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1. HEJIX OCBOEHUA JTUCHUTIINHBI

1.1|yrnyOuts npencraBneHre 00ydaeMbIX O TEOPETHUSCKUX OCHOBAX COBPEMEHHBIX SJKOHOMETPHUECKUX METOJJOB aHAIM3a JAHHBIX,
HAY4YHUTh KOPPEKTHOMY HCIIOJIb30BAHUIO HHCTPYMEHTOB aHaJIM3a U MOJEIMPOBAaHHs Ha IIPAKTHKE IpU padoTte co
CIEeNHAIN3UPOBAaHHBIMU 3KOHOMETPHUECKUMH IPOTrPaMMaMH.

2. TPEBOBAHUA K PE3YJBbTATAM OCBOEHUA JUCITUIIJIMHBI

OIIK-2:CnocofeH npuMeHATh NPOJABUHYThIEe HHCTPYMEHTAJIbHbIe METO/bl IKOHOMUYECKOr0 aHAIU3a B MPUKJIATHBIX U (MJI1)
(pyHAaMEHTATbHBIX HCCJIEIOBAHUAX;

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

B pe3yjabTaTe 0CBOCHUSA U CHUITIIMHBI 06y‘la|01um‘ic;1 JOJIZKCH

3HaTh:

MeTOABI cOopa, aHaIn3a U 00pabOTKH JAHHBIX, SKOHOMETPHIECKOTO MOJCIUPOBAHHUS ¥ IPOTHO3UPOBAHMS, HEOOXOANMEIE JUIS PEIICHUS
npodeccroHambHBIX 33139 (cooTHECEeHO ¢ uHauKaTopom OIIK-2.1);

BO3MOXKHOCTH HcHosib30BaHus Moy "Crarucruka" Tabmun Calc Libre Office n sxonomerpuueckoro nakera Gretl; 2 6a3br jaHHBIX ceTH
Internet s perreHns aHATMTHYECKUX U HCCIEN0BATENBCKHUX 3a1au (cooTHeCeHO ¢ uHaukaTopom OIIK-5.1)

YMmeTn:

OCYIIECTBISITH BHIOOP HHCTPYMEHTABHBIX CPEACTB I 00pabOTKH IKOHOMHYIECKUX TAHHBIX B COOTBETCTBUH C MTOCTABICHHOW 3a/1a4uei,
aHAJIM3UPOBATH PE3YJIBTATHI PACUETOB U 00OOCHOBBIBATH MOTYYCHHBIC BBIBOJIBI; OLICHUBATH SKOHOMETPUICSCKHE MOJIEITH, aHATU3UPOBATh U
coJIeprKaTeIbHO HHTEPIIPETHPOBATE PE3YIBTaTH SKOHOMETPHIECKOTO MOJETTMPOBAHUST; IIPOTHO3UPOBATH HA OCHOBE SKOHOMETPHIECKHX
MoJiesiel oBeIeHHe YKOHOMHUYECKHUX areHTOB, Pa3BUTHE YIKOHOMUYECKHX MPOIIECCOB U SBICHHI Ha MUKPO- U MAKPOYPOBHE (COOTHECEHO C
uHaukaropom OITK-2.2)

OCYILECTBIISTh MOUCK HEOOX0oauMOi nHpopmManuu B 6azax qaHHBIX ceTH Internet; ucrons3oBarts cpeacTBa Moyt "Craructuka" Tabmmi
Calc Libre Office u sxonomerpraeckoro makera Gretl ayst perrenns aHaTUTHYECKUX U HCCIIE0BATENBCKHIX 33084 (COOTHECEHO C
unaukaropom OITK-5.2)

Baanernb:

HaBbIKaMH 9KOHOMETPUYECKOTO MOJACIMPOBAHNS U IPOTHO3UPOBAHU, HCO6XOI[I/IM]>IMI/I JUIA pCIICHU S HpO(peCCI/IOHaJ'IbeIX 3aJ1a4; cpeacTBaMu
aHaJIM3a ¥ COJepIKaTeIbHON HHTEPIIPETALMH TTOTyYEHHBIX Pe3yJIbTaToB (COOTHECEHO ¢ nHanKaropom OITK-2.3);

crocobamu rmoncka HeodxoquMoit nHpopmarmu B cetu Internet, cpencreamu Moy "Crarucruka" Tabmun Calc Libre Office u
sKoHOMeTpuueckoro nakera Gretl 1t 06paboTky, aHaIM3a YKOHOMHYECKHX TAHHBIX, JKOHOMETPUUECKOTO MOASINPOBAHUS U
MPOTHO3UPOBaHuUs (CooTHeceHo ¢ nHaukaropom OITK-5.3)

3. CTPYKTYPA U COAEPKAHUE JUCIUIIJIMHbI

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 MOIeTTh MHOXKECTBEHHOM 2 2 OIIK-2 OIIK-5 JIT.1 J11.2 JI1.3
perpeccun". JI1.4J12.1 J12.2 J12.3
JIuneitHast MoJieNIb MHOKECTBEHHOMU perpeccun. Meron J12.4 J12.5 J12.6 JI2.7
HanMeHbIuX kBagpaToB (MHK). O606mennsiit MHK. J12.8 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 MaKCUMajbHOIO NIPaBAOIOL00Hs.

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 kBagapaToB (MHK). O6006mennsiit MHK. J12.8 J12.9

®uxruHble nepemennsie. 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
CITy4aifHOTO BO3MYIICHHS U €€ IIPUIHHBI, METOMBI
JIMAarHOCTHKH U ycTpaHeHus. B3semennelii MHK.
ABTOKOPPESIHS CTy4aifHOTO BO3MYIICHHUS U €€ TIPHINHEL,
METO/Ibl TUATHOCTUKU U YCTPaHEHUs. DHAOTCHHOCTD
nepeMeHHbIX. Clydail KOppeInpPOBaHHOCTH PETPECCOPOB U
ciryqaitHo# ommOky. OmuOKy U3MepeHUi IepeMEHHBIX.
Wnctpymenrtansabie nepemennsie. Tect XaycmaHa.
DKOHOMETPUYECKOE MOJIETUPOBAHUE OCYIIECTBISIETCS B
mozyite "Cratuctuka" Tabmurg Calc Libre Office u
sKOHOMeTpuyeckoM makere Gretl.

/J1a6/

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

1.5

Tema 1.2 "Cnenuduxanys ypaBHeHuUs perpeccun’.
MyNbTHKOJUTMHEAPHOCTD M METOIBI YCTpaHeHuUsI. OuInoKu
crienM(pUKaNUK 1 UX AUarHOCTHKA. BRIOOP ONTHMAIBHOTO
Habopa perpeccopoB U PyHKIHOHAIBHOH (HOPMBI
perpecCHOHHON 3aBHCUMOCTH. [ eTepocKeacTHIHOCTD
CIIy4aifHOTO BO3MYIICHHS M €€ IPUYHHBI, METOMBI
MMATHOCTHKH U ycTpaHenwus. B3semennsrii MHK.
ABTOKOPPEISLHS CITy4aifHOTO BO3MYIIICHHUS U €€ TIPUYNHEL,
METOJIBI TUarHOCTHKH M YCTPaHEHHs. DHIOTEHHOCTD
nepeMeHHbIX. Cily4aii KOppeIHpPOBaHHOCTH PErPECCOPOB U
ciyyaitHoit omuOku. OmrOKN U3MEpEeHUH epeMeHHBIX.
VIHCTpyMeHTaIbHBIC TepeMeHHbIe. TecT XaycmaHa.

Mp/

OIIK-2 OIIK-5

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

J12.8 J12.9

1.6

Tema 1.2 "Cnennduxanys ypaBHeHuUs perpeccun”.
MyabTHKOIIIMHEAPHOCTh U METO/IbI yeTpaHeHHusa. Omuoku
crerduKanuy U UX AMarHOCTUKA. BpIGOp onTHManbHOrO
Habopa perpeccopoB U PyHKIIMOHATIBHOH (HOPMBI
perpeccuoHHON 3aBUCUMOCTH. I'eTepocKke acTUIHOCTh
CJIy4aifHOTO BO3MYIIEHHS U €€ IPUYUHBI, METOMbI
MMATHOCTHKH " ycTpaHenwus. B3semennsii MHK.
ABTOKOppEISIIUS CIIy4aiiHOrO BO3MYILEHUS U €€ IPUIMHBI,
METO/bI JUATHOCTUKU U YCTPAHEHHs. DHI0T€HHOCTb
nepeMeHHbIX. Ciydaii KOppenupoBaHHOCTH PErPECCOPOB U
ciyuaitHoit omnOku. OOk U3MEpPEHUH TepeMEHHBIX.
MNucTtpymenTanbHble nepeMeHHble. Tect Xaycmana.
OKOHOMETPHUYECKOE MOAEIUPOBAHNE OCYIIECTBISETCS B
moxyie "Cratuctuka" Tabmurg Calc Libre Office u
sKoHOMeTprueckoM makere Gretl.

/Cp/

OIIK-2 OIIK-5

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

J12.8 J12.9

1.7

Tewma 1.3 "Logit u Probit momenu".

JIMCKpETHBIE 3aBHCHMBIC IEPEMEHHBIC: HOMUHAIBHBIE,
PamKHUPOBaHHbIE, KONHYECTBEHHBIC. MoIeny OMHAPHOTO
BeIOOpa. Logit u Probit moxenu. Mureprperanms
K03(hGUIIMEHTOB B MOAENAX OMHApHOTO BEIOOpa. MeTon
MaKCHMaJIbHOTO TpaBaomnoxo6us B Logit u Probit moxensx.
Kputepuu xauectBa Moeneil. OkoHOMETpHUECKOE
MO/JICITUPOBAHUE OCYIIECTBIIsAETCS B MoAyne "CraTiucTuka"
Tabnuu Calc Libre Office n sxonomerprueckom makere Gretl.
/J1a6/

OIIK-2 OIIK-5

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

J12.8 J12.9

1.8

Tema 1.3 "Logit u Probit momemu".

JIMCKpeTHBIE 3aBHCHMBIC IEPEMEHHBIC: HOMUHAJIBHBIE,
PamKUpPOBaHHbIE, KONHYECTBEHHBIE. MoIenu OUHAPHOTO
BbIOOpa. Logit u Probit mogenu. Murepnperarmst

k03¢ duimeHToB B Mojiensix OuHapHOTO BeIOOpa. MeTos
MaKCHMaJIbHOTO TipaBiononobus B Logit u Probit mogernsix.
Kpurepuu xauecta mojeneii. /TIp/

OIIK-2 OIIK-5

JI1.1J11.2J11.3
JI1.4J12.1 J12.2 J12.3
J12.4 J12.5 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 3aBICHMEBIE TIEPEMEHHBIE: HOMUHAJIBHBIE, JI1.4J12.1 JI2.2 JI2.3
paHXXUpPOBaHHbIE, KOJIMUECTBEHHBIE. Moienu GMHapHOTOo J12.4J12.5 J12.6 J12.7
BeIOOpa. Logit u Probit momemu. MuaTepnperanust JI12.8 J12.9
k03¢ GUIIUEHTOB B MOAENAX OUHApHOro BbIOOpa. MeTon
MaKCHMaJIbHOTO mpaBaomnomxobus B Logit u Probit moxensx.

Kputepuu xauecTBa Mojeneil. DKOHOMETpUUECKOe
MOJIETIMPOBAaHKE OCyIIecTBIsieTcsl B Moayde "CraTtuctuka"
Ta6umur Calc Libre Office u skonomerpuueckom nakere Gretl.
/Cp/

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

2.1 Tema 2.1 "Mopenu BpeMEHHBIX PsIIOB". OIIK-2 OIIK-5 JI1.1J11.2 J11.3
Mogens bokca-/[)xenknnca. Mozaenu ¢ pacrpeieleHHBIMA JI1.4J12.1 J12.2 J12.3
naramu (MO/ieJIb YaCTUYHOTO MPUCTIOCOOICHNUS, MOJICITh J12.4 J12.5 J12.6 J12.7
aJlaliTUBHBIX oxkunanuil). Tect I'pelinkepa HA IPUYUHHO J12.8 J12.9
-CJIeICTBEHHYIO 3aBHCHMOCTh. DKOHOMETPHIECKOE
MOJIENNPOBaHKE OCyIecTBIgeTca B Moayie "CraTtucTuka
Ta6mun Calc Libre Office u sxonomerpuueckom makere Gretl.

