 3nauumMbl? CKOIBKO UTEpAITAN
notpedoBajioch ISl  CXOAMMOCTH  alrOpUTMa TMOWUCKAa MakCcMMyMma (YHKIMH — MpaBAonofoous?
[TpoKkoMMeHTHpYiiTe 3HaueHHe nceBo R?. CpaBHHUTE OLEHKH MapameTpoB jorut mMoaenn ¢ MHK onenkamu u3
n. a. Cormacao T.Amemiya kaxneiii u3 kodpduuuentroB MHK paBeH mpumepHO ueTBepTH KOIPPHUIMEHTA



JIOTUT MOJIETH, @ KOHCTaHTa ¥ (DUKTHBHBIC MIEPEMEHHBIC PAaBHBI Y€TBEPTH KOA(D(DUIIMEHTA JTOTUT MOJIEIH TUTIOC
0,5. CoOTBETCTBYET JIM 3TO MOJIOKEHUE BAILIUM pacuyeTam?

8) IlocTpoiiTe METOAOM MaKCUMAaJIbHOTO MPaBA0NOA00Ms MPOOUT perpeccuro mo Bcer Beioopke LFP Ha
koncranty u KL6, K618, WA, WE, LWW1, UN, CIT u PRIN. 3naku xo3h(HUIHEHTOB COOTBETCTBYIOT
skoHoMHuecKoii Teopun? Ecnu Het — mouemy? Kakue koaduumeHTs! perpeccuut 3HadnMbl? CKOIBKO HTEpaluit
moTpeOoBaIOCh ISl CXOAUMOCTH AJITOPUTMA TTOMCKA MaKCUMYyMa (G yHKIIUH TIPABAOIIOA00H S, OOJIBIIIE YeM B 1. 67
[IpoKOMMEHTHpYITE 3HaUYeHHe NceBo R2.

2) CpaBHuTe KO3 GUIUECHTHI TPOOUT U JIOTHT Mojeei. OHU UMEIOT OJMHAKOBBIC 3HAKK? 3HAYMMOCTh?
D¢ dext u3MEHEHUs perpeccopa Ha BEPOSATHOCTh yyacTus B paboueii cuiie OP/OXi MOKET ObITh BBIYMCIICH IS

gorut mojenu kak P(1- P)ﬁ |, W JUIA IPOOMT MOJE/IHN KaK <I)(P)[§ rie P — BEpOSTHOCTD MPEATIOKEHUS TPYQ,

Pi®

B, H épi — OILIEHKH JIOTMT U mpodut kodddumuenroB u ®(P) — kymyasTuBHas HOpMaiibHas (GYHKIHS

pactpenenenusi. OueHute npeaeiabHble 3PQPEKTH IS JOTHT W MPOOMT MOJENEH, UCIONB3Yys B KauecTBE
3HadyeHus P=425/753=0,568 u ®(P)=0,393. Ouenenubie 3G HEKThI OTINIAIOTCS IS MOICIICH?

0) JlorncThdeckoe pacmpesielieHne UMeeT JMCIEpPCHIo m2/3, HopMalbHOE pacrpeneieHue — 1, Toraa
K03 QHUIIHEHTH TPOOHT MOJIETN JAOKHEI OBITh B +/3 /7 pa3 MeHbIe JoruT koddduimentos. [IpoepbTe s
pe3yabTaTOB PACUETOB B MII. 6 U 6 3TOT (aKT.

e¢) B dYeM mnpUHIMIUAIBHBIE HEAOCTATKHA HCIIOJIB30BAHMS JIOTHT/IIPOOUT MOJEIeH Ui OICHKHU
peUIoKeHus Tpyaa?

Ynpaswcnenue 4. Ouenka ypaBHEHHS MpennoxkeHusi Tpyaa meronom ycioBHoro MHK u ToOut
(mpouexypsri Il u 1)

a) Ouenum Mojenb npemioxeHus Tpyaa yciaoBHeiM MHK (mponenypa Il): perpeccus WHRS Ha
koHctanty u KL6, K618, WA, WE, LWW u PRIN. Beruuciure crangaptaeie ommOku B popme Yaiita. [Touemy
OLICHKH TOJIY4al0TCsI CMEIIEHHBIMU ?

6) Cnenyst Goldberger u Greene, BEIYMCIIUTE COCTOSTEIBHBIC OLIEHKH, UCIIOJB3Ys Koppekimio Ha LFP. B
YaCTHOCTH, BBIYHCIIUTE 0JTF0 HaOmoaeHuit ¢ monoxkutenbubiM WHRS (425/753=0,568) u pazaenure Kaxpii u3
KO3 (HUIIMEHTOB B M. @ Ha 3Ty J0i0. UTO BBl MOXKETe CKa3aTh O CTATHCTUYCCKOW 3HAYMMOCTH HOBBIX
koa¢dunmentor? [ouemy?

8) Onenute Mojens Toout (mporeaypa 1) mst WHRS na korcranty u KL6, K618, WA, WE, LWWI1 u
PRIN. CpaBuure ¢ pe3yiabTatami 1. 0.

[TpokOMMEHTHUPYIITE 3HAUUMOCTb TApaMETPOB MOJIeNH TOOUT.

2) C yueTrom paBeHCTBa

0E(H) _ CD(Z)aE(H ) L E(H *)6CD(Z) 1

oX oX oX

k k k

rac nmepBoc cjlaracMoe CyTb UBMCHCHHEC B Yacax pa6OTI>I WHIAUBUIOB, KOTOPBIC Y7KC pa60Ta10T, B3BCIICHHOC Ha
BEPOATHOCTb TOI'0, YTO WMHAWBUI pa60TaeT, BTOpOC cjrara€Mo€ JacT U3MCHCHUE B BCPOATHOCTH TOT'O, YTO

OE(H )
X

k

WHIUBH]T PabOTaeT, B3BEIICHHOE HAa OXHUIACMYIO BEIMYMHY TE€X, KTO paboTaeT, mpuyem B, A

oD (z)

A={1—[24)(2)/@(2)]—[q)z(z)/d)z(z)]} — $(2)B, /o » MPEMIOKCHHOTO McDonald u Moffitt,

k
pasnoxure oOmmid >¢p¢dext BausHUS u3MeHeHus perpeccopa LWWI1 nHa wacel paboTel Ha JBe 4YacTu
(Bocmomb3yiiTech TeM, uto P (z)=0,568, z=0,175, ¢(2)=0,393). [IpokOMMEHTUPYITE PE3YJILTAT COACPIKATEIBHO.
0) Tlocrpoiite Tobut-monens ans WHRS na koncranty u KL6, K618, WA, WE, LWW u PRIN.
CpaBHuTe ¢ pe3ynapTaTami 1. a. [laiiTe KoMMeHTapuii 0 MpUYMHAX COBMAJeHUs (OIM30CTH) OLIEHOK.
e) B uem npuHIMnuagbHbIe IpoOIeMbl HCIIOIb30BAHUS TOOUT-MOAEIH IS OLICHKU MPEATIOKEeHUS Tpyaa?

