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1. HEJIX OCBOEHUA JTUCHUTIINHBI

1.1|yrnyOuTs npencraBneHne 00ydaeMbIX O TEOPETHUECKUX OCHOBAX COBPEMEHHBIX SJKOHOMETPHUECKUX METOJOB aHAIN3a JAHHBIX,
HAY4YHUTh KOPPEKTHOMY HCIIOJIb30BAHUIO HHCTPYMEHTOB aHAIN3a U MOJEIMPOBAaHMs Ha MIPAKTHKE IpU padoTe co
CIEeNMAIN3UPOBAaHHBIMU 3KOHOMETPHUYECKUMH IPOTrPaMMaMH.

2. TPEBOBAHUA K PE3YJIbTATAM OCBOEHMSA U CIHUIIJIMHBI

OIIK-2:Cnoco0eH NpuMeHSATh NPOJABHHYTbIe HHCTPYMEHTAIbHbIE METO/AbI IKOHOMUYECKOI0 AHAJIU3A B IPUKJIAJHBIX H (MJIH)
(yHIaMeHTAJILHBIX HCC/IE0BAHUAX;

OIIK-5:CnocodeH ucnoJib30BaTh COBpeMeHHble MH(pOPMaIlHOHHbIE TEXHOJIOTHN 1 IPOrpaMMHbIe CPeACTBA NMPH pelleHu
npogeccHoOHANBHBIX 32124,

B pe3y/ibTaTe 0CBOCHUS JUCHMILIMHBI 00Y4AIOLIMIiCS 10JKeH:

3HaTh:

METOAEI cOopa, aHaIH3a U 00pabOTKH TaHHEIX, SKOHOMETPHYECKOTO MOJICIMPOBAHNUS U POTHO3UPOBAHKS, HEOOXOANMEIE JUIS PEIICHUS
npodeccroHambHBIX 33139 (cooTHECeHO ¢ uHauKaTopom OITK-2.1);

BO3MOXKHOCTH HcHosib30BaHms Moyl "Craructuka" Ta6mur Calc Libre Office u sxonomerpuueckoro nakera Gretl; 2 6a3sl TaHHBIX ceTH
Internet s perreHns aHATMTHYECKUX U HCCIEN0BATENBCKHUX 3a1au (cooTHeCEeHO ¢ uHaukaTopoM OTIK-5.1)

YMeTb:

OCYLIECTBILTEH BEIOOP HHCTPYMEHTAIBHBIX CPEACTB UL 00padOTKH SKOHOMUYECKHUX JaHHBIX B COOTBETCTBHH C IIOCTABICHHOH 3a1adet,
aHAJIM3UPOBATH PE3YJIBTATHI PACYETOB U 00OOCHOBBIBATH MOJTYYSHHBIE BBIBOJIBI; OIIEHUBATH SKOHOMETPHIECCKHE MOJICIH, aHATN3UPOBATh U
COJIepIKaTeIbHO HHTEPIIPETHPOBATE PE3YIbTaThHl SKOHOMETPHIECKOTO MOJICTHPOBAHUS;, IPOTHO3MPOBATh Ha OCHOBE SKOHOMETPHUECKUX
MoJiesiel oBeIeHHe YKOHOMHUYECKHUX areHTOB, Pa3BUTHE IKOHOMHYIECKHX MPOIIECCOB U SBJICHHUI Ha MUKPO- U MAKPOYPOBHE (COOTHECEHO C
uHaukaropom OITK-2.2)

OCYILECTBIISTh MOUCK HEOOX0oauMOi nHpopManuu B 6azax qaHHBIX ceTH Internet; ucrons3oBats cpeacTBa Moyt "Craructuka" Tabmmig
Calc Libre Office u sxonomerpruaeckoro makera Gretl ayst perrenns aHaTUTHYECKUX U HCCIIEI0BATENBCKHIX 33084 (COOTHECEHO C
unaukaropom OITK-5.2)

Baanern:

HaBBIKAMHU YKOHOMETPHUYECKOI0 MOJICIUPOBAHKS U IIPOTHO3UPOBAHNS, HEOOXOIMMBIMH [UIS PEIICHHUS TPO(GECCHOHANBHEIX 3a/1ay;
CpPEICTBAMH aHAJIN3a U COMIEPKATENBHON MHTEPIIPETALMH TOTyYEHHBIX Pe3yIbTaToB (cooTHeCeHO ¢ uHauKkaTopom OIIK-2.3);
crocobamu rmoucka HeodxoauMoit nHpopMarmu B cetn Internet, cpencreamu moxyins "Crarucruka" Tabmun Calc Libre Office n
sKoHOMeTpuueckoro makera Gretl s 06paboTku, aHaTM3a SKOHOMUYECKUX JAHHBIX, 3KOHOMETPHUYECKOTO MOJICIHPOBAHUS U
MPOTHO3UPOBaHuUs (CooTHeceHo ¢ nHaukaropom OITK-5.3)

3. CTPYKTYPA U COAEPKAHUE JUCIUIIJIMHbI

Kon HaumeHnoBanmue pa3jiesioB U TeM /BUA 3aHATHS/ Cemectp / | Yacos Komneten- Jlutepatypa
|__3aHATHA Kvpe MM

Paznea 1. "JIuneiinasi MogesIb perpeccuu u ee
cnenudurkanusa. Mogeau TMCKPeTHOTo BbIoopa'.

11 Tema 1.1 "Knaccuueckast muHeHas MO/i€b MHOKECTBEHHOM 2 2 OIIK-2 OIIK-5 JIT.1J11.2 JI1.3
perpeccun’. JI1.4J12.1 JI2.2 J12.3
JIuneitHas MOJeb MHOKECTBEHHOM perpeccun. Meron JI2.4 J12.5 J12.6 JI2.7
HauMmeHbInuX kBaapaToB (MHK). O606mennsrit MHK. J12.8 J12.9

®uxruBHble epeMenHble. MHK ¢ orpannuenusmu Ha
napamMeTpsl. MeTo; MaKCHMAaTbHOTO TIPABIONOTO0HS.

/J1ab/

1.2 Tema 1.1 "Knaccuueckas JinHelHas MOJIeJIb MHOKECTBEHHON 2 2 OIIK-2 OIIK-5 JIL.1JI1.2 J11.3
perpeccun’. JI1.4J12.1 JI2.2 JI2.3
Jluneitnast MoieThb MHOKECTBEHHOM perpeccun. Metox J12.4 J12.5 J12.6 J12.7
HanMmeHbIux kBagparoB (MHK). O606mennsiit MHK. J12.8 J12.9

®duxtuBHble IepeMenHbie. MHK ¢ orpanudenusmu Ha
napameTpbl. MeTo 1 MaKCUMaJIbHOTO NMPaBAONO00HSI.

Mp/

13 Tema 1.1 "Knaccuueckas JinHelHas MOJIeNIb MHOKECTBEHHON 2 2 OIIK-2 OIIK-5 JIL.1JI1.2 J11.3
perpeccun’. JI1.4J12.1 JI2.2 JI2.3
Jluneitnas Moeh MHOXKECTBEHHOM perpeccun. Metox JI2.4 J12.5 J12.6 JI2.7
HanMmeHbIux kBagparoB (MHK). O606mennsiit MHK. JI2.8 J12.9

®duxtuBHble IepeMenHbie. MHK ¢ orpanudenusmu Ha
napaMeTpsl. MeToa MakcuManbHOro npaspononobus. /Cp/




1.4

Tema 1.2 "Cnenuduxanus ypaBHeHUs perpeccun’”.
MyIbpTHKOIUTHHEAPHOCTh U METOBI yCTpaHeHHs. Ommoku
crenu@uKalyy U UX JUarHOCTHKA. BbIOOp onTHMalbHOIO
Habopa perpeccopoB U PyHKIIMOHATIBHOH (HOPMBI
PErpeccCuoOHHON 3aBUCUMOCTH. I eTepocKke1acTUIHOCTD
CITy4aifHOTO BO3MYIICHHS U €€ IPUIHHBI, METOBI
JUarHOCTHKHU M ycTpaHeHHs. B3pemennsiii MHK.
ABTOKOPpEIAIHS CITyJaifHOTO BOSMYILCHHUS U €€ IIPUYHHBI,
METO]Ibl TUArHOCTUKY U yCTpaHEeHUs. DHIOTCHHOCTD
nepeMeHHbIX. CiTy4ail KOppeITHMPOBAHHOCTH PETPECCOPOB U
ciy4yaitHol ommOky. OmuOKY U3MepeHUi IepeMEHHbIX.
WucTpymentansHbie nepeMenHbie. Tect XaycMaHa.
DKOHOMETPUYECKOE MOJEIUPOBAHUE OCYLIECTBIISIETCS B
monyie "Cratuctuka" Tabmum Calc Libre Office u
sKoHOMeTpuueckoM nakere Gretl.

/J1ab/

OIIK-2 OIIK-5

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

J12.8J712.9

15

Tema 1.2 "Cnenuduxanus ypaBHeHUs perpeccun’.
MynbTHKOJUTMHEAPHOCTE U METOBI yeTpaHeHust. Ommoku
crienUKAINK ¥ UX JUarHOCTHKa. BEIOOp onTHMansHOro
Habopa perpeccopoB U PyHKIHMOHATIBHOM (HOpMBI
perpeccruoHHOM 3aBHCUMOCTH. | 'eTepocke1acTHIHOCTh
CJIy4aifHOTO BO3MYIICHHS U €€ IPUYHHBI, METO/IBI
JIUATHOCTHKH U ycTpaHenus. B3semennsriit MHK.
ABTOKOPPEIAIMS CITy4aifHOTO BOSMYIICHUS U €€ IIPUYHUHEI,
METOJIBI TUATHOCTHKH M YCTPaHEHHs. DHIOTCHHOCTD
nepeMeHHbIX. Citydail KOppPeIUPOBAHHOCTU PETPECCOPOB U
ciyuaiiHoit omnoOku. OmMOKKY U3MEPEHUH TTepeMEHHBIX.
WHCTpyMeHTabHBIC TepeMeHHbIe. TecT XaycMaHa.

Mp/

OIIK-2 OIIK-5

JI1.1J11.2J11.3
J11.4J712.1 J12.2 J12.3
J12.4 J12.5 J12.6 J12.7

J12.8 J12.9

1.6

Tema 1.2 "Cnenuduxanus ypaBHeHUs perpeccun’.
MyIIbTHKOJUTMHEAPHOCTD 1 METOBI yeTpaHeH st OmmoKu
crenu@UKaluy U UX JUarHOCTHKA. BBIOOP ONTUMAaIbHOTO
Habopa perpeccopoB U (PyHKIIMOHATIBHOH (HOPMBI
perpeccuoHHON 3aBUCUMOCTH. I'eTepocke1acTHYHOCTh
Cﬂy‘iai/’IHOFO BO3MYUICHUA U €€ NPUIUHBI, METOAbI
MUArHOCTHKH U ycTpaHenus. B3semennsriit MHK.
ABTOKOppEIALMSA CIy4ailHOrO BO3MYIIEHUS U €€ IPUYHHBI,
METOJIbI TUarHOCTUKH U YCTPaHEHUsl. DHAOTEHHOCTb
nepeMeHHbIX. City4aii KOppeIMpOBaHHOCTH PErPECCOPOB U
ciyuaiiHoit omnoOku. OmMOKKY U3MEpEeHUH EPEMEHHBIX.
WuctpymenranbHble epeMeHHble. TecT XaycMaHa.
OKOHOMETPHYECKOE MOJIEIMPOBAHUE OCYILECTBIAETCS B
monyne "Cratuctuka" Tabmum Calc Libre Office u
sKOHOMeTpuueckoM makere Gretl.

/Cp/

OIIK-2 OIIK-5

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

J12.8J12.9

1.7

Tema 1.3 "Logit u Probit moxenu".

JTUCKpeTHBIE 3aBUCHMBIE TIEPEMEHHbBIE: HOMUHAIIBHEIE,
PpaHKUPOBAHHBIE, KOJMYECTBeHHbIE. Moeny GHHAPHOTO
BeIOOpa. Logit u Probit moxemu. Marepnperarus

K03 GHLIUEHTOB B MOAENIX OMHApHOTO BEIOOpa. MeTox

MaKCHMaJIBHOTO TIpaBonono6us B Logit u Probit momensx.

Kpurepun kauectBa Mogeneil. JkoHoMeTpHUeCcKoe
MOJICJIUPOBaHUE OCyIIecTBIsAeTCs B Moaye "CraTiuctuka"
Tabau Calc Libre Office n sxoHOMeTpHYecKoM makeTe
Gretl. /JIa6/

OIIK-2 OIIK-5

JI1.1J11.2J11.3
J1.4J12.1 J12.2 J12.3
JI2.4 J12.5 J12.6 J12.7

J12.8J12.9

1.8

Tema 1.3 "Logit u Probit mogenu".

JTUCKpETHBIE 3aBUCHMBIE TIEPEMEHHbBIE: HOMUHAIILHEIE,
PpaHKUPOBAHHBIE, KOJMYECTBeHHbIE. Moeny GHHAPHOTO
BeIOOpa. Logit u Probit mogemu. Matepmperartus

k03¢ GHLIUEHTOB B MOAENIX OMHApHOTO BeIOOpa. MeTton

MaKCHMaJBHOTO TIpaBaonono6us B Logit u Probit moxensx.

Kpurepun xauectBa mozaeneil. /IIp/

OIIK-2 OIIK-5

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

J12.8J12.9




1.9 Tema 1.3 "Logit u Probit mogenu". OIIK-2 OIIK-5 JI1.1J11.2J11.3
JluckpeTHbIe 3aBICHMBIE IEPEMEHHBIE. HOMUHAIBHEIE, JI1.4J12.1 J12.2 J12.3
PaHXUpPOBaHHbIE, KOJIMYECTBEHHbIE. Monenu GMHapHOro J12.4 J12.5 J12.6 JI2.7
BeIOOpa. Logit u Probit mogemu. Mutepnperartus J12.8 J12.9
k03¢ GHULIUEHTOB B MOAENIX OMHAPHOTO BbIOOpa. MeTox
MaKCHMaJbHOTO TpaBaonoxobus B Logit u Probit mogensx.

Kpurepuu xauectBa Mozienell. JKOHOMETPUIECKOE
MOJETHPOBaHME OCYyIIeCTBIsIeTCS B Moayse "Cratuctuka"
Ta6mur Calc Libre Office u skoHomMeTprueckoM naxere
Gretl. /Cp/

Paznen 2. ""Moaeaun BpeMeHHBIX PSJI0B M HA MaHeJIbHBIX
JaHHBIX'".

2.1 Tema 2.1 "Mojienu BpeMEHHBIX psiIoB". OIIK-2 OIIK-5 JI1.1J11.2 J11.3
Mogens bokca-/I)xenkunca. Moaenu ¢ pacrpeeeHHbIMA J1.4J712.1 J12.2 J12.3
naramu (MOZIeIb YaCTUYHOTO MPUCIIOCOOICHHUS, MOJICIb J12.4 J12.5 J12.6 J12.7
azanTuBHBIX oxuanuii). Tect I'peliHkepa HAa IPUYKUHHO - J12.8J12.9
CIIE/ICTBEHHYIO 3aBUCHMOCTb. DKOHOMETPUYECKOE
MOJISJIMPOBaHUE OCylIecTBIIsAeTcs B Moaye "CraTiucruka"

Ta6umur Calc Libre Office n sxonHoMeTprdaeckom makere
Gretl.
/J1ab/

2.2 Tema 2.1 "Mogenu BpeMEHHBIX psJIOB". OIIK-2 OIIK-5 JI1.1J11.2J11.3
Mopens bokca-JIxenkunaca. Mozaenu ¢ pacupeneneHHbIMA JI1.4J12.1 JI2.2 J12.3
JaraMu (MOJeJIb YaCTUYHOTO IPUCIOCOOIEHHS, MOJIEb J12.4 J12.5 J12.6 J12.7
afanTuBHbIX oxxunaHuil). Tect I'peifHaxkepa Ha IPUUMHHO - J12.8 J12.9
CIIE/ICTBEHHYIO 3aBUCHMOCTb.

Mp/

2.3 Tema 2.2 "HecrannoHapHble BpeMEHHbIE PsabI”. OIIK-2 OIIK-5 JI1.1J11.2J11.3
Mpmuumas perpeccusi. Equananasiii kopeHs. TecTsr Ha JI1.4J12.1 JI2.2 J12.3
eIUHNYHBII KopeHb. KonHTerpanus BpeMEeHHBIX PSAAOB. J12.4 J12.5 J12.6 J12.7
Mopenb KOppeKIiH OmHO0K. IKOHOMETPHUECKOE JI2.8 J12.9
MOJIETIMPOBaHNE OCYIIeCTBIsIeTCa B Moayne "Crartuctuka
Ta6mur Calc Libre Office n sxonomeTprdaeckom makere
Gretl.

/J1a6/

24 Tema 2.2 "HecTaunoHapHble BpeMEHHBIE PAIbI'". OIIK-2 OIIK-5 JI1.1J11.2J11.3
Mmuumas perpeccusi. Equananasiii kopeHs. TecTsr Ha JI1.4J12.1 JI2.2 J12.3
eIMHNYHbIN KopeHb. KouHTerpauus BpeMeHHBIX PsI0B. J12.4 J12.5 J12.6 J12.7
Mojenb KOppEKI|H OMIHOOK. JI2.8 J12.9
Mp/

2.5 Tema 2.2 "Monenu BpeMeHHBIX psnoB. Hecranuonaphsle OIIK-2 OIIK-5 JI1.1J11.2J11.3
BpEMEHHBIE PSJIBI". JI1.4J12.1 JI2.2 J12.3
MHuumas perpeccusi. EnnHnuHbIN KOpeHb. TecThl Ha J12.4 J12.5 J12.6 J12.7
eIMHUYIHBIN KOpeHb. KonHTerpams BpeMeHHBIX PSIOB. JI2.8 J12.9
Mopens xoppekiuu omunbox. /Cp/

2.6 Tema 2.3 "[TanenbHble JaHHBIE". OIIK-2 OIIK-5 JI1.1J11.2 J11.3
[IpenmyriecTBa NCIOIB30BAHUS TAHETBHBIX JAaHHBIX. JI1.4J12.1 J12.2 J12.3
TpynHOCTH, BO3HUKAIOUIME TIPU pa0OTE C MaHEIbHBIMU J12.4 J12.5 J12.6 J12.7
nmanueIMu. [ToHaTHE 0 MOIENN OJHOKOMIIOHEHTHOM OIINOKH. JI2.8 J12.9
Crennduxanys Moaenu. JleTepMuUHUPOBAHHBIN U CITy4aiHbIH
WHIWBHIYaIbHBIA 3¢ dekT. DKOHOMETpHIECKOe
MO/JIeJINPOBaHUE OCYLIEeCTBIIsAETCs B Moayne "CraTiucTuka"

Ta6umur Calc Libre Office n sxonoMeTprdeckom makere
Gretl.
/J1a6/

2.7 Tema 2.3 "[lanenbHble JaHHBIE". OIIK-2 OIIK-5 JI1.1J11.2J11.3
[IpenmymiecTBa HCHOIb30BaHMSI TAHEIbHBIX JaHHbIX. JI1.4J12.1 J12.2 JI2.3
TpynHoCTH, BO3HUKaIOLIME NIPU paboTe ¢ NaHeIbHbIMU JI2.4 J12.5 J12.6 J12.7
na"aeIMU. TToHATHE 0 MOIENH OTHOKOMITOHEHTHOM OIIMOKH. JI2.8 JI2.9

Crenudukanyst Mmosenu. JlerepMUHUPOBAaHHBIHN U CITy4aiHbIN
WHIVBHAYAIBHBIA J(PEKT.
Mp/




2.8 Tema 2.4 "Mojenu Ha IMaHENbHBIX JaHHBIX". 2 OIIK-2 OIIK-5 JI1.1 J11.2 JI1.3
Omneparopsr «Between» u « Withiny. Bumst omeHOK. J1.4J712.1 J12.2 J12.3
CpaBHUTENBHBIN aHAIU3 OLIEHOK. TecTupoBaHue J12.4 J12.5 J12.6 JI2.7
crieni(pUKAIMK B MOJICIISIX TTAHENIbHBIX JaHHBIX. TecT JI2.8 J12.9
Xaycmana. TecT Ha Hanu4Me CIly4alHOro
uHAnBUAYyasHOTO 3¢ dekra. Tect Ha Hannune
JETePMUHUPOBAHHOTO WHAUBHIYAIBLHOTO 3 dekTa.

DKOHOMETPHYECKOE MOJICITUPOBAHNE OCYIIECTBIISIETCS B
moyite "Crarucruka" TaGmui Calc Libre Office u
sKoHOMeTpHUecKoM makere Gretl.