/J1a6/

2.2 Tema 2.1 "Mozenu BpeMeHHBIX psIOB". OIIK-2 OIIK-5 JI1.1J11.2J11.3
Mopens bokca-/Ixenkunrca. Moaenu ¢ pacupeneieHHBIMA JI1.4J12.1 J12.2 J12.3
JaraMy (MOJeJIb YaCTHYHOTO IIPUCIIOCOOIICHNS, MOEIIb J12.4 J12.5 J12.6 J12.7
aJlanTUBHBIX okuganuit). Tect ['pelinkepa Ha IPUIUHHO J12.8 J12.9
-CJIe/ICTBEHHYIO 3aBHCHMOCTb.

Mp/

2.3 Tema 2.2 "HecrauuoHapHble BpeMEHHBIE pSabL". OIIK-2 OIIK-5 JI1.1J11.2J11.3
Mmuumas perpeccusi. Enquamansiii kopens. TecTs Ha JI1.4J12.1 JI2.2 J12.3
€AMHUYHBIN KopeHb. KonHTerpanus BpeMeHHBIX PsI0B. JI2.4 J12.5 J12.6 JI2.7
Moiens KOppEeKIUK ONTHOOK. DKOHOMETPHUECKOE J12.8 J12.9
MOJIEJIUPOBAHUE OCYIIECTBIIsIETCs B MoAye "CraTucTuka"

Tao6mun Calc Libre Office u sxonomerpuueckom makere Gretl.
/JTab/

2.4 Tema 2.2 "HecTanmonapHsle BpeMEHHBIE Psbl'". OIIK-2 OIIK-5 JI1.1J11.2J11.3
Mmuumas perpeccusi. Enquamansiii kopens. TecTs Ha JI1.4J12.1 JI2.2 J12.3
€AMHUYHBIN KopeHb. KonHTerpanus BpeMeHHBIX PsI0B. JI2.4 J12.5 J12.6 JI2.7
Moiens KOPPEKIUK OITHOOK. J12.8 J12.9
Mp/

2.5 Tema 2.2 "Mopnenu BpeMeHHBIX psoB. HecranmonapHsie OIIK-2 OIIK-5 JI1.1J11.2J11.3
BpPEMEHHEBIE PSIBI". JI1.4J12.1 JI2.2 J12.3
MHuumas perpeccusi. EnnHnuHblil KopeHb. TecTsl Ha J12.4 J12.5 J12.6 JI2.7
eMHUYHBIN KopeHb. KonHTerpamus BpeMeHHbIX pSI0B. JI2.8 J12.9
Mogens xoppekuun ommoox. /Cp/

2.6 Tema 2.3 "[laHenbHble JaHHBIE". OIIK-2 OIIK-5 JI1.1J11.2J11.3
IIpenmyniecTBa NCMOIB30BaHUS TAHEIbHBIX TAHHBIX. JI1.4J12.1 J12.2 J12.3
TpyaHocTH, BO3HUKAIOIIUE IIPH PabOTe C MaHEIbHBIMU J12.4 J12.5 J12.6 JI2.7
na"aeIMU. [ToHSITHE 0 MOAEIHN OTHOKOMIIOHEHTHOM OIIMOKH. JI12.8 J12.9
Crneuundukarys Moznenu. JleTepMUHIPOBAHHbIA 1 CITydaiHbIH
UHANBHOYANIBHBIH 3(dexT. DkoHOMeTpIIecKoe
MO/JICIIUPOBAHUE OCYIIECTBIIsAeTCs B Moayne "CraTicTuka"

Tab6nun Calc Libre Office u sxonomerpuueckom makere Gretl.
/JTa6/
2.7 Tema 2.3 "[lanenbHble qaHHbIE". OIIK-2 OIIK-5 J1.1J11.2J11.3

IIpenMymiecTBa MCIOJIL30BAHMS IIAHEIbHBIX JAHHBIX.
TpyaHocTH, BO3HUKAIOIUE IIPU PabOTe C MaHEIbHBIMU
JaHEbIMH. [ToHATHE 0 MOZENH OTHOKOMIIOHCHTHOH OITHOKH.
Crneuudukanus Mozeny. JeTepMUHUPOBAHHbIN U CIIydaiHbIH
UHIUBUAYAIbHBIA 3(PQEKT.

Mp/

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

JI1.1J11.2 J11.3
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 CIIyIallHOTO UHIUBUAYAJIbHOTO

a¢dexra. TecT Ha HaMYKE AETEPMUHUPOBAHHOTO

UHJIUBUAYaIBHOTO 3¢ deKkTa. DKOHOMETPUUECKOE

MOJETHpPOBaHME OCyIIecTBIsIeTCS B Moayse "Cratuctuka"

Ta6nur Calc Libre Office u sxonomerpuueckom nakere Gretl.

/J1ab/

2.9 Tema 2.4 "Mozenu Ha TaHETIbHBIX JaHHBIX'". 2 2 OIIK-2 OIIK-5 JI1.1J11.2J11.3
Omnepatopsl «Betweeny u «Withiny. Buzasr oneHok. J1.4J12.1 J12.2 J12.3
CpaBHUTENBHBIN aHAIN3 OIIEHOK. TecTupoBaHue J12.4 J12.5 J12.6 J12.7
crienr(pUKaIMK B MOJIEIISIX ITaHEJIbHBIX JaHHBIX. TecT JI12.8 J12.9
Xaycmana. Tect Ha HanM4YKe CITy9aiiHOTO HHAUBUAYATHHOTO
s¢pdexra. TecT Ha HaNMYKME AETEPMUHUPOBAHHOTO
UHIUBHAYalbHOTO 3 dexra. /IIp/

2.10 Tema 2.4 "Mopnenu Ha NaHEIbHBIX TaHHBIX" 2 8 OIIK-2 OIIK-5 JI.1J11.2 J11.3
Omneparopsr «Between» u « Withiny. Bus omeHoK. JI11.4J12.1 J12.2 J12.3
CpaBHUTENBHBII aHAJIU3 OLECHOK. TecTHpoBaHHe J12.4 J12.5 J12.6 J12.7
crieni(pUKAIMK B MOJICIISIX TTaHENIbHBIX JaHHBIX. TecT JI2.8 J12.9
Xaycmana. Tect Ha HanU4KE CITYYaHOTO UHIUBUYaIbHOTO
sddekra. Tect Ha HanUIKE TETEPMHUHIPOBAHHOTO
uHAuBUAYyansHoro 3¢ dexra. /Cp/

2.11 Tema 2.5 "Cuctemsl ypaBHeHUR" 2 18 OIIK-2 OIIK-5 JI1.1J11.2J11.3
Cucrembl HE3aBUCUMBIX ypaBHeHHH. CHCTEMBI JI1.4J12.1 JI2.2 J12.3
OJ/IHOBPEMEHHBIX (COBMECTHBIX, B3aUMO3aBUCHMBIX) J12.4 J12.5 J12.6 J12.7
ypaBHeHui. CTpYKTypHast U IPUBEICHHAS ()OPMBI MOJICITH. JI2.8 J12.9
ITpoGnema unentudukanuy. OLeHUBaHKUE TapaMeTPOB
cTpykrypHoii moaenu. /Cp/

212 /3auér/ 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 OHEHOYHBIX CPEJICTB

CTpyKkTypa U coiepkanue QoHa OLEHOYHBIX CPEICTB JIsl IPOBEJCHUS TEKYILIECH U MPOMEXYTOYHOH aTTECTALUH MTPECTABICHBI B
[punoxennn 1 x paboueii mporpaMMe TUCIHIUINHEL.

5. YYHEBHO-METOAMYECKOE 1 THOOPMAINIMOHHOE OBECIIEYEHHUE JUCIHUITINHBI

5.1. OcHoBHas auTepaTypa

ABTOpBI, COCTaBUTENN 3arnaBue WznarenscTBo, rox Konunu-Bo
JI1.1 |IIytxo b. A., Kpemep H.|Oxonomerprka: yaeOHUK Mocksa: FOnutH, 2012 https://biblioclub.ru/inde
I11., Kpemep H. I1I. X.php?
page=book&id=118251
HeOl"paHVl'—[eHHblﬁ JOCTYII
TS 3aPETrHCTPUPOBAHHBIX
NOJIb30BaTEIeH
JI1.2 |Yeueposa, H. A. DKOHOMETpHKA: JTabOPATOPHBIN MPAKTUKYM Komcomonnsck-na-Amype, http://www.iprbookshop.
CapaToB: AMypCKHii ru/85837.html
T'YMaHUTapHO- HGOFp&HVl‘-{CHHbIﬁ JOCTYII
TeIarOr NI eCK Ui JUISL 3apETHCTPUPOBAHHBIX
rocy1apCTBEHHbIH Tob30BaTeNeH
yHuBepcuret, Al [Tu Ap
Menua, 2019
.3 IMpuknagHas SKOHOMETPHKA: KypHAI MockBa: YHUBEPCUTET https://biblioclub.ru/inde

Cuneprus, 2019

x.php?
page=book&id=562205
HEOTpaHUYEHHBIN JOCTYI
JUISL 3aperuCTPUPOBAHHBIX
MOJIb30BaTelIeh




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. lonotHUTEIbHAS 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 5SKOHOMETpHKA: yaeOHoe ocodne

Mocksa: Poccuiickuit
roCyJapCTBEHHBIN
YHUBEPCUTET NIPABOCY U,
2018

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

HEOTpaHUYEHHBIN JOCTYTI

JUISL 3apEeTUCTPUPOBAHHBIX
[oJb30BaTeIeH

J12.5

SlkopneBa, 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
JUIs 3apErUCTPUPOBAHHBIX
T0JIb30BaTeNei

J12.7

[puknagHas SKOHOMETPUKA: KypHAI

Mocksa: YHuBepcurer
Cuneprus, 2018

https://biblioclub.ru/inde
x.php?
page=book&id=495384
HeOFpaHI/I‘{eHHHﬁ JAO0CTYII
JUT1 3apETUCTPUPOBAHHBIX
MOJTH30BATENEH

J12.8

Opmnosa U. B., I'anknna
JI. A., I'puroposuy /J1. b.

DOKOHOMETpHKA: 00YJarONNi KOMITBIOTEPHBIH
MPaKTUKYM: IPAKTHKYM

Mocksa: [Ipomereit, 2018

https://biblioclub.ru/inde
x.php?
page=book&id=494918
HeOFpaHI/I‘{eHHHﬁ JAOCTYII
JUTL 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 AAHHBIX U HH(OPMALHOHHBIE CIIPABOYHbIE 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 MeXBeIOMCTBEHHAsE HH(POPMAIIMOHHO-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 odecreveHust

Gretl

Libre Office

5.5. Y'leﬁﬂo-MeTounqecmle MaTepUuaJabl IJI CTYACHTOB ¢ OTPAHUYCHHBIMA BO3MOKHOCTAMH 310POBbA

Ilprr HEOOXOAUMOCTH MO 3asBICHHIO OOYYAIOLIEroCs C OTPAHHYCHHBIMH BO3MOXKHOCTSIMH 30POBBSI Y4eOHO-METOANYCCKHE MaTepHalbl
MPEIOCTABISIIOTCS B popMax, afanTHPOBAHHBIX K OTPaHUYCHUSIM 3I0POBbS U BOCTIPUATHS HHPOpManuy. JJist ULl ¢ HAPYIICHUSIMU 3PSHUS: B
¢dopme aynuodaiina; B neyatHoi GopmMe yBenrmueHHbIM mpudTom. i IuIl ¢ HApYIICHUSIMU CIyXa: B (JOpME AJIEKTPOHHOTO JOKYMEHTA; B
neyatHo# (opme. st U] ¢ HAPYIICHUSIMA OTIOPHO-IBUTATENBHOTO amnmnapara: B GopMe 3JIeKTPOHHOTO JJOKYMEHTa; B IEUYaTHOH opMe.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHME JUCITUITJIMHBI (MOY JIST)

[Tomernienust 11 Bcex BUIOB paboT, MPETyCMOTPEHHBIX y4EOHBIM IJIAHOM, YKOMILIEKTOBAaHBI HEOOX0AUMOH CIIeHATM3UPOBAHHON Y4eOHOH
MeOenbI0 U TEXHHIECKUMH CPEJICTBAMH O0YUESHUS:

- CTOJIBI, CTYJIbSI;

- IEPCOHABHBIA KOMITBIOTEP / HOYTOYK (TIEpEeHOCHOI);

- IPOEKTOP, 3KpaH / HHTEpaKTHBHAS I0CKa.