Vnpaoswcnenue 5. OnieHKa IPUBEICHHOTO ypaBHEHHS NpeiokeHus Tpyna (npouexaypa V)

a) Ilpumenure monmens XexkMaHa i uaeHTU(UKau napametpoB ypaBHeHus LWW Ha KoHCTaHTY,
WA, WE, AX, WA2 u CIT, ucrionp3yst B KaueCTBe CTPYKTYPHOTO ypaBHEHHMS JJIs1 Pe3epBHOM 3apaOOTHOMN MIIaThl
KaXkJ10€ U3 TPEX YPABHEHUIA:

LWR = f(WA, WA2, WE, CIT, KL6, K618, PRIN, UN),

LWR = f(WA, WA2, WE, KL6, K618, PRIN, UN),

LWR = f(WA, WA2, WE, CIT, AX, KL6, K618, PRIN, UN).



CpaBHUTE pe3ynbTaThl 3TUX TPEX PETPECCUH.
OuieHUTE OTHOIIEHHUE, Ha3blBaeMO€ OTHolIeHMeM Muica. [IpokoMMEHTUPYWTE 3HAYEHUS I TPEX
perpeccui.

Jlabopamopnasa padoma 2. IkoHomempuyecKue mMooenu u Menmoosvl PEMEeHHbIX PAOOE.

PaccMoTpuM psii TOMECSYHOM JUHAMUKH 00BbeMa MPOMBIIIICHHOTO MPOU3BoACcTBa B PD (Mipa. pyo.).
Pan COJICPIKHUT 66 HaOJIFO JeHUIT B daiine IAHHBIX example 3 l1.wfl
[https://cloud.mail.ru/public/5Apk/S12u6DKX8].

BoiOupasi mepeMeHHy0 Y (ABOMHOWM IIETYOK MBIIIbIO), MOJIYYHUM HAIOTOBOE OKHO JUJIs 3TOM
[IEPEMEHHOM, coJepKaIiee CTpoKy MeHi0. Beibupas, nanpumep, View/Graph/Line&Symbol (onmus General B
NOJIOKEHHH 10 ymondanuio Basic Graph) mokHo moiyduTh rpaguk BpeMEHHOro psia. 3aaaBas OIIUU
View/Descriptive Statistics&Tests/Histogram and Stats, moay4yuM rucTorpamMmy pacipeaeicHus ypOBHEH
psina u onucarenbhbie cratucTrke. Omuus View/Correlogram nossossiet moiayunth (tabu. 11) asst 3amaHHOTO
YHCIIa JTaroB rpaguku U 3HaYeHHs aBTOKOppessinnoHHON (AK®) v 4acTHON aBTOKOPPEISAIUOHHON (QYHKIMIA
(UAK®), npriuemM aBTOMATHYECKH PACCUNTHIBAIOTCS 3HaUCHHsT Q CTATUCTHKH.

Tabmuua 11
ABTOKOppEIAIMOHHAS U YaCTHAsE aBTOKOPPEIAUOHHAS (HYHKIHH

Sample: 1997M01 2002M06
Included observations: 66

Autocorrelation  Partial Correlation AC PAC Q-Stat Prob
N ioeiaiaiel N ol 1 0678 0.678 31.767 0.000
N el . 2 0485 0.046 48.270 0.000
N el P 3 0464 0220 63.589 0.000
N i * 4 0.223 -0.340 67.205 0.000
N . 5 008 0.013 67.751 0.000
. . 6 0.062 -0.027 68.034 0.000
H. ** 7 -0.139 -0.231 69.504 0.000
H. . 8 -0.194 0.064 72.409 0.000
H. H. 9 -0.192 -0.108 75.306 0.000
x| H. 10 -0.305 -0.067 82.752 0.000

I'papuxu psna 1 AK® u HAKD no3BossAIOT NMPEennoNoKuTh HAIWYME TPEHIOBOW COCTABISIOICH.
OueHnM MapameTpsl JHHEWHOro TpeHaa. B rmaBHoM meHio BeiOepem omumu Quick/Estimate Equation u
MOJTYYUM JHMaJIorOBOe OKHO OIICHUBAHUS YpaBHEHUs perpeccuu. B okne crienudukanuu ypaBHeHus: Equation
specification 3anumemM cHavajga 3aBUCHMYIO MEPEMEHHYIO, 3aT€M KOHCTAaHTY W TEPEMEHHYIO BpeMEHH: Y C
@trend. ®ynknus @trend 3amaer nuHelHbIN TpeHa. [lo ymomuanuio ypaBHenue ouennBaercs MHK mo Bceit
BbIOOpKe, HaxxuMas OK, nmoimydnm Tabnuiy pe3yinbTatos (Tadmn. 12).

Takum oOpa3om, ypaBHeHHE JMHEHHOTO TpeHaa Yi=51,6+7,9t. B okHe ypaBHEHHS C TOMOIIBIO OMIIUN
MoxkHO mocmoTpeTh (View/Representation) Bua nonyumBmierocst ypasHenus, ommus View/Actual, Fitted,
Residual mo3Bomsier moayunTh TaOIUILy pe3yabTaTOB MOJITOHKH YPaBHEHUS, a TaKkKe rpaduKu (PaKTUIECKUX U
pacyeTHbBIX YpOBHEH psaa u rpaguk OmMOKH.

Tabmuma 12
Pe3ynbpraThl OLlEHUBaHUS JTMHEHHOTO TPEH 1A

Dependent Variable: Y
Method: Least Squares
Sample: 1997M01 2002M06
Included observations: 66

Coefficient Std. Error t-Statistic Prob.

c 51.62569 9.069274 5.692373 0.0000



@TREND 7.872590 0.240744 32.70106 0.0000

R-squared 0.943531 Mean dependent var 307.4848
Adjusted R-squared 0.942648 S.D. dependent var 155.5816
S.E. of regression 37.25900 Akaike info criterion 10.10350
Sum squared resid 88846.93  Schwarz criterion 10.16985
Log likelihood -331.4155  Hannan-Quinn criter. 10.12972
F-statistic 1069.359  Durbin-Watson stat 0.290161
Prob(F-statistic) 0.000000

Omuust View/Coefficient TestS comepkuT MoAMEHIO JUisi TECTOB Ha KO3(D(UIMEHTHI perpeccud,
View/Residual Tests — s rectoB Ha ommOKu. J[pyrue onuu JOCTYIHbIC B OKHE YpaBHEHHS HO3BOJISIOT, B
YaCTHOCTH, BBITTOJIHATH ITPOTHO3 IO MOJy4YeHHOM Mojienu Proc/Forecast; mony4ats nepeMeHHYI0, COIEPIKAIILYIO
omnOku perpeccun Proc/Make Residual Series; nepeorienuBath ypaBHeHue perpeccuu Estimate.

Onenum kyondeckuit Tpesp (tabdm. 13).

Tabmuna 13
Pe3ynbTaThl OlIEHUBAHKS KyOUIECKOTO TPEH/Ia

Dependent Variable: Y
Method: Least Squares
Sample: 1997M01 2002M06
Included observations: 66

Coefficient Std. Error t-Statistic Prob.