/J1ab/

2.9 Tema 2.4 "Mozenu Ha TaHETBHBIX TaHHBIX . 2 OIIK-2 OIIK-5 J1.1J11.2J11.3
Omnepatopsl «Betweeny u «Withiny. Buzasr onenok. J1.4J12.1 J12.2 J12.3
CpaBHUTENBHBIN aHAIN3 OIIEHOK. TecTupoBaHue J12.4 J12.5 J12.6 J12.7
crienr(pUKaIMK B MOJICIISIX ITaHEJIbHBIX JaHHBIX. TecT JI2.8 J12.9
Xaycmana. Tect Ha HaTUYKE CITy9aliHOTO
MHIUBHAYaIbHOTO 3 ekTa. TecT Ha HATHYKe
JETePMUHUPOBAHHOTO MHIUBHIYaIbHOTO 3 dekra. /TIp/

2.10 Tema 2.4 "Mojenu Ha NaHEIbHBIX JaHHbIX" 8 OIIK-2 OIIK-5 J1.1J11.2J11.3
Omneparopsr «Between» u « Withiny. Bust omeHoK. JI11.4J12.1 J12.2 J12.3
CpaBHUTENbHBII aHAJIU3 OLEHOK. TecTHpoBaHHe J12.4 J12.5 J12.6 J12.7
crieni(pUKAIMK B MOJICIISIX TTAHENIBHBIX JaHHBIX. TecT JI2.8 J12.9
Xaycmana. Tect Ha Hanu4ue cily4yaiHOro
uHAMBUAYasHOTO 3 dekra. Tect Ha HaTUUMe
JeTepMUHUPOBAHHOTO HHAMBHAYyanbHOTO 3ddekra. /Cp/

2.11 Tema 2.5 "Cuctemsl ypaBHeHHI" 18 OIIK-2 OIIK-5 J1.1J11.2J11.3
Cucrembl HE3aBUCUMBIX ypaBHeHHNA. CHCTEMBI JI1.4J12.1 J12.2 J12.3
OJ/IHOBPEMEHHBIX (COBMECTHBIX, B3aMMO3aBUCHMBIX) J12.4 J12.5 J12.6 J12.7
ypaBHeHud. CTpYKTypHast U IPUBEICHHAS ()OPMBI MOJICITH. JI2.8 J12.9
ITpoGnema unentudukanuy. OLeHUBaHUE TapaMeTPOB
cTpyktypHoii Mmoaenu. /Cp/

2.12 /3auét/ 0 OIIK-2 OIIK-5 J1.1J11.2711.3

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

4. POHJ OHEHOYHBIX CPEJICTB

CtpykTypa u coiepKanue (oHa OLEHOYHBIX CPEICTB JIsl POBEJCHUS TEKYIIECH U MPOMEKYTOYHOHN aTTeCTallUU IPEICTABIICHBI B
[punoxennn 1 x paboueii mporpaMMe TUCIHIUINHEL.

5. YHEBHO-METO/JMYECKOE H THOOPMAIIMOHHOE OBECHEYEHHUE JUCHUIIINHBI

5.1. OcHoBHas AUTEpPaTYypa

ABTOpBI, COCTaBUTEIH 3arnaBue WznarenscTBO, rox Konunu-Bo
JI1.1 |TIytko B. A., Kpemep |DxoHOMeTpHKa: yueOHUK Mocksa: FOnutH, 2012 https://biblioclub.ru/inde
H. 1I., Kpemep H. 111 X.php?
page=book&id=118251
HEOrPaHHYEHHBIH TOCTYI
JUTSL 3apETHCTPUPOBAHHBIX
MOJIb30BaTENEH
JI1.2 |Yeueposa, H. A. DKOHOMETpPHKA: TabOPaTOPHBIN MPAKTHKYM Komcomonsck-na-Amype, http://www.iprbookshop.r
CapaToB: AMypCKHii u/85837.html
FyMaHI/ITapHO- HeorpaaneHan‘/i JOCTYI
TeIarOr NI eCK Ui UTS 3aPETHCTPUPOBAHHBIX
rOCYAaPCTBEHHEIH I0JI30BaTEIEN
yHuBepcureT, Aii [Tu Ap
Menua, 2019
J1.3 [TpuknagHas 5JKOHOMETPHKA: KYPHAT MockBa: YHUBEPCUTET https://biblioclub.ru/inde

Cuneprus, 2019

x.php?
page=book&id=562205
HEOTpaHWYECHHBII JOCTYT
JUTS 3aPETHCTPUPOBAHHBIX
TOJIE30BaTeIIeH




ABTOpLI, COCTaBUTCIIN

3arnaBue

W3naTenbcTBO, roj

Komnunu-Bo

JI1.4

ITpuknagHas 3KOHOMETPHKA: KypHAT

MockBa: YHHUBEpPCUTET
Cuneprus, 2019

https://biblioclub.ru/inde
x.php?
page=book&id=562206
HeOFpaHI/I‘{eHHHﬁ JOCTYII
JUT 3apE€TUCTPUPOBAHHBIX
MOJIb30BaTENeH

5.2. lonoHuTeNbHAS IMTEPATypa

ABTODBI, COCTaBUTEIHN

3arnaBue

H3patenscTBO, IO

Konnu-Bo

J12.1

XKypnan "Bonpocsl cTaTHCTHKH"

1

2.2

Kapraes ®. C., Jlykam
E. H.

DKOHOMETpHUKa

Mocksaa: IIpocnekr, 2014

http://biblioclub.ru/index.
php?
page=book&id=276567
HEOTpaHUYEHHBIN JOCTYTI
JUIA 3apErUCTPUPOBAHHBIX
MOJIb30BaTENICH

J12.3

Heuenko, 10. C.

Oxkonomerprka B MS EXCEL: nabopartopHsrit
PaKTAKYM

Capatos: At [Tu Dp Menmua,
2018

http://www.iprbookshop.r
u/70785.html
HEOTpaHUYEHHBIN JOCTYTI
JUTS 3aPETUCTPUPOBAHHBIX
T0JIb30BaTeNei

J12.4

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

CoBpeMeHHasi SKOHOMETpHUKA: yaeOHOe mocooue

Mocksa: Poccuiickuii
rOCyJapCTBEHHBIN
YHUBEPCUTET MPABOCYANS,
2018

http://www.iprbookshop.r
u/78311.html
HEOTpaHUYEHHBIN JOCTYTI
JUISL 3apETUCTPUPOBAHHBIX
[oJIb30BaTeICH

J12.5

SlkosneBa, A. B.

DKOHOMETpHKa: yueOHOe mocobue

CapatoB: Hayunas xuura,
2019

http://www.iprbookshop.r
u/81090.html
HCOTPaHMYCHHBIN TOCTYI
JUTS 3apETUCTPUPOBAHHBIX
OJIh30BaTENICH

J12.6

[MpuknagHas 5KOHOMETPHKA: KypHAT

MockBa: YHUBEpCUTET
Cuneprus, 2018

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

J12.7

[IpuknagHast 5KOHOMETPHKA: KYpHAI

Mocksa: YHUBEpCUTET
Cuneprus, 2018

https://biblioclub.ru/inde
x.php?
page=book&id=495384
HEOTpaHUYEHHBIN JOCTYT
JUIA 3apErUCTPUPOBAHHBIX
MOJTH30BATENEH

J12.8

Opnosa U. B., l'anknHa
JI. A., I'puroposuu /1.
b.

DKOHOMETpPHKa: 00YyUJaIOIINil KOMITBIOTEPHBII
MPAKTHKYM: HPaKTHKYM

Mocksa: [Ipomereit, 2018

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

J12.9

[MpuknagHas 5KOHOMETPHKA: KypHAT

MockBa: YHUBEpCUTET
Cuneprus, 2018

https://biblioclub.ru/inde
x.php?
page=book&id=562204
HGOFpaHH‘[eHHbIﬁ ﬂOCTyl’l
JUISL 3aPETUCTPUPOBAHHBIX
M0JIb30BaTeNen

5.3 IIpodeccuonaibHble 6a3bl AAHHBIX U HHGOPMALMOHHbIE CIIPABOYHbIE CHCTEMbI

basza nanneix Llenrpansroro 6anka P® http://cbr.ru/hd_base/

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

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




EnuHasi MeXBeJOMCTBEHHAsE HH(POPMAaIMOHHO-CcTaTHCTHYeCKast cuctema https://www.fedstat.ru/

basa jpanHbx Poccriickoro MOHHTOPHHTA SKOHOMHYECKOTO TOJIOXKEHUSI U 3710poBbst Hacenenust HUY BIID https://www.hse.ru/rlms

bassr mannsix BIIIOM https://wciom.ru/?id=79, https://wciom.ru/?id=1130

Koncynpranr +

5.4. IlepeyeHb MpPOrpaMMHOIO odecrevyeHust

Gretl

Libre Office

5.5. YueOHOo-MeTOANYECKHE MaTepuaJabl AJd CTYACHTOB ¢ OrPaHUYC€HHBIMHA BO3MOKHOCTAMM 310POBbHA

IIprr HEOOXOAUMOCTH IO 3aSBICHHIO OOYYAIOIIErocs C OrPAHMYCHHBIMH BO3MOYKHOCTSMH 30POBbS y4eOHO-METOJUYECKHE MATEPHAIbI
MPEIOCTABISIIOTCS B popMax, aalTUPOBAHHBIX K OIPAHHYCHHUSM 3I0POBbS U BOCIIPHUATHS WHGopManun. J[s JuI ¢ HApyHNICHUSIMU 3PSHUS:
B (hopme aynuodaiina; B neyaTHO GopMe yBeTHUECHHBIM IIPUPTOM. JIJIst UL ¢ HAPYIICHUSIMH CliyXa: B (JOpMe DIIEKTPOHHOTO JOKYMEHTA; B
neyatHo# (opme. st U] ¢ HAPYIICHUSIMUA ONIOPHO-IBUTATENBHOTO amnmnapara: B GopMe 3JIeKTPOHHOTO JJOKYMEHTa; B IEUYaTHOH opMe.

6. MATEPUAJIBHO-TEXHUYECKOE OGECIIEYEHHME JUCITUITJIMHBI (MOY JIS1)

[Tomerenust i BCeX BUIOB paboT, MPEeTyCMOTPEHHBIX y4eOHBIM ILIAHOM, YKOMIUIEKTOBAHBI HEOOXOAUMOMN CIICIIMATM3UPOBAHHOMN
yueOHOW MeOelbI0 M TEXHUUECKUMH CPEACTBAMK 00yUYeHHUSI:

- CTOJIBbI, CTYJIbA;

- IEPCOHANBHBIA KOMITBIOTEP / HOYTOYK (TIepEeHOCHOI);

- IPOEKTOP, 3KPaH / UHTEPAKTHBHAS TOCKA.

JlabopaTopHBIe 3aHATHUS MPOBOIATCS B KOMITBIOTEPHBIX Ki1accaX, pabodre Mecta B KOTOPBIX 000pyIOBaHEl HEOOXOJMMBIMH
JIUIIEH3UOHHBIMHU H/WJIH CBOOOHO paclpoCTpaHsIEMbIMHU IPOrPAMMHBIMU CPEIICTBAMHU M BBIXOJIOM B MIHTEpHET.

7. METOAUYECKHUE YKA3AHUS JJIS1 OBYYAIOIIIUXCS IO OCBOEHUIO JUCHUTIIMHBI (MOY JIST)

Meroaudeckue ykazaHHs 110 OCBOSHHIO TUCIUIUIMHBI IIpeCcTaBiIeHb! B [IpuinokeHnu 2 K pabouei mporpaMMe AUCIUTUIHHEL




[Tpunoxenue 1

®OH/J ONEHOYHbLIX CPEACTB

1. Onucanue nokasarteiaeu u KpUTCPHUCB OLICHUBAHUA KOMHCTGHHI/Iﬁ Ha Pa3JIMYHbIX JTallaX UX
(I)OpMHpOBaHHH, OIMMCAaHHUC MIKaJ OIICHUBAaHUA

1.1 Iloka3arenu u KPUTCPHUH OLICHUBAHUA KOMHGTGHHHﬁ:
3VH
’ IToxazarenu CpencrtBa
COCTaBIIAIOIIE Kpurepuu onieHuBanus
OIICHUBAHUS OIICHUBAHMUS
KOMITETCHITUIO
OIIK-2: CriocoOeH NpUMEHSTH IPOABUHYTbIE HHCTPYMEHTAIbHbIE METO/bl SKOHOMHUECKOTO
aHaJIM3a B MPUKJIAJHBIX U (WIU) QyHIAMEHTaIbHBIX UCCIEIOBAHUIX
3HATE: dopmyIUpyET OTBETHI
METO Il cOopa, Ha MOCTaBJICHHbIC
[TosnHoTa M
aHau3a u BOIIPOCHI; peniaeT
OTBETA; YMEHHUE 1-1
DKOHOMETPUUECKOTO | 1o 1yt Moo 0B C6 opa, > YM (Bapuantsr 1-10),
MOJICJIMPOBAHUS U MPUBOJUTH IPUMEPHI, 33 — 3ananus K
aHanu3a u 00paboOTKU
MPOrHO3UPOBAHUS, KOPPEKTHOCTb 3aueTy (3a1aHus
6 JAHHBIX, 1-10)
HEOOXOUMBIE JIJIS hOPMYJIHPOBOK K
pelieHus OKOHOMCTPHUYICCKOI'O
BBIBOJIOB.
poeCCHOHATBHBIX | MOAECIUPOBAHUA U
3a/1a4 IIPOTrHO3UPOBaHUS
Ymers:
OCYIIECTBIISITh
BBIOOp
WHCTPYMEHTAIBHBIX
CpEeICTB st
00paboTKu
SKOHOMUYECKUX
Pemraer
JTAHHBIX B [TonxoTa n
A3HOYPOBHEBBIC
COOTBCTCTBHH C P P o COJICPIKATEITBHOCTh
> 3amauu, GOpMHUPYET
TIOCTaBICHHON ’ peIeHNs ¢ COONIOIEHIEM
3amauei, OTYET 10 33J]aHUI0 K .
. HE00XO0INMOM JIP -
aHATM3UPOBATh nabopatopHoii paboTte B
MOCJIEI0BATEIbHOCTH naboparopHast
pE3yIbTaThl 4acTU OICHUBAHUS aGoTa
pacyeroB U pacdeToB, P
3KOHOMETPHUYCCKUX (mabopatopHbie
000CHOBHIBATh N MPaBUIBHOCTh U TOYHOCTD
MOJTyYCHHBIE MOACIICH K paGorst 1°5),
MOJIyYEHHBIX PE3YJIbTATOB; _
BBIBOJIBI; OllcHKBaTp | IPOTHOSHPOBAHMS Ha a pesy 7 |33~ sanamii
JbL; OL1 OCHOBE Ka4udCcCTBO aHa/JInu3a u 3a4eTy (3a[[aH1/[5{
SKOHOMETPHUIECKHUE HHTepIpeTAIAH 1-10)
MOJIEIH, 9KOHOMETPHUIECKUX
. MOJTYYCHHBIX PE3YJIbTaTOB
aHAJIM3UPOBATh U MOJIEJIEN COLAIbHO-
1 BBIBOJIOB; KAYECTBO
COACPKATCIILHO SKOHOMHUYECKUX b 7108,
HHTEPIIPETUPOBATH O(POPMIICHUA
PHpeTHp MPOLIECCOB P
pe3yabTaThl
SKOHOMETPHUIECKOTO
MOJEIIUPOBAHNS;
MMPOTHO3UPOBATH Ha
OCHOBE
9KOHOMETPHUIECKUX
MOJIEJIEN TTOBEICHUE




HKOHOMUYECKUX
areHToB, Pa3BUTHE
HKOHOMUYECKUX
IIPOLIECCOB U
SIBJICHUM HA MUKPO-
1 MakpOypOBHE

Bnaners:

HaBbIKAaMH
SKOHOMETPUYECKOTO
MOJICJIUPOBAHUS U
MIPOTHO3UPOBAHUS,
HEOOXOTUMBIMHU IS
peuenus
npodeccroHaNIbHbIX
3a7a4; CpeICTBAMU
aHanu3a u
COZIEPIKATEIIBLHOMN
UHTEpIpeTauu
IMOJIYYEHHBIX
pe3yabTaTOB

Pemraer
pa3HOYpPOBHEBBIC
3agauu, popmupyer
OTYET IO 3aJaHHI0 K
nabopatropHoi padote ¢
MTOMOIIIBIO
WHCTPYMEHTAIBHBIX
CpPE/ICTB OLICHUBAHHUS
IKOHOMETPHUYUECKUX
Mozenen

O06ocHOBaHHOCTH BEIOOPA
Y MCIIOJIb30BAHHS
UHCTPYMEHTAJIBHBIX
CpPE/ICTB; MOJTHOTA U
COJICPKATEITBHOCTD
pelIeHus ¢ COOI0ICHUEM
HE0OXO0 MO
[0CJICI0BATEIbHOCTH
pacyeToB;

NPaBUIBHOCTD U
TOYHOCTh, KAUECTBO
aHaJIM3a ¥ UHTEPIIPETaIlH
MOJIYYCHHBIX PE3yJIbTaTOB
Y BBIBOJIOB; KQU€CTBO
odopmIteHUs

JIP —
nTabopaTopHast
pabora
(;mabopaTtopHbie
pabotsr 1-5),

33 — 3agaHus K
3a4eTy (3aJaHus
1-10)

OIIK-5: Crioco6eH UcIob30BaTh COBpEMEHHbIE HH()OPMAIIMOHHBIE TEXHOIOTUU U
MIPOrpaMMHBIE CPEICTBA MPH PEIIeHUU TPO(eCcCHOHATBHBIX 3a7a4

3HaTh:
BO3MOXKHOCTHU
HCIIOIL30BaHUsA
MOTYJISI
"CraTtuctuka"
Tabmwmi Calc Libre
Office u
YKOHOMETPHIECKOTO
makera Gretl; 2
0a3nl JaHHBIX CETH
Internet s

3HaeT BO3MOXXHOCTH
COBPEMEHHBIX
MH(OPMALIMOHHBIX
TEXHOJIOTUH B 06JacTn
9KOHOMETPHKH.
ApryMeHTHpYyeT
MIPUMEHEHNE
MH(pOPMAITMOHHBIX
TEXHOJIOTHH IPH
IIPOBEJICHUU PacUYETOB.