JlaGopaTopHBbIe 3aHATHS IPOBOJATCS B KOMIIBIOTEPHBIX Kilaccax, pabouue MecTta B KOTOPBIX 000PYIOBaHbl HEOOXOJMMBIMHU JIMIICH3HOHHBIMU
W/WIH CBOOOTHO paclpOCTPaHsIEeMbIMU TPOTPaMMHBIME CPEICTBAMH M BBIX0I0M B IHTEpHeT.

7. METOAUYECKHUE YKA3ZAHUWSA JJIS1 OBYYAIOIIUXCS IO OCBOEHUIO JTUCHUILIIMHBI (MOY JIST)

Meroaudeckue ykazaHUs 110 OCBOSHHIO TUCLUILIMHBI IpescTaBiieHsl B [Ipunoskenun 2 k paboueil nmporpaMme AUCHUIIIHHBL




IHpuiaoxenue 1
®OH/I OONEHOYHBIX CPEJCTB

1. Onucanue nokasarteiaeu u KpUTCPHUCB OLICHUBAHUA KOMHCTGHHI/Iﬁ Ha pPa3JIMYHbIX JTallaX UX

(I)OpMHPOBaHHH, OIMMCAaHHUC MIKaJ OIICHUBAaHUA

1.1 Iloka3aTenu u KpUTEPUHU OLIEHUBAHUS KOMITETEHIIUNA:

3VH, cocrapnsonue
KOMIIETEHIIHIO

Iloka3aTenu olcHUBaHUSI

Kpurepun onienuBanus

Cpenctsa
OIICHUBaHUS

OIIK-2: CriocoOeH MPUMEHATh IPOABHHYTHIE HHCTPYMEHTAIBHBIE METOIBI SKOHOMUYECKOTO aHAIIN3a
B IPUKJIaTHBIX U (WIK) (yHJaMEHTATbHBIX UCCIICTOBAHMSIX

3HaTh:

MeTOJIBI cOopa,
aHaym3a u 00paboTKH
JIQHHBIX,

DopMynHMpyeT OTBETHI HA
MTOCTaBIICHHBIE BOIIPOCHI;
pelaeT TeCTOBOE 3a1aHNE
B YaCTH METOJIOB cOopa,

Ilonnora n
COJIepPKATEILHOCTh OTBETA;

T - TecThl
(Bapmantsr 1-10),

OCYIIECTBIISITH BEIOOD
WHCTPYMEHTAIBHBIX
CPEJICTB IS
00paboTku
9KOHOMHYECKHX
JIaHHBIX B
COOTBETCTBHU C
ITOCTaBJICHHOM
3ajJa4uci,
aHAJIM3UPOBATh
pe3yJbTaThl paCYeTOB
1 000CHOBBIBATH
MOJIy4YEHHBIE BBIBOIBI;
OIIEHHUBATh
SKOHOMETPHUYECKUE
MOJICIIH,
aHAJIM3UPOBATh U
COJIepKATEIIHHO
UHTEPIPETUPOBAThH
pe3yNbTaTHI
SKOHOMETPHIECKOTO
MOJICTTHPOBAHHUS;
MPOTHO3UPOBAThH HA
OCHOBE
SKOHOMETPHUYECKUX
MOJICIICH ITOBEICHUE
IKOHOMMYECKHUX

Penraer pazHoypoBHEBbIC
3aja9u, GopMUpyeT OTIeT
10 33JIaHUIO0 K
nabopaTopHoii paboTe B
YaCcTH OICHUBAHHUS
HKOHOMETPUYECKUX
MoJIeNen u
MPOTHO3UPOBAHUS HA
OCHOBE
9KOHOMETPHUYECKHUX
Mojaeen
COIMAITLHO-3KOHOMUYECK
UX TPOIIECCOB

IlonnoTta u
COJIEPIKATEIILHOCTD PEIICHHS
¢ cOONIIoIcCHUEM

HE00X0 1Mo
MOCIIEI0BATEILHOCTH
pacyeTros;

MNPpaBUJIBHOCTb U TOYHOCTDH
TIOJIYYCHHBIX PE3YJIbTATOB;

Ka4eCTBO aHaJIM3a U
HWHTEPIPETALNH TIOIyIEHHBIX
Pe3yabTAaTOB U BBHIBOJIOB;
KauecTBO OOPMIICHHUS

KOHOMETPUIECKOTO
aHanm3a u 00padoTKH YMEHHE TPUBOTUTH

MOJEIUPOBAHUA U 33 — 3amanusg K

IPOrHO3MPOBAHMS, AQHHBIX, HPUMEDBI,  KOPPEKTHOCTL | 3ayery (3ananus

HEOOXOIUMBIE IS 9KOHOMETPUYECKOTO (GopMynHpOBOK 1 BHIBOJOB. | 1-10)

peLeHus MOJEIIUPOBAHUS U

PO eCCHOHATBHBIX MIPOTHO3UPOBAHUSA

3a1a4

YMeTsb:

JIP —
naboparopHas
pabora
(maGopaTtopHbIe
pabotsr 1-5),

33 — 3amaHuga K
3auety (3aJaHus
1-10)




areHTOB, Pa3BUTHE
SKOHOMHUYECKUX
MPOIIECCOB U SIBICHUMN
Ha MUKPO- U

MaKpOypOBHE

O00CHOBaHHOCTH BEIOOpA U
Bnaners: HCHOJIb30BaHUS

WHCTPYMEHTAJIBHBIX CPEJICTB;
HaBbIKAMU PemaeT pasHOypOBHEBBIE | 10 ﬂlea i b TP -
3KOHOMETPUUYECKOTO nmabopaTopHas
MOJIETHPOBAHNS 1 3aj1a4u, popMUpyeT oTIeT CO/IEPIKATENLHOCTD PEIICHAS. | a5y
[POTHO3MPOBAHUS, O 33aTaHHIO K ¢ coOMoIeHEM (mabopaTtopHbie
HEOOXOMMMBIMHU sl | 1a00paTOpHOi pabore ¢ HEO0X0IUMOM pabotsl 1-5),
PCLICHNUA IIOMOLIBIO [OCJIEI0BATENBHOCTH
HpOCl)ECCI/IOHaJILHbIX WHCTPYMEHTAIBHBIX pacueToB; 33— 3aJaHuAd K
3aJad; cpeAcTBaMU CPEJICTB OLCHHBAHMS 3a4ery (3agaHus
axajnusa n 5 SKOHOMETPHYECKHX IPaBHIILHOCTH M TOuHOCT, | 1-10)
CoJlepKaTeNbHOM N

Moeneit Ka4eCTBO aHAIM3a U

UHTEPIPETAIUU
S —— HMHTEPIPETALNU TOTYYCHHBIX
pe3yJIbTATOB PE3yIbTaTOB U BHIBOJIOB;

KayecTBO OQOpPMIICHUS

OIIK-5: Crioco0eH HCIob30BaTh COBpPEeMEHHbBIE HH()OPMAITMOHHBIE TEXHOIOTUN U POTPaMMHBIE

CPEJICTBA MPH PEIICHUU POPECCHOHANILHBIX 3a/1a4

3HaTE:

BO3MOYKHOCTH
HCIIOJIE30BaAHUS
Moxayis "Cratuctuka'
Ta6mur Calc Libre
Office u
3KOHOMETPHYECKOTO
nakera Gretl; 2 6aser
IaHHBIX ceTu Internet
JUTSI PEIICHUS
AHAINTHUYECKUX U

3HaeT BO3MOKHOCTH
COBPEMEHHBIX
WHPOPMAITUOHHBIX

TEXHOJIOTHH B 00JaCTH

SKOHOMETPUKH.

AprymMmeHTupyer
MIpUMEHEHNE
MH(POPMALUOHHBIX
TEXHOJIOTUH MIPU

IMPOBEACHUN PaCyY€TOB.

OO0BsICHIET OCHOBHEIE

YMeHue 1mosib30BaThCs
0azamMH JaHHBIX;
MPaBUIBHOCTH BBIOOPA U
UCIIONIb30BAHHS CPEJICTB
moayna "Cratuctuka"
Tabmur Calc Libre Office n
HKOHOMETPHUYECKOTO MaKeTa
Gretl gst perenns
aQHAINTHYECKUX U
HCCIIEI0OBATEIbCKHX 33124
MIPH BBITIOJTHEHUH 3aJIaHUs K

T - TecThl
(BapmanTsr 1-10)

JIP -
nabopaTopHas
pabora
(maGopaTtopHbIe
pabotsr 1-5)

33 — 3amaHus K
3aueTy (3aJaHus

HCCIICI0BATCIBbCKUX 1-10)
3ama4 KOMaH/IbI [IaKeTa nabopaTopHO# pabore

MPHUKJIaJIHBIX IPOrPaMM.
YMers: CaMOCTOATENBHOCTD U

OCYIIECTBIISTH MIOUCK
HEe00X0IMMOT
uHpopmMaru B 6azax
IaHHBIX ceTH Internet;
HCIIOIL30BaTh
CpelcTBa MOIYJIS
"Craructuka" Ta0muig
Calc Libre Office u
SKOHOMETPHIECKOTO
nakera Gretl qs
penieHus
AHAJIUTUYECKHUX U
HCCIIEN0BATENbCKUX
3a1a4

Pemaer pa3HoypoBHEBbIE
3aja9u, GopMUpyeT OTIeT

110 3aJaHHIO K

nabopaTopHoii paboTe B

YaCTH MOVCKA
MHQOPMaIUH B CETU

Internet u ucons30BaHus

HHCTPYMCHTAIBHBIX
CpezcTB

PaIoOHATBHOCTH BEIOODPA
JAaHHBIX, CTETICHb
000CHOBAaHHOCTH BBHIOOpA
WHCTPYMEHTAIbHBIX CPEJICTB;
MIOJIHOTA U
COJICPIKATEIILHOCTD PEIICHHS
C coOIroIcHIEM

He0o0X0o MO
MIOCIIEI0BATEIEHOCTH
pacyeTos;

OPpaBUJIBHOCTb U TOYHOCTDH
MOJYYCHHBIX PC3YJIbTATOB,

JIP —
naboparopHas
pabora
(;mraGoparopHbie
pa6otsr 1-5),

33 — 3agaHus K
3ayeTy (3a1aHus
1-10)




KaueCcTBO aHAJIN3a U
WHTEPIPETAIUH TOTYISHHBIX
PE3YIIETAaTOB U BHIBOJIOB;
Ka4ecTBO OpOpPMIICHUS

Bnanets.

crocobamMu MouckKa
HeoOX0IMMOI
HH()OPMAITIH B CETH
Internet, cpeacreamu
Moxayis "Cratuctuka'
Ta6mur Calc Libre
Office u
3KOHOMETPHUYECKOTO
nakera Gretl s
00paboTKH, aHAIH3a
SKOHOMHYECKHX
IaHHBIX,
KOHOMETPUIECKOTO
MOJICTIMPOBAHMS U
MIPOTHO3UPOBAHUS

Pemaer pazHoypoBHEBbIE
3aga4ud, GOpMHUPYET OTUYET
0 33/IaHUTO0 K
nabopaTopHoii paboTe ¢
UCTIOJIb30BaHHEM
COBpPEMEHHBIX
UHPOPMAIIIOHHO-
KOMMYHHKAIIMOHHBIX
TEXHOJIOTUM U
TII00aTBHBIX
WH(POPMAITMOHHBIX
pecypcoB, a TaKxke
WHCTPYMEHTAIBHBIX
CPEICTB JIIs1 00pabOTKH,
aHaln3a SKOHOMHYECKHUX
JIAHHBIX,
KOHOMETPUYIECKOTO
MOJICITUPOBAHUS U
HPOTHO3HUPOBAHUS