C 151.5753 8.964383 16.90862 0.0000
@TREND -7.969950 1.203529  -6.622150 0.0000
@TREND"2 0.539372 0.043213 12.48163 0.0000
@TREND"3 -0.005028 0.000437  -11.51035 0.0000
R-squared 0.985396 Mean dependent var 307.4848
Adjusted R-squared 0.984690 S.D. dependent var 155.5816
S.E. of regression 19.25075 Akaike info criterion 8.811669
Sum squared resid 22976.67 Schwarz criterion 8.944375
Log likelihood -286.7851  Hannan-Quinn criter. 8.864108
F-statistic 1394519  Durbin-Watson stat 1.085465
Prob(F-statistic) 0.000000

VpaBHeHHe TpeHaa nMeeT U Yi=151,6—7,9t+0,5t> —0,005t3. CpaBrHuBas ¢ IPEBIIYIIAM ypaBHEHHEM
(Tabmn.12) yoexxmaemcsi, 9To KyOM4eCcKui TpeH/T aleKBaTHEE OTPaKaeT TEHACHITUIO YPOBHEH BpeMEeHHOTO psija. B
vyacTHOCTH, BbiOMpas View/Actual, Fitted, Residual/Graph, monyunm rpaduk (akTHueckux W pacueTHBIX
3Ha4YCeHHUH U rpaduk omubdok (puc. 9).

BpemenHoii psa ommOoK NOIyYeHHOTO ypaBHEHUsI OOHAPYKUBAET SIBHYIO aBTOKOPPEIAINIO ypoBHEH. B
ATOM CBS3M HEOOXOIMMa KOPPEKIIHS TOCTPOSHHON MOICNIN, HAIPUMED, C TTOMOIIBI0 TTo1x01a bokca-/[xeHkuHca.
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Puc. 9. I'paduk paxTHuecKuX, pacueTHBIX 3HAYCHUH YPOBHEH BPEMEHHOTO psifa U OMIMOOK

[loctpoum ypaBHEeHHE moOKa3aTenbHOro TpeHaa. IIponorapudmupyeM 3aBHCHUMYI0 NEPEMEHHYIO H,
3aaBast, B MeHIO Equation specification

log(y) c @trend @trend"2 @trend"3

noxy4yum Taoin. 14.

PGSyJII)TaTI)I OLICHUBAHMA IMOKA3aTCIIbHOI'O TPECHAA

Dependent Variable: LOG(Y)
Method: Least Squares
Included observations: 66

Coefficient  Std. Error t-Statistic Prob.
C 4.909793 0.045252 108.4979 0.0000
@TREND -0.022034 0.006075  -3.626662 0.0006
@TREND"2 0.002029 0.000218 9.299422 0.0000
@TREND"3 -2.14E-05 2.21E-06 -0.688444 0.0000
R-squared 0.971445 Mean dependent var 5.583225
Adjusted R-squared 0.970063 S.D. dependent var 0.561652
S.E. of regression 0.097178  Akaike info criterion -1.765847
Sum squared resid 0.585504  Schwarz criterion -1.633141
Log likelihood 62.27296  Hannan-Quinn criter. -1.713409
F-statistic 703.0837  Durbin-Watson stat 0.608604
Prob(F-statistic) 0.000000

Tabmuua 14

VpaBHeHue TpeHma wumeeT Bun Inyi=4,9-0,02t+0,002t> —2,1-10°t3. CpaBHuBasg ¢ TNpeaBLIYIAM
ypaBHEHHEM, yOexkK1aeMcsl, YTO TIOCIIEIHSS MOJIETTb UMEET, B YaCTHOCTH, JTYYIIHE MTOKa3aTeId HHPOPMAIIHOHHBIX
kpurepueB Akeiika u lIBapua u, Takum 00pa3om, MOKET OBITH BBIOpaHa KaK HAMTy4dIasi U3 TPEX MOCTPOCHHBIX.
Onnako u Ui 3ToM Mojenu rpaduk ocraTtkoB (puc. 10) M TECThI Ha OMIMOKHM TOKA3bIBAIOT HEOOXOIMMOCTh
MOJICTTHPOBaHMsI OIIMOOK. [1J1s1 TIOCIIeAyIoMero aHamu3a CoO3AaJuM PsiJi OUIMOOK, BEIOMpasi B OKHE MOTYYEHHOTO
ypaBaenus Proc/Make Residual Series u 3anaBast ums E st psiaa ommboxk.

BhImmoHEM IPOBEPKY aJJeKBaTHOCTH U TOYHOCTH MOJICIIH B ClTy4yae MOKa3aTeIbHOTo TpeHaa. B okHe st
nepeMeHHON ommoOok E ¢ momompro onmmii View/Graph u, BeiOupas B okHe Specific Bux rpaduka
Quantile-Quantile, momyynM KBaHTHIb-KBaHTHJIBbHBIM Tpaduk (puc. 11), KOTOpBI MOKa3bIBaeT, 4YTO 3a

MCKJTIOYEHUEM NIePBbIX U MOCIEIHUX HECKOJIBKUX 3HAYCHUH COBOKYITHOCTh OCTAIbHBIX OUTMOOK OJIN3KA K JINHUH
HOPMaJIbHOTO paclpeesICHusl.



K K N
» w N

6.4

MH 16.0
% .
5
<
22 156
,gz,%"’”o
= 152
e
xX\M 'S a
&W;& R s {as
Ay A1 ’AA’: *\ “'
N [ R
"*“.‘“‘ “Aﬁ\ :“x‘ll \A,“ ‘AKAHA.‘\ #H ’(7 4.4
Y / 1 i Y
' ho# RWOARY
o X%
uroA
B l‘n II
L
Al
L |
A
1 1 1 1 1
1997 1998 1999 2000 2001

- —--Owubka --x-- PakT —<— Mopgenb

Puc. 10. I'paduk paxkTuyeckux, pacueTHBIX 3HAYEHUH YPOBHEH BPEMEHHOTO Psijia ¥ OINOOK

[IpoBepka Ha HOPMAIBHOCTH C MTOMOIIBI0 KPUTEPHUEB COTIIACHUSI OCYILECTBISAECTCS BHIOOPOM B OKHE IS
nepemeHHoi ommbok E ommum View/Descriptive Statistics& Tests/Empirical Distribution Tests. B
MOSIBUBILIEMCS JIMAJIOTOBOM OKHE 10 ymojuanuio B Test Specification ykaszano HopmansHoe (Normal)

pachpeeneHue.

KBaHTWUNM HOPMarbHOro pacnpeaereHuns

KBaHTunm E

Puc. 11. KBaHTHIIb-KBaHTUIIbHBIN I'padUK OMIMOOK

HOBepHH MaKeTy IMOJYYCHHUEC OLICHOK MAaTCMATHUYCCKOro OXHWAaHUA W JUCIIEPCHUH PaACIPCACICHUA

(ocTaBiisist MyCTHIMHM COOTBETCTBYIOLIHE MOJIS B OKHE), ocie HaxaTtust OK, momyduM pe3ynbTaThl pacuera psijia

Kputepues (Tabi. 15) ¢ COOTBETCTBYIOIIMMHU BEPOATHOCTSIMU OIIMOKH MEPBOTO pojia. B 4acTHOCTH, CTaTUCTUKU

Jlunmaitepopca (ananor kputepus Konmoroposa-CMuUpHOBa B cllydae OIEHWBAHHS MapaMeTPOB HOPMAILHOTO
3akoHa 1O BBIOOpPKE) M Kpamepa-hon Mmseca HE MO3BOJAIOT OTBEPrHYTH THIOTE3y O HOPMAJIBHOCTHU

pacmpeaeneHus s psija ormmook E.
[Ipu »TOM OIICHEHHBIE METOJOM MaKCHMAJIBHOTO MPABAONOA00US MapaMeTphl HOPMAJIBHOTO 3aKOHA:

MaremaTuuyeckoe oxkuaanue — 0, qucnepcus — 0,09.
TectupoBanue aBTOKOpPpENALNU OMUOOK YA00HO BhIMOIHUTH Kak View/Correlogram... 1ist ypoBHei
pana (Level) u wuywmcna maros, Hampumep, 10. Kak u oxumanoch 3HadeHus Q TecTa MOKa3bIBAIOT

aBTOKOPPEIUPOBAHHOCTh YPOBHEH pPsijia OMIMOOK.