YMeHue noiabp30BaThCs
0a3amu TaHHBIX;
MIPaBHJILHOCTH BBIOOpA U
UCIIONIb30BaHUs CPEJICTB
moxayis "CraTtuctuka"
Ta6mui Calc Libre Office
¥ YKOHOMETPUYECKOTO
nakera Gretl qys perenus
AHATATUYICCKUX U

T - TecTsl
(BapumanTs 1-10)
JIP —
nabopaTopHas
pabota
(mabopartopHsie
pabortsr 1-5)

33 — 3amaHus K
3auety (3aJaHus

penIeHus HCCIIE/IOBATENBCKHX 3a/1a4 | 1.10)
OOBsCHSET OCHOBHBIE
AHAJIMTUICCKUX 1 IPH BBINOJHCHUH 3aJaHUs
KOMaH/IbI TTaKeTa .
HCCIIENOBATCIbCKUX K J1abopatopHoii paboTte
3anaq MPUKIIAJIHBIX TIPOTPAMM.
YMers: CaMocCTOsTEeTLHOCTD U
OCYIICCTBIIATD Pemraer paIMoHAIBHOCTh BHIOOpA
TTONCK 5 Pa3sHOYpOBHEBBIE JIAHHBIX, CTENEHb
HEo0X0ouMon
3aga4yu, GOpMUpPYET 000CHOBAaHHOCTH BbIOOpa [ JIP —
nH(popmManuu B
6asax jaHHbIx cern | OTIET MO 3a/AHHIO K UHCTPYMEHTAJIbHBIX nmabopaTopHas
Internet: nabopaTopHOii paboTe B | CPEACTB; MOIHOTA U pa6gTa
JJa00paTOPHBIC
HCIIOB30BATh YaCTH NIOUCKA COZIEPKATEIBHOCTh E)a6OTII):. 1 I-IS))
SpeHCTBa MOJ}'}’HSI nH(pOpMaLIUU B CETH pelieHus ¢ coOI0IeHneM 33 — 3ajanus K
Crarucruka . Internet n HGO6X0}1HMOﬁ 3a4uery (3aaHus
Tabman Cale Libre HCTIOB30BAHUS MOCJIEIOBATEILHOCTH 1-10)
Office n
UHCTPYMEHTAJIBHBIX pacyeTos;
KOHOMETPUYUECKOTO
naxera Gretl s CpenCTB NpaBUILHOCTD U TOYHOCTD

pelieHus

MOJIYYCHHBIX PC3YJIbTATOB,




AHAJIMTUYCCKUX H

Ka4yCCTBO aHa/JIU3a U

MOJTyYEHHBIX Pe3yIbTaTOB
U BBIBOJIOB; KAYE€CTBO
odopmIteHUS

HCCIIeIOBATEIECKUX UHTEpIpeTalun
3ajad MOJTy4YEHHBIX PE3yIbTaTOB
U BBIBOJIOB; KA4€CTBO
odopmIIeHUS
[{esreHanpaBIEHHOCTD
MOWCKa 1 0TOOpa
uHpOpMaINH;
Pemaer
MIPABUIILHOCTH
a3HOYPOBHEBBIC
P P UCIIOJIb30BaHUs CPEJICTB
3amauu, GopMUpyeT " "
monyis "CraTucThKa
Brazers: oTIeT o 3aHauHmO 8 Ta6mun Calc Libre Office
criocobamu noucka | maboparopHoii padote ¢
" U YKOHOMETPUYECKOTO
HE0OX0IMMOM UCIIOJIb30BaHUEM Il)
MH(OPMALHY B CETH COBPEMEHHBIX nakera Gretl mns
Internet, o 00paboTKU U aHaN3a
HMH@QOPMAIIHOHHO- JIP -
CpeICTBaMU MOYJIsS p JAHHBIX; TIOJTHOTA U
KOMMYHHKAITHOHHBIX ’ nabopatopHas
n "
Crarucruka . COJICPXKATEITBHOCTD paBota
i TEXHOJIOTUH H
g;?ﬂl/lu Calc Libre 5 PELICHUS ¢ COOIOACHUEM | (;raGopaTopHble
rI100aTbHBIX
lee HEOO0XOIUMOMN pabotsi 1-5),
OKOHOMCTPHUYICCKOI'O I/IH(bOpMaLII/IOHHLIX 33 — 3anaHus K
naxera Gretl s MOCIIE0BATEILHOCTH
A PECYPCOB, a TaKxke ) 3auety (3a71aHus
00paboTKH, aHAIH3a HHCTPYMEHTATHHBIX pacyicToB; 1-10)
AKOHOMHYECKUX CaMOCTOSITENIbHOCTD U
CpeICTB sl 00pabOTKH,
JIaHHBIX, paIoHaIbHOCTH BIOOpA
aHamM3a
SKOHOMETPUHCCKOTO JaHHBIX; IPABUILHOCTD
MOJEIUPOBAHUS U OKOHOMHNYECCKUX
TOYHOCTb ITOTYICHHBIX
MPOTHO3MPOBAHUS | IaHHBIX,
pe3yJbTaTOB;
HKOHOMETPHYECKOTO
KauecTBO aHAIM3a U
MOJIETTUPOBAHUS U N —
MIPOTHO3HPOBAHUS

1.2. llIxana onieHUBaHUS:
Texkymui KOHTPOIb YCIEBAEMOCTH M IIPOMEXKYTOYHAs aTTeCTallls OCYIIECTBIAETCS B pPaMKax
HAKOMUTEJIbHOW OalIbHO-peUTHHTOBOM cucTeMbl B 100-6ayuibHOM mikase.

[TpoMesxyTouHast aTTECTAIUS OCYIECTBIISICTCS MO CIICAYIONICH IIKae:
- 50-100 GamnnoB (3auTeHO)
- 0-49 GatoB (He 3a4TECHO).



2. TunoBble KOHTPOJIbHBIE 3aJaHUSA WU UHbIE MaTepHuaJibl, HEOOX0AUMbIe IJI
OLleHKM 3HAaHUH, YyMeHMI, HaBbIKOB U (WIH) onbiTa /[JeATeJbHOCTH,
XapaKTepU3ywILUX 3Tanbl (OPMHUPOBAHUS KOMIETEHLUH B MpoLecce OCBOEHUS
0o0pa3oBaTeJIbHON NPOrpaMMbl

3aIlaHl/Iﬂ K 3a4€Ty

3AJJAHHUE K 3AYETY Nel

1. Omeparopsr «Between» u «Within». Bugsl onenHok. CpaBHUTENbHBIA aHaIM3 OICHOK. TecTHpoBaHHE
cneuu(uUKauyM B MOJENSIX IaHENbHbIX JaHHBIX. Tect Xaycmana. Tect Ha Hamuuue Ciy4aifHOro
MHAUBUIYAIBHOTO 3¢ ¢ekTa. TecT Ha HaNMYue JeTePMUHUPOBAHHOTO MHIMBUAYATLHOTO Y eKTa.

2. JluneliHas MoJeNb MHOXKECTBEHHOW perpeccuu. Meton HamMmeHbIuX kBaapatoB (MHK). O6o6meHHbIN
MHK.

3aoaua
HccnenoBarens MCMOIB3YET JIOTUT-MOAEIb OMHAPHOTO BHIOOpA JJIs TOTO, YTOOBI BBUICHHTH, KaK BEPOSTHOCTH OKa3aThCs
0e3pabOTHRIM 3aBHCUT OT OMbITa PabOThI W oOpa3zoBaHus. MccnemoBatens ompocui 1000 3KOHOMHUYECKHX aKTUBHBIX TPaXKIaH B
Bo3pacTe oT 21 70 28 JeT 1 MoNy4riI JaHHbIE O CIeNYIOIUX nepeMeHHbIX: Unemployed — OMHapHas mepeMeHHas paBHas eIMHULE,
©CJIM PECTIOHMEHT sBJsieTcst Oe3paboTHeIM; Experience — ombIT paboThl pecrioHneHTa (B ronax); Education — mpogomkuTeTbHOCTh
o0y4eHus pecrioHAeHTa (B rojax). B tabnune npencraBieHb! pe3yJibTaThl OLCHUBAHHS MOJICIIH:

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

Bompoc: Apucrapx [letpos 10 net yumiics B mkone u eme 4 roga B 6akanaspuate. OmbITa paboTH y Hero moka HeT. C Kakon
BEPOATHOCTHIO OH OKaXKeTCs 0€3paboTHBIM?

3AJJAHHUE K 3AYETY Ne2

1. I'eTrepockeqacTUYHOCTh CIYyYaHOTO BO3MYIIEHHUS M €€ NPUYUHBI, METOJbl IMarHOCTUKUA M YCTPAHEHHS.
B3sentennsiii MHK.

2. KOI/IHTeraHI/IH BPEMCHHBIX PAIOOB. Mogenp KOppCKIHUUn OIIMOOK.

3aoaua
Bompockl aTOoro 3amaHusi ocHOBaHbI Ha cienyromieMm skcnepumente: 400 BoauTeneil, BbIOpaHHBIX
cllydyailHbIM 00pa3oM, MOMPOCHJIM MPOWUTH CIELHUAIbHBIA TECT Ha BOXKAECHUE aBTOMOOMIeM. s Kakaoro
BOAMTENS ObUIM cOoOpaHbl cienyromue naHHble: Pass — (UKTHBHAs NepeMeHHas, paBHas €IUHULE, €CIIU
BOJIUTEIb CAAJ TecT, Male — (puKTHBHAs nepeMeHHas paBHas €MHULIE, €CIIH BOJUTEIb MY)KUMHA, U paBHas 0,
€CJIM BOJIUTEINb JKeHIMHa, Experience — ombIT BOXKAEHHsI aBTOMOOWIEM (B rojax). B tabnuie npeacraBieHsl
PE3YJIBTAaThl CEMU MOJIENEN, OLICHEHHBIX HA OCHOBE UMEIOINXCS IaHHBIX.

Dependent Variable: Pass
Probit Logit Linear Probit Logit Linear Probit
Probability Probability
| (1 (2) (3) (4) (s) (6) (7)
Experience 0.031 0.040 0.006 0.041
(0.009) (0.0186) (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) (0.022) (0.200)




BOHpOCI 3aBHUCHT U BCPOATHOCTH CAATH TCCT OT ONIbITA BOKACHU A (HCHOJ’IL3yﬁT€ PE3YJIbTAThI U3 KOJIOHOK

(2)u (7))?

3AJIAHHUE K 3AYETY Ne3

1. MeTo MaKCUMaTBHOTO TIPABIOIIOIO0HUS.
2. IlonsiTne O MoJeIM OAHOKOMIOHEHTHOW omuOku. Crnenudukanus mojaend. JlerepMUHUpPOBaHHBIN U
CITy4ailHbIN MHIUBUIyaTbHBIN 3 (deKT.

3aoaua
Hccnenyercs 3aBUCUMOCTh CPEHEAYIIEBOr0 NOTPEOIECHUS aJIKOTOJIsl IO CTpaHaM MUpPa OT Pa3IMuHbIX
(hakTopoB.
Mopens 1:
ALCO;=p1+p2GDPi+BsMUSLi+psBUDDi+psHINDUi+s;,
rie ALCOi — cpeanenymeBoe motpediieHne 4yucToro crnupra Ha denoBeka (1), GDPi — BBII na mymy

Hacenenus (nomapos CIIA), MUSL;, BUDD;, HINDU; — nonu HaceneHust HCTIOBEIYIOIIET0, COOTBETCTBEHHO,
MYCYJIbMaHCTBO, OyaAu3M U UHAYU3M (B % OT oOuieil uncneHHocty HaceneHus). B xone MHK-ouenuBanus
MOJCJIM HAa OCHOBE JaHHBIX O 50 cTpaHax TMOJy4YeHBI CIEAYIONIME pPEe3yibTaThl: CyMMa KBaJIpaTOB
octaTkoBESS=200, o0bsicHenHast cymma kBaapatoBRSS=300.

Taxxke s MPOBEPKU THUIIOTE3BI O TOM, YTO PEJIMTUS HE OKa3bIBA€T CYIIECTBEHHOTO BIHUSHUS Ha
noTpebiieHne alKoroJs, ObLUTH OLIEHEHBI TapaMeTPhbl BTOPO MOJIEINH:

Mopenb No2:

ALCOi=p1+p2.GDPi+s;.
Bo Bropoit monenu, mo cpaBHeHHIO ¢ TiepBoii, 3HaueHue RSS wm3menumnoce Hal00. CkOnBKO COCTaBUT
KOPPEKTHPOBaHHbI R? BO BTOpOi Momean?

3AJAHHUE K 3AYETY Ned

1. MeTon MmakcumMaiibHOTO TipaBaonooous B Probit u Logit Mogensx. Kpurepun kaduecTBa MOJIEIICH.
2. ABTOKOppEISIIHS CTy4ailHOTO BO3MYIIEHHUS U €€ IPUYHHBI, METO/Ibl IUarHOCTUKU U YCTPAHECHHUS.

3aoaua

UccnenoBarens omeHwn mTpoOUT-Moaenb. B kadecTBe OOBSICHAEMOW TIEPEMEHHOM OH  B3SUI
MPEAMOYUTAEMBIH HHIMBUIOM THIT MOPOXEHOTO, (DUCTAIIKOBOE WIIM MIOKOJIaIHOEe. A UMEHHO, Yi=1, ecinu i-bIit
pecnoHACHT OoJIbIle JTOOUT GucTankoBoe u Yi=0, eciu - mokoaaaHoe. B kauecTBe 00BICHSIONMEH TepEMEHHOM
MCCIIEIOBATENb B3sUI KOJMYECTBO IIOKOIA0K, CheJaeMOe PECIIOHACHTOM exeMecsuHo. [lomyunn oueHky s
CKpHITOl epeMenHoit: Y7 = 2 — 0.3x;.

OrneHUTe BEPOSATHOCTH TOTO, YTO HWHIWBHUJ, CHEIAIONIMA 6 IMOKOJAJAOK B MECSI, MPEIIOYNUTACT
¢bucrakoBoe MOPOXKEHOE.

3AJTAHHUE K 3AYETY Ne5

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

[To 40 HaOnrOMEHHUSM OIIEHEHA MOJIENh 3aBUCHMOCTH 3apaboTHOM miatel Wagei ($) oT JIMTeNbHOCTH
obyuenus schooling; (romer) u ombiTa paboTer experience; (roaer). OlieHeHHAs MOJEIb UMEET BUI: wage, =
250 + 15schooling; + 55experience; . ESS=125, TSS=200. HccnenoaTtens pemmia J00aBUTH B MOJIENb
obpasoBanue poauteneii mschoolingi u fschoolingi (rozsr), mocie vero ESS=175. Ha ypoBae 3naunmoctu 1%
MPOBEPsisi THIOTE3Y O BIUSHUU JJIMTEIBHOCTH OOy4YeHHUsS poAUTeNed Ha 3apalOTHYIO IIaTy UX peOeHKa,
oTpeIeuTe YeMy paBHO HabJI01aeMOe 3HaY€HNE TECTOBOW CTATHCTHKM?

3AJAHHUE K 3AYETY Ne6



1. Tect I'pelinpkepa Ha IPUUUHHO-CIIEACTBEHHYIO 3aBUCUMOCTD.
2. Omnbku criennupUKAINK U UX TUarHOCTHKA. BeiOop onTuMansHOTO Habopa perpeccopoB u HyHKITMOHAITBHON
(bopMBI perpecCHOHHOMN 3aBHCUMOCTH.

3aoaua

Crienuanuct 1o cenbCKOMY XO3SIMCTBY IT0JIaraeT, YTo MOTpeOIeHNE rOBSIANHBI B pernoHax (Y) B TOHHax
B T'OJl 3aBUCHT OT IIEHbI TOBSAUHEI (X1) pyOJiel 3a KujiorpaMM, IICHbI CBUHUHBI (X2) pyOJiel 3a Kujaorpamm, IeHbl
KypATUHBI (X3) pyOJiei 3a KHJIOTpaMM U CpeTHEIYIIEBBIX CHEKHBIX T0OX0J0B (X4). Cremyromas perpeccuoHHas
MOJIeJIb MOJy4eHa Ha OCHOBE BbIOOPKH 13 30 peruoHOB:

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

(0.169 (0.103 (0.109 (0.163
R? =0.683
a) Murepnperupyiite kosdduiment mpu log Xi.
0) [IpoBepbTe Ha 1% ypOBHE 3HAYMMOCTH HYJECBYIO TUIIOTE3Y O TOM, 4TO KoddduimeHt npu 109 X4 B

reHepalbHON COBOKYITHOCTH PaBEeH HYIIIO.

3AJJAHHUE K 3AYETY Ne/

1. ABTOKOppENALHUs CIy4aitHOTO BO3MYILEHHUS U €€ IPUYUHBI, METO/IbI TUarHOCTUKU U YCTPAHECHHUS.
2. DHAOTEHHOCTh NepeMeHHBIX. Ciydall KOppEeIMPOBAHHOCTH PETPECCOPOB U CIIydailHOW omuOku. Oummoku
u3MepeHuil nepemeHHbIx. UHCTpyMeHTanbHbIe epeMeHHble. Tect XaycMaHa.

3aoaua

HccenoBarens aHaTM3UPYET 3aBUCUMOCTh TOTPEOIIeHUs (C) OT pacrojaraeMoro 10xoja (y) Ha OCHOBE
MPOCTOM SMIUpuYeckoil moxaenu: Ci=PYitei, € - HE3aBUCUMbIC HOPMAIBHO pACIpE/ICICHHBIC CITydaiHbIe
BEJIMYMHBI C HYJEBBIM MaTeMaTHIECKMM OKUIaHueM U auctepeueit V(g;) = a? - yiz.

HccnenoBarens cobpan JaHHBIE O ABYX ThICSYaX JIOMAIIHUX XO3SHCTB M OCYIIECTBUI CIEIYIOIIHE
NIPEIBAPUTEIILHBIC PACUETHI:

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

L i

Hcnonb3ys Te U3 TOCTYIHBIX JaHHBIX, KOTOPbIE BaM HEOOXOUMBI, BEIUUCIUTE AP(HEKTUBHYIO OLIEHKY
IPeJeIbHON CKJIOHHOCTH K MOTPEOIICHHUIO.

3AJJAHHUE K 3AYETY Ne8

1. JluckpeTHble 3aBUCHUMBIE TEPEMEHHbIC: HOMHUHAJIBHBIC, pPaH)XHPOBAHHBIC, KOJIMYECTBEHHBIE. Moaenn
O6unapHoro Bbioopa. Probit u Logit mogenu. UnTepnperarus ko3¢hUIIMEHTOB B MOJIENIAX OMHAPHOTO BBIOOpA.
2. Muaumas perpeccusi. EnMHUYHBIN KOpeHb. TecTsl Ha eAMHUYHBIA KOPEHb.

3aoaua
Hccnenyercs 3aBUCUMOCTh CPEHEAYIIEBOTO TOTPEOICHHUS AJIKOTOJISl TI0 CTPaHaM MUPA OT Pa3IUYHbIX
(hakTOpOB.
Mogens 1:
ALCOi=P1+p.GDPi+p3sMUSL+psBUDD;+psHINDUi+ei,
rne ALCO; — cpennenymieBoe moTpebieHne 4ucToro crnupra Ha denoBeka (1), GDPj — BBII na mymy

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



Takxe Al MPOBEPKH TUMOTE3Bl O TOM, YTO PEIUTHS HE OKa3bIBaeT CYIIIECTBEHHOT'O BIMSHUS Ha
noTpebieHne alIKkoroJisl, ObLTN OLIEHEHBI TapaMeTphl BTOPOI MOJIEIH:

Mopenb No2:

ALCOi=p1+p2GDPi+si.
Bo BTopo#t monenu, mo cpaBHeHHMIO ¢ nepBoil, 3HaueHue RSS m3menunocr Ha 100. CkoJIBKO COCTaBUT
KOPPEKTHPOBaHHbI R? BO BTOpOi Momen?

3AJJAHUE K 3AYETY Ne9

1. Mogenu ¢ pacnpeneleHHBIMH JaraMyd (MOJENlb YaCTUYHOTO TIPUCIIOCOOJICHUS, MOJENb aJalTUBHBIX
OKHJIaHUH ).
2. MynbTUKOIIMHEAPHOCTh U METOJIbI YCTPAHEHUSI.

3aoaua
[To 35 HabxaroseHUsIM OIIEHEHA MOJIENb 3aBHCUMOCTH 3apaboTHOH Tuiatel Wagei ($) oT ATUTenbHOCTH
o0yuenust schoolingi (romel) u ombiTa paboThl experience; (roapl). OleHeHHAs MOJEIb UMEET BHI: Wage, =
400 + 25schooling; + 60experience; . ESS=130, TSS=210. Uccnenoarens pemmi g00aBUTh B MOJIENb
obpasoBanue poautencii mschoolingi u fschoolingi (romsr), mocie yero ESS=180. Ha yposue 3naunmoctu 10%
MIPOBEPSIS TUTIOTE3Y O BIMSHUU JUTUTEIILHOCTU 00yUSHHSI pOIUTENEH Ha 3apaO0THYIO IUIATy UX peOCHKA, YKAXKHUTE
KOJIMYECTBO OIPAHMUYCHHIN, KOTOPbIC IPUPABHEHBI K HYJIIO B (POPMYJIHPOBKE HYJIEBON THIIOTE3bI?

3AJJAHHUE K 3AYETY Nel0

1. I'erepockeacTUYHOCTh CIYyYaWHOIO BO3MYILIEHHUS M €€ MPUYUHBI, METOJbl IMarHOCTUKU U YCTPAHEHHS.
Bieemennsrit MHK.

2. [IpenmytiecTBa UCTONB30BAHUS MAHENBHBIX JAHHBIX. TPYAHOCTH, BOSHHUKAIOIINE MPU paboTe C TaHEIbHBIMH
JTAaHHBIMH.

3aoaua
[To 2040 HabmrOAEHHSIM OICHEHAa MOJEIb 3aBUCHMMOCTH CTOMMOCTH KBapTHpbl pricei (8 10008) ot

MeTpaka skuion romanu livespi: price, = 90 + 1.8livesp; . Ilpu mnoctpoernn 95% ITOBEPUTETHLHOTO

~

untepBana s E(prices|livesp=70), yemy paBHa V/(ir(pr/l@f|X ), ecnmu 62 = 1259.265, a KoBapHaIOHHAS
MaTpHIla UMEET CIICTYIONUI BUT:

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

OprTJBIﬁTC JI0 OJTHOT'O 3HaKa MOCJIe 3alsaToM.

Kpumepuu oyenusanusa:

Maxcumanvhnoe koauuecmeo oannos — 100.

3amaHue K 3a4eTy coIepkKuT 2 Bompoca W 1 3amady, O6alibl ¥ KPUTEPUM OLICHHWBAHUSA TIO KOTOPBIM
MIPUBEJICHBI BBINIE. BayThl BEICTABIISIOTCS TTO KaXKIOMY 33JJaHUIO B OTJICIIBHOCTH M CYMMHPYIOTCSI.
Kaoicowvtit eonpoc ouyenueaemcesn omoenvno, makcumanvno 6 24 oanna.