IlenenamnpaBaeHHOCTD
roucka u 0Toopa
rH(pOpMAaINH; MPABUIHHOCTD
WCIIOJIb30BaHUS CPE/ICTB
moaynd "Cratuctuka"
Tabxur Calc Libre Office u
9KOHOMETPHUYECKOTO MaKeTa
Gretl gmst 06paboTku u
aHaJIM3a JaHHBIX; MTOJIHOTA U
COJIepKaTeNLHOCTh PELICHUS
¢ coOmoIeHIeM
HE00X0IUMOM
MTOCIIEI0BATENEHOCTH
pacueToB;

CaMOCTOSITETIBHOCTD U
PaIMOHAIBHOCTh BEIOOPA
JIAHHBIX; PABUIBHOCTD U
TOYHOCTH MOTYYCHHBIX
pe3yIbTATOB;

Ka4ecTBO aHAIM3a U
HHTEPIPETALNH II0JIyYEHHBIX
pE3yJIbTaTOB M BBIBOJIOB;
KayecTBO OOpMIICHUS

JIP -
nmabopaTopHas
pabota
(;maboparopHbie
paborst 1-5),

33 — 3amaHus K
3a4ery (3agaHus
1-10)

1.2. lIIkana onleHUBAHUSA:

TCKyH_II/Iﬁ KOHTPOJIb YCIICBACMOCTU M IMPOMCIKYTOYHAA aTTCCTAllMd OCYHICCTBIIACTCS B paMKax HAKOITUTECILHOU

OammpHO-peliTuHTOBOM cucTeMbl B 100-0ammpHOM mKane.

HpOMC)KYTO‘lHaﬂ aTTeCTalus OCYHICCTBIIACTCA 11O cne;[y}omeﬁ IKajae:

- 50-100 6aym1oB (3a4TEHO)

- 0-49 6ainoB (He 3aUTEHO).




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 IETePMUHUPOBAHHOTO HHAUBHYaTbHOTO I deKTa.

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

3aoaua

HccnenoBaTens UCTONb3yeT JOTUT-MOJENb OMHApHOTO BHIOOpa ISl TOTO, YTOOBI BBISICHUTH, KaK BEPOSITHOCTH OKa3aThCS
6e3pabOTHBIM 3aBHCUT OT OINbITa paboTHl W oOpasoBanms. MccnenoBatens ompocui 1000 35KOHOMHYECKHMX aKTHBHBIX I'DaKAaH B
Bo3pacte ot 21 10 28 jeT M MoyTy4yus JaHHbIE O cieaylomuX nepeMeHHbx: Unemployed — OuHapHas mepeMeHHas paBHasi €AMHHMIIE,
€CIIM PECTIOHJICHT siBiIsieTcs: Oe3paboTHbIM; Experience — omnbIT paboThl pecrnionenTa (B rojaax); Education — npoaomkuTenbHOCTh
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 [letpos 10 xer yuuics B mkoie u eme 4 roga B 0akanaBpuare. OmbiTa paboTH y Hero moka HeT. C Kakoi
BEPOSITHOCTBIO OH OKaXkeTcsl 6e3padoTHRIM?

3AJJAHHUE K 3AYETY Ne2

1. FeTepOCKe,Z[aCTI/I‘lHOCTL cnyqaﬁﬂoro BO3MYIICHUSA U €€ IPUYINUHBI, MCTOAbI TUATHOCTUKU U YCTPAHCHUS. B3BemenHbIH
MHK.

2. KounTerpanusi BpeMEeHHBIX pAI0B. Moieslb KOPPEKIUH OIIHO0K.

3aoaua

Bonpocel 3TOro 3amaHus OCHOBaHBI Ha cienyromeM skcrepumente: 400 BoguTenei, BHIOpaHHBIX
CIIydailHBIM 00pa3oM, TMOMPOCHIN TPOWTH CHEIUaIbHBIM TECT HAa BOXKIEHWE aBTOMoOWIeM. JIJIsi Ka)moro
BOAUTENSE ObUIM COOpaHbl CleAylolue aaHHble: Pass — (UKTHUBHas NMEpeMEHHas, paBHAs €IUHHIE, €CIU



BOJIUTEIIb CAAN TecT, Male — (uKTHBHAS nepeMeHHas paBHAas €IMHULIE, €CIH 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 JaHHBIX.

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 BEpPOSTHOCTH CAATh TECT OT OMbBITa BOXKACHUS (MCIOIB3YHTE pPe3yabTaThl U3 KOJOHOK (2)

(7)?

3AJJAHHUE K 3AUYETY Ne3

1. MeTox MakCHMaTBHOTO MPaBAOIOI00HSI.

2. TlonsiTve 0 MOJAEIM OJHOKOMIIOHEHTHOH ommOku. Creruduraius Moaeid. JeTepMUHUPOBAHHBIA M CIyYaiHbIH
WHAWBUIYATBHBIA  dPQEKT.

3aoaua
Hccnenyercst 3aBUCUMOCTB CPEAHEYIIIEBOTO MOTPEOICHHS AIKOTOJIS TI0 CTPaHAM MUpPa OT Pa3iIHNYHBIX (PaKTOPOB.
Mopemns 1:
ALCOi=p1+B.GDPi+BsMUSL;+B4sBUDD;+BsHINDUi+s;,

rne ALCO; — cpeanenyuieBoe norpebiieHre yncToro cnupra Ha venoeka (1), GDP; — BBII Ha nymy HaceneHwus
(monmmapos CILLA), MUSL;, BUDD;, HINDU; — nonu HaceneHHs HCHOBEAYIOIIET0, COOTBETCTBEHHO, MYCYJIbMaHCTBO,
Oynau3M U nHIyH3M (B % oT obuield 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, (PHCTAIIKOBOE MITH IIOKOJIamHOe. A MMEHHO, Yi=1, €CiH i-blif peCIIOHAEHT GOJIBIIE JTIOOUT
¢ucramkoBoe u Yi=0, eciu - mokojagaHoe. B kadecTBe OOBACHSIOIIEH MEPEeMEHHOW UCCIICAOBATENb B3sUT KOJUYECTBO

MIOKOJIAJIOK, ChEeTaeMOE PECIIOHICHTOM eXeMecsTdHO. [1omydni olleHKy Ui CKpBITOi epeMenHoit: 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 BIWSHHUN UTHTEIHLHOCTH
00ydeHHs1 poauTesel Ha 3apabOTHYIO IUIAaTy MX pebeHKa, ONpelesuTe YeMy paBHO HaOI0JaeMOe 3HAa4YeHHE TECTOBOU
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 TOBSIWHEI (X1) PyOJIeii 3a KAIorpaMm, IeHbI CBUHUHEI (X2) pyOIIeil 3a KMIIOTpaMM, IIEHBI KypSTHHBEI (X3)
pyOsieit 32 KUIOrpaMM M CPEHEIYIICBBIX IEHEKHBIX H0XOM0B (X4). Cremayroiias 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 KOG PHUIUCHT mpu  |0g X4 B reHepabHOI
COBOKYITHOCTH PaBEH HYJIIO.

3AJJAHHUE K 3AYETY Ne7

1. ABToKOppeNALYs CITy4aiiHOIO BO3MYIICHUS U €€ IPUYNHBI, METOAbI JUATHOCTUKU M YCTPAHEHHUSL.

2. DHIOTEHHOCTh TepeMeHHbIX. Cllyyail KOppeIrupOBaHHOCTH PErpeccopoB U ciydaiHOW ommOku. Omudku n3MepeHni
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.

Takke a1 MPOBEPKU THIIOTE3BI O TOM, YTO PEJIUTHS HE OKa3bIBACT CYIICCTBEHHOI'O BIMSHUS HA MOTPEOJICHHE
AJIKOTOJIs1, OBIITM OIIEHEHBI TapaMeTPhl BTOPOH MOJIEIIH:

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

Bo BTOpO#i MOgeny, Mo cpaBHEHUIO ¢ TIepBoH, 3HadueHHe RSS m3mernnock Ha 100. CKOIBKO COCTaBUT KOPPEKTHPOBAHHBIN
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 MOJIeb 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 (POPMYyITUPOBKE HYJIE€BOI THIIOTE3bI?

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 HaGrOACHUSM OIIEHEHA MOJISIb 3aBUCHMOCTH CTOMMOCTH KBapTupsl price; (8 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, BO3MOXHBI OTJENIbHBIE TMOTPEIIHOCTH U OIIMOKH, YBEPEHHO WCIpaBJIeHHbIE 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 YaCTUYHO BEPEH, INPOJEMOHCTPUPOBAHA HETOYHOCTH U
HEYBEPEHHOCTh OTBETOB Ha JIONOJHHUTEIBHBIE W HABOJAIINE BOIMPOCHI, JIMOO OTBET HAa BONMPOC HE BEPEH,
MIPOIEMOHCTPUPOBAHA HEYBEPEHHOCTh U HETOUHOCTH OTBETOB Ha JOMOJHUTENbHbIE U HABOASIIME 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 PACYUEThI, CJIeNIaH MOJHBIN, COJIEpKATENbHBIA BBIBOJI MO PE3yJIbTaTaM MPOBEICHHBIX PACUYETOB;
0o 3ajaya peuieHa B MOJHOM 00beMe ¢ HeOOJBIIMMH HOTPEIIHOCTSIMH, BBHIOPaHBI BEPHBIE MHCTPYMEHTAJIbHbIC
METOABl W MpPHUEMBbl pPELIeHHs, MPOBEIEHBI BEPHbIE pacueThl, CHENAH MOJHBIM, COIEPXKAaTENbHBIA BBIBOJ MO
pe3yJbTaTaM MpoBeICHHBIX PACUETOB, B pacyeTax U BHIBOJAX COAEPIKATCS HE3HAYUTEIbHbIC OMTHOKH.

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

3auem svicmasnsiemcs Ha OCHOBAHUU UMO20B0U CYMMbl 6aﬂJl06, H(l6paHHle cmydeHmOM:

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

TecT nMcbMEeHHBIN

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 MPOBEPKA CYLIECTBEHHOCTH (3HAYUMOCTH) 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’IB MOoJIyunJs1 CJICAYHOHMUE pPE3yJIbTaTbl OLCHUBAHUS ITapaMETpPOB JIMHESHHOMN MOACIN MHO>XECTBEHHOM
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 OMmHUOKH. cmone3ys
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 KO3 (HUITUESHT 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. Koaddumment perpeccuu B IMHEHHON PerpecCHU COBOKYITHOTO CIIPOca Ha MOOMIIbHBIC Tele(oHbI (B ThIcAYax 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 Telne(OHBI HA OJIHY THICAYY pyOIei.



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# mucniepcun 3aBUCUMOM TIEPEMEHHOM 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 (Ipm ypoBHE 3HAYUMOCTH 5%) THMOTE3y O TOM, YTO Bce KOI(D(UIMEHTH NMPHU MIEPEeMEHHBIX YpaBHEHUS
OJTHOBPEMEHHO PAaBHBI HYJIIO.

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

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

6. HccnenoBarenb Moydus CIACAYIONIME PE3yJbTaThl OLICHUBAHHS IMapaMETPOB JHUHEHHON MOJEIH MHOMXECTBCHHOM
perpeccu mpu MOMOIIH METOJa HANMEHBIINX KBAAPATOB HA OCHOBE JTAHHBIX O IBYX ThHICSYaX HAOIIOICHHMIA:

$ =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 KO3(D(UIMEHTOB MpH MEPEMEHHBIX 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, © K03()(OUIIMEHT NpH 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 YCIOBHOM F€TEPOCKETACTUIHOCTH;

4) OHa MOXeET MPUBECTH K MYJIbTHKOJJTMHEAPHOCTH.