Tabmuma 15

Pe3ynbraThl mpoBepkr HA HOPMATBHOCTH OITHOOK £

Empirical Distribution Test for E
Hypothesis: Normal

Sample: 1997M01 2002M06
Included observations: 66




Method Value Adj. Value Probability

Lilliefors (D) 0.099197 NA >0.1
Cramer-von Mises (W2) 0.085026 0.085670 0.1750
Watson (U2) 0.067720 0.068233 0.2595
Anderson-Darling (A2) 0.663863 0.671750 0.0794

Method: Maximum Likelihood - d.f. corrected (Exact Solution)

Parameter Value  Std. Error z-Statistic Prob.

MU 2.16E-16  0.011683 1.85E-14 1.0000

SIGMA 0.094909 0.008324 11.40175 0.0000

Log likelihood 62.26914 Mean dependent var. 2.14E-16
No. of Coefficients 2 S.D. dependent var. 0.094909

Jlis ompeneneHus KadecTBa IMPOTHO3a pPacCUMTAaeM 3HAYEHUS CpeaHell abCONIOTHOW MPOLEHTHOU
OIIMOKH, CpeqHEel MPOIEHTHON OIIMOKM M CyMMbl KBajapaToB omwuOok. [locrmegHuil mokazaTens nMeeTcs: B
pesynbratax pacueta perpeccun (tabn. 14) m o paBen SSE=0,59. OctanbHble MOTYT OBITH IMOJIYYEHBI C
IIOMOIIBI0 KOMaHJ B KOMaHIHOW CTpoke makera: Series mape=abs(e/y)*100 u series mse=e/y*100. ITocie
KaKJ0W KOMaHJIbl HaxuMaeTcsa <Enter>. 3areM BBIYHCISAIOTCSA CPeIHUE 3HAYCHUS AJIsl CO3JJaHHBIX MEPEMEHHBIX
MAPE (cpenuss abcontoTHast mpoueHTHas omubka) u MSE (cpeansis mpouentHas ommodka). [Tonyaaem MAPE =
0,03%, MSE = -0,01%, 4To 03Ha4YaeT OTIIMYHOE KaueCTBO IIPOTHO3a.

PaccmorpuMm 3TOT ke psig U3 66 HAOMIOACHWM MOMECSYHON JMHAMHUKKA OOBbeMa MPOMBIILIEHHOTO
npou3BojicTBa B PD. 3amaBas B makere EViews B koMaHIHOW CTPOKE OMIIMIO TIO CO3/IaHUI0 HOBOM MEPEMEHHOM:
series ys, u mocie Haxkatus <Enter> ocyiecTBiisis MprCBanBaHUE 3TOW MEPEMEHHOMN 3HAYCHHH CKOJIB3SIIETO
CpPEIHEero, TMOJYyYeHHOTro 1Mo (opmyne cpeaHel XpOHOJIOTHYECKOW (mpesmosiaraeM JIUHEHHBIM TpPEeHI B
JIOKJIBHOM OKPECTHOCTH TOYEK CIJaXHWBAaHWS) C JUIMHOW TMEpHoJa CrIQKHWBAHHUS 10 TMATH TOYKAM:
ys=@movavc(y,5), moiayduM 3HaYCHUS CKONB3SIIEH cpenHeit YS. 3amaaBas KoMaHay SEries e=y—ys, mojxyunm
3HAYEHUS ONTUOKH B MPEATIOIOKEHUH aJIATHBHON MOJICITH BPEMEHHOTO Psijia.

UToOBI MPOCMOTPETH 3HAUCHUS OJTHOBPEMEHHO YPOBHEH MCXOIHOTO psifa Y, CTIIAKCHHBIX YS YPOBHEH U
OIMOKY € HaJ0 BBUICTUTH B paboueii 00JacTH BCe TPU MEPEMEHHBIEC W, HA)KaB MPABYIO KHOMKY MBIIIH BBIOPATH
Open/as Group. B okHe cOo31aHHO# IPYIIBI TaKXKe JOCTYITHO MEHI0, ¢ oMoIisio kotoporo (View/Gaph...)
MOJYYUM rpadMK UCXOJHBIX U CTIIAXKEHHBIX 3HAYCHUH U 3HAYCHUH OIMOKK Ha OJTHOH rtockocTH (puc. 12).
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Puc. 12. I'paduk nCXOMHBIX, CTIAXKEHHBIX YPOBHEH BPEMEHHOTO Psiia M OITMOOK



ITo rpaduky BUIHO, YTO 3HAUEHUS IS TIOMECIYHON TMHAMUKHA 00beMa MPOMBIIIJICHHOTO ITPOU3BOCTBA
HETIOXO aNMpOKCUMUPYIOTCS BBIOPaHHOW CKOJIB3SIIEH CpeHeH 3a HCKII0UEHUEM JIOKAIBHBIX TUKOB U CIIaJI0B B
KOHIIe/Hayaje KaJeHIapHOTO roJa.

PaccmoTpuM noctpoeHrne Mojenu BPEMEHHOIO psiia ¢ CE30HHOM KoMmmoHeHToW. MiMerorcs naHHbIE 00
UHJIEKCE O00beMa BBIIYCKa IPOMBINUICHHOW mpoaykiuuu B P® —  gaitn  example 4 1.wfl
[https://cloud.mail.ru/public/5Apk/S12u6DKX8]. BusyansHo mpeamoiaraeM HaJId4YMe CE30HHOH KOMIIOHEHTHI
(puc. 13).