MakcumanbHast obmas onienka — 40 6amioB. Kpurepuu onieHMBaHUs OTACIBHOTO BOIIPOCA:



e 13-24 Gamna. OTBeT Ha BOIPOC BEpPHBIN; MPOJEMOHCTPUPOBAHO HAIWYHME TITyOOKHX HCUEPIBIBAIOMIUX /
TBEPJBIX U JIOCTATOYHO MOJHBIX 3HAHWH, TPAMOTHOE M JIOTHUECKH CTPOWHOE M3JIOKEHHE MaTepuayia mpu
OTBETE, BO3MOXHbBI OTJCIIbHBIE IOTPEIIHOCTH M OIIMOKH, YBEPEHHO HCIpaBJIEHHbIE U IOCIe
JOTIOJTHUTEBHBIX BOIPOCOB; MPOJEMOHCTPUPOBAHO HAIWYHME TIIYOOKHMX HMCUEpPIBIBAIOUINX / TBEPABIX U
JOCTaTOYHO IOJIHBIX 3HAHUH, FPaMOTHOE U JIOTUYECKU CTPOMHOE U3JI0KEHUE MaTepuaa Ipu OTBETe.

e 0-12 OGamnoB. OTBeT Ha BONPOC JHIIb YAaCTUYHO BEPEH, IPOJEMOHCTPHPOBAHA HETOYHOCTh U
HEYBEPEHHOCTb OTBETOB Ha JOIOJIHMUTENIbHbIE U HABOJALIME BOIPOCHI, JIUOO OTBET HAa BOIPOC HE BEPEH,
MIPOIEMOHCTPUPOBAHA HEYBEPEHHOCTh U HETOUHOCTH OTBETOB Ha JOMOJHHUTEIbHBIE U HABOSAIINE BOTIPOCHI.

3aoaua ouenueaemcs MaKcumMaibHo 6 52 oanna:

Kpurepuu onienuBanus 3aauu:

e 27-52 Oanna. 3ajaya peleHa B IOJIHOM 00beMe, BEIOpaHbl BEpHbIE HHCTPYMEHTAIbHBIE METO/IbI U IPUEMBI
peleHysl, MPOBEIEHbl BEpHBbIE pacueThl, CJENIaH IOJIHBIM, COAEp)KaTeNbHBbIH BBIBOJI IO pe3yJbTaTaM
MIPOBE/ICHHBIX PACUYETOB; JIN0O 3a/1a4a perieHa B HOJTHOM 00beMe ¢ HeOOIBITUMHE TOTPEIIHOCTMU, BEIOPaHBI
BEPHbIE UHCTPYMEHTAJIbHBIE METO/Ibl U IIPUEMBbI PEIIECHUs, IPOBEAECHbI BEPHbIE PACUEThI, ClIeJIaH MOJIHBIMH,
COZIep KaTEeNbHBIA BBIBOJ] 110 pe3yJbTaTaM IPOBEJICHHBIX PAcYETOB, B pacyeTax M BHIBOJAX COJACpPKATCA
HE3HAYUTEJIbHbIE OLIMOKH.

e 0-26 6amnoB. 3agaua penieHa YaCTUYHO, YACTHYHO BEIOPAHBI BEPHBIE HHCTPYMEHTAIbHBIE METO/IbI U TPHEMBI
pelleHusl, POBEJCHbl YaCTUUHBIE pacueThl, C/eJaH BBIBOJ IO PE3ysbTaTaM MPOBEICHHBIX PacueToB C
MOTPENIHOCTSAMU JIMOO 33ja4a HE pelleHa WM PelieHa YaCTUYHO, YaCTUYHO BHIOpaHBI HEOOXOAWMBIC
MHCTPYMEHTAJIbHBIE METO/1bI ¥ IIPUEMBI PELIEHHUS, PACUEThI HE IPOBEACHBI MU IIPOBEIEHbI YACTUYHO, BBIBOJL
0 pe3ysIbTaTaM MPOBEJACHHBIX PACYETOB HE CJIEJIaH MM OIMIMOOYEH.

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

e 50-100 0a1oB «3aUTEHOY;
o 0-49 6amioB «HE 3aUTCHO».

TecT NMCbMEHHDBIH

Bapuanm 1

1. (BeIOEpUTE HECKONBKO BapHMaHTOB oTBeTa) K BHJaM 3KOHOMETPUUYECKHX MOJENEH MO THIaM 3aBHCHMOCTH
OTHOCSITCSI MOJEIH ...

A) cucTeM SKOHOMETPUUECKUX YpaBHEHHIA; b) nenunelinoit perpeccuu;

B) BpeMeHHBIX pS0B; I') nuneiino# perpeccumn.

2. Kpurepuii CTpIofieHTa IpeTHA3HAYEH JIJIS. ..

A) OmpeniesnieHust 5)KOHOMUYECKOI 3HAUUMMOCTH KaXKA0Tr0 K03 (hUIIMeHTa ypaBHEHUS.
b) Onpenenenus cTaTUCTUUECKON 3HAUMMOCTH KaXKJ10T0 KO3(pPUIeHTa ypaBHEHUSI.
B) IIpoBepku Mojieny Ha aBTOKOPPEIISAIIUIO OCTaTKOB.

I') Onpenenenust 5)KOHOMUYECKOIN 3HAUMMOCTH MOJEIHU B IIEJIOM.

J1) IlpoBepky Ha TOMOCKEIaCTUYHOCTb.

3. IlokazareneM, Ha OCHOBAaHHHM KOTOPOT'O MOXET OBITh MPOBEJCHA NMPOBEPKA CYIIECTBEHHOCTH (3HAYHMOCTH)
OTJZIEJILHOTO ITapaMeTpa YPaBHEHUS PETPECCUN HE SBIIAETCS ...

A) OG1as aucnepcus 3aBUCUMOM ITepeMeHHON B) t-xpurepuii CtpiozieHTa

b) JoBeputenbHbIli HHTEPBAT I') Kpurepuii @umepa

4. WccrmemoBarenb TMOJYYHJI CICAYIONIME pPe3ylIbTaThl OICHWBAHWS MapaMeTPOB JIMHEWHOW MOJICIH
MHOKECTBEHHOU perpeccuu Impu MOMOIIY METO]a HAMMEHBIIINX KBaJPaTOB HAa OCHOBE JAHHBIX O ABYX ThICAYaX
HAOJIOIEHUH:

¥, =0,08+2,62x, +1,69z,

(2.,44) (L91) (1.99)
B ckobOkax moj oueHkamMu Ko3((UIHMEHTOB yKa3aHbl COOTBETCTBYIOIIME CTaHAAapTHbIE omuOKkU. Mcmomb3ys
MSATUIPOLIEHTHBIN YPOBEHb 3HAUNMOCTH, TECTUPYHTE HE3HAUUMOCTh KO3(PPUIIMEHTOB MPU MEPEMEHHBIX B 3TOM
ypaBHeHUHU. (COOTBETCTBYIOIIEE KPUTHUECKOE 3HAaUEHHE t-CTATUCTUKH ITPH YPOBHE 3HAYMMOCTH 5% cocTaBisieT
1,96.)



a) 3HaYMM TOJIBKO KOA(PPHUIIMEHT NMPH NMEPEMEHHOH Xi.

0) 3HaYMM TOJBKO KOI(DPHUITMEHT TIPH IEPEMEHHOH Zi.

B) 3HauMMBI U KO3((UIIMEHT IPU EPEMEHHOM Xi, U K03(pPULIMEHT pU IEpEMEHHO Zi.
r) Hu oqun u3 ko3 puiimeHToB HE 3HAUNM.

5. Koaddumment perpeccun B TMHEHHOM perpeccuy COBOKYITHOTO CITPOca Ha MOOUIIBbHBIE Tele()OHBI (B ThICIYAX
py0uieii) mo 1ieHe (B py0IIsiX) OKa3ajics paBHBIM «—1». DTO 03HaYaeT, 4yTo

A) yBennueHue 1ieHbl Ha 1% cHukaet cnpoc Ha MOOMIIbHBIE TeneoHbl Ha 1%.

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

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

I') yBennuenue 1ieHs! Ha | pyOib CHHXKAET CIpoC Ha MOOUIIbHBIE Tene(OHBI Ha OJIHY THICSUY pyOIIeH.

J1) mosiydeHHOE YUCIIO HUKAK HEe UHTEPIIPETUPYETCS.

6. BennamuH neiTaercs MOHATH, TAaK JIU CTPAIIHA T€TePOCKaIECTUUHOCTb, Kak e€ MaitoioT:) Ecian y Bennamuna
€CTh KOHEYHas BbIOOpKa HaOmoJeHWH W BeHuamMuH He JaenaeT NPEAINONIOKEHHUS O TOM, YTO €& HMMEET
HOpMaJbHOE pacIpeiesieHUE, TO KAKOBBI ITOCIIECTBHS, €CIIH B IaHHBIX €CTh FeTePOCKEAACTUYHOCTh?

1) Onenxku MHK 06nagaroT BceMu MPeKHUMHU CBOMCTBAMH, YTO U MPU TOMOCKETaCTUIHOCTH;

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

3) Onenkn MHK Gorbiire He SBISIFOTCS HECMEIIEHHBIMU;

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

7. BeHnaMuH uccienyer BIUSHUE Pa3IMYHBIX (PAKTOPOB Ha 3apabOTHYIO IUIATy JIOJEH, MPOKUBAIOIIUX B
Poccun. ITo 350 HaOIIOACHUSIM OH OIEHWJI PETPECCHI0 3apaboTHOM IIaThl (Wagei, B ThICSYax pyoOsei) ot
oOpasoBanus yenoBeka (educi, B roj1ax), o0pa3oBaHus MaTepH ATOTo yenoBeka (mother.educi, B ronax) u jaMmmu
Ha onbIT pabothl (experi: 1 - eciu Oonee 5 set, 0 - ecniu MeHee 5 ner). BeHnaMun noay4ywn cienyroye
PE3yIbTaThI:

wagei=10+20-educi+5-mother.educi+15-exper;
Y BenunamuHa ecTh OMaceHusi, 4TO B JAHHBIX €CTh ME€TEPOCKENACTYMHOCTh. UTOOBI TPOBEPUTH CBOKO JOTAIKY,
OH XOYET IIPOBECTH TECT YailTa Ha ypOBHE 3HAYMMOCTH 5%. BeHnaMuH oneHm1 BCHOMOTaTeIbHYI0 PErpeCCHIo
u nonyumn Raux?=0.55.
Kaxoit BeiBOA crienaer Bennamun?
1) Ha ypoBHe 3HauuMoCTH 5% HyneBas THIIOTe€3a HE OTBEPracrcs, B JaHHBIX €CTh YCIIOBHas

TOMOCKECJaCTHYHOCTb,

2) Ha YPOBHE 3HAUYUMOCTH 5% HYyJieBasA THUIIOTE3a OTBEPracTcs, B JAHHBIX €CTb YCJIOBHAA
TOMOCKECJaCTHUYHOCTD,

3) Ha YPOBHE 3HAUYUMOCTH 5% HYyJIeBasA THUIIOTE3a OTBEPracTtcsi, B JAHHBIX C€CThb  YCJIOBHas
TCTECPOCKEAACTUIHOCTD,

4) Ha YPOBHE 3HAYMMOCTHU 5% HYyJieBasA THUIIOTEC3a HE OTBCPracTCsa, B JAHHBIX €CThb YCJIOBHAA
reTepoCKCIaCTUIHOCTD.

8. Onenka, KoTopyro BeHHaMUH MOJTydUT 32 KOHTPOJIBHYIO pa0OTy 1O TEOPUH BEPOSTHOCTH, SBIISICTCS
JTUCKPETHOM CIlydaifHOM BEMUYMHOMN, KOTOpast MOkeT ObITh paBHa 4, 7 u 8 (u3 10) ¢ BepoatHocTsmu 0.1, 0.4 u
0.5.

Uemy paBHO MaTeMaTUYECKOE OKHJIaHUE OlleHKH Bennamuna?

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

9. BeHnaMuH OlI€HUJ 3aBUCUMOCTD KOJIMUYECTBA PEIIEHHBIX UM 3a BeUep 3aj]iad 1o 3KOHOMeTpuKe (problems) ot
KOJIMYECTBA ChEICHHBIX Oyrouek ¢ ssoimokamu (applepie) u msicom (meatpie):

problems, = 2 + 0.5 - applepgie; — 0.7 - mealprey

Ecnu Bennamun cbect eni€ ogHy OynouKy ¢ S0JI0KaMHu U eIli€ OJIHY ¢ MSICOM, TO B CPEAHEM KOJIMYECTBO
PELIEHHBIX 3a/1a4 YBEJIMUUTCS HA. ..

10. YcnoBHas T'OMOCKCIAaCTHUYHOCTDb — 3TO:



Bapuanm 2

1. HpI/I OIICHKE ITapaMETpPOB JIMHEHHOTO YpaBHCHHUA PErpeCCUU € IIOMOIIIBIO METOJa HAUMMCHBIIUX KBaJApaTOB

COOTHOIIICHUE Z(yi —y. )2

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

2. SIBHas dopmyrna g oneHoK kodduuuentoB MHK, momydeHHast ¢ HCHOIb30BaHUEM JIMHEHHOM anreOpsl,
UMEeT BU/I:

ZiY;

A) B=X'X)"X'y, gy f=(Xy) 'X'X, g) A=(XTX) Xy, )y &b

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

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

3) Cov(gi,z;) = 0.
4) Covlz;, m;) i]_

4. (BbIOepuUTE HECKOJIBKO BApUAHTOB OTBETa) 3HadeHWe KodpduiueHTa aerepmMuHanuu cocraBuio 0,9,
CIICZIOBATEIBHO ...

A) ypaBHeHHEM perpeccuu o0bsicHeHo 90% aucnepcuu pe3ylbTaTUBHOTO MPU3HAKA

b) mons ocraTouHo# Aucniepcuy 3aBUCUMOM TIepeMEHHOH Y B ee o01ielt aucnepceun coctaBuiia 90%

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

I') ypaBHeHueM perpeccun o0bsicHeHo 10% aucnepcuu pe3ynbTaTUBHOTO IpU3HaKa

5. I1o 30 nHabGnroaeHUsIM OBLIIO OLIEHEHO CIIEAYIOLIee YpaBHEHHUE perpeccuu (B CKOOKax yKazaHbl CTaHIapTHBIE

OTKJIOHEHHSI OIIEHOK K03()PHUIIHEHTOB):
% =15-09-z" +0,04-2 +0,09-2" +2,0-z{", R* = 0,59

1.0) (0.4) 1,01 002 0.6
[IpoBeprTe (IpU YpOBHE 3HAYMMOCTH 5%) THUIOTE3y O TOM, 4YTO BcCe KOA(D(OUIMEHTHl MPU MEePEMEHHBIX
ypaBHEHUS OJHOBPEMEHHO PaBHBI HYJIIO.
A) PacuérHas cratuctuka coctaBut 8,99 U cienyeT NpuHATh TECTUPYEMYIO TUIIOTE3Y;
b) Pacuérnas cratuctuka coctaBut 8,99 u cienyer OTKJIOHUTHh TECTUPYEMYIO TUIIOTE3Y;
B) Pacuérnas cratuctuka coctaBut 0,23 u clieayeT OTKIOHUTh TECTUPYEMYIO THIIOTE3Y;
I') Pacuérnas cratuctuka coctaBut 0,23 U ciaeayeT MPUHATh TECTUPYEMYIO TUIIOTE3Y.

6. WccnemoBarenb TONYyYWJI CIEAYIOIIME pE3YIbTaThl OICHUBAHHS TApaMETPOB JIMHEWHOW MOJICIH
MHOKECTBEHHOU PErpecCUy IpH IMOMOIIY METOIa HAMMEHBIINX KBAJPAaTOB Ha OCHOBE JIAHHBIX O JABYX ThICSYaX
HaOJIIOIEHUH:

v, =0,214+6,72x, + 8,81z,

(0,12) (1,95) (1,97)
B ckobkax moj oueHkamMu Ko3(h(UIHMEHTOB yKa3aHbl COOTBETCTBYIOIIME CTaHAApTHbIE OMMOKHU. Mcrnonb3ys
MSATUIPOLIEHTHBIN YPOBEHb 3HAUUMOCTH, TECTUPYHTE HE3HAUNMOCTh KO3(PPUIIMEHTOB MPU NEPEMEHHBIX B 3TOM
ypaBHeHHH. (COOTBETCTBYIOIIEE KPUTHUECKOE 3HAUCHUE t-CTATUCTHKY MPH YPOBHE 3HAYMMOCTH 5% COCTaBIISET
1,96.)
a) 3Ha4uM TOJIBKO KOO(PPUIIMEHT P MEPEMEHHOH Xi.
0) 3HauuM TOJIBKO KOA(PPULIMEHT TPU IEPEMEHHOI Zi.
B) 3HaYMMBbI U KOOPPUIUEHT [IPH MEPEMEHHOH Xi, U KOAPDULIMEHT NPU EPEMEHHON Zi.
r) Hu onuH 13 K03 HUIIMEHTOB HE 3HAYNM.



7. KakoBO 0JTHO M3 CaMbIX CTPAITHBIX MOCJIEICTBHA aBTOKOPPEISITUN?
1) OHa MOET MPUBECTH K HECOCTOSITENILHOCTH CTAaHAAPTHBIX OIIHOOK;
2) OnHa MOXXET IPUBECTH K SHJIOT€HHOCTH;
3) OnHa MOXXET MPUBECTH K YCIOBHOM IeTePOCKETaCTUYHOCTH;
4) OHa MOXeT MPUBECTU K MYJIbTUKOJUIMHEAPHOCTH.

8. Hccnenoparens u3ydaeT 3pPeKTUBHOCTb HOBOT'O JIEKAPCTBA OT TOPHOM 0OJIE3HU, C KOTOPOI CTAJIKHUBAIOTCS
JII0JIA, OKa3aBIIMCh Ha 00JbIIoi BbicoTe. OH coOpan ganHbeie 0 2000 anbnMHKUCTAX, MOJOBHHA M3 KOTOPBIX,
HAXO/SICh Ha BBICOTE, IPUHUMAJIa HOBOE JIEKAPCTBO, a Apyras MMoJoBUHA — HeT. i KaXk10ro 13 albIIMHUCTOB
B pe3yibTaTe KOMIUIEKCHOTO OOCIIe/IOBaHMs OBbLI 3aMEpPEeH YPOBEHB 3JI0pPOBbS MO crenuanbHou 10-0amipHON
mkaje (1 — odens wioxo, 10 — o4eHb XOpoIIo).
[Tocne HEKOTOPBIX MPOCTHIX PACUETOB, UCCIICIOBATEIb MOIYUUI CIEAYIONIUE PE3yIbTAThI:
e JI1st anbIUHUCTOB, MPUHUMABIIUX JIEKAPCTBO, CPETHUIN YPOBEHD 3710POBbsI paBeH 4 Oaiiam, pu BbIOOPOUYHOM
JUCIIEPCUU PaBHOM 2.
e Jlns anbIMHUCTOB, HE NPUHUMABIIMX JIEKApCTBO, CPEIHUN YpOBEHb 370pPOBbS paBeH 7 Oamnam, Npu
BBEIOOPOYHON AWCIIEPCUU PABHOM 2.
[ToMuMO BBIUKCIIEHHS CPEHUX, HAIIl UCCIIE0BATENb JKEIaeT OLICHUTh PErPECCUIO:
Vi=01t+02-Xit&i

riae Xi — (QUKTHBHAs TIepeMeHHas paBHAs €IMHUIIE, €CIU 1-i aNbIIMHKUCT IPUHUMAI JIEKapCTBO, U paBHAS HYIIO
B MPOTHBHOM CJyd4ae, Yi — YPOBCHb 3J0POBBS 1-TO AIBIHMHHUCTA. VICHONB3ysl JTOCTYIHYIO HH(OPMAIIHIO,
MTOMOTHUTE UCCIIEI0OBATEINIO BHIYUCIUTh OLIEHKH KOA((UIIMEHTOB B TAKON PErpeccum.
Paccmotpum Tpu BapraHTa peanu3anny SKCIIEPUMEHTA C JICKAPCTBAMH.
BapuanT 1: kax/plil albIIUHUCT, YYaCTBYIOIIUI B SKCIIEPUMEHTE CaMOCTOSITENIbHO PEIIAET, MPUHUMATD JIU MY
JIEKapCTBO WJIH HET.
BapuanT 2: anbnMHUCTHI y4aCTBYIOT B JIOTEpee, B X0 KOTOPOI CllydaiiHbIM 00pa3oM ONpeAeNsieTcs, KTO U3 HUX
OyZeT MpUHUMATh JISKaPCTBO, a KTO HE Oy/IeT.
BapuanT 3: albIMHUCTHI-KEHIIUHBI TPUHUMAIOT JIEKAPCTBO, & AIBIIMHUCTHI-MY>KUNHBI — HET.
B kaxom u3 ciyuaeB perpeccop B ypaBHEHUU OYIET 3K30T€HHbIM?