8. UccrenoBarenp n3y4aer 3PEeKTUBHOCTh HOBOTO JIEKAPCTBA OT TOPHOW OOJE3HH, C KOTOPOH CTaIKWUBAIOTCS JIFOJIH,
OKa3aBIIHCh Ha OobIoi BeicoTe. OH coOpan mannbie 0 2000 ambMUHACTAX, TOJOBHHA U3 KOTOPBIX, HAXOISICH 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:

» JIyisi aNbIIMHKUCTOB, HE NMPWHUMABIIHMX JIEKAPCTBO, CPCIHUHA YPOBEHB 3IO0POBBS paBeH 7 Oammam, TpH BBIOOPOUHOM



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

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

PaCCMOTpI/IM TPpU BapuaHTa peain3alun SKCIICPUMEHTA C JICKAPCTBAMMU.

Bapuant 1: kaxapIii abIUHICT, YIaCTBYIOIIHH B AKCIIEPUMEHTE CAMOCTOSITENIFHO PEIIaeT, IPUHUMATh JI eMy JIeKapCTBO
WJIH HET.

BapuaHT 2: aJbIMHUCTBI YY4acTBYIOT B JIOTEpEe, B X0/1¢ KOTOPOU CIIy4aiHbIM 00pa3oM ompenernsieTcs, KTo U3 HUX Oyner
MPUHUMATE JIEKAPCTBO, a KTO HE OYJeT.

Bapuant 3: anbIMHUCTBI-KEHIIUHBI TPUHUMAIOT JIEKAPCTBO, a aJIbIIMHUCTBI-MYXYMHbBI — 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 nByXx BUoB npoaykiuu B u C Mojiesiu 3aBUCUMOCTH YACIbHBIX TIOCTOSIHHBIX PacX0JI0B OT 00beMa BBIITYCKaeMOit
MIPOJYKIIMU BHITJSIIAT CISAYIONIIM 00pazoM:

yB =80+ 0,7x yC = 40x%°

Omnpenenure KOAPPHUIMEHTHI HMACTHIHOCTH 110 KKIOMY BHJLY MPOAYKIMH U MOSICHUTE UX CMBICIT.

10. BriGepute BepHOE yTBEPIKICHHUE:

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 CUUTATDh, YTO 3aBUCUMOCTD OT HCpeMeHHOﬁ 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 ko3(hduiiueHTa B mapHO#H perpeccuy yKa3blBaeT A0 IUCIICPCUU OJHOMN CITydaiHOW BETMYUHBI,
00yCIIOBIICHHYIO BapHaluen Apyroi?

A) Koadpdpuuuent gerepMunanumy, B) Iapublit kKo3pPULIMEHT KOPpETALUH;

B) Yactablii K03hOUIMEHT KOPPETAIINLT; I') MHOXeCTBEHHBIH KOI(DDUITUECHT KOPPEIISIIHH.

2. Koa¢¢unueHT koppensiuu, paBHbIi —1, 03HA4aeT, 9T0 MEKIY IePEMEHHBIMI. .
A) nuHeliHas CBS3b OTCYTCTBYET, B) cymecTByeT nuHeiHas CBS3b;
B) dyakmmonanpHas oOpaTtHas 3aBUCUMOCTh; . cuTyalus He omnpezeneHa.

B kuHOTeaTpe MpoBOAUTCS MCCIENOBAaHUE, KAKOW BUJ IIONKOPHA IPEAIOYUTAIOT 3PUTEIH.

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

Bb) Kosdduuuentsl napHoli U MHOXKECTBEHHOW KOPPENALUHN PE3yJNbTHUPYIOIIETro Moka3arens M (HakTopoB, KPUTEPHH
®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 KOPPEISIUH U ACTCPMUHALINH.

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

4. CrannapTHble [T0Ka3aTeIn KauecTBa MOJIEIIEN. . .

A) eficTBYIOT B OJJUHAKOBOM HAIIPABJICHUH: YEM 3HAUCHUE KPUTEPHS HIDKE, TEM MOJEIb XyXKe.
B) neiicTBYIOT B OAMHAKOBOM HAIIPABJIEHWH: Y€M 3HAUEHUE KPUTEPHS 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 IMOJIY4YHnJI 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 ucronbp30BaHUU S-TIPOIEHTHOTO YPOBHS 3HAYMMOCTH CIIEAYET CHENaTh BBIBOJA O 3HAYMMOCTH ypaBHeHHs. lIpu
KCIIOJIb30BAHUU |-IIPOLIEHTHOTO YPOBHS 3HAYUMOCTH CIEAYET CAENaTh BHIBOJ O HE3HAYUMOCTH YPaBHEHHUSI.

b) Ilpu ncnonp3oBaHum 1-TIPOIIEHTHOTO YPOBHS 3HAYMMOCTH CIIEAYET CHENaTh 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 YPaBHCHUS.

F) HpI/I HCIIOJIB30BAaHUU 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 TuiaThl (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 kK03 UIMEHTHI B3IyTHS AUCIIEPCUH U BCEX BCIIOMOTATEIbHBIX PETPECCHi, KaKOW BBIBOJI JIOJDKEH ClIENaTh
Beunamuu?

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

b) MynbpTUKOIIIMHEAPHOCTh MEX Ty 00pa3oBaHHEM MaTepH U e€ peOEHKa M OMBITOM PadOThI €CTh, BCE ATH MEPEMEHHBIE
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 MEXK/Ty 00pa30BaHUEM MaTepU M OMBITOM pabOTHI €CTh, OTH TIEPEMEHHBIC 3aBHCUMBI MEXKTY
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 Buaa A mMoria Obl ObITE ONIpe/ieieHa, €ClIi UcClieIoBaTh Ha 3% OobIe
3pUTENCH.

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

) Tpu miporieHTa pe3yabTaToB B BEIOOPKE HEAKKYPATHBI U IOJDKHBI OBITH OTOPOIIICHEI.

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

Has3Barth ...
A) lunaMuKy 1 COBOKYIHBIE (haKTOPHI B) ABTOKOppENALUIO U TPEH
B) Cezonnbie Konebanus U TEHISHITIIO I') Ternenmuro u cryvaiiHbie (haKTOPHI

— *
10. MHccmemoBatens 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  YIIOBJIETBOPSATh HMHCTPYMEHTallbHAs TEepeMEeHHas, 4TOObl TOJNydYeHHas OIeHKa KodpduuueHtra [, 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 uHTEpIIpeTUpYyETCs B IMHEHHON Moienu kodddurment perpeccuu bi?
A) Koadpdummenr sanactuanocTH;
b) Tanrenc yrna HakJIOHA JJMHUN PETPECCUH;

B) 3nauenue pe3ynbTaTBHOTO NpU3HAKa IIPH HYJIEBOM 3Ha4eHUH (akTopa.

2. Kpurepuit CthloficHTa IpeJHa3HAYCH JIJISL. . .
A) OnpeseneHus: CTATUCTUYECKOW 3HAYMMOCTH Ka)XJI0TO U3 KOI()PUIIMEHTOB YpaBHEHHS PETPECCHU.
B) Omnpenenenust 5KOHOMUYECKOI 3HAYMMOCTH KaXKAOTO U3 KO3(D(HUIIEHTOB ypaBHEHUS PETPECCHH.

B) Ompenenenus CTaTHCTHYECKOW 3HAYMMOCTH MOJETH B IIEJIOM Ha OCHOBE COBOKYIIHOW 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 SKOHOMETPUYESCKOW MOJIEIH ...

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 MpeAanochUIOK KIACCHUCCKOW JTMHEHHOW MOACIIH MHOKECTBEHHOM PErPECCHH MCCIICIOBATENb IMPH TTOMOIITH
METOJIa HAUMEHBIIINX KBAJIPAaTOB HAa OCHOBE JIAHHBIX O JICCATHU ThICSUaX HAOIIOJICHUN TOMYYHII CICAYIOUINE PEe3yIbTaThl
OLICHMBAHUSA IIapaMETPOB YpaBHEHUS:

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

UT0 MOKHO CKa3aTh O 3HAUMMOCTH MOJIYUYECHHOTO YpaBHEHUs?

(CootBercTBYyIOIIEE KPUTUIECKOE 3HAUEHHE F-CTAaTUCTHKY NpU ypOBHE 3HaYMMOCTH 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
HCIIOJIb30BaHUM | -IIPOLIEHTHOTO YPOBHS 3HAYMMOCTH CIEAYET CAENATh BBIBOJ O HE3HAYMMOCTH YPABHEHHS.

Bb) Ilpu ncnonp3oBaHuM 1-TIPOIIEHTHOTO YPOBHS 3HAYMMOCTH CIIEAyeT CAeNaTh BHIBOJ O 3HAYMMOCTH ypaBHeHHA. [Ipu
HCIIOJIb30BaHUM S-IIPOLIEHTHOTO YPOBHS 3HAUMMOCTH CIEAYET CAENATh BBIBOJ O HE3HAYMMOCTH YPABHEHHS.

B) Ilpu ucnonp3oBaHUM KaK S-TPOLIEHTHOTO, TaK M 1-TIPOLIEHTHOI'O YPOBHEW 3HAYMMOCTH CIIEAYEeT CJIIeNaTh 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 PETPECCUU:
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 MOJIENIN MHOYKECTBEHHOM PErpecCHM 3a OJHMM HCKIIOUYCHHEM: TUCIIEPCHs CAy4YaiHON OIIMOKH & HUMEET BHI

2.2
V(E;)_ana . Ecmm HCCICA0BATC/Ib BOCIIOJIB3YCTCA IJId OLCHUBAHUA KOS(l)(l)I/IL[I/IeHTOB MOACIN OOBIYHEIM METOAOM
HAaMMCHBIIUX KBAJIPATOB, TO MMOJYUCHHBIC UM OIICHKHU 6y,Z[y'TZ

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

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



7. JlaHo ypaBHeHHE MHOKECTBEHHOM perpeccuu. [IpoBeputh 3HauMMOCTh Kod(duitneHToB. CaenaTh 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. KoaddurmeHT ypaBHEHHUS perpeccur MOKa3bIBaeT ...

A) Ha cxonpko % U3MEHHUTCS pe3ylbTaT npy u3MeHeHn! paktopa 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 Npy M3MEHEHHUH pe3yibrara Ha 1 e

1) Bo ckonbko pa3 U3MEHHUTCS pe3yabTaT P U3MEHeHNH QakTopa 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 Mara3uWHa, €CJIM OH HAaXOJUTCS B OTHOCUTEIBHO OXKHBJICHHOM MECTE C KOJIMYECTBOM
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 otBetsI B mnt. A-I" HeBepHBI.

10. TTycTh UMeeTCs ClieIyrommas MoJeb PEMPECCHH, XapaKTePU3YoIIas 3aBUCUMOCTh Y OT X:
y = 8 — 7Xx. MI3BecTHO TaKxke, uTo Tyy = -0,5; n = 20. T, (0,05, 18) = 2

[ocTpoiite noBepUTENbHBIA HHTEPBAT I KO3((PHUIIMEHTa PETPECCHU B 3TONH MOJAEIH, IPOAHATTUZUPYNUTE 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 BEPOSATHOCTH U YKcia (GaKTOPOB, BKIIIOUCHHBIX B MOJICIb.



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

2. (BpIOEpHTE HECKONBKO BapHaHTOB OTBeTa) B akoHOMeTpuueckyto Monenb Buaa Ko66a-/yrnaca nuHeiHBIM 0O0pa3zoM
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 OLIEHUBAHUS KOX(P(QUIMEHTOB MOJENN 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') HecmenmeHHBIMU ¥ HEd()(DEKTUBHBIMH.

5. B Mozienu MHOKECTBEHHON JTMHEWHON 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 cieayromux BEICKa3bIBAHNN SABIIAETCA 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 koaddunmenrta a; =1,25 o3HavaeT, 4T0 €CIIM 3HAYECHUE 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 mIpodnX paBHBIX YCIOBHSX 3HAYEHHE MEPEMEHHOM X YABOMTCS, TO 3HAUEHHWE IIepeMeHHOH 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 CIAUIIKOM MaeHbkue 3,
a METOJ1 3JIaCTHYHOM ceTH Hao60POT BBOJMT IITPad 3a CIAUMIKOM Gonbiiue .