[Tockonbky aMIUIMTYAa KoyieOaHMl ypoBHEW psga Ha rpaduke MEHsIeTCs, BOCIOJIb3yeMCs
MYJIbTUIUIMKaTUBHOM MOJENBI0 BPEMEHHOro psna. IIpumMeHuM MeTon CKOJB3SIIMX CPEAHMX JUISl BBIACICHUS
CE30HHOCTH. [{J11 3TOro OTKpOEM B OTJEIBHOM OKHE IIEPEMEHHYIO C YPOBHAMM psla Y. 3aTeM BOCHOIb3YEMCS
omueir Proc\Seasonal Adjustment\Moving Average Methods... u Beibepem moaens Multiplicative. Ilo
YMOJYaHUIO CKOPPEKTUPOBAHHBIE HA CE30HHOCTh 3HAYEHHS psAja OyAyT COXpaHEHBI B BUJE MEepeMEHHOH Ysa.
[TonyunMm Tabnuiyy pe3yabTaTOB pacueTa MHAEKCOB CE30HHOCTHU IS Kaxaoro mecsma (tabna. 16), mo KoTopoii
MOJKHO C/I€TIaTh BBIBOJI O TOM, YTO B SIHBape MHAEKC 00beMa BBIYCKA MPOMBIIUICHHON MPOAYKIIUYA MEHbIIE Ha
12% ot ypOBHs TpeH/1a, TOJIYYEHHOTO METOJIOM CKOJIB3SIIMX CPpeAHUX. Takke MEeHbIIIE, HO Ha BeITUYUHY OT 4%
1o 1% unaekc st anpesns, Masi, UIOHS U uiojis. B cToOpoHy yBennueHus: HHIEKC KojaebaeTcs B sHBape — Ha 7%
Oosblle TpeHaa, B MapTe — Ha 5%, B ceHTs10pe — Ha 4%. O4eBUIHO, TMHAMUKA WHJIEKCA UMEET CYIIECTBEHHYIO
crenuQuKy, CBI3aHHYIO C TOKBAPTAIBHBIM YYE€TOM BBITYCKA.
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Puc. 13. I'papuk ypoBHel BpeMeHHOT0 psja
Tabmuma 16

Pe3y.]'IBTaTBI pacuc€Ta HHACKCOB CE30HHOCTU

Sample: 1991M01 1995M12
Included observations: 60
Ratio to Moving Average
Original Series: Y

Adjusted Series: YSA

Scaling Factors:

0.877655
1.000416
1.051481
0.989456
0.961017
0.988833
0.990754
1.029213
1.040182
10 1.005956
11 1.009361
12 1.069640
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I[I/IHaMI/IKy CE30HHOM KOMITOHCHTBI YI[OGHO OpCACTAaBUTh HArJIIAHO B BUJC JICTIECTKOBOI AuarpaMmel C

nomoInkko TabarmuHoro npoueccopa Excel (puc. 14). CuabHO BBIAEISAIOTCS MEPBBIN U MOCIEIHUN MECAIBI TOAA.

OcHoBH
own
OcHoBH OcCHOBH
G

OcHoBH
oun

Puc. 14. lunamuka ce30HHONH KOMIIOHEHTHI

Bocnonb3oBaBomick Tem, uro Eviews paccumran gece30HaTM3MpOBaHHBIE YPOBHH BPEMEHHOTO psija,
COXpaHMB UX B IEPEMEHHON YSa, TOCTPOMM Ha OJTHOM rpaduke NUCXOIHBIC U OYHILEHHBIE OT CE30HHOCTH YPOBHHU

psna (puc. 15). st aToro B Eviews BbIIenM nmepeMeHHbIe Y U YSa U OTKPOEM HX KakK TPYIIYy.
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Puc.15. McxonHble U 1ECE30HATU3NPOBAHHBIE YPOBHH BPEMEHHOIO Psijia
Ha CICAYIOMIEM OJTall€ aHaJIn3a BPEMCHHOI'O psiada HCO6XOI[I/IMO BBIJACINUTD HMeIOMHﬁCH TPCHA.
[Ipennonaras JIMHEHHBIN TPEHI, MOTYYUM C YIETOM KOPPEKIMHU CTaHAApTHBIX omnbOok no Heron-Becty (Taba.
17), nockonbky kpurepuit JlapOuHa-YoTcoHa MOKa3bIBAET HATUYNE aBTOKOPPEIALIUHU OIINOOK.

Tabmuma 17
Pe3ynbTaThl OlleHUBaHUS TMHEHHOTO TPEH 1A
Dependent Variable: YSA Method: Least Squares
Sample: 1991M01 1995M12 Included observations: 60
Newey-West HAC Standard Errors & Covariance (lag truncation=3)
Coefficient Std. Error t-Statistic Prob.
C 218.1474 2.387174 91.38313 0.0000
@TREND -2.294434  0.082203 -27.91164 0.0000
R-squared 0.963666 Mean dependent var 150.4616
Adjusted R-squared 0.963039  S.D. dependent var 40.81899
S.E. of regression 7.847537  Akaike info criterion 6.991042
Sum squared resid 3571.863  Schwarz criterion 7.060853
Log likelihood -207.7313  Hannan-Quinn criter. 7.018349
F-statistic 1538.283  Durbin-Watson stat 0.819948

Prob(F-statistic) 0.000000



VYpaBHeHue TpeHaa z.=1218,1- 2,3t . Ha pucynke 16 mnpexacraBieHsl TpapuKd HCXOJHOTO

J€Ce30HATM3UPOBAHHOTO  psAga, rpaduk TpeHaa W TpaduK, MOJYyYCHHBIX  BBIYUTAHHEM W3
JIeCe30HATM3NPOBAaHHBIX 3HAUYCHUH psaa ypoBHEH TpeHaa. I'paduk ommOOK MOKa3bIBAET SPKO BHIPAKEHHYIO
aBTOKOPPEIALUIO IEPBOTO MOPSAIKA.
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Puc. 16. I'paduk nCXOAHBIX YPOBHEH BPEMEHHOTO Psijia, IMHEHHOTO TPEH 1A U OCTATKOB
B cnpaBouHOM BuAE JaauM YpaBHEHHME C aBTOPErpeccHed NEpBOro MOpsKa B OMMOKAX perpeccuu
(AR(1) mogemns) (Tab:. 18), a Takke rpaduk ocTatkoB Mozenu (puc. 17).
Tabmuna 18
Monenb aBTOperpeccuu nepBoro nopsiika

Dependent Variable: YSA Method: Least Squares
Sample (adjusted): 1991M02 1995M12

Included observations: 59 after adjustments

Convergence achieved after 3 iterations

Coefficient  Std. Error t-Statistic Prob.
C 216.8072 4.281920 50.63316 0.0000
@TREND -2.254511 0.119919  -18.80027 0.0000
AR(1) 0.587152 0.108315 5.420792 0.0000
R-squared 0.975012 Mean dependent var 149.2170
Adjusted R-squared 0.974119 S.D. dependent var 40.00470
S.E. of regression 6.435764  Akaike info criterion 6.611127
Sum squared resid 2319.467  Schwarz criterion 6.716765
Log likelihood -192.0283  Hannan-Quinn criter. 6.652364
F-statistic 1092.520  Durbin-Watson stat 2.213348
Prob(F-statistic) 0.000000
Inverted AR Roots .59

OcTtaTky MOyYEeHHOTO YPaBHEHUS JEMOHCTPHPYIOT CIyYallHbIA XapakTep, a 3HaueHust Q CTaTHCTUKU
IIOKAa3bIBAIOT, UYTO I/ICC.]'IG)I}’GMBI?I pAaa OCTAaTKOB MOXKHO CHUTATh OeIBIM IIyMOM.