1) B cnyuae peanu3zanuu BapuanTa 1;

2) B cnyuae peanuszanuu BapuaHTa 2;

3) B cnyuae peanuzanuu Bapuanra 3;

4) B xaxaom u3 TpEX ciydaes.

9. Nns nByx BumoB mpoaykiuu B u C monenu 3aBUCUMOCTH YACIBHBIX MOCTOSHHBIX PAacXoJioB OT o0bema
BBIHYCKaCMOﬁ NpOAYKIHU BBITTIAOAT CICAYHOIIUM 06pasoM:

yB =80 + 0,7x yC = 40x%°

OHpe,[[eJ'II/ITC KOB(b(I)I/IHI/IeHTBI OJIACTUYHOCTH I10 KAKAOMY BHUAY IIPOAYKIUHU U MMOACHUTEC UX CMBICIIL.

10. Boibepurte BepHOE yTBEpKJICHHE:

A) Ecnu y Hac ecTb TEOpETUYECKHE OCHOBAHUS CUUTATh, YTO 3aBUCUMOCTD OT IIEPEMEHHOM Z €CTh, a BbI
OLICHMBAETE PETPECCUI0, OHA HE 3HAYUMA, JIyYIlle €€ OCTABUTD.

b) Ecnu y Hac ecTb TeopeTndecKkrue OCHOBaHMSI CUUTATh, YTO 3aBUCHMOCTb OT IEPEMEHHOMN Z €CTh, a BbI
OLICHUBAETE PETPECCUI0, OHA HE 3HAYUMA, JIYYIlle €€ UCKIIIOUUTD.

B) Ecnu nepemenHast 3HaunMma, HO TE€OpUs TOBOPUT: HE JOJHKHO OBITh 3aBUCUMOCTHU OT 3TOW MEPEMEHHOM, TO
nydiie €€ UCKIIOYUTb.



Bapuanm 3

1. KBagpaT kakoro ko3 @uureHTa B apHOH PErpecCHy yKa3bIBaeT OJI0 AUCIIEPCUU OHOU CITydailHOM
BEJIMYMHBI, 00YCJIOBICHHYIO BapHaIlei 1pyroi?

A) Kosdpunment gerepMuHaIum; b) ITapnslit K03 HUIIHEHT KOPPETAINH;

B) Yactaslii koapdurment koppemsiuun; ') MHOKECTBEHHBIN KOAPGOUIIMEHT KOPPEISIITUH.

2. KoaddunmeHnt koppensnuu, paBHbIA —1, 03Ha4aeT, 4TO MEXTY IEPEMEHHBIMU. .

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

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

B xuHOTEaTpe npoBOAUTCS UCCIEOBAaHUE, KAKOW BHU/I MOMKOPHA MPEANOYUTAIOT 3pUTEIH.

3. Haiigute BepHoe BbICKa3biBaHue. llpu oTOope (PakTOpoB myTeM MOCTENIEHHOTO YMEHBIIEHUS WX YHCIa
IIPUMEHSIOTCS

A) Kputepun @umepa, Cteionenra, Jlapouna-Yorcona, ko3pGUIIMEHT MHOKECTBEHHOH JIeTepMUHALINH.

b) Koadduurentsl napHo M MHOKECTBEHHOM KOppEeSIIMU pe3ylIbTUPYIOLIEro IoKa3aTels U (hakTopos,
kputepun Pumiepa u CTbOACHTA.

B) Koa¢dduunentsl napHo M MHOXKECTBEHHOW KOpPpENSLUH pe3yJbTHPYIOLIEro Mokaszaress U (hakTopos,
kputepuu lapouna-Yorcona, @umepa u CTpro/ieHTa.

I') Kpurepun lapOuna-Yorcona, CTbrofieHTa, KO3QPHUIHEHTH MHOKECTBEHHON KOPPEISILIUU U J€TEPMUHALIUY.
J1) Kpurepun @umepa, CtbroeHTa, K03()GUIueHTbl MHOKECTBEHHOW KOPPEISIIUHN U AETEPMUHAIHH.

4. CtangapTHbIC TTOKA3aTeNId KauecTBa MOJIETICH. . .

A) IelcTBYIOT B OJUHAKOBOM HAIIPaBJICHUU: YEM 3HAUCHUE KPUTEPUs HUXKE, TEM MOJECIb XYXKeE.
b) nelicTBYIOT B 0JIMHAKOBOM HAIIPaBJICHUU: YEM 3HAUEHHUE KPUTEPUS HUXKE, TEM MOJEIIb JTy4IlIE.
B) neiicTByIOT B pa3HOM HampaBlIEHUHU: B 3aBUCUMOCTH OT KPUTEPHSI.

I') neiicTBYIOT B OIMHAKOBOM HAIlpPaBICHUH: YEM 3HAUEHHUE KPUTEPHUSI BBIIIIE, TEM MOJEIIb JTy4IlIE.
JlaHo ypaBHEHUE MHOXECTBEHHOU perpeccuu. [IpoBeputh 3Ha4UMOCTh KO UIIUESHTOB.

5. B paMkax npeanochuloK KJIaCCMYECKON JIMHEHHOM MO/ MHOKECTBEHHOM perpeccuu uccienoBareib npu
MOMOIIM METOJa HaUMEHBIIUX KBaJpaToOB Ha OCHOBE JAaHHBIX O JECSITH ThICSYAaX HAONIONEHUN MOJYUHIT
CIIENYIOINE PE3YyIbTaThl OLICHUBAHUS [TAPAMETPOB YPABHEHMUSL:

Iny, =034+0,12*%Inx,+0,71*Inz,, R’ =0,4.
YTO MOXKHO CKa3aTh O 3HAYMMOCTH MOJIYYEHHOIO ypaBHEHUs?
(CootBeTcTBYyIOIIIEE KPUTHUECKOE 3HAUEHUE F-CTaTUCTUKH MTPpU ypoBHE 3HAYUMOCTH 5% cocrasiset 3,00, a npu
ypoBHe 3HaunMocTH 1% pasHo 4,61.)
A) ITpu ncoab30BaHUM S-TIPOLIEHTHOTO YPOBHS 3HAYUMOCTH CIIEAYET CAENaTh BHIBOJ O 3HAUMMOCTH YpaBHEHHUSI.
ITpu ncnonp30BaHny 1-POLEHTHOTO YPOBHS 3HAYUMOCTH CJIEYET CAEIaTh BBIBOJ O HE3HAUMMOCTU YPaBHEHUS.
b) Ilpu ucnonb3oBanuu 1-MpoLEHTHOTO YPOBHS 3HAUMMOCTH CIIEAYET CAENaTh BHIBOJI O 3HAUMMOCTH YPaBHEHUSI.
IIpu ncnosb30BaHNU S-NIPOLEHTHOTO YPOBHS 3HAUMMOCTH CJIEYET CAEIaTh BBIBOJ O HE3HAYMMOCTU YPaBHEHUS.
B) Ilpu ncnonb30BaHMK KaK S-TIPOIEHTHOIO, TaK M 1-TIIPOLIEHTHOTO YPOBHEW 3HAYMMOCTHU CIIEIYET CAENaTh
BBIBOJI O 3HAYMMOCTH YPABHEHHS.
I') IIpu ncnosnb30BaHUM KaK S5-TIPOLEHTHOrO, TaK M 1-IPOLEHTHOrO0 ypOBHEH 3HAUMMOCTH CIEAYeT ClenaTh
BBIBOJI O HE3HAUMMOCTH YPaBHEHUSI.

6. BeHnamuH uccnenyer BIMSHUE PA3IUYHBIX (DAKTOpOB Ha 3apabOTHYIO IUIATY JIIOJEH, MPOKUBAIOIIUX B
Poccuu. ITo 1,000 nHaGmroneHnii OH OLIEHWIT perpeccrio 3apaboTHOM maThl (Wagei, B ThIcIuax pyoOseit) or
oOpasoBanus yenoBeka (educi, B ronax), oopazoBaHus MaTepH 3Toro uenoBeka (mother.educi, B rogax) u ramMmmu
Ha ombIT paboTel (experi: 1 - eciu Gonee 5 ner, 0 - ecnu MeHee 5 7ner). BeHnamMun nomyuyun cieayrouiue
pe3yJbTaTh:

e
wage, = 10 4 20 - edue, + 5 - mother, educ; + 15 - exper;

VY BennamuHa eCTh ONACeHMs, YTO B IAHHBIX €CTh MYJIbTHKOJUIMHEAPHOCTh. YTOOBI MPOBEPUTH CBOIO JIOTAJIKY,
OH OLICHWJI BCIIOMOT'aTEJIbHBIE PETPECCUN U IOy



— _ 7 .
edue, 11 + 2 - mother. edue; — 5 - exper;, R* 0.97
mother. educ; 10 + 10+ educ, + 3+ exper,. R* = 0.93

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

PaccuntaB k03 PUIIMEHTHI B3AYTHS AUCIIEPCUH AJIs BCEX BCIIOMOTATeNIbHBIX PErpeccHil, Kakoil BBIBOJ JOJIKEH

caenatb Bennamun?

A) MynbTUKOUIMHEAPHOCTh MEXAYy 0Opa30BaHHMEM YEJIOBEKAa M €ro OINBITOM paboOThl €CTh, ITH NEPEMEHHbIE
3aBHCHMBI MEXKy COOOM, HO HE CBSI3aHBI C 00Pa30BaHUEM MAaTEPH,

b) MynpTukomHeapHOCTh MEXKAY oOpa3oBaHHEM MaTepu M e€ peOEHKa M ONMBITOM pabOThI €CcTh, BCE 3TU
MepeMEHHBIE 3aBUCUMbI MKy COOOI;

B) MynbTHKOIIIMHEAPHOCTh MEXy 0O0pa3oBaHHMEM Marepu U e€ peOEHKa ecTh, STU MEePEMEHHbIE 3aBUCHUMBI
MEXTy COOOM, HO HE CBSI3aHBI C OIIBITOM PaOOTHI,

') MynbTHKOJIIIMHEAPHOCTh MEXTy 00pa30BaHUEM MATEPH U OINBITOM pabOThI €CTh, 3TU NEPEMEHHBIE 3aBHCHMBbI
MEXTy COOOM, HO HE CBsI3aHBI C 00pa3oBaHuEM peOEHKa.

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

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

A) Tpu nporeHTa 3puTesneil H3MEHIIN CBOU IPEANOYTEHHS B TIOJIB3Y MTONKOPHA BUAA A.

b) beuio uccnenosano 3% Beex 3pureneil.

B) UcTtunnas nons moOureneil monkopHa Buaa A Moria Obl OBITh ONpe/eNieHa, eCiu uccieaoBarh Ha 3%
Ooub1Ie 3puTenei.

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

J1) Tpu nporieHTa pe3yabTaTOB B BEHIOOPKE HEAKKYPATHBI U JOJKHBI OBITH OTOPOILICHEI.

9. (BbIOECpPUTE HECKOJIBKO BapuaHTOB oTBeTa) Cpeau (pakTopoB, ONpeAesSOUX AUHAMUKY BPEMEHHOIO psijia
MO>KHO Ha3BaTh ...

A) JIluHaMUKY M COBOKYIHBIE (DaKTOPBI B) ABTOKOppENALIUIO U TPEH]

b) Ce3onHble Kon€0aHNs U TEHIEHIIUIO I') Tenpennuto u ciyyaiinsle GakToOpbl

10. Hccnenosarens ounenuBaer mapamerpsl mogenn Y =P +P: "X, +& npy nomomm meyxuarosoro merona
HauMeHbIMX KBagparoB (2MHK), ucnonb3ys nmepeMeHHyr0 W Kak MHCTPYMEHT JUisl nepeMeHHod X. Kakum
TpeOOBaHUAM JOJDKHA YAOBJIETBOPATh WHCTPYMEHTalbHas IEpEeMEHHas, 4ToObl IOJlydYeHHas OlleHKa
koa¢dunmenTa 2 ObUIa COCTOSATENBHOMN?

a) Cov(w,g, )= 0, Cov(w,x,}=0

o) (f'm'l‘,l WK, :I =0, Coviw,,x,)=0

B) Coviw.g, )= 0, Coviw, x, |=0

1) Cov(w,.g )=0, Coviw,,x =0

Bapuanm 4

1. Kak uHTEpnpeTHpyeTCs B TUHEWHOM Moenn Koddduiment perpeccun bi?
A) KoadpdunueHt 3macTH4HOCTH;

b) Tanrenc yriia HakJIOHa JTMHUM PETPECCUH;

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

2. Kpurepuii CtblofieHTa IpeJHa3HAYEH JUIS. ..

A) OmpenenieHust CTaTUCTUYECKONW 3HAYMMOCTH KaKI0TO M3 KO3 (UIIMEHTOB YpaBHEHUS PETPECCHUH.

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

B) Onpenenenust ctaTucTUYECKOW 3HAYMMOCTH MOJIENM B 1I€JIOM Ha OCHOBE COBOKYITHOM JOCTOBEPHOCTH BCEX
ee k0o puIMeHToB.

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



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

3. CiiyyaifHasi COCTaBJISIIOIIAsl B SKOHOMETPUUECKON MOJIETH ...

A) ITpumeHsieTcs TOJIBKO B JIMHEHHBIX MOJIEIISX

b) He umeer skoHOMHUYECKOTO CMbICTIA

B) Otpaxaet BiusiHUE Ha pe3ybTaTUBHBIN MPU3HAK CIy4YailHBIX (aKTOPOB
I') SIBnsieTcss HUMTOKHO MaJIOH BEIMYMHON, KOTOPOH MOKHO MpeHeOpedbh

4. B paMKax IpeanochbulOK KJIACCUUECKOHN JMHEHHON MOJENIN MHOXKECTBEHHOW PErpeccuy MCCIEN0BaTeNb IIPU
MOMOIIY METOJa HauMEHBIIUX KBaJIpaToB Ha OCHOBE JaHHBIX O AECATH ThICSYax HAOIIOIEHUN MOTy4YuI
CJIEYIOIME PE3yIbTaThl OLICHUBAHUS [1APAMETPOB YPABHEHMUSL:

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

UTo MOXKHO cKa3aTh O 3HAYMMOCTH MOJIYYEHHOI'O ypaBHEHUs?

(CooTBercTBYyIOIIEE KPUTHUECKOE 3HAaUeHUEe F-cTatucTuku mpu ypoBHe 3HaUUMOCTH 5% cocrtapmnset 3,00, a mpu
ypoBHe 3HaunmocTtu 1% paBHo 4,61.)

A) [Tpu ncnonab30BaHUM S-TIPOLIEHTHOTO YPOBHS 3HAYUMOCTH CIIEAYET CAENATh BHIBOJ O 3HAUMMOCTH YPaBHEHHUSI.
IIpu ncnonb30BaHuu 1-IPOLEHTHOTO YPOBHS 3HAUUMOCTH CJIEIYET CAENATh BbIBOJ O HE3HAUMMOCTH YPaBHEHUS.
b) Ilpu ucnonb3oBanuu 1-MpoLIEHTHOTO YPOBHS 3HAYUMOCTH CIIEAYET CAENaTh BHIBOJ O 3HAUMMOCTH YPaBHEHHUSI.
[Ipu ncnosib30BaHKU S-IPOLEHTHOTO YPOBHS 3HAUMMOCTH CJIEYET CAEIaTh BbIBOJ O HE3HAYUMOCTU YpaBHEHUS.
B) Ilpu ucnonb30BaHMU KaK S5-TIPOIIEHTHOTO, TaK M |-TMIPOIIEHTHOTO YPOBHEW 3HAYUMOCTHU CIEAYET CAENaTh
BBIBOJI O 3HAUMMOCTH YPaBHEHHSI.

I') IIpu ucmonb30BaHUU KaK S5-TIPOIEHTHOrO, TaK M 1-TPOILEHTHOTO YpOBHEH 3HAYMMOCTH CIEAYeT ClelaTh
BBIBOJI O HE3HAYMMOCTH YPaBHEHUS.

5. Ha ocHOBaHuMM psAOB NaHHBIX I IEPEMEHHBIX X U Y ITOCTPOECHO YPAaBHEHUE PETrPECCHUM:
y=a +a,Xx=5+125x.

Ecnu x=2, TO 371aCTUYHOCTH PE3yIbTUPYIOLIETO MTOKA3aTeNs y OTHOCUTENIBHO (hakTopa X:

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

6. Wccnenosatens aHanusupyer Mmomeib Vo=@ +BX +£ | nug KoTOpoM BBINONHEHBl BCE TMPEANIOCHUIKH
KJIACCMYECKOM JIMHEMHON MOJIeI MHOKECTBEHHOM pEerpeccuu 3a OJHUM HUCKIIIOUEHHEM: TUCIIEPCHsl CITydyaiHOM

ommGky & umeer un V(€)= 0.x | Ecim nccnenosatens BOCIIOJIb3YeTCs Ul OLIeHMBaHUS K03(dduimeHTon
MO/JIeJIi OOBIYHBIM METOJJOM HaUMEHBIUIMX KBAJAPATOB, TO MOJyYE€HHBIE UM OLIEHKU OyIyT:

A) cMmeleHHbIMU U 3 PEKTUBHBIMY; b) cmemenHbIME U HeA((HEKTUBHBIMU;

B) HecMemieHHBIMU 1 3 (EKTUBHBIMUY; I') HecMeleHHBIMU U HEd(PPEKTUBHBIMH.

7. lano ypaBHEHME MHOECTBEHHOU perpeccuu. [IpoBepuTh 3HaunMocTh k03 dunrenton. Crenars BeiBOI. B
CKOOKax yKa3aHbl 3HAUECHUSI CTAH/IAPTHBIX OMIMOOK /7151 KO (PHUITMEHTOB perpeccui.
y =124,3 +1,12x,-0,53x, tracn =2,26.
(385 (0,3) (0,6)

8. KoagdunmeHt ypaBHeHUs perpeccuu MOKa3bIBaer ...

A) Ha cxonbko % n3MeHUTCS pe3ynbTaT Npu u3MeHeHuu Qaxropa Ha 1 %.
b) Ha cxonbko % uzmenuTcs ¢pakTop Mpu U3MEHEHUH pe3yiabTaTa Ha 1 %.
B) Ha ckonbko el. U3MEHUTCS pe3yabTaT Ipu U3MeHEeHUH (pakTopa Ha 1 en.
I') Ha cxonbko ea. uaMeHuTcs pakTop Mpu U3MEHEHUH pe3yiabTaTa Ha | efl.
J1) Bo ckonbKo pa3 u3MEHHUTCA pe3ynbTaT NpH U3MeHeHuH (pakropa Ha 1 e.

9. Ilyctb Y — TOBapooOOpOT MarasuHa, MJH.py0., X1 — TOpromas IJIONIAa[b, THIC.KB.M, X2 — CpelHee
KOJIMYECTBO MOCETUTENIEH B I€HB, THIC. Yell.

y=-0,832+4,743x,+ 0, 175x,.
KakoB 6yneT ToBapooOOpOT Mara3nHa, €CIi OH HaXOUTCS B OTHOCUTENIBHO 0KUBJICHHOM MECTE C KOJTMYECTBOM
nocetuteneit 20000 u umeet Toprosyto miomaas 1000 kB.m?
A. 8242,168 muH.py0. b. 8,243 mnH.pyo.
B. 7,411 mun.pyo0. I. 3,911 miH.pyo.



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

10. ITycTs nmeeTcs caenyrouiasi MOAENb PETPECCUH, XapaKTEPU3YIOIIasl 3aBUCUMOCTD y OT X:

y = 8 — 7x. U3BecTHO Taxxke, 4to rxy = -0,5; n = 20. T« (0,05, 18) = 2

[TocTpoiiTe nOBEpUTENBHBIN HHTEpBaN aiIs Kod(duumeHTa perpeccud B 3TOH MOAETH, MPOAHAIUZUPYHTE
pE3yJIbTaTHI.

Bapuanm 5

1. Tabnuunoe 3HaueHue kpurepus Ouiiepa 3aBUCHUT. ..

A) TONBKO OT YPOBHS JOBEPUTEIbHON BEPOSTHOCTH.

B) Tonpko oT uncna pakTopoB, BKIFOYCHHBIX B MOJICIb.

B) TonBKO OT AJIMHBI KCXOHOTO PsiAA.

I') TonbKO OT ypOBHS IOBEPUTEIHHOW BEPOSITHOCTH M YUCIIa (PaKTOPOB, BKIFOUYCHHBIX B MOJICITb.