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 MO OJJHOMY ITPUHIIHUITY, OHH BBOJST HITpad
3a caumKoM Gonbiine 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 HEeNb3s 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 HccnenoBartenb aHaIM3UPYET 3aBUCHMOCTH MOTPEOJIECHUS HEKOTOPOro TOBapa OT YPOBHS J0X0Ja Ui OAHOPOIHON
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(PHUIMPOBAHHOTO TPYAA, U Lo - 3aTpaThl HeKBATU(UIIMPOBaHHOTO 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 00beAMHUTSH (hakTopsl Kin Ka;
B) Mmeet MecTo MyJIbTHKOIITHHEAPHOCTb, TIO3TOMY HYXHO 00BeTUHATH (hakTopbl L1 Lo
I') OTxoHeHus € aBTOKOPPEJIMPOBAHbI, HY>KHO U3MEHHUTH (POpMYITy 3aBUCMOCTH;

1) ®opmyra 3aBUCHMOCTH TIpHUEMIIEMa 110 BCEM MIPUBEIEHHBIM MTapamMeTpaM, U N3MEHEHUS HE HyKHBI.

7. Kputepuit duiepa nokaspIBaer. ..

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

B) TecHOTY CBSI3U MEXy (PaKTHUECKUMH U PACUCTHBIMU 3HAYCHHUSIMH PE3YJIbTUPYOIIETO MTOKa3aTes.

B) Cratuctnyeckyro 3Ha4MMOCTh MOJICNIHU B LIEJIOM HAa OCHOBE COBOKYITHOM JJOCTOBEPHOCTH BCEX €€ KOd()(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 UCXOAHONW MH(DOPMAITHH.

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

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



9. Ilycts Y — TOBapooOOPOT 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 [UIsl €¢ COTPYIHUKOB. B mccnenoBanun npuanManyu ydactue 200 pabotHUKOB dupmbl. Cpeau HAX
CllydyaiiHBIM 00pa3om Obiir 0TOOpaHbl 50 YenoBek, IS KOTOPBIX OBUTH MPOBENIEHBI 3TH KYPChI, OCTaJIbHBIC COTPYIHHKH,
YYacTBYIOIIME B HCCJIEIOBAaHUM, KypCOB IO IOBBIMICHHIO KBauuKanuu He npoxoawntd. Ilocme storo Ha ocHoBe
MONMYYEeHHBIX JaHHbIX npu momom MHK Obuto omeHeHo cnenmyroliee ypaBHEHHE perpeccu (B CKOOKax YKazaHBI
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-r0 COTpyIHHMKA, M3MEPEHHBIH B Tomax, Yi —
HPOU3BOUTEILHOCTD TPY/a i-T0 COTPYAHHKA. B COOTBETCTBHU C MOJTyYCHHBIM YPaBHEHHEM Ha CKOJIBKO MPOLEHTOB MPH
MPOYMX PABHBIX YCIOBHSIX YBEJIWYHMBAETCS MPOU3BOJUTEIBHOCTh TpyJaa pabOTHUKA B pe3yJIbTaTe MPOXOXKICHUS KypCOB
MOBBIILIEHUS KBaJTupukaun?

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

Bapuanm 7

1. I[J'Iﬂ BBISAIBJICHUS aBTOKOPPEIANNU OCTATKOB B YPABHCHUU PETPECCUU NPUMCEHACTCA CTATUCTHUKA ...

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

2. Haiinure BepHOe BbIcKa3biBaHue. [Ipu oTOOpe GakTOpOB MyTeM MOCTENEHHOTO HAPAIUBAHUS X YUCIIA JUISl BKIIFOUCHUS
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) HoBblii akTop HEe KOpPEIUPOBaJ ¢ PaHee BKIOYCHHBIMHA B MOJIEIb.

B) IIyukTEl A 11 b BEIOTHSAIHICH 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 SKOHOMETPHUYSCKOM MOJICTHUPOBAHMH. . .
A) Tonbpko A1s onpeneneHrs CTAaTUCTUIECKON 3HAYNMOCTH KaXI0T0 13 K03(h(GUIIMEHTOB ypaBHEHHSI PETPECCHH.
B) Tosbko ist onpesienieHnss 3KOHOMUYECKOW 3HAYMMOCTH Ka)JI0TO U3 KO3 UIIMEHTOB YpaBHEHHS PETPECCHU.

B) Tonbko 11t pacd4eToB TOBEPUTEILHBIX HHTEPBAIOB KO3(D(PHUIIMEHTOB ypaBHEHUS PErPECCUH U 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 POTHO3HOI'O MHTEPBala 3aBUCMOM BEJTMYHHBI.

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 3apa0oTHOM IuIaThl (Wagei, B Thics4Yax pyOsiei) 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 OIraC€Hus, 4YTO B JaHHBIX €CTh MYJIbTUKOJUIMHECAPHOCTD. YT1o6nI IMPOBEPUTH CBOIO JOraJKy, 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) MynbTHKOJIIMHEAPHOCTh MEXIy 00pa3oBaHUEM YeJIOBEKa M €ro ONBITOM paboThl €CTh, ITH NEPEMEHHBIC 3aBUCHMBI
MeX/1y co00H, HO HE CBSA3aHbI ¢ 00pa30BaHNEM MaTepH;

b) MynpTUKOIIIMHEAPHOCTh MEX Ty 00pa3oBaHHeM MaTepH U e€ peOEHKa M OMBITOM PabOThl €CTh, BCE OTH TEPEMEHHBIE
3aBHCUMBI MEXILy COOOH;

B) MynbpTUKOIUIITHHEAPHOCTD MEX Ty 00pa3oBaHNEM MaTepH U e€ peOEHKa eCTh, ITH IepEMEHHBIE 3aBUCUMBI MEKy COOOH,
HO HE CBS3aHBI C ONBITOM paboThI;

I') MynbTHKOIIIMHEAPHOCTh MEXTy 00pa30BaHWEM MaTePH M OMBITOM PabOTHI €CTh, ITH TIEPEMEHHBIE 3aBUCHMBI MEXITY
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. CiryuaiifHasi cocTaBisIOIAs B SKOHOMETPUIECKOI MOJIEIHN ...

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 clieiyrolmux 3ajad IMEeT CMBICIT pelliaTh TPH OMOIIH JIHHEHHOH perpeccun? Baumanue: BeiGepure 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) IIporaosupoBanue 3apab0OTHOI MIaThl BEITyCKHUKA 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) 3HA4YCHUC PE3YJIbTATUBHOI'O ITPU3HAKA IIPU HYJICBOM 3HAUYCHHUU (baKTopa.

4. BeHnamuH HCCIeNyeT BIUIHUE Pa3IMIHBIX ()aKTOPOB Ha 3apabOTHYIO IJIaTy JIo/IeH, mpoxuBaromux B Poccun. [1o 350
HAOJIIOZICHUSIM OH OIICHUII PETPECCHI0 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 OITaceHUsl, YTO B JAHHBIX €CTh T€TePOCKETACTINHOCTh. YTOOBI MPOBEPUTH CBOIO AOTAIKY, 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 3Hauumoctu 5% HyJeBas TUIIOTE3a HEe 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€TEPOCKEAACTHYHOCTD;
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 neprnoa paCuCTHBIC 3HAYCHUS PE3YJIbTUPYIOMICTO IMOKa3aTCIIA OoJiee OJIU3KH K €r0 UCTHHHBIM
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 PE3YJIIbTUPYIOLICTO MMOKA3aTEIA AJIS1 BCEX TOUCK 0a3uCHOro
nepruoja HE MPEeBbINIACT HeKOTOpOﬁ Harnepen BaILaHHOfI BCJIIMYHMHEI €.

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 BaHaHHOﬁ BCJIMYMHEI €.

I') Cymma kBagpatoB OMMOOK HE MPEBHIIACT HEKOTOPOU, HANIEPET 3aITaHHOM BEIMYUHEI €.

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

6. PaccmarpuBaeTcsi MOJENb PErpeccud CO CTOXAacTUYeCKMM perpeccopoM Yi=Pit+PaXitei. st momyueHus
OLICHKH Kodduienta moaenu mnpumenserca nsyxmaroeii MHK, rae B kadectBe HMHCTpyMeHTa Uis
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 3aBUCHMON IEPEMEHHOH Y B ee 0011et qucnepcuu 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 GaKTOP Xk IPH U3MEHEHUH PE3yJIbTUPYIONIETO MmoKa3aTes 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 Bennamun OLCHWII 3aBUCUMOCTDH KOJIMYECTBA peH_IéHHLIX MM 3a BCHCp 3a/1a4 10 SKOHOMETPHUKE

(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) paBubl, cooTBeTcTBeHHO, 0.1 1 0.5.

[Moctpoiite 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 €JI. i3BMEHUTCS (aKTOp NPU U3MEHEHHUH pe3yibTaTa Ha | ef.
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 pe3yibraTta 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 ITOCIECTBUSA, €CIIU B TaHHBIX €CTh T€TEPOCKEIACTUUHOCTH?

1) Onenxku MHK o6naarot BceMu MpeKHUMU CBOWCTBAMU, YTO U IPU TOMOCKEIACTUYHOCTH;
2) Ouenkn MHK 0OoibInie He SBISIFOTCST caMBIME 3(DQEKTHUBHBIMHU CPEIN TMHEHHBIX HECMEIIEHHBIX;
3) Ouenkn MHK GoJbItie He SBISFOTCS HECMEIIEHHBIMHU;

4) Onenku MHK Goutbliie He SBISIFOTCS TUHCHHBIMH.

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

b) Kosdduuuents napHol M MHOXKECTBEHHOW KOPPENALMH PE3YNbTUPYIOIIET0 MOoKa3arens U (aKTOPOB, KPUTEPHU
®umepa u CThIOIEHTA.

B) KoadduumeHTs mapHOH W MHOKECTBEHHOW KOPPEINSIHMH Pe3yIbTHPYIOUIEro IMoKas3ateist U (HakTOpoB, KPUTEPHU
Hap6una-Yorcona, ®umepa u CTpioACHTA.

I') Kpurepun dapbuna-Yorcona, CTeiofenTa, K03(hOUIMEHTH MHOKECTBEHHON KOPPEISIINH U IETCPMHUHALHH.

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

4, HCCJ’IGI{OB&TGJ’IL OOJIydYnJI CICAYHOIIHUE PE3YJIbTaTbhl OLHCHHBAHUSA ITapaMETPOB JIMHEHHOMN MOACIN MHO>KECTBEHHOMN
perpeccuu 1mpu oMo MeToJa HAaMMCHbIIINX KBAAPATOB HA OCHOBE JaHHBIX O 400 Ha6J'IIO,Z[€HI/IHXI

¥, =232,6+600,0x, — 7,5z,

(10.4) (200,0) (2.8)

B ckoOkax moj omeHkamu KO3()(UIIMEHTOB YyKa3aHbl COOTBETCTBYIOIIME CcTaHAapTHee omubOku. [loctpoiite
95-npoLIeHTHBII TOBEpUTEIbHBIH HHTEpBaAN A1 K03 duimenta npu nepeMeHHol 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 YACJIbHBIX TOCTOSIHHBIX PAaCX0/0B OT 00beMa BBIITYCKaeMOMH
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 [IEPEMEHHOM Y MPH IIPOYMX PABHBIX YCIOBHAX YBEIHMUUTCSA Ha | eqUHULLY.

B) Orenka ko3hdunuenra a2 =1,25 o3HayaeT, 4TO €CIIU 3HAYCHHE TEPEMEHHOH Y yBETHUYHUTCS Ha | €IHUHUILY, TO 3HAYCHHE
TepeMEeHHOM X IPH MPOYHX PABHBIX YCIOBUSAX YBEIHYUTCS B cpenHeM Ha 1,25.

B) ®opma ypaBHEHHs PErpecCHH MOKa3bIBAET, YTO MepeMeHHbIe X U Y JTMHEHHO 3aBUCAT APYT OT Jpyra.

I') Ecnu npu mpoymx paBHBIX YCIOBHUSIX 3HAUCHHE TIEpeMEHHON X yIBOWTCS, TO 3HAUEHWE TepeMeHHON Y BO3pacTeT B
cpexHeM Ha 25%.