[Ipumensist npyroil crnoco® BBIIEIEHHUS] CE30HHOCTH C MOMOUIbI0 (DUKTUBHBIX NEPEMEHHbIX, JaJUM B
KOMaH/IHO# cTpoke Eviews xomany:

equation eq3.Is y ¢ @trend @expand(month, @dropfirst) ar(1)

B ykazanHo# koMaH e equation o3HadaeT co3aHue HOBOTO OOBEKTa — ypaBHEHHS C UMEHEM (3, OTIIus
IS 03HavaeT mprMEeHEeHHE METO/Ja HAMMEHBIIINX KBAIPATOB, Y — 3aBUCHMasi IepeMeHHast, C — KoHCTaHTa, @trend —
nuHeHHbI  TpeHn, ar(l) — aBToperpeccHio TEpPBOro MOpsAKa B OCTaTKaX ypaBHEHHs, OMIMS
@expand(month, @dropfirst) maer 3aganume makeTy co34aTh M BKIOYHTH B YPaBHEHHE PErPECCHU
(DUKTUBHBIE TIEPEMEHHBIC Al,..., Al2, KOTOpbIe paBHbI | 1y BbIOpaHHOTO Mecsa W (0 wHade, Mpuyem
MpEeBAPUTEIILHO HEOOXOAMMO CO37aTh NEPEMEHHYI0, PaBHYIO HOMEpPY Mecslla, K KOTOPOMY OTHOCHTCS



HaOmoaeHue: series month=@month; ommus @dropfirst cnemuduuupyer B kadecTBe 0a3UCHOI KaTeropuu
115t HA0opa PUKTUBHBIX TIEPEMEHHBIX TIEPBBII MECSIII.
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Puc. 17. I'padux ncxoaHbIX ypOBHEH psila, ypaBHEHUS aBTOPETPECCUU TIEPBOTr0 MOPSAIKA U OCTATKOB
[TonyunMm Tabnuily ¢ pe3yabTaTaMu, KOTOPbIE B IIEJIOM JOCTATOYHO IMOXO0XHU Ha MPE/ICTABICHHBIE BhIIIE
(Tabm. 19).
Tabmuua 19
Pe3ynbTathl BeIIENEHUS CE30HHOCTHU C TIOMOIIBIO (PUKTUBHBIX TEPEMEHHBIX

Dependent Variable: Y Method: Least Squares
Sample (adjusted): 1991M02 1995M12

Included observations: 59 after adjustments

Convergence achieved after 3 iterations

Coefficient Std. Error t-Statistic Prab.
C 198.6217 5.963277 33.30748 0.0000
@TREND -2.299571  0.123450 -18.62751 0.0000
MONTH=2 19.26769 4.013558 4.800650 0.0000
MONTH=3 27.47454 5.006728 5.487524 0.0000
MONTH=4 17.92423 5.457690 3.284215 0.0020
MONTH=5 13.73702  5.670449 2.422563 0.0195
MONTH=6 17.39224 5.764171 3.017302 0.0042
MONTH=7 19.07915 5.790053 3.295159 0.0019
MONTH=8 24.79212 5.764681 4.300693 0.0001
MONTH=9 26.70826 5.679193 4.702827 0.0000
MONTH=10 20.90605 5.493671 3.805479 0.0004
MONTH=11 20.14469 5.109414 3.942661 0.0003
MONTH=12 29.68378 4.269068 6.953221 0.0000
AR(1) 0.520417 0.127438 4.083682 0.0002
R-squared 0.972698 Mean dependent var 149.6424
Adjusted R-squared 0.964811 S.D. dependent var 40.61272
S.E. of regression 7.618454  Akaike info criterion 7.102725
Sum squared resid 2611.838  Schwarz criterion 7.595700
Log likelihood -195.5304 Hannan-Quinn criter. 7.295163
F-statistic 123.3256  Durbin-Watson stat 2.214672
Prob(F-statistic) 0.000000
Inverted AR Roots .52

[IpumenuM HakKOHEL NOPOLEAYPY
Adjustment\Census X12...).

Census X-12 (B okme i Yy BeiOmpaem Proc\Seasonal



' X12 Options i |

| Trading Day/Holiday l Outliers [ Diagnostics
Seasonal Adjustment [ ARIMA Options
%11 Method Trend Filter (Henderson)
@ Multiplicative @ Auto (X12 default)
&) Additive ) Fixed
_) Pseudo-additive .
() Log-additive Sl

Seasonal Filter
|Auto (x12 default) |

Component Series to Save

Base name: vy

[V Final seasonally adjusted series { _SA)

[¥]|Final seasonal factors ( _SF)

[¥]Final trend-cyde { _TC)

(V] Final irregular component ( _IR)

[¥] Combined seasonal/trading day factors (_D16)
[ Combined holiday/trading day factors { _D18)

B okne mayist onmuii X12 BeIOMpaeM OIMIHH ISt AEKOMITO3UIIMH BPEMEHHOTO Psijia C YUYETOM KaJIeHIapHbIX
addexros (Bkaaaka Trading Day/Holiday u omuu Adjust in X11 step u Flow weekday-weekend/leap year
effects) u aBroperpeccuu (Bknaaka ARIMA Options u onmuu: B mosunuu ARIMA Spec Beibupaem Specify in
line u ke B okHe mis In-line Specification ykaseiBaem (1 0 0), 4TO COOTBETCTBYET aBTOPErPECCHU IS
YPOBHEH psizia).

[Tony4yuM pe3ynbTaThl, NPUHIUIHAIBHO COBIAAAOIINE C BBIACICHHOW METOJOM CKOJIB3SIIUX CPEIHUX
JTUHAMHKOU ce30HHOCTH (puc. 18).

Takum 0Opa3zoM, B prMepe MOKa3aHO MPUMEHEHUE Pa3IMYHbIX MOIX0/I0B [UIS aHAIN3a TPEHI-CE30HHOTO
BPEMEHHOTO Psifia.

OcHoBHOM

OcHoBHoW OcHoBHOM

OcHoBHOMN OcHoBHOMN

QOcHoBHOM OcHoBHoM

OcHoBHOMN OcHoBHOMN

OcHoBHoM OcHoBHoOM

OcHoBHOM

— O- — CKonb3swue cpegHme —— X12

Puc. 18. I'paduku ce30HHOCTH, TOJIYICHHON Pa3IUIHBIMH METOJaMHU



3ananue VI caMOCTOATENbHOI padoThl. lMmerores nannsie (mHdopmarus PoccraTa) exemecsaHOR
JUHAMUKHU IIPOU3BOACTBA AIEKTpodHepruu B Poccuiickoit @enepaunu B MiapA. KBr-u. Beinonnure ananms
KOMIIOHEHTHOTO COCTaBa BPEMEHHOI'O psAJa IMPOM3BOJCTBA AJIEKTPOIHEPIUHU; MOCTPOMTE TPEHA-CE30HHYIO
MOJI€TIb  IIPOM3BOJICTBA AJIEKTPOIHEPTMU U C IOMOIIBIO MOJIYYEHHONH MOJEIM PACCUUTANTE MPOTHO3HYIO
OLICHKY MPOMU3BOJICTBA JIEKTPOIHEPTUU B nepBoM KBapraje 2002 rona.