J1) 1 OT YpOBHSI OBEpUTEIbHON BEPOSTHOCTU, U OT 4Hcla (aKTOPOB, BKIIOUEHHBIX B MOJENb U OT JJIUHBI
HCXOJHOTO psija.

2. (BbIOEpHUTE HECKOJIBKO BapuaHTOB OoTBeTa) B axoHomeTpuueckyro mojnens Buna Kob6b6a-/lyrinaca nuHeHbIM
00pa3oM BKJIFOYEHBI

A) Ilepemennas x2; b) [lepemennas x1; B) [lepemennas y; I') [Tapamerp a.
3. B 4em cMbIClI MeTO/1a HAUMEHBILNX KBAJAPaTOB?

A)Z(y-9,)* — min; B) 2(y- ¥ x)* — max;

B) Z(y-¥) — min; ) Z(y-¥) — max.

4, Hccnenosarens AHAJIU3UPYET MOJCJIb Vi :exi +8i , AJId KOTOpOﬁ BBIIIOJIHCHBI BCC IPCAINNOCBIIKH

KJIaCCUYECKOM JIMHEHHOM MOJICIH MHOKECTBEHHOM perpeCcCruu 3a OAHUM HUCKIIOYCHUCM: NUCIICPCHUA CHy‘I&ﬁHOﬁ

ommoku & umeer Bug V(€)= 5-".‘, 0>0. Eciu mccneioBareb BOCIOIb3YETCS IS OlleHUBaHKs KO3 QHUIIHEHTOB
MO/JIeJIi OOBIYHBIM METOJJOM HaUMEHBIIMX KBAJAPATOB, TO MOJyUYE€HHbIE UM OLIEHKU OyIyT:

A) cMerieHHBIMU U 3()(hEeKTUBHBIMU; b) cmemennbMu 1 Hed(h(HEKTUBHBIMU;

B) nHecmemieHHbIMH U 3G (HEKTUBHBIMU; I') HecmenieHHBIMU U HE3(P(PEKTUBHBIMHU.

5. B Mozien1 MHOKECTBEHHOM JINHEHHOM perpeccuu ¢ 1ByMs O0BACHSIOIIUME IEPEMEHHBIMU Y = ar+ f1X1+ FoXe+U
olleHka koddduiMenTta f1 Mo METOAY HAMMEHBIIUX KBAAPATOB ISl 33/1aHHOM BBIOOPKU HE 3aBUCHUT OT:

A) HaOMIOICHHBIX 3HAUEHUN TIEPEMEHHOM X1;

b) HaGnroeHHBIX 3HAYEHHUH IEPEMEHHOMU X2;

B) HabmroieHHBIX 3HAYEHUN TIEpeMeHHOH Y,

I') 3HAaYeHNS TOCTOSIHHOTO WICHA «

J1) koBapuauu Mexay X1 u Y.

6. Ha ocHOBaHMM psI10B JaHHBIX JJIS IEPEMEHHBIX X U Y MTOCTPOCHO YPaBHEHUE PErPECCUMU:
y=a +a,Xx=5+125x.
Kaxkoe u3 ciaenyromux BbICKa3bIBAaHUH SBIISIETCS BEPHBIM:
A) Ouenka ko3¢ dunuenrta az =1,25 o3Hayaer, 4TO €ClIU 3HAUCHHE NMEPEMEHHON X yBEIMUYUTCS B CPEIHEM Ha
1,25, TO 3HaYeHHE NMepeMEHHOMN Y IPH NMPOYMX PaBHBIX YCIOBHSX YBEIUYMTCS Ha 1 equHULLY.
b) Ouenka ko3 dunmenrta az=1,25 o3Hayaer, yTO eciIM 3HAYCHHE IEPEMEHHOM Y yBelnuyuTCs Ha | eMHHUILY, TO
3Ha4YEHHE NMEPEMEHHON X IIPU NPOYMX PAaBHBIX YCIOBHIX YBEIUYMUTCS B CpeHEM Ha 1,25.
B) ®opma ypaBHEeHUs perpeccuu MOKa3bIBaeT, 4To nepeMeHHble X U Y JTUHEWHO 3aBUCAT JPYT OT Jpyra.
I') Ecnu npu npounx paBHBIX YCIOBHUSAX 3HAU€HHUE MEepeMeHHOW X YIBOUTCS, TO 3Hau€HUE IMepeMeHHOU Y
BO3pacTeT B cpeiHeM Ha 25%.
J1) Bce Bricka3biBanus B 1. A-I” HEBEpHEL.

7. Beibepute BepHOE yTBEPKICHHE.



1) Ridge, LASSO perpeccun paboTaroT 10 OJHOMY NPHHIIUITY, OHH BBOJST IITpad 3a CIMIIKOM MaJlCHbKHE
B", a MeTOx SMacTHUHOM ceTH HA0GOPOT BBOAMT IUTpad 3a cuIIKoM Gonbiue .

2) Ridge, LASSO perpeccuun u METOJ 2IaCTUYHOM CeTH pabOTAIOT MO OJJHOMY ITPHUHIIUITY, OHH BBOJST IITpad
3a CITMIIKOM MaleHbkue .

3) Ridge, LASSO perpeccuu u METO[] 2IaCTUYHOM ceTH pabOTAIOT MO OJJHOMY ITPUHIIHUITY, OHH BBOJST IITpad
3a caumKoM Gonbmine B

4) Ridge, LASSO perpeccur paGoTaroT 110 0JIHOMY PMHIIUITY, OHU BBOAST IITpad 3a CAUIKOM Gonbiue 3,
a METO/J] 3JIaCTUYHOM ceTH Hao00pOT BBOAUT IITpad 3a CIUIIKOM MajeHbKue .

8. . Kakoe 13 ypaBHEHUI perpeccruu HeJb3sl CBECTU K TMHEHHOMY BUTY:
A Y=actaixit . tapx,t &

B y=e&"0xfl... xin.g .

B YV=amtar/ xit o,/ xate.
T Yy=aotaixf?+ ... + €.

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

9. JlomycTiM pyKOBOJICTBO PELINJIO MOCTPOUTH Mara3uH Ha yJIuIle CO cpeHei yacToToi nocemenuit 7500 B neHb
1 XOTeN0 ObI UMETh TOProBbIil 000poT 4,75 MiH.py6. KakoBa nomkHa ObITh IpU ATOM TOproBas iomaas? Y —
TOBapoOOOPOT MarazuHa, MIH.pyO., X1 — TOproBas IUIOIIAAb, THIC.KB.M, X2 — CpEIHEE KOJIHMYECTBO
MOCETUTENEH B IEHb, THIC. Yell.

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

10 WccnenoBarens aHalIM3UPYET 3aBUCHUMOCTb MOTPEOJICHUS HEKOTOPOTO TOBapa OT YPOBHS J0XoAa Jyist
oaHopoaHo# rpymmsl moTpeduteneit: Yi=B1+P2+ININCOMEi+ei, tae Yi — norpebiieHre HEKOTOporo ToBapa (B
kunorpammax), INCOME; — noxon nmotpeburens (B pyOuisix). B xoze onieHrBaHus MOJIEIH HA OCHOBE JaHHBIX
o 400 mOoTpeOUTENsX MONy4eHbl cleayomme pesymbraThl:  Yi=3,0+0,8*ININCOMEi, R?=0,95. Jlaiite
UHTEpIpeTanio KodpPuirenTa npu nepeMeHHou:

A) ipu yBenmueHuu aoxonaa Ha 1% noTtpebneHue ToBapa yBenuuuBaercs Ha 8%;

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

B) npu yBenuueHun 10xozaa Ha ouH py0ibs notpebiaeHue ToBapa ysennunBaercs Ha 0,08%;

I') mpu yBenuuenuu noxoxaa Ha 1% notpebieHne ToBapa yBeIUIUBAETCS HA § KT

J1) npu yBenuueHuu noxoaa Ha 1% norpebnenue ToBapa ysennuusaetcs Ha 0,008 kr.

Bapuanm 6

1. B Monenu nmapHo# IMHEHHOH perpeccuu Mpu UCHOIb30BaHUN METO/1a HAUMEHbBIIINX KBaJIPaTOB BEPHBI
CIIEAYIOIINE U3 TIEPEUNCIICHHBIX YTBEPIKICHHIA:

. KBaapat ko3 durmenta Koppeasiiuu Mexxay GakTHIeCKUMHU U TEOPETUUECKUMHU 3HAUCHUSIMU
3aBHCHMOM IIEpEMEHHOM B BbIOOpKE paBeH R2

Il. KBanpar ko3 uriuenta Koppessiuu Mex1y 3aBUCUMON IEPEMEHHOM U 00BACHSIOUIeH EpEMEHHOI B
BbIOOpKE paBeH R2

1. Jlonst ocTaToyHOM (HeOOBSICHEHHOW) TMCIIEpCHH 3aBUCUMON TIepeMeHHOi paBHa R2

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

2. Uccnenosarens aHanumsupyer Mmogenb Vi =@+BX +£ | nug KOTOpOM BBHINONHEHBI BCE IPEATIOCHUIKH
KJIACCUYECKOM JTMHEMHON MOJIENN MHOXKECTBEHHOIN PErpeCcCUU 32 OHUM HUCKIIIOUEHUEM: TUCIIEPCHSI CITydaliHOU
ouwm6ku & umeer Bug V()= 0xX B srom ciydae Juis mosydeHus 3¢(EeKTHUBHBIX OIEHOK K03(PUIIMEHTOB
CJIEAyeT UCIOIb30BaTh:

A) MeToJ1 HAaUMEHBIIIUX KBaPaTOB; b) AByxmiaroBblif METO/1 HAUMEHBIINX KBAIPaTOB;

B) B3BelIeHHBIN METO/1 HAUMEHBIINX KBAIPATOB; ') MeTo HTHCTPpYMEHTAIbHBIX IEPEMEHHBIX.



3. (BbIOEpHTE HECKOIBKO BAPHAHTOB OTBeTa) MaTpuiia mapHbIX KO3PPHUINEHTOB JIMHEHHON KOPPETSALUNA MOXKET
CIY>)KUTb JUIsl PEIICHUs CIEIYIOIINX 3a1a4:

A) BbIsiBIeHNS MYJIBTUKOJUIMHEAPHOCTH MIEPEMEHHBIX

b) Onpenenennst TECHOTHI JIMHEHHON CBSI3U MEK/Ty TIEPEMEHHBIMU

B) Pacuera onieHOK mapamMeTpoB ypaBHEHUS

I') Onpenenenus 3HauMMOCTU KO3 (HULIMEHTOB JIETePMUHALIUU

4. KoaddunueHT perpeccuu B JIMHEHHOM perpeccuy COBOKYIHOTO CIPOCa Ha CTYINbs (B ThIcsuax pyoOseil) mo
1eHe (B ThIC .py0.) OKa3ajcs paBHBIM —2. TO 03HAYACT. ..

A) yBenmnuenue 1eHbl Ha 1% cHukaer cnpoc Ha cTyibs Ha 2%.

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

B) yBenuuenue nensl Ha 1% CHUKAET CIpoc Ha CTYJIbS Ha JIBE ThICAYU pyOJIei.

I') yBennuenue nieHsl Ha | ThicsAdy pyOsieid CHIDKAET CIIPOC Ha CTYJIbs Ha IBE THICSIUU pyOIIeH.

J1) moyiydeHHOE YUCIIO HUKAK HEe UHTEPIIPETUPYETCS.

5. KoaddunuenT nerepMuHanuy noka3blBaer. . .

A) J10J1t0 U3MEHUMBOCTH 3aBUCHMOM TIEPEMEHHOM, OOBSICHECHHYIO BIUSHUEM (DAKTOPOB, BKIIFOUEHHBIX B MOJICITb.
b) Tecnoty cBsizu Mexay (aKTHUECKUMU M PACUETHBIMU 3HAYCHUSIMH PE3yJIbTUPYIOIIETO IOKa3aTens B
0a3uCHOM TIEPHOJIC.

B) Cratuctuyeckyro 3HAaUMMOCTh MOJICNH B 1I€JIOM Ha OCHOBE OMpPEJICIICHHs] COBOKYITHOM JOCTOBEPHOCTH BCEX
ee ko3 purIeHTos.

I') DxoHOMUYECKYIO 3HAUMMOCTh MOJIETU B IIEJIOM.

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

6. I1o 39 Toukam oneHeHa ciemyromnias Gpopmysia IPOU3BOACTBEHHON (DyHKIMHU, B KOTOPOH OT/IEIBHO PACCMOTPEHBI
JIB€ COCTABJISIIOLLME 3aTpaT OCHOBHOIO KanuTana: Ki - 31aHus u coopyxenus, U Kz - MaimHsl 1 000py10BaHuE; a
TaKkKe JIBE COCTABIIOIIME 3arpar Tpyza: Li - 3arparsl kBamuduimpoBaHHOTO Tpyda, W Lo - 3aTpars
HEKBAJIM(DUIIMPOBAHHOTO TPYAA; Y — BBITYCK:
In(Y)=-4,3 + 0,35In(K1) + 0,26In(K2) + 0,63In(L1) + 0,58In(L2)
(1,4) (0,03) (0,05) (0,41) (0,38); R? =0,92;
DW=1,74 (B ckoOkax npuBe/ieHbl CTaHAapPTHbIE OIIMOKU KO3 (UIIEHTOB).
Kakoii 13 BbIBO/IOB U JaJIbHEHININX 1IAroB MpeicTaBiseTcs Bam BepHbIM?
A) Hyx#o uckimounts aktop L (mepemennsie L1 u L2), T.K. OH OKa3ajicsi HE3HAYUMBIM;
b) Umeer MecTo MyIbTUKOJUTMHEAPHOCTD, TO3TOMY HYKHO 00beIMHUTH (hakTopbl Kiu Kz ;
B) MmeeT MecTO MyJIbTUKOJUIMHEAPHOCTD, IOATOMY HY)KHO 00BeIMHUTD (akTopsl Liu L2;
I') OTK110HEHMS i ABTOKOPPETUPOBAHBI, HY)KHO U3MEHUTH (DOPMYITy 3aBUCUMOCTH;
J1) ®opmyna 3aBUCUMOCTH ITpUEMIIEMA 110 BCEM MPUBEICHHBIM MTapaMeTpam, U U3MEHEHUS HE HYXKHBbI.

7. Kpurepnii @umepa nokaspiBaer. ..

A) Jlomro U3MEHYMBOCTH 3aBUCUMON MEPEMEHHOM, 00bSICHEHHYIO BIUSHIEM (PaKTOPOB, BKIIFOUEHHBIX B MOJIEINb.
b) TecHoty cBs3u M)y (PAKTUUECKUMH U PACUETHBIMU 3HAYEHUSIMU PE3YJIbTUPYIOLIEr0 OKa3aTes.

B) Craructuueckyio 3HaYUMOCTb MOJEIM B I1€JIOM Ha OCHOBE COBOKYIHOH JOCTOBEPHOCTH BCEX €€
K03 (HULIUEHTOB.

I') DKOHOMHUYECKYIO 3HAYUMOCTH MOJIEH B LIEJIOM.

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

8. JloBepUTENbHBIE HHTEPBAIIBI CTPOATCS JUIA. . .

A) OreHKH KayecTBa MPOTHO3A.

b) IIpoBepku kauecTBa NCXOAHON HHPOPMAIIHH.

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

9. Ilycts Y — TOBapooOoOpoT MarazwHa, MJIH.py0., X1 — TOpromasl IUIONIaAb, THIC.KB.M, X2 — CpeIHEe
KOJIMYECTBO IMOCETUTENEH B I€Hb, THIC. Yel.

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



KakoB OyneT ToBapo0oOOpOT Mara3uHa, eIl OH HaXOUTCS B OTHOCUTEIIBHO OKHBJICHHOM MECTE C KOJTMYECTBOM
nocerurteneit 20000 u umeet Topropyro mwiomaab 1000 kB.m?

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

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

10. PykoBomctBo ¢upmsel «ABC» pemmmio wuccinenoBaTh d(PQPEKTUBHOCTH KYpPCOB IO  IOBBIIICHHIO
KBaJM(HUKAIMK, KOTOPbIE MHOTJa MPOBOAATCS ISl €€ COTPYIHUKOB. B nccnenoBanuu npunumanu ygacrtue 200
pabotHrKOB GupMbl. Cpennd HUX CIydailHbIM 00pa3oM Obuid 0TOOpaHbl 50 YeNOBEK, NI KOTOPBIX OBLIN
MIPOBE/ICHBI 3TU KYPCHI, OCTaJbHBIC COTPYAHUKH, YYaCTBYIOIIME B HCCIECIOBAaHMU, KYpPCOB IO TOBBIIICHUIO
kBannukanyu He mpoxoauid. [Tocie 3Toro Ha ocHOBe MOTYyYeHHBIX JaHHBIX Tpu oMol MHK 6b110 otieHeHo
CIIeTyIoIee ypaBHEHUE PEerpeccuu (B CKOOKax yKa3aHbl CTAHIAPTHBIC OMIMOKH OLIEHOK KO PUITUEHTOB):

Iny, =2,0+0,5x +03z, R =08,
o4 |94 1)
3nmech Xi — (PUKTHBHAS MEpeMeHHas, KOTopas paBHA 1 IS COTPYIHHKOB, IPOIIEAIINX KYPChI MOBBIIICHHS
KBaJM(pHUKAIMK, U paBHa 0 A1 OCTaIbHBIX COTPYIHUKOB, Zj — CTaX PabOTHI i-T0 COTPYAHUKA, U3MEPEHHBINA B
rogax, yi — MPOHU3BOJUTCIIBHOCTE TpyHda 1-TO COTpYAHHKA. B cooTtBercTBHE C INOJIYYCHHBIM YPaBHCHHEM Ha

CKOJIBKO IMPOLCHTOB IIPU IMMPOYHX PABHBIX YCIOBHAX YBCIWMYHUBACTCA IMPOU3BOAUTCIIBHOCTL TpyAa pa6OTHI/IKa B
peE3YyIbTAaTe MMPOXOKACHUA KYPCOB ITOBBIIIICHU A I(BEI.]'II/I(l)I/IKaI_[I/II/I‘.7

a) male’ —1)*100%.
6) nae *100%,
B) Ha l:\."t_’fl:*l(}ﬂ%.

r) Have *100%.

Bapuanum 7

1. 1y BBISIBJICHHSI aBTOKOPPEJISIIIMK OCTATKOB B YPABHCHHH PETPECCHH MMPUMEHSICTCS CTATUCTHKA ...
A) Cteionenta; b) @umepa; B) baprierra; I') Jdap6una-YotcoHa.

2. Haiinute BepHOe BbIcKa3biBaHUe. [Ipu oTO0pe hakTOpOB MyTEM MOCTEIIEHHOI'0 HapalllMBaHUs UX YKCia JUIs
BKJIFOUEHUSI HOBOTO (DaKTOpa B MOJIENb JOCTATOYHO, YTOOBI. . .

A) AOcConIOTHOE 3HaueHHe MapHOro Kod(pQUIMEHTa KOPPESLHUU PEe3yJIbTUPYIOIIEro IOoKa3aTels U BHOBb
BBOAUMOTO (hakTopa OblT O0JIbIIE HEKOTOPOTO MOPOTrOBOI0 3HAUEHHUSI.

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

B) IlynkTs!l A 1 b BBINONHAINCH OTHOBPEMEHHO.

I') Usmenenue ko3duirieHTa MHOXXECTBEHHOH JeTepMHUHAIMM, BbI3BaHHOE H00aBiIeHHEM (akTopa ObLIO
HEOTPULATEIIBHBIM.

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

3. Kpurepuii CThlo1eHTa UCTIOJIB3YETCS B 9KOHOMETPUUECKOM MOJICIIMPOBAHUM. . .

A) Tonbko Asist onpeeNeHus] CTAaTUCTHYECKON 3HAUMMOCTH Ka)XI0T0 13 K03 (PHUIIMEHTOB YpaBHEHUS PETPECCUU.
b) Tonbko nmst onpeieseHus dKOHOMHUYECKON 3HAYMMOCTH KaX0T0 U3 KO (UIIMEHTOB YpaBHEHUS PETPECCHUM.
B) Tonbko anst pac4eToB TOBEPUTEIHHBIX HHTEPBAIOB KOA((UIIMEHTOB YPaBHEHUS PErPECCUU B TPOTHOZHOTO
WHTEpBaja 3aBUCUMON BEJTMYUHBI.

I') U nns onipenenieHus CTaTUCTUYECKON 3HAYMMOCTH KaXKI0TO U3 KO3 PUIIHMEHTOB ypaBHEHUS PErPECCHU U IS
pacyeToB JIOBEPUTEIHHBIX HMHTEPBAIOB KOA(DPHUIIMEHTOB ypaBHEHHS PETPECCHU W MPOTHO3HOTO HWHTEpBaJa
3aBUCUMOM BEJINYMHBI.