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

7. Nwmerorcst mannble o 150 aOuTypueHTax, COaBaBIIMX BCTYNUTEIbHBIM 3K3aMEH B MAarucTpaTypy HEKOTOPOIo
HKOHOMHYECKOTO (pakynbTeTa: Y — KOMUUeCTBO OAJIOB 32 BCTYIUTEIBHBIN SK3aMeH 110 SKOHOMHYECKOH TEOpHH;

D — ¢uxTrBHAs epeMeHHast paBHas eIUHHIIE, €CITH COOTBETCTBYIOIINH a0UTYpPHEHT MOCEIa 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 JIMHEHHOMN perQCCHOHHOﬁ MOOCIIN:

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
aOUTYpHEHT, KOTOPBIH 3aKaHUMBaJl OaKajIaBpHaT JaHHOTO SKOHOMHUYECKOro (akynbTeTa U nocemai Kypebl? (eciam Bam
OTBET IMPEJICTABIICH JCCATHYHOHN JIPOObIO, TO B KAYECTBE JIECATHIHOTO Pa3/ICIUTENs HCIIONb3yHTe TOUKY, a HE 3aIsTyIo;
Harnpumep, BepHo nucath 0.1, a He 0,1)

8. st nByx BumoB npoaykiuu B u C MOzeu 3aBUCUMOCTH YICIbHBIX TIOCTOSIHHBIX PAacX0JI0OB OT 00beMa BhITYCKaeMO
MPOYKIIMU BHITJSIIAT CICAYIONIUM 00pazoMm:

yB =80 + 0,7x yC = 40x°%°

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

9. PykoBojctBo pupmel «ABC» penriio uccnenoars 3Q(HEeKTHBHOCTh KYPCOB IO MOBBIIEHHIO KBaTH(PHUKAIIUK, KOTOPhIC
WHOT'JIa TIPOBOJATCS JUISL €e COTPYIHHUKOB. B mccnenoBannu npunumanu ydactue 200 pabotHukoB ¢pupmel. Cpeau HUX
clTydaifHbIM 00pa3omM ObiIr 0TOOpaHbl 50 YenoBeK, JUIsi KOTOPBIX ObUTH TPOBEJEHBI 3TH KYPChI, OCTAIBHbBIE COTPYAHUKHY,
YYacTBYIOIIME B HCCJEIOBAaHUH, KypCOB IO IOBBIMICHUIO KBaIMUKAMKW He npoxoawid. Ilocme storo Ha ocHoBe
HOy4YeHHBIX AaHHBIX npu momom MHK Obuto omeHeHo ciemyromiee ypaBHEHHE perpeccHd (B CKOOKax yKa3aHBI
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 MOJISITb 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 N3MEHHUTCS Pe3yIbTUPYIOILUI 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 nabmonenunsx nepemennsix X2 | x® ny:

Sy, =200, > x?=o0, > o xV =0, > ox7y, =300,
S (x®) =100, S7(xP) =200, S"xPx =100, S xPy =200.

Berunciure MHK-oueHKy KoadduumeHTa 3, B perpeccuu y;, =, + Bzxu’ +

+B.x7 +e,

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

6. MimeroTcs creayronye JaHHbIe:

ii‘i =20,im; 60, Zyﬁ =42 Zyz 108 Z e2 = 300

=1 i=1 =1 =1
HccrenoBarenb OlleHUBAET MOJIe/b Buaa Yi=a+p-Xi+ei. CtanaapTHas omiOKa OleHKH KO3(GHIIUEHTA 0, COCTABUT:

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

7. B pe3ynbTare TECTUPOBAHUS THIIOTE3bI MOKET OKa3aThCsl, YTO
A) OtBepraercs aqbTepHaTHBHAS TUIIOTE3a;

b) [IpuanmaeTcs HyneBas TUIIOTE3a;

B) HyneBas rumoTesa He OTBEpraeTcs;

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

8. B pamkax mpeanochbUIoK KIACCHUECKOM JTUHEHHON MOJCIIN MHOYKECTBEHHON PErpecCHM HMCCIIeI0BaTeIb aHATU3UPYET
MOJIEIb:

— * *®
V=B +B%x, +B; "z +e,.
Cobpas mannbie 0 500 HAOMIOIEHUSAX, OH OICHIUT TTapaMETPhl MOJICIIH TIPU TIOMOIIIH 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 OKHAAHUEM M IIOCTOSHHOW AMCHEPCHEH, CllydaiHble LIOKU
noTpeOJIeHUs] He KOPPEeIUpoBaHbl ¢ MHBeCTUIMAMHU. CTPYKTYpHBIX cIABUroB B KeilHCHaHMH HE MPOUCXOIUT, HOATOMY
ABTOHOMHOE TIOTpeOJICHNE U TIpe/iebHasi CKIIOHHOCTH K MOTPEOICHUI0 HEN3MEHHBI.

Brr 3HaeTe YKa3aHHbIC BBILIC Q)aKTBI 00 DPKOHOMHKE KCI\/'IHCI/IaHI/II/I, a TaKXKE pacrojaracre CXKEMECAYHbIMU JJaHHBIMU O
nuHaAMUKe ToTpeOnenus, naBectunuii 1 BBII B aTol crpane 3a mocmegaue 100 net. Bac mHTepecyer, yeMy paBHa
npeiebHast CKJIIOHHOCTD K oTpebieHuto B KeltHcnanum.

Bamr accHCTEHT OCYIIECTBWII NMPEABAPHUTEIBHBIE PACUYETHl U BBIYHMCIWI BHIOOPOYHBIC KOBAapUAlUM M JUCIICPCHUH JUIS
MMEIOIINXCS B BameM pacropsbkernu nepemennbix: Cov(Cy;Y)=150,Var(Cy)=100,Var(Y1)=300.

OkonomerpucT [xoH MHKOHCHUCTEHT, pacnonaras TOH ke caMoid HH(OpMaLneH, 4TO U BbI, TOXKE PEIINII OIYYUTh OLEHKY
MpeieIbHON CKIIOHHOCTH K ToTpedennto. Mcmonb3ys o0sraabiit MHK, oH orieHuBaeT perpeccuto motpedieHus Ha T0XO0/I.
Brruncnure oleHKy, KOTOPYIO MOIyddT J[KoH.

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

Kputepun onennBaHus:
MaxkcuMaabHoe KoJim4ecTBo 6aaioB — 50.

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
olLieHHBaeTCs B 5 0ayuioB, HenpaBUILHBIH — 0 OayIoB.

TemaTuka 1a00paTOPHBIX PadOT MO pa3eiaM U TeMaM U 3aJaHUS HA JJa0opaTopHbIEe
padoThbI

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 ypaBHeHUs peuioskeHus Tpyaa (mpouenypa l) .
3. CpaBuenrie MHK, oTuT 1 pOOUT OLIEHOK JJIsl YpaBHEHHS NPEATIONKCHAN TPYAA.
4. OtieHKa ypaBHEHUS MpeAIoKeHus Tpyaa metogom ycinosaoro MHK u To6ur (npoueaypst I u 1),

5. OueHka NpUBEACHHOTO YPaBHEHUS MPeIoKeHus Tpyaa (mpoueaypa 1V).

Jabopamopnas paboma 2. Ikonomempuueckue mooeau u Memoovl 6PEMeHHbIX PA00E

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

1. ITloctpoiite Tpaduk BpEeMEHHOTO psia, THUCTOTpaMMy pacHlpeelieHHs ypOBHEHW psga W ONHCaTelbHEIE
CTaTUCTHUKH.

2. [ToctpoiiTe TabnHIly 1715 33JAHHOTO YHCIIA JIAarOB rpad)MKU U 3HAYSHHS aBTOKOppeAIoHHoN (AKD) u
qacTHOU aBTOKOppesiuoHHON (yHkimi (HAK®), mpuuem aBTOMaTHUECKH pacCUUTHIBAIOTCS 3HadeHus Q
CTaTUCTUKH.

3. IlocTpoiiTe nuHUIO TpeHNIa W BBIIOJHUTH MPOBEPKY aJ€KBaTHOCTH M TOYHOCTH MOJIENU B CIlydae
MOKa3aTeIbHOIO TPEHA.

4. ITocTpoiiTe MPOTrHO3 U ONPENEIUTE ero KauyecTBO.

5. BolmonmHuTe crioaxkuBaHHE psAJa U BBIIEJICHHE CE30HHBIX COCTABIISIOIIMX METOJIOM CKOJIB3SIIHUX
CpEIHUX.

6. [TocTpoiite Ha 0THOM TpadUKe HCXOTHBIE U OUUIIEHHBIE OT CE30HHOCTH YPOBHHU DPSJIa.

7. IlpumenuTe Apyroi crnocod BbIAETICHUS CE30HHOCTHU C MTOMOIIbIO (PUKTUBHBIX TEPEMEHHBIX.

Jlabopamopuasa paboma 3. Cmayuonaprnocms uHanco8viX 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 (ITpunoxxenue 2) 3a nepuon ¢ suBaps 1997 no urons 2002 roga.

2. TlpumeHHTE METOA AKCHOHEHIMAJIHHOTO CIIQKHWBAaHUS BTOPOTO TIOPSJKA, TIIOJYYHUTE ITOCIE
BBIUUTAHHUS CTIIQKEHHBIX 3HAYCHUN M3 UCXOHOTO psifia BPpEMEHHOM Psii OCTaTKOB.

3. Ilpumennte ADF n KPSS TecTsl Ha cTaniioHapHOCTS.

4. 3amaun M ynpaxHEHUs.

Jlabopamopnasn paboma 4. Ilpuuunnocmos epemenHbIx paoos

1. Honst MMEIOIIIXCSI JTAHHBIX (daiin JTAHHBIX Keynes.wfl
[https://cloud.mail.ru/public/5Apk/S12u6DKX8]) o motpedutensckux pacxonax C u noxomax Y B CIIIA B muipa.
JIOJUL., OUMILEHHBIX OT CE30HHOCTH, HapHCyiiTe rpaduk noTpedaeHus U 10X0A0B. UTo MOKHO cka3aTh 00 3THUX
psinax no rpadpukam?

2. Co3paiiTe mepBbie Pa3HOCTH JIorapu@MoB 111 000ux psiioB. Hapucyiite rpaduk u cienaiiTe BEIBOIBI.

3. Ioctpoiite monenu ¢ morpediieHneM (Moaenb 1) u moxomoM (Moaenb 2) B KayecTBE 3aBHCUMOM
MEPEMEHHOM.



4. OueHuTte napamMeTpsl CTPYKTypHOU opmbl Moaenu ipu oMot MHK 1o ncxoansiM gJaHHBIM. 3aTeM
IIpOZieTIaiTe TO K€ CaMO€e UCIIOJb3Yys IPeoOpa30oBaHHbIE JaHHBIE Pa3HOCTHU JorapuPmoB. OObSICHUTE, UMEIOT JIU
7IBa MOJTy4YEHHBIX HabOpa OLIEHOK OJIMHAKOBBIN cMbIci. Kakue olieHkH npeArnodTuTeNnbHee U moueMy?

5. Ilepenuummre MoJenb B NPUBEAECHHOW (GopMme. YKaXKHUTe B3aUMOCBSA3b MEXIy Ko3dduuueHtamu
CTPYKTYpHOI W TpuBeAeHHOW (opM. OueHute NnpuBEIeHHYIO (OPMY MOJEIU MO MUCXOAHBIM AAHHBIM H IO
peoOpa3oBaHHBIM AaHHBIM. Kakue oljeHKH NpeoYTUTeNbHee U ouemy?

6. Jlo6aBbTe ee mo OgHOMY JIary B 00a ypaBHEHUS NpuBeAeHHON (hopMbl. OneHuTe KO3(pPUIMEHTH IO
HCXOJIHBIM JIaHHBIM U 110 IPe0Opa30BaHHBIM JaHHBIM U IIPOBEAUTE TECThl NPUYMHHOCTH 10 I'pelinmkepy. Uto
MO>KHO CKa3aTh O HallpaBJIEHUH IPUUMHHOCTHU 110 MIOJIyYEHHBIM pe3yJibTaTaM?