Mecan 1998 1999 2000 2001
Snaps 86,6 84,7 88,9 90,6
Despar, 79 76,5 81,6 82,2
Mapt 79,5 81,3 81,9 83,3
Anpers 70 67,8 68,4 713
Mait 59,6 62,3 65,2 64,7
Hion, 54,2 56,1 57,7 59,1
Hions 52,7 55,8 58,7 60,1
Aryer 52,9 58,2 60,4 61,7
CentAGpD 57,6 63,3 64,5 64,4
Oxcra6ps, 70,5 71,8 76,9 78,5
HosGpb 78,4 80,8 83,4 82,5
Jlexabpy 85,7 87,5 90,2 92,8

Jlabopamopuasa paboma 3. Cmayuonaprocms UHAHCOBHIX 6PEMEHHBIX PAOOE

PaccmoTpuM BpemeHHOUM psia neHexHoro arperata M2 c¢ suBaps 1997 no utons 2002 rogma [baza
nanabix LlerrpanbHoro 6anka P® http://cbr.ru/hd base/].
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HcxonHslii BpEMEHHOM P JeTpenaupoBaHHBIN BPEMEHHOMN DAL

I'paduk psana oOHapyxuBaeT Haiuuyue TpeHAa. [IpuMmeHsis, Hampumep, METOJ 3KCHOHEHLHAIbHOIO
CIJI&KUBAHMS BTOPOTO IMOPSAIAKA, IOJIy4aeM II0CJIE€ BBIYUTAHUSA CIVIAKEHHBIX 3HAYEHWM M3 MCXOMHOIO psaa
BPEMEHHON pAJl OCTAaTKOB, KOTOPBIM HMMeeT BHJ, MPEJCTABICHHBIM HUXe Ha rpaduke. BusyanbHo aemaem
BBIBOJ] O TOM, YTO MOJYYE€HHBIN PSAJ] «TIOX0X» Ha CTAIIMOHAPHBIA BPEMEHHOH psia 6esoro nryma.

[IpuMeHsAsT TecTHpOBAaHHWE IMIOIYYEHHOTO JACTPEHIWPOBAHHOIO BPEMEHHOIO psja Ha HalIA4due
SIMHUYHBIX KOPHEH, BOoCIoNb3yeMcs BKaakoi View\Unit Root Test... B OKHE TECTUPYEMOT'O BPEMEHHOTO Psizia.
Bribepem ADF Tect 6e3 KOHCTaHTHI B TeCTUpyeMOM ypaBHeHUH. [lomydunm pe3ysibTaThbl, MpeiCTaBICHHbIE B
Ta0JIHIIe HUKE.



Unit Root Test &J

Test type
[Augmented Dickey-Fuller v
Test for unit rootin Lag length
Q) Level
@) 1st difference Q) Automatic selection:
(™) 2nd difference Schwarz Info Criterion v

Maximum lags: 10

Include in test equation
O ntEceEpt ) User specified: | 2
() Trend and intercept

@ None

“ LOK J [ Cancel

N ——— —

S— =/
Pacuetnoe 3nauenue ADF cratuctuku coctaBuiio —7,65, 4T0 MEHbIIIE KPUTHYECKOT0, paBHOTO —1,95 nis
5% ypoBHs 3HaunMmocTu. ClenoBaTenbHO, THIOTE3a O HAIMYUM y BPEMEHHOTO psifa €AMHUYHOTO KOPHS
oTBepraercs (BbIBOJ HE M3MEHSIETCA, €CIM B TECTUPYEMOE YpaBHEHUE BKIIOYUTHh KOHCTAHTY). Takum oOpa3om,
UCXOJHBIA BpEMEHHOM paf sBisieTcs TS psiiom.

Null Hypothesis: E has a unit root

Exogenous: None

Lag Length: 0 (Automatic based on SIC, MAXLAG=10)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -7.647949 0.0000
Test critical values: 1% level -2.601024
5% level -1.945903
10% level -1.613543
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(E)
Method: Least Squares
Sample (adjusted): 1997M02 2002M06
Included observations: 65 after adjustments
Coefficient Std. Error t-Statistic Prob.
E(-1) -0.974778 0.127456 -7.647949 0.0000
R-squared 0.477423  Mean dependent var 0.563984
Adjusted R-squared 0.477423  S.D. dependent var 43.25085
S.E. of regression 31.26582  Akaike info criterion 9.738193
Sum squared resid 62563.28  Schwarz criterion 9.771645
Log likelihood -315.4913  Hannan-Quinn criter. 9.751392

Durbin-Watson stat 1.962042

Tect KPSS Takxe He M0O3BOJSET OTBEPrHYTh HYJIEBYIO THIIOTE3Y O CTAllMOHAPHOCTH BPEMEHHOTO psijia,
pacuetHoe 3HaueHue LM cratuctuxu 0,09 npu kputnueckoM 3HaueHUH Ha 5% ypoBHe 3Haunmoctu 0,46.

3aga4u M ynpakHeHus:

1. Ber ucnioneiyere tect Juku-dymiepa 11 TPOBEPKU HA HECTAIIMOHAPHOCTH BPEMEHHOTO psijfia TpH
yucie Haomoaernid 100. OneHnBaere MOENb, HE BKIIIOYAIOIYIO KOHCTAHTY M BPEMEHHOM TPEeH[I, U MOJIyYaeTe
3HayeHue cratuctuku 0,90, 11g MoJeIu ¢ KOHCTAaHTON M BPEMEHHBIM TPEHOM MOJy4aeTe 3HAYCHUE CTATUCTUKHU
-0,2. Bamm BeIBOIBI?

2. Umeerca momens Y, = 0,5+ 0,5Y,_, + Z , rae Z, — Oenwiii mym. Yemy paBeH cpefHMH YypOBEHb



pama Y, ?

3. 3anman mponecc y, = 0,8y, + 0,2y, ,+¢,—0,9¢,_,. Ilpu xakom 3Hauenun K psn Akyt Oymer

t
CTallMOHAPHBIM?

4. Crenepupyiite B Eviews BpeMEHHOU psl, NMOTUMHAIOLIMICA aBTOPErPECCHM MEPBOro MOpPsIKA C
kodpdunnentom 0,99. [IpoBepbTe MOTYUEHHBIN P HA CTALIMOHAPHOCTH C TIOMOIIBIO PA3IIMUHBIX TECTOB.

Jlabopamopnasa paooma 4. Illpuuunnocme epemeHHbIX P06

Wmetrorcst nanubie (daiin manneix Keynes.wfl [https://cloud.mail.ru/public/5Apk/S12u6DKX8]) o
norpedutensckux pacxogax Cu noxonax Y B CILIA B muipa. 10J11., OYMILIEHHBIE OT CE30HHOCTH.

Hapucyiite rpaduk notpediaenus u 10xo10B. YT0 MOXKHO CKa3zaTh 00 3THX psAgax 1o rpapukam?

Cospaiite nepBble pa3HOCTH JorapudmoB 11 06oux psaos. Hapucyiite rpaduk u cienaiite BbIBOJIBI.

[TpenmosnoxuM, 4To CYIIECTBYET CTPYKTYPHAsl 3aBUCHUMOCTb MEXIy INOTPEeOJIEHHEM U J10XOAAMH, a
UMEHHO, oTpedieHne C 3aBUCUT OT TEKYLIUX J0XO0/0B U, BCIEACTBUE MPUBBIYEK, OT JIArOB MOTPEOICHHUSL:

Ci=o1+aYi+asCe-1.

B cBoro ouepenp, TeKyIue 10X0 bl 3aBUCST OT JIAroB JI0XO0J10B (M3-3a HHEPLUH) U OT JIarOB MOTPEOICHUS
(O IPUHLIKITY MYJIBTUIIIIMKATOPA):

Yt = p1+ f2Yi1 + f3Cra.