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

4. BeHnaMuH HCCJICIYeT BIUSHUE Pa3IMYHBIX (AaKTOPOB Ha 3apabOTHYIO TUIATY JIFOJCH, MPOXKHBAIOIINX B
Poccun. ITo 1,000 HabmroneHUit OH OIEHHUII perpeccuio 3apa0oTHOM TuiaThl (Wagei, B Thicsuax pyOmeit) oT
obpasoBanwus yenoBeka (educi, B rogax), oopazoBaHus MaTepH 3Toro uenoBeka (mother.educi, B romax) u raMmu
Ha OmBIT paboTel (experi: 1 - ecnu Gonee 5 ner, 0 - ecnmu mMeHee 5 neT). BeHnaMuH MOMy4Yni CIEAYIONTHE
pe3yJIbTaThI:

wage, 10 4+ 20 - edue, + 5 mother, educ, 15 - exper;



VY BenunamuHa €CTh ONACEHMS, YTO B JaHHBIX €CTh MYJIbTHKOJUIMHEAPHOCTh. YTOOBI MPOBEPUTH CBOIO JIOTAJIKY,
OH OLIEHUJI BCIIOMOTaTEIbHBIC PErPECCUH U TTOTYYHUIL:

edue, 11 + 2 - mother. edue; — 5 exper,, B = 0.97

mu/ﬁ; duc; 10 + 10« educ, + 3+ exper, R 0.93
éxper, 8 : educ; + 9. mother. educ,, R* = 0.3

PaccuntaB k03 PUIIMEHTHI B3AYTHS AUCIIEPCUH AJIsi BCEX BCIIOMOTATeNIbHBIX PErpeccHil, Kakoil BBIBOJ JOJIKEH

caenarb Bennamun?

A) MynbTUKOIIMHEAPHOCTh MEXAYy 0O0pa30BaHHWEM YEJIOBEKAa U €ro OMbITOM PadOTHI €CTh, 3TU MEPEMEHHbIE
3aBHCHMBI MEXKy COOOM, HO HE CBSI3aHBI C 00Pa30BaHUEM MAaTEPH,

b) MynbpTukomIMHEapHOCTh MEXAY OoOpa3oBaHHMEM MaTepu M €€ peOEHKa U OMBITOM pabOThl €CTh, BCE ITH
MepeMEHHBIE 3aBUCUMbI MKy COOOI;

B) MynbTHKOIIIMHEAPHOCTh MEXy 00pa3oBaHuEM Marepu U e€ peOEHKa ecTh, 3TU MEePEMEHHbIC 3aBUCHUMBI
MEXTy COOOM, HO HE CBSI3aHBI C OIIBITOM PaOOTHI,

') MynbTHKOITMHEAPHOCTh MEXTy 00pa30BaHUEM MAaTEPH U OIBITOM padOThI €CTh, 3TU MEPEMEHHbIE 3aBUCHUMBI
MEXTy COOOM, HO HE CBSI3aHBI C 00pa3oBaHuEM peOEHKa.

5. Kakoe u3 ypaBHeHUl perpeccuu SBISETCs 0Ka3aTeIbHbIM?
A) Y =aotaixf?+ ... + €. B) y =e"%fte .

2 — X1 ,,X2
= ao+ a1/ xi+ ... + €. =aoaitarc-E .
B)y 0 1 1 F)y 01 a2

Y = ao+ aix{?+ ¢ .
1) !

6. [Tynbxepus olieHMIa MOJIENb 3aBUCMMOCTH BhIpy4kH lag.quarterly.revenue; ot unaekca 1eH price.index; u
noxoma income.level; mo 39 HaGm0ACHUSIM U ITOJTy4YHIIA

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

[Ipennonoxenue: et=y1-€—1+y2€-2+Ut

[lynexepus xouet nposectu TecT bpoiima-I'ondpu Ha Hanuuue aBTokoppensuu. OHa olleHnIa
BCIIOMOTATEIBHYIO PETPEccHIo ¢ t Ha price.index;, ncome.levely, €' u €' > n momyunma Raux?=0.15.

Uemy paBHO HaOJII0OJa€MO€ 3HAUEHHE TECTOBOM CTAaTUCTUKH, KoTopas noiyuuia [lynexepusa? Beegure uncio ¢
JIBYMsI 3HAKaMU TIOCTIe 3amsITOM.

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

A) ypaBHeHUeM perpeccur 00bsicHeHo 90% aucnepcun pe3ylbTaTUBHOIO MPU3HAKA

b) mons ocraTouHo# AuCTiepcHH 3aBUCUMOM MTEpEMEHHOM y B ee ob1el qucnepcuu coctasmia 90%

B) nons ocratouHoi qucnepcun 3aBUCUMON epeMeHHON y B ee o0uieil qucnepcuu coctasuia 10%

I') ypaBHeHueM perpeccun o0bsicHeHo 10% aucnepcun pe3ynbTaTUBHOTO IpU3HaKa

8. Koo pummeHt 3nacTuyHOCTH OKA3bIBAET. . .

A) Ha CKOJIBKO €]1. U3MEHUTCS (DaKTOp MpU U3MEHEHUH pe3yibTara Ha | e,
b) Ha ckoNbKO €/1. UBMEHUTCS pe3ynbTaT IpU U3MEeHeHuH! (aktopa Ha 1 ef.
B) Bo ckonbKO pa3 U3MEHUTCS pe3yabTaT Ipyu u3MeHeHuu ¢dakTopa Ha 1 en.
I') Ha ckonbko % W3MEHHUTCS pe3yibTaT Npu u3MeHeHUH pakTopa Ha 1 %.
J1) Ha cKOJIBKO % M3MEHHUTCS (PaKTOp MpU U3MEHEHUH pe3ynbTaTta Ha 1 %.

9) PykoBojactBo pupmbl «ABC» pemmiio ucciaenoBath 3G PEKTHBHOCT KypCOB 110 MOBBIIICHUIO KBATA(DUKAIINH,
KOTOPBIE MHOTJIa TIPOBOSTCS I €€ COTPYAHHMKOB. B mccienoBanun npuHuManu ydactue 200 paOOTHUKOB
¢dbupmbl. Cpean HUX clydallHBIM 00pa3oM OblTM O0TOOpaHbl 50 4YenoBeK, Al KOTOPHIX OBUTH MPOBEACHBI ITH
KYPCBI, OCTaJbHbIC COTPYAHHUKH, YIaCTBYIOIINE B MCCIEIOBAHUHU, KYPCOB IO TOBBIIMICHUIO KBATH(PUKAINA HE
npoxoauwiu. Ilocne 3Toro Ha OCHOBE MONMYYEHHBIX NaHHBIX mpu nomoimu MHK Obl0 olieHeHOo cienyroriee
ypaBHEHHE perpeccui (B CKoOKax yKa3zaHbl CTaHAApTHbIE OIMIMOKH OIIEHOK KO3 (PHUIIMEHTOB):

Iny, =0,5+2,0x +0,4z, R =0,9.

"2 N3 n4
3,[[CCB Xj — (I)I/IKTI/IBHaﬂ NEepeMCHHas1, KOTOpasd paBHa 1 JJI1 COTPYAHHUKOB, NPOMICAINNX KYPChI IMOBBIIIICHUA
KBaTUHUKaAIMK, ¥ paBHa 0 111 OCTaJIbHBIX COTPYIHUKOB, Zj — CTa) pabOTHI i-r0 COTPYAHHKA, H3MEPEHHBIH B



rofiax, yi — MPOU3BOJUTEIBHOCTh TPYyJa 1-TO COTPYAHHMKA. B COOTBETCTBUM C MOJYYCHHBIM YpPaBHEHHUEM Ha
CKOJIBKO TIPOLIEHTOB IMPH MPOYUX PABHBIX YCIOBUSX YBEIUYUBACTCS MPOU3BOAUTEIHLHOCTH TPYy/la pabOTHHKA B
pe3yJbTaTe MPOXOKACHUS KypCOB MOBBIIICHUS KBATU(UKAITIH?

a) mna(e* -1)*100%.
6) uae’ *100%,
B) lm[\,";~ 1}*100%,

r) Have *100%.

10. HccnemoBaresnb MOAYYHI CICAYIONIME PE3YyJIbTaThl OLCHUBAHHMS IApaMETPOB JIMHEHHON Mojenu
MHOKECTBEHHOM PErpecCHd IpU IOMOIINM METOJa HAaWMCHBIIMX KBaIpaToB Ha OCHOBE HaHHBIX o 200
HaOJIIOCHUAX

5 =—0,6+800,0x, +9,9z,.

(0.1)  (100.0) (2.4)
B cko6kax noj oteHkamMu ko3 (pUIIMEeHTOB yKa3aHbl COOTBETCTBYIOIIKE CTaHAapTHBIE omnOKu. [locTpoiite 95-
NPOICHTHBIA JOBEPUTEIbHBIN HHTEpBaN ainsi Kodpduuuenta npu mnepemeHHoi Xi. (CooTBeTcTByroIIEe
KPUTHYECKOE 3HaYeHHE t-CTATUCTUKU MPU YPOBHE 3HaUMMOCTH 5% cocTasiseT 1,96.)
A) (700, 900)
b) (798,04, 801,96)
B) (408, 1192)
I') (604, 996).

Bapuanm 8

1. Cniyuaiinas cocTaBisolas B 3KOHOMETPUUYECKON MOJIENH ...

A) mpUMeHseTCS TOJIBKO B JINHEHHBIX MOJIEIISIX.

b) He uMeeT AKOHOMHUYECKOTO CMBICIIA.

B) orpakaer BnusHUE HA Pe3yNbTaTUBHBIN MIPU3HAK CITYYaiiHBIX (PAKTOPOB.
I') saBysieTCst HUYTOXHO MaJION BETUYMHOM, KOTOPOW MOXKHO MpeHeOpeyb.

2. Kakwue u3 cienyronmx 3aaa4 UMEeT CMBICT peliaTh MPU MOMOIIHY JTHHEHOM perpeccun? Buumanue:
BriOepute 11Ba BepHBIX OTBeTa!

A) OrieHka BIHSHUSA 10X0/1a YEIOBEKa Ha €ro pacxXo/ibl Ha MOKYIKY CIIaf0CTeH;

b) Onenka BeposATHOCTH MaJEHUsI KPYITHOIO METEOpUTa Ha 3EMITIO;

B) Ilporno3upoBanue 3apaboTHOM MIaThl BeITyckHUKa BY3a;

I') YcraHnoBieHne mMpUYMHHO-CIEICTBEHHBIX CBA3€H MEXIy OOpa30BaHHWEM U IMPOJOJIKUTENBHOCTBIO KU3HU
YeJI0BEeKa.

3. Kak unrepnperupyercs B TMHEHHONW Moenu K03 duiueHT perpeccuu bo?
A) K03(pPUIMEHT AMaCTUYHOCTH;

b) TaHreHc yriia HakJIOHa Perpeccuy;

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

4. BeHnaMMH HcclelyeT BIUSHUE PA3IWYHBIX (AaKTOPOB Ha 3apalbOTHYIO IUIATY JIFOJEH, MPOKUBAIOIINUX B
Poccun. Ilo 350 nHabOmromeHUsIM OH OLIGHWJI PEerpeccHio 3apaboTHOM miaTel (wagei, B ThICS4ax pyoOusieit) ot
oOpazoBanmus yenoBeka (educi, B ros1ax), o0pa3oBaHus MaTepu 3TOTO yesnoBeka (mother.educi, B ronax) u naMmmu
Ha ombIT paboTel (experi: 1 - ecnu Oonee 5 net, 0 - ecnu MeHee 5 jer). BeHnaMuH momydun cieayromue
pe3yNbTaThl:

wage’i=10+20-educi+5-mother.educi+15-exper;
VY BennamuHa ecTh ONACeHUs, YTO B JAHHBIX €CTh I'€TEPOCKENACTUNHOCTh. YTOOBI IPOBEPUTH CBOIO JOTAJIKY,
OH XOYeT MIPOBECTH TeCT YailTa Ha ypOBHE 3HAYMMOCTH 5%. BeHnaMuH oneHu1 BCHOMOTaTeabHYyI0 PErpeccuio
u momyunn Raux?=0.55.
Kaxkoit BeiBOA cnenaer Bennamun?
A) Ha ypoBHe 3Haummoctu 5% HyneBas TuUIIOTe3a HE OTBEpPraercsi, B JAaHHBIX €CThb YCIOBHas

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



B) Ha ypoBHe 3Hauumoctu 5% HyneBas TuIoTe3a OTBEpPraercs, B JAHHBIX €CTh YCJIOBHas
reTePOCKEIaCTUYHOCTD;

I') Ha ypoBHe 3Hauummoctd 5% HyneBas TUIIOTe3a HE OTBEpraercs, B JaHHBIX €CTh YCJIOBHAas
reTepOCKENACTUYHOCTb.

5. Cratuctuyeckasi 3HaUMMOCTh MOJIEIIU B 1IEJIOM O3HAUYAET, YTO

A) Jlns 6a3ucHOro neprosia pacyeTHbie 3HaYCHHs! pe3yJIbTUPYIOIIEro MmoKaszaress 0osiee OJIU3KH K ero
WMCTUHHBIM 3HAYCHUSM, YEM €T0 CPEIHSSI apuMETHIECKasi BETMYMHA B STOM MEPHO/IE.

b) Pazuuna mexny pac4eTHBIMU U (DAKTHUECKUMHU 3HAYCHUSIMU PE3YJIbTUPYIOIIETO MOKa3aTes IS BCeX TOUYEK
0a3uCHOro Meprojia He MPEBHIIIAeT HEKOTOPOU Halepe T 3aJaHHOW BETUIHHEI €.

B) PaszHuiia Mexmy pac4eTHBIMHU ¥ (DAKTHUECKUMH 3HAUCHUSIMU PE3yIbTHPYIOIIETO MOKA3aTes, B3ATas 10
a0COIOTHON BEIMUYMHE, JIJIsl BCEX TOUEK 0a3MCHOro Meprojia He MPEeBBIIIAeT HEKOTOPOil Harepe 1 3aJaHHOM
BEJINYUHBI €.

I') Cymma kBagpaToB oIMOOK HE MPEBBIIIAET HEKOTOPO, HaNlepe | 3aJaHHON BEIMYUHBI €.

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

6. PaccmarpuBaeTcsi MOJENb PErpeccuy €O CTOXacTUYeCKMM perpeccopoM Yi=Pi+PoXitei. st mosyueHus
oueHkH KodduumeHnta monenu mnpumeHsiercs aByxmaroblii MHK, rme B kadectBe MHCTpyMEHTa JUist
IIEPEMEHHOM X UCIIOJIB3YETCs IEPEMEHHAS Z.

B Hamem pacnopsikeHUHM UMEIOTCA CIIEeIYIOIINE JaHHbIE O IBYX ThICAYaX HAOJII0IEHU:

> 2 =2000,) "y = 2000, 2z = 2000

> 2 = 6000, ) @iy; = 6000, Y yizi = 6000, Y x;z = 3000
Haiigure onenky napametpa Pi.
A)1; B)4; B)025 I)0o; -3

7. (BbIOCpUTE HECKOJIBKO BapHUAHTOB OTBeTa) 3HaueHue kodddummenra nerepmuHanuu coctaBwio 0,9,
CIICZIOBATEIBHO ...

A) ypaBHEeHHeM perpeccur 00bsicHeHo 90% aucrnepcun pe3ynbTaTHBHOTO MPU3HAKA.

b) nons octaTouHOM AucTiepcuu 3aBUCMMOI TEpEeMEHHOH y B ee o01el aucnepcuu coctaBuna 90%.

B) nons ocrtaTouHo# Aucniepcuy 3aBUCUMOM TTIEpEMEHHO y B ee obiet qucnepcuu cocramiia 10%.

I') ypaBHeHuem perpeccuu o0bsicHeHo 10% mgucrnepcuu pe3ynbTaTUBHOTO MPU3HAKA.

8. YciaoBHas TOMOCKEAJACTUYHOCTH — 3TO:
1) Elg,|ece perpeccop 4

a

3) E(&? lece perpeccepet) ~ o -

4) e, |nce perpeccop) a

9. Haiimute BepHOE BBICKa3bIBaHUE. DIIACTHYHOCTH IOKA3bIBAET. . .

A) Ha CKOJIBKO €IMHUIl U3MEHUTCS (PaKTOP Xk MIPH U3MEHEHUH PE3YJIbTUPYIOIIEro NoKa3arens y Ha 1 euHuIly.

B) Ha cKOITBKO eTUHUII N3MEHHUTCS PE3YIIbTUPYIONINIA TIOKa3aTeNb y pH H3MEHEeHUH (akTopa Xk Ha | eauHuUITy.

B) Ha ckonbko % u3MeHUTCs (PaKTOp Xk IPU U3MEHEHUH Pe3yIbTHPYIOLIETO nokasatens y Ha 1 % .

I') Ha ckonbkO % M3MEHUTCS pe3yIbTUPYIOIINN MTOKa3aTeNb Y IpU U3MeHeHuu ¢dakTopa Xk Ha 1 %.

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

10. ITo 100 nabGaromeHusM BeHMaMuH OICHWI 3aBHCHMOCTH KOJHYECTBA PEUIEHHBIX MM 3a Bedep 3aaad 1o

SKOHOMETpHKE (problems) OT KomU4ecTBa CheIeHHBIX OyioUek ¢ sibmokamu (applepie) u msicom (meatpie):
;n'-mnﬂ. 2 4 0.5 applepie; 4 0.7 - mealjne,

Crangaptabie ommoku kKodddunmeHToB mpu (applepie) u (meatpie) paBHbl, cooTBeTCTBEHHO, 0.1 11 0.5.

[MocTpoiite 90%-blit TOBEpUTENBHBIN UHTEPBAN T KoddduirenTa npu nepeMeHHoi applepiei u ykaxure ero

JIEBYIO TPAHMILY C TOYHOCTBIO JI0 IBYX 3HAKOB ITOCJIE TOYKH.

Bapuanm 9



1. Koa(ppuimeHT 31acTHUHOCTH MMOKA3bIBAET. . .

A) Ha CKOJIBKO €]1. '3MEHUTCS (paKkTOp IPU U3MEHEHUH pe3yibTaTa Ha 1 ef.
b) Ha CKOJIBKO €. U3MEHUTCS pe3yibTaT Mpu U3MEHEeHUH (pakTopa Ha 1 en.
B) Bo ckonbKO pa3 U3MEHHUTCS pe3yabTaT Mpy u3MeHeHuu ¢dakropa Ha 1 e.
I') Ha ckosbKO % WM3MEHUTCS pe3ysbTaT Mpu U3MEeHEeHUH (axkTtopa Ha 1 %.
J1) Ha ckonbko % m3MeHuTcs (HakTop Mpu U3MEHEHUH pe3yibTaTa Ha 1 %.

2. BennamuH nbITaeTcs NOHATh, TaK JIM CTPAIIHA FEeTePOCKaIeCTUYHOCT, Kak €€ ManoioT:) Ecnu y Bennamuna
€CTh KOHEYHas BbIOOpKa HaOmoJeHWH W BeHnamMuH He JenaeT NPEANOJIOKEHHUS O TOM, YTO €& HMMEET
HOpMaJbHOE paclpeiesieHUe, TO KAaKOBBI ITOCIIECTBHS, €CIH B IaHHBIX €CTh FeTePOCKEAACTUYHOCTh?

1) Onenxku MHK 06naaroT BceMu MpeKHUMHU CBOMCTBAMH, YTO U MPU TOMOCKETACTUIHOCTH;

2) Ouenku MHK 6o:b11ie He SBIISIFOTCS caMbIMU (G ()EKTUBHBIMU CPEIM JIMHEHHBIX HECMEIIIEHHBIX;

3) Ouenxu MHK Gosnbiiie He ABIISIFOTCS HECMEIEHHBIMU;

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

3. Haiigure BepHoe BbICKa3biBaHue. IIpu oTOope (hakTOpoB MyTeM MOCTENEHHOI'O YMEHbBIIEHHsS UX 4YUCIA
IIPUMEHSIOTCS:

A) Kputepuu ®@umepa, Cterofenra, lapbuna-Yorcona, KoapGUIMEHT MHOXKECTBEHHOH JIeTepMUHALIUY.

b) Koadduumentsl mapHOi M MHOKECTBEHHOH KOPPEISIIMU Pe3yIbTUPYIOLIETO IOKa3aTelss U (HakTopos,
kputepun Puiepa u CTbrOACHTA.

B) Koa¢dduumentsl mapHOW W MHOXKECTBEHHOW KOPPENSIUH PE3yIbTHPYIOLIETO IMOKaszaTesiss U (HakTopos,
kputepuu lapouna-Yotcona, @umepa u CTpro/IeHTA.