7. IlpoBepbTe psizibl HA HATTMUUE €AMHUYHBIX KOpHEH, ncnoib3ys tect Juku-dymiepa.

8. TIpuMeHHUTE K MCXOIHBIM JAHHBIM H K JIOrapuhMaM MCXOIHBIX JaHHEIX MeToJ MoXaHCeHa, HCIIONb3ys
B MoJiesiu 4 jara pa3HOCTEH.

Jlabopamopnan paooma 5. Ilanenvnsvie oannvie

Ha mannbix ¢aiina rims578.wfl [https://cloud.mail.ru/public/5Apk/S12u6DKX8]:

1. ITo3nakombTech ¢ cojepkanueM Gaitna rims578.wfl. ITocmoTpuTe ommcaHue NMEPEeMEHHBIX U UX
JECKPUIITHBHBIC CTATUCTUKU. [lepeBecTu 1aHHbIC U3 KOPOTKOTO B JUIMHHBIN (opMar.

2. OLeHHTE CTaHJAPTHOEC MUHIIEPOBCKOE YPAaBHEHHE IS ICHEXKHBIX IOX0A0B INWQ BKIIIOYKMB B Ka4eCTBE
perpeccopoB iexp, iexpsq, iedu, imale. IIpokommeHTHpYiiTe MOMy4YeHHBIH pe3yiabTar. OLEHUTE PErpeccuio
YKa3aHHOTO THIIA JIJIsl K&KI0ro roja (1Mo MpoCTPaHCTBEHHBIM JaHHBIM). CpaBHUTE PE3yJIbTAThI JJIsl PA3HBIX JIET
MEXy COOOM M C OIIGHKAaMHU T10 BCeil naHeu B 1eoM. CrienaiTe BBIBOIBI.

3. 3yunTe BaMsHUE YPOBHS 00pa30BaHMsI HA ICHEKHBIC T0XO0/Ibl. [[pOKOMMEHTUPYITE Pe3yIbTaThI.

4. OueHHWTE BIUSHUEC YPOBHS ypOaHM3AallMM W PETMOHA MPOXHBAHWE WHAMBHIA, IMPOTECTHPOBAB
pacuimpeHHoe ypaBHeHHe MuHIIEpa, BKJIIOYMB JONOJHHUTEIbHBIC MMepeMeHHbIe Urban, metro, nwest, central,
volga, ncaucas, ural, wsiber u ucronb30BaB Moeb CO cirydaitHbIMU 3 dexTamu.

5. B perpeccun Inwg na iexp iexpsq iedu imale ucnone3yiite cnydaiinbie 3GdexTsl, PUKCHPOBAHHBIC
addexrtrl. Kakas moxens anpuopw siBisiercst 6onee anexBarHoi? [Touemy? Bocmonb3yiiTecs TecTtom XaycMmaHa
JUIS TeCTUpOBaHUs crenudukanuu mojenu. Kakoil pesymprar Bbl moiyumin? OH corjiacyercsi ¢ BalllUMHU
oxunanusmMu? [IpokoOMMEHTHpYITE pe3ylbTaThl BHIOpAaHHON Mozeau. CpaBHUTE pe3yJbTaThl JTy4Illeld MOICIH C
OLIEHKaMH, MMoJydeHHbIMHE ¢ TTomoIsio MHK between orenuBarens.

6. [ocTpoiiTe ypaBHEHHWE AJsl ONpPENENCHUs BEPOSTHOCTU CYNpYKeckoro craryca. Crenuduranuio
MOJIEIM BBIOEPUTE CaMOCTOSITENbHO. JlaiiTe TONMHYIO CONEpKATEeIbHYI0 HWHTEPIPETANNI0 TOIYyYSHHOTO
ypaBHCHHSI.

6) IlocTpoiiTe Mozaens TOOUT s jorapudma yacoB pabOThl (TOUKY LIEH3YpHUpPOBAaHUS HEOOXOIMMO
BeIOpath B INhr=3). Crnenudukannio Moaenn BbIOEpUTE caMOCTOSATEIbHO. [[aliTe MOMHYIO COAEPKATEIBHYIO
UHTEPIIPETAIUIO TTOJIyYCHHOTO YPABHEHHS.

Kputepun onennBanus:

MaxkcumaiabHasi OLleHKA 32 Bce JJaGopaTopHble padoThl - 50 6as10B
MaxkcumanbHas oneHka - 10 6a/U10B 3a KasKAyI0 J1a00paToOpHyIo padoTy.
Huske npuBOASITCA KPUTEPHH OLCHUBAHMS OXHOMH JIA00PATOPHOI padoThI:
5,0 — 10,0 6a;mioB  BBICTaBISACTCS, €CIIU O0YUYAIOIIIHIACS:

- BBITTOJIHUII pa0OTy B IOJTHOM 00beMe ¢ COOJI0IEHEM HEOOXOAMMOM TIOCIIEI0BATEIbHOCTH; CAMOCTOSITEIEHO U
pauroHaIbHO BEIOpa crielu(UKAUE MOJENeH; TpaMOTHO 0(OPMHUII IPEACTABICHHBIN OTUYET;

- BBHIMOJHUI PabOTy B MOJTHOM OOBEME C COOIIOJICHHEM HEOOXOAMMOM MOCIeIOBATEILHOCTH; CAMOCTOSTEILHO U
PaIMOHAIBHO BBHIOpAN CHCM(UKAIIME MOJIENICH; TPaMOTHO O(OPMILUT MPEACTABICHHBIN OTUYET, laHa COJICPIKATEeIbHAS
WHTEPIIpeTalus MMOJyYeHHBIX TIPH PEIIeHNH 33[1a4 Pe3ysIbTaTOB; MaTepHall H3JI0KEH YeTKO; TOMYCKalOTCs OTAEIbHBIE
JIOTUYECKUE U CTUWIMCTUYECKUE MOTPEUTHOCTH, YBEPEHHO UCIIPABICHHBIE TIOCIE JOMOJIHUTEIBHBIX BOIIPOCOB;

- BBITIOJIHWJI paboOTy B IOJIHOM O0BEME C COONIOACHHEM HEOOXOAMMOW TOCIEIOBATEIHLHOCTH, CAMOCTOATEIHLHO U
PaIMOHANBHO BBHIOpAN CHeM(UKAIIME MOJIENICH; TPaMOTHO O(OPMILUT MPEACTABICHHBIN OTYET; laHa COJICpIKaTeIbHAS



UHTEpIpeTalysl IOJIY4YEHHBIX IPH PEIIEHUM 33Jad  pPe3yJbTaToB; MAOIYCKAIOTCS OTAEIbHbIE JIOTUUECKHE U
CTHJIMCTUYECKUE IOTPEIIHOCTH; OOYYaIOIIMKCS MOXKET HCIBITBIBATH HEKOTOpBIE 3aTpyAHEHUS B (HOPMYIHMPOBKE
CYKICHUH;

0-4,9 Oamnma BeICTABISACTCS, €CIIM pabdOTa HE BBHINOJIHEHA WJIHM BBIMOJHEHA HE B IOJHOM O0BEME; OOydJaromuiics
MPAKTHYECKH HE BIA/EET TEOPETHYECKHM MaTepHalioM, AOMycKas TrpyOble OIMMOKH, WCIBITHIBACT 3aTPYAHEHUS B
(hopMynpoBKe COOCTBEHHBIX CYKJIEHHUH, HECTIOCOOEH OTBETHUTH HA JIOTIOTHUTEIHHBIE BOIIPOCHL.

3. MeToanueckue MaTepuaJbl, onpeaeasoliye Npoueaypbl OeHuBaHUs 3HAHU A, YMEHM,
HABBIKOB M (MJIM) ONBbITA [JAEATEJbHOCTH, XAPAKTEPU3YKWIUMX 3Tanbl (GOPMHPOBAHMS
KOMIIeTeH Uil

IIpouenyps! OLleHUBaHUS BKIIFOYAIOT B ¢€0s TEKYIIUH KOHTPOJIb U IPOMEXYTOUHYIO aTTECTALHIO.

Tekyuuii KOHTPOJIb YCIIEBAEMOCTH IIPOBOAUTCS C UCIIOJIH30BAHUEM OIICHOUHBIX CPEJICTB, IPEICTABICHHBIX B II. 2
JMAaHHOTO TIPWIOKEHHSA. Pe3ynbTaThl TEKYIIEro KOHTPOIS JOBOISATCS IO CBENCHHS CTYISHTOB 10 MPOMEKYTOYHOM
aTTeCTalUH.

IIpoMmesxyTouHasi aTTECTALMSA IPOBOTUTCS B (hOpME 3aUeTa.

3adeT MpOBOJUTCS TI0 PACTIFICAHUIO TPOMEKYTOUHON aTTeCTAIlK B MICbMEHHOM Buze. B 3adeTrHOoM 3amaHum — 2
TeopeTHuecknx Bompoca u 1 3amada. IIpoBepka OTBETOB U OOBSIBICHHE PE3yJbTaTOB MPOW3BOIUTCS B JCHBH 3adeTa.
Pe3ynpTaTel arTecTanuu 3aHOCATCS B SK3aMEHAIMOHHYIO BEIOMOCTh M 3aU€THYIO KHUXKKY cTyAeHTa. CTyAeHTHI, HE
MPOMIEeNIINEe TPOMEXKYTOYHYIO aTTECTAllMI0 MO0 TpapuKy CEeCCHH, OJDKHBI JMKBUIMPOBATH 3aJ0JDKEHHOCTH B
YCTAaHOBJICHHOM TOPSIJIKE.



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 obecriedenue (Gretl) mast pemieHus KOHOMHUKO-CTATUCTHYECKHX U 3KOHOMETPHYECKUX 3a1ad
00pabOTKU JTaHHBIX: TIOCTPOCHUE TAOIUII, BU3yaIH3allys, POBEPKA THIIOTE3, KOPPEISIIMOHHO-PErPECCHOHHBIN
aHaJIN3, aHAJIM3 BPEMCHHBIX PSJIOB U TTAHEIbHBIX JTaHHBIX.

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

— M3YYHTh PEKOMEHIOBAHHYIO YICOHYIO JIUTEPATYPY;

— MOATOTOBUTH OTBETHI HA BCE BOMPOCHI 10 U3yIaeMOU TeMe.

B nporiecce moaroToBKH K 1aOOpaTopHBIM paboTaM CTYICHTHI MOTYT BOCIIOJIB30BAThCS KOHCY/IbTAUAMU
Mpero1aBaTels.

Bompockl, HE paccMOTpPEHHBbIC Ha MPAKTUYECKHX 3aHATUSAX W JTAOOPATOPHBIX padOTax, MOJDKHBI OBITH
M3YUYCHBI CTYJICHTAMU B XOJIE CAMOCTOSATENILHOM paOboThl. KOHTPOIIb caMOCTOSITEIbHON pabOThI CTYACHTOB HaJl
y4eOHOM MporpaMMoON Kypca OCYIISCTBISICTCS B XOJE 3aHATUH TIOCPEICTBOM TeCTUpOBaHUs. B xone
CaMOCTOSITEIILHOU pabOThI KX IbIi CTYICHT 0053aH IPOYUTATh OCHOBHYIO U IO BO3MOXKHOCTH JIOTIOJIHUTEIILHYIO
JUTEPATypy MO U3yIaeMoi TeMe. BbIIeInTh HEMMOHITHBIC TEPMUHBI, HAUTH WX 3HAYCHHUE B HIIUKIONEINIECKIX
CIIOBapSIX.

JI/is TOATOTOBKH K 3aHATHSAM, TEKYIIEMY KOHTPOJIIO U MPOMEKYTOUHOM aTTECTAlUU CTYACHTHI MOTYT
BOCITOJIb30BaThCS  3JICKTPOHHO-OMOIMOTEYHBIMA CUCTEeMaMH. Takke OoOydJaroludecss MOTYT B3ATh Ha JOM
HEOOXOIMMYIO JIUTEpPATypy Ha a0OHEMEHTE YHUBEPCUTETCKOW OMOJIMOTEKH WM BOCIIOIB30BAThCS YMTATBHBIMH
3aJIaMH.