Ouenure napameTpsl CTPYKTypHOU hopmbl Moaenu ripu nomorn MHK mo ucxoansiM gaHHBIM. 3aTemM
IpoiesiaiiTe TO K€ caMoe UCIOJb3ys IPeoOpa30oBaHHbIE JaHHBIE Pa3HOCTH JOTapu(PMoB. OOBSICHUTE, UMEIOT JIH
7IBa MOJTy4YEHHBIX HaOOpa OIEHOK OJIMHAKOBBIN cMbIci. Kakue oleHkr npeArnodTuTeNbHee U moyeMy?

[lepenumuTte MoJenp B HPUBEINEHHOH (opme. YKakuTe B3aMMOCBSI3b MEXAy Kod(pQpHUIMEeHTaMU
CTPYKTYpHOI W TpuBeAeHHOW (opMm. OueHute npuBeneHHYIO (OpMYy MOJENH MO MCXOAHBIM TaHHBIM U IO
peoOpa3oBaHHBIM AaHHBIM. Kakue o1jeHKH penoyYTUTeNbHee U ouemy?

Jlo6aBbTe eme mo ogHOMY JIary B 00a ypaBHEHHs mpuBeneHHOH Gopmbl. OnieHnTe K03(OUIIMESHTHI IO
MCXO/IHBIM JIaHHBIM U 10 PeoOpa30BaHHBIM JaHHBIM U MPOBEANUTE TECThl NPUYMHHOCTH Mo I'peiinmkepy. Uto
MO>KHO CKa3aTh O HaIlpaBJIEHUU NPUUYMHHOCTHU IO MOJIYYEHHBIM pe3ysibTaTamM?

ITpoBepbTe psABI HA HATMYKME EAUHUYHBIX KOPHEH, UCTIONB3Ys TecT [uxu-Dyiuiepa.

TIpHMeHHUTE K HCXOHBIM JAHHBIM H K JIorapudMaM HCXOIHEIX JaHHBIX MeToJ MoXaHCeHa, HCIONb3ys B
MozeNu 4 1ara pa3HoCTe.

Jlabopamopuaa paboma 5. Ilanenvnvie Oannvie

B daiine rims578.wfl [https://cloud.mail.ru/public/5Apk/S12u6DKX8] comepikatcst HaOMIOACHUS Ha
5029 wamuBugamu B 1994, 1996 u 1998 rr. B Poccun — nanenwpHbie nanueie. Homepa 5, 7 u 8§ B nMmenax
MepEMEHHBIX COOTBETCTBYIOT 1994, 1996 u 1998 ronam coOTBETCTBEHHO.

VYnpaxuenue 1.

a) [TozHakombTECH c CoJIepKaHueM (aiina rlms578.wfl
[https://cloud.mail.ru/public/5Apk/S12u6DKX8]. ITocMoTpuTe OmHcaHUe MEPEMEHHBIX W MX JECKPUIITUBHBIC
CTaTHCTHUKH.

0) Daiin rlms578.wfl [https://cloud.mail.ru/public/SApk/S12u6DKX8] conmepkuT naHHBIE B KOPOTKOM
(dbopMmarte: 3HaUEHUS KaXJIO0M MEepeMEeHHOM JaHbl Ui Kaxa0ro rojaa. /st ucrnoiab30BaHusl JaHHBIX HEOOXOIUMO
nmepeBecTd JaHHbIe B JUIMHHBIN ¢opmar. Craemaiite 3To0 mpeoOpazoBaHWe, HCMHOIB3Ys B KayecTBe
unentudukaropa nHAUBUIOB 1dind 1 B KayecTBe HACHTH(UKATOPA BPEMEHH year.

B) O1nieHHnTe CTaHIaPTHOE MUHIIEPOBCKOE YPaBHEHUE AJIs JCHEKHBIX JT0X0J0B Inwg BKIIIOUMB B KAYECTBE
perpeccopoB iexp iexpsq iedu imale. IlpokomMmeHTHpYiiTe MHOTy4eHHBIH pe3ynbraT. OLEHUTE PEerpeccuro
YKa3aHHOTO THMA JIJIs1 KaXI0ro roja (o MpoCTPaHCTBEHHBIM JaHHBIM). CpaBHHUTE Pe3yNbTaThl ISl pa3HBIX JIET
MEXy COOOM U ¢ OIIEHKAMH T10 BCE MaHenu B 1eaoM. CaenaiiTe BhIBOIBI.

r) U3yunre BrnusiHuE YpOBHS 0Opa3oBaHUs Ha JIEHEXKHBIE TOXOMIbI, BOCIIOJIb30BABIINCH (DUKTUBHBIMU
MepEMEHHBIMU TSI KaXKJI0TO YpOBHS oOpa3oBaHus. [I[pokoMMeHTHpYiTE pe3ynbTaThl. JlaiiTe HHTEpIpeTauio
K03 uureHToB. BiusHue kakoro ypoBHs o0pa3oBanus Haubonbmee. [louemy?

n) OrneHure BIMSHHE YPOBHS YypOaHM3AallMM M PETHOHA MPOKUBAHME WHIMBUIA, MPOTECTHPOBAB
pacimupeHHoe ypaBHeHre MuHIepa, BKIIOYHB JIOTIOJHUTENbHBIC IepeMeHHbIe urban metro nwest central volga
ncaucas ural wsiber 1 UCIIOIB30BaB MOJIEh CO CIydalHBIMU A HeKTaMu.

e) B perpeccun Inwg Ha iexp iexpsq iedu imale ucnonp3yiite ciyuaitabie 3QQeKTsl, PUKCHPOBAHHBIC
addextrr. Kakas Moaens anpuopu sBisieTcst 6omee agekBaTHou? [Touemy? Bocnonb3yiitech TecToM XaycmaHa



Ui TecTupoBaHus crenudukanuu monenu. Kakod pesynbrar Bel monyuwnu? OH coriacyercs ¢ BalluMH
oxxunanusiMu? [IpokoMMeHTHpYITE pe3yabTaThl BEIOpaHHON Moaenu. CpaBHUTE PE3YNIbTATHI JTYUIICH MOJICTH C
OILICHKaMH, MoyiydeHHbIME ¢ Tomotpio MHK between onieHuBares.

VYnpaxuenue 2.

a) IlocTpoiiTe ypaBHEHUE A ONPEIEIICHUS BEPOSITHOCTH CYIPYXKECKOro craryca. PexomeHuyercs
BOCIIOJIb30BaThCS MPOOUT MOeNnblo co ciydaiHbiMu dddextamu. Crenudukanuio MoOJAETH BbIOEpUTE
camMoCTOsITENbHO. JlaiiTe MONHYI0 COAepKATENbHYIO0 HHTEPIPETALUIO IIOJYYEHHOIO YPaBHEHUS.

0) IlocTpoiiTe Momens TOOMT s jorapupMa 4acoB pabOThl (TOUYKY IEH3YPUPOBAHUS HEOOXOIMMO
BbIOpaTh B Inhr=3). Crenudukanuo Moaenu BbIOSPUTE CaMOCTOSTENBHO. JlaliTe MONHYI0 comepKaTeIbHYO
MHTEPIPETALMIO TOTYYEHHOTO ypaBHEHUSI.