I') Kpurepuu JlapOuna-Yorcona, CThrofeHTa, KOOQPHUIMEHTH MHOKECTBEHHON KOPPEISIIAN M JETEPMHUHAIIUH.
1) Kpurepuu @umepa, CtbrosieHTa, K03()GUIUEHTH MHOKECTBEHHOM KOPPELUN U AETePMUHALUH.

4. MW ccnenoBarenb IMOJNYYWJI CICIYIOIIME pPE3YJIbTaThl OIICHUBAaHUS [ApaMETPOB JIMHEHHON Mojenn
MHOKECTBEHHOW perpeccMy IMpU IMOMOIIM METOJa HAUMEHBIIMX KBAaJpaTOB Ha OCHOBE HaHHBIX 0 400
HaOJIIOEHUAX

¥, =232,6+600,0x, — 7,5z,

(10,4) (200,0) (2.8)
B ckobOkax noj oneHkamMu Ko3((pUIIMEHTOB yKa3aHbl COOTBETCTBYIOIINE CTaHAapTHBIE omnOKu. [locTpoiite 95-
IPOLICHTHBIA JTOBEPUTENbHBIM MHTEpBan A8 KodpduuueHta npu nepeMeHHo Xi. (CooTBeTcTByrOIIEe
KPUTHYECKOE 3HaYeHHE t-CTATUCTUKU NPU YPOBHE 3HaAUMMOCTH 5% cocTasiseT 1,96.)
A) (400, 800)
b) (598,04, 601,96)
B) (208, 992)
I') (404, 796).

5. lna nByx BuaoB npoaykuuu B m C Monenu 3aBUCUMOCTH YJENbHBIX MOCTOSHHBIX PAacXoJI0B OT o0bema
BBIITYCKaeMOH NMPOIYKIIMU BRIMIAIAT CIIEIyIOIUM 00pa3oM:
ys =80 + 0,7X
yc = 40x%°
Cpasnute npu x = 1000 sanactuynocTs 3atpat i npoaykiuu B u C. Caenaiite BbIBOA.

6. Ha ocHOBaHUM psIIOB TAHHBIX JIJIs MEPEMEHHBIX X U Y MTOCTPOEHO YPABHEHUE PETPECCUM:
y=a +a,Xx=5+125x.
Kakoe u3 ciaenyromux BbICKa3bIBaHU SIBJISETCS BEPHBIM:
A) Onenka xko3ddunrenta az =1,25 o3Hayaer, 4TO €ciU 3HAUEHHE NEpeMEeHHON X yBEIMYHUTCS B CpPEeHEM Ha
1,25, To 3HaueHue nepeMeHHON Y IIPU IPOUYUX PaBHBIX YCIOBUSAX YBEIUYUTCA HA | equHULy.
b) Onenxka ko3 dunuenta a2 =1,25 o3Hayaer, yTo €cCiiM 3HAUCHHUE NMEepeMEHHON Y yBeNWYHUTCS Ha | eauHMUILY,
TO 3HAUYEHHE NIEPEMEHHON X IIPU NIPOUYUX PaBHBIX YCIOBUAX YBEJIUYMUTCA B cpeHeM Ha 1,25.
B) ®opma ypaBHEeHHUs perpeccuy MoKa3blBaeT, UTo nepeMeHHble X U Y JIMHEWHO 3aBUCAT JpPYT OT Apyra.
I') Ecnu npu mpouux paBHBIX YCIOBMSAX 3HAYEHHE MepeMeHHOW X YIABOUTCS, TO 3HaYCHHE MepeMeHHOH Y
BO3pacTeT B cpesiHeM Ha 25%.
J1) Bce Bricka3biBanus B mil. A-I” HEBEpHBI.

7. Umerotest JaHHBIC O 150 a6I/ITypI/ICHTaX, CAaBaBIINX BCTyHI/ITeJ'IBHI:Jﬁ OK3aMCH B MArucTparypy HEKOTOPOIro



SKOHOMHYECKOTO (akynbreTa: Y — KOJUYECTBO OayioB 3a BCTYMUTENBHBIA IK3aMEH IO IKOHOMUYECKOM
TEOPHH;

D — (QuktuBHas TepeMEHHas paBHAas EAWHMIE, €CIH COOTBETCTBYIOIIMI aOWTYpHEHT MOCemal
MOATOTOBUTENBHBIE KYpPChl JJIsi TOCTYMAIOIIUX, U PaBHas HyNIO B NMpOTUBHOM ciydyae; EF — QukruBHas
MEPEeMEHHAsl paBHAsl SAMHHIIC, €CIIM COOTBETCTBYIOIIMN AOMTYPHUEHT SIBIISCTCS BBIMYCKHHKOM OakalaBpHuara
JAHHOT'O SKOHOMUYECKOTO (paKyJbTeTa, U paBHasi HYJIIO B IPOTUBHOM CIy4ae.

Hcnosnb3ys 3TH JaHHbBIE, UCCIIEI0BATEIb OLIEHU HapaMeTPhl IMHEMHON PErPECCUOHHON MOJENH:

i’:': 20 + 30 EF; — 10 D; + 15 D; - EF;
(0,1)  (4,5) (1,3) (1,4)

B cooTBeTcTBUM € MOTy4eHHBIMHU pE3yNbTaTaMy, ONPEIEIIUTE, KAKOE KOJINYECTBO OAJIIOB B CPEHEM ITOJTydaeT
aOuTYpPHEHT, KOTOPBIN 3aKaH4YMBAJ OaKalaBpHaT JAHHOTO YKOHOMHUYECKOTO (hakynbTeTa U moceman Kypebl?
(ecyim Bamr oTBeT npencTaBieH AECATUYHON APOOBIO, TO B KAYECTBE JECATUYHOTO Pa3IeIuTeNs HCIONb3YHTe
TOUKY, a HE 3aIITYI0; Hanpumep, BepHo nucatb 0.1, a e 0,1)

8. Jlns nByx BumoB mpoaykimu B m C Mojenu 3aBHCHUMOCTH YACTBHBIX MOCTOSHHBIX PAacXoJ0B OT 00beMa
BBIITYCKAeMOM MPOIYKIIUH BBITJISIST CICTYIOITIM 00pa3oM:

yB =80+ 0,7x yC = 40x%°

OHpeI[eJ'II/ITe KOS(b(bI/IHI/IeHTBI OJIACTUYHOCTH I10 KaKAOMY BHUAY IIPOAYKIHUHU U IMOACHUTEC UX CMBICIIL.

9. PykoBoactBo pupmbl «ABC» pemmino uccnenoBath 3¢ (HEeKTUBHOCTS KYPCOB I10 MOBBIIIEHUIO KBAIU(UKAIIUHY,
KOTOpbIE MHOTJA MPOBOAATCS Ul €€ COTpyAHUKOB. B mccinenoBanuu npuHumanu ydactue 200 paGOTHHKOB
¢upmbl. Cpean HUX cllyyailHBIM 00pa3oM Obuid 0TOOpaHbl 50 4yenoBek, s KOTOPBIX ObUIM IPOBEIEHBI ITH
KYpCBI, OCTAJIbHBIE COTPYJHHUKH, YIaCTBYIOIIUE B MCCIECIOBAHUU, KYPCOB IO TOBBIIICHUIO KBATU(UKAIIUN HE
npoxoaunu. Ilocie 3Toro Ha ocHOBE MoJydyeHHbIX AaHHBIX npu nomomu MHK 6buto omneneno ciepytoree
ypaBHEHHE perpeccuu (B CKOOKaxX yKa3zaHbl CTaHAAPTHBIE OIMIMOKH OLIEHOK KOA(PPHUIIMEHTOB):

Iny, =0,542,0x +0,4z, R =0,9.

n2 103 04

3nech Xi — (PUKTUBHAS NepeMeHHas, KOTopas paBHa 1 A COTPYJHHMKOB, HMPOIIEAIINX KYpPChl MOBBIILICHHS
KBaJM(UKAIKK, U paBHa 0 11 OCTaIbHBIX COTPYIHUKOB, Zj — CTaX PabOTHI i-TO COTPYAHUKA, U3MEPEHHBINA B
rofiax, yi — MNPOU3BOJUTEIBHOCTh TPYyJa 1-TO COTPYAHMKA. B COOTBETCTBUM C MOJYYEHHBIM YpaBHEHHEM Ha

CKOJIBKO IMPOLCHTOB IIPU IMPOYHX PABHBIX YCIOBHAX YBCIWMYHUBACTCA IMPOU3BOAUTCIIBHOCTL Tpyaa pa6OTHI/IKa B
PE3YIbTATC MMPOXOKACHUA KYPCOB IMOBBIIIICHU A KBaHI/I(bHKaHHH?

a) mafe’ l:l"lt)(]‘??.
6) nae’ *100%,
B) H"\l:\:"t_‘* 1}*100%,

r) Ha \-"P *100%.

10. ITynexepus olieHHIa MOJIEh 3aBUCMOCTH BhIpy4KH lag.quarterly.revenue; ot uaaekca 1eH price.index; u
noxona income.level; mo 39 HabGr0IeHUSAM | TIOTyYHIIA

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

[Ipennonoxenue: er=y1-€—1+y2-€—2+Ut

[Tynbxepust XoueT nmpoBecTd TecT bpoitma-I'oadpu Ha Hanmuune aBToKOppessuuu. OHa OleHHUIa
BCIIOMOTATEBHYIO PErpeccHIo ¢  Ha price.index;, ncome.level, &' u €'+ n momyumna Raux?=0.15.

Yemy paBHO HAOJIIOIaEMOE 3HAUCHUE TECTOBOM CTATUCTHKH, KOTOpast moiy4mia [Tynbxepus? Beeaure uunciio ¢
JBYMsI 3HaKaMH MOCJIE 3aIATOM.

Bapuanm 10

1. Onenka, koTopyto BeHnaMuH nosyuuT 3a KOHTPOJIBHYIO PabOTy MO TEOPHH BEPOSTHOCTH, SBISETCS
JTUCKPETHOM CclydaifHOM BETMYMHOM, KOTOpas MOKeT ObITh paBHa 4, 7 u 8 (13 10) ¢ BepostHOCcTAMH 0.1, 0.4 u
0.5.

Uemy paBHO MaTeMaTHYECKOE OKHIaHUE OlleHKkn Bennamuna?

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

4 6.4



2. 3nauenue korhpuIreHTa MHOKECTBEHHOM KOPPEIISAIIMN HAXOIUTCS B OTPE3KE
A) [0, 1] B) [-1,0] b) [-1, 1] I [-2,2]

3. KakoBo mocrnecTBue SHAOTCHHOCTH?

A) OHa IpUBOJMT K T€TEPOCKETACTUYHOCTH OIEHOK, MOJydeHHBIX MeToioM MHK.
b) Ona npusogut x HEcocTositennbHOCTH O1IEHOK, MoydeHHbIX MeTo oM MHK.

B) Ona npuBoauT K MyJIbTHKOJUTMHEAPHOCTH OLICHOK, MOTY4eHHBIX MeTogjoM MHK.
I') Ona npuBOAUT K COCTOATEIBHOCTHU OLIEHOK, MOIYy4eHHbIX MeTogoM MHK.

4. HaiinguTe BepHOE BBICKa3bIBaHUE. JIACTUYHOCTh IOKA3bIBAET. ..

A) Ha CKOJIBKO €MHUIL U3MEHUTCS (PAKTOP Xk IPU U3MEHEHUH Pe3yJbTHPYIOILEro oKaszarelsd y Ha 1 equHuIy.
b) Ha CKONIBKO €TUHHII N3MEHHUTCS PE3YNIbTUPYIOIINKA TTOKa3aTelb Y IPH U3MEHEHUH (pakTopa Xk Ha | eauHuIy.
B) Ha ckonbko % u3MeHuTCs (PaKTOp Xk IPU U3MEHEHUU Pe3yJbTHPYIOLIEro nokasarens y Ha 1 % .

I') Ha ckosIbKO % WM3MEHUTCS Pe3yIbTUPYIOUIHNA MTOKa3aTeb Y Npu u3MeHeHnu (akropa xk Ha 1 %.

J1) Bce BrickasbiBanus B 111. A-I” HEBEpHBI.

5. Nmerotcs cnenyromue ganabie o 100 HaOMI0AeHUSIX TEpEeMEHHBIX x@  x@y y:

>y, =200, > =1, D> oxh=0, 3 DTy =200,
S (x2) =100, 3°(x*) =200, 3" xPx> =100, S"xVy =200.

- 2
Bourumcante MHK-ouenky koaddunmenta 3, 8 perpeccun y, = 3, +B,x; 7 4
(3 X
+Bx; +€;

‘

A)10; B)12; B)l4; T)1l6.

6. meroTcs cnenyromue JaHHbIC:

20 20 20 20 20
Y =20, a? =60,) y =42, 37 =108, e = 300
i=1

=1 i=1 =1 =1
HccnenoBatens olieHWBaeT Mojenb Buaa yi=o+f-xit+ei. CranmapTHas omuOKa OIEHKA KOodQQuImeHTa o

COCTaBUT.
A)16.67; B)1.25; B)1.12; T)0.64.

7. B pe3ynpTare TECTUPOBAHUS THIIOTE3bl MOXKET OKA3aThCs, UTO
A) OtBepraercs anbTepHaTUBHAsI TUIIOTE3a;

b) [Ipunumaercs HyneBasi TUIIOTE3a;

B) HyneBas runoresa He OTBepraercs;

I') OTBepratorcst 00e TUIIOTE3bI: U HYJIEBasA, U AJIbTEPHATUBHASL.

8. B pamkax NpeanochUIoK KIacCHMYECKOM JMHEHHOW MOJETN MHOXECTBEHHOM PErpeccuu HCCIIEoBaTelhb
aHAJIN3UPYET MOJIENb:

¥, =B, +B,* X, +B, %z +¢,.
CoOpaB nannble 0 500 HaONIOAEHUSX, OH OLEHHJ MapaMeTpbl MOJIENM MpPHU MOMOIIM METOAa HAaUuMEHbIINX
KBaJIpaToB:

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

(0.12)  (1,95) (0,94)
B ckobkax moja oueHkamMu Kod()QHUIMEHTOB yKa3aHbl COOTBETCTBYIOIIME CTaHAapTHhIe omuOku. IIpoBepnTe
runote3y Ps=1. (CooTBeTcTByIOIIEE KPUTHYECKOE 3HAYCHHME t-CTATUCTHKH TPH YPOBHE 3HAYMMOCTH 5%
cocrapisieT 1,96, a mpu ypoBHe 3HaunMocTH 1% pasHo 2,58.)
A) Tectupyemas runoresa He OTKJIOHSIETCS Kak PU YpOBHE 3HAUUMOCTH 1%, Tak U Mpu YpOBHE 3HAYUMOCTH
5%.
b) Tectupyemas runoresa He IPUHUMAETCS KaK IIPH YPOBHE 3HaUUMOCTU 1%, Tak U IpU ypOBHE 3HAUYMMOCTH
5%.
B) Tectupyemas runoresa He OTKJIOHSETCS IIPU YPOBHE 3HAUUMOCTH 1% ¥ HE MPUHUMAETCS IIPH YPOBHE
3HauYuMocTu 5%.



I') Tectupyemas TUIIOTE3a HE OTKJIOHSETCS IPU YPOBHE 3HAUUMOCTH 5% ¥ HE IPUHUMAETCS IIPH YPOBHE
3Ha4YUMOCTH 1%.

9. lonmycTrM pyKOBOJICTBO PEIIMIIO TOCTPOUTH MAara3uH Ha YJIHIIE CO cpeiHer yacToToi mocemenuii 7500 B 1eHb
1 XOTeJI0 ObI UMETh TOProBbIid 000poT 4,75 MitH.py6. KakoBa gomkHa OBITE IPU 3TOM TOProBas miomaas? Y —
TOBapoOOOPOT MarazuHa, MIH.py0., X1 — TOproBas IUIOINAJb, THIC.KB.M, X2 — CpEIHEE KOJIMYECTBO
IIOCETUTENIEU B IEHb, THIC. YEIl.

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

10. Ctpana Keilincuanus siBisieTcs 3aKpbITO YKOHOMUKON 0€3 HeOCPeICTBEHHOT0 rOCYAapCTBEHHOTO
BMELIATEIbCTBA, [I03TOMY OCHOBHOE MAaKPO3KOHOMHUYECKOE TOXKIECTBO B HEM UMEET CIIEYIOIUN BU:
Y=Ci+l,

rre Yi— BBII B mecse t, Ct — coBokymnHOe noTpebieHue B mecsue t, a It — maBectuu B mecsiue t.
[ToTpebnienue crienyromumM o0pa3oM 3aBUCUT OT J10XOa:

Ci=Catmpc-Yite,
rie € — CIyYaliHble IIOKM TOTpPeOJIeHHs, KOTOpble MPEACTaBISAIOT COOOM HE3aBUCHMBIE OJUHAKOBO
pacnpe/iesieHHbIe Cly4yaliHble BEIMYUHBI C HYJIEBbIM MaTEMaTHUYECKUM OXHUIaHUEM U ITOCTOSIHHOW Jucnepcuet,
CllydaiiHbIe IIOKH MOTpeOieHUs: He KOPPEIUpPOBaHbl C UHBeCTULIMAMU. CTPYKTYpHBIX cIBUTOB B KeitHcnanuu He
IIPOUCXOJUT, TIO3TOMY aBTOHOMHOE IOTPEOIEHUE U IIPEIeIbHAs CKIIOHHOCTh K IOTPEOJEHUIO HEU3MEHHBI.
Bbl 3Haere ykazanHble BbIlie (pakThl 00 SkoHOMEKE KeilHCcMaHuM, a TakkKe pacroyiaracTe eXeMecsSUYHbIMU
JAHHBIMU O TUHAMUKe noTpeOaeHust, uuBectuiuii u BBII B oo crpane 3a mocneanue 100 net. Bac unrepecyer,
4yeMmy paBHa MpejebHasi CKIOHHOCTh K nmoTpednenuto B KeitHcnanuu.
Bai accucTteHT ocyiecTBUI IPeIBapUTENbHbBIE PACUEThl U BHIYMCIINI BRIOOPOUHbIE KOBAPUALIUU U IUCIIEPCUU
JUIS IMEIOIUXcs B BaieM pacnopsbkeHun nepemeHHbix: Cov(Cy;Y1)=150,Var(Ct)=100,Var(Y)=300.
OxoHoMmeTpucT J[>koH VHKOHCHCTEHT, pacroyiaras TOW e camMoil umH(OpMainuen, 4To U BbI, TOXKE PEIINII
MOJIYYUTh OILICHKY MpelelbHOW CKIOHHOCTH K morpebnenuto. Mcmonb3ys oObrunbii MHK, o orenuBaer
perpeccuto noTpedaeHus Ha J0X0/1. Bpiuncnure oleHKy, KOTOPYIO Moxy4uT J[KoH.
A)0.5; b) 1.5; B) 3; I') 0.33.

Kpurtepun onenuBanus:

MakcuMajibHOe KOJIH4ecTBO 0a/110B — 50.

W3 umetomerocst 6anka TecToB (OpMUPYETCsl TECTOBOE 3a/iaHue, coaepxkaniee 10 tectoB. Kaxapiit Tect
coliepKuT 3-4 BapuaHTa OTBETOB, OJIMH WJIM HECKOJIbKO U3 KOTOPBIX — BepHBIA. [IpaBuibHbBIN OTBET Ha
KK TECT OI[EHUBAETCS B 5 06aioB, HeMpaBUiIbHBINA — () 6aIOB.

TemaTuka 1a00paTopHBIX padoT MO pa3gejaM U TEMaM M 3aJaHHUS Ha JIa0OpaTOpHbIE
padoTbI

Jlabopamopnas padboma 1 Ouenuganue pezpeccuoHHbIX YPAGHEHUN U MoOelell OUCKPEMHO20 6bl0opa
1. O630p ¢akToB (paitn raraeix MROZ.wf1 [https://cloud.mail.ru/public/5Apk/S12u6DKX8]).

2. OneHka ypaBHEHUS TIpeUIOKeHHs Tpyaa (mporeaypa I) .

3. CpaBaenue MHK, norut u mpoOUT OLIEHOK Il ypaBHEHUS MPEATIOKEHUN TPY/Ia.

4. OueHka ypaBHeHUs npeioxeHus Tpyaa merogom yciosHoro MHK u Tobut (npouenypsr 11 u I1I).

5. OueHKa NpUBEJICHHOTO YpaBHEHUS MTpeUIoKeHus Tpyaa (npouenypa V).

Jlabopamopnasa padoma 2. Ikonomempuyeckue mooenu u Menmoovl PEMEHHbIX PAO0E

J11 pafa momMecsiaHON TUHAMUKN 00beMa MPOMBILIUIEHHOT0 MTpou3BoicTBa B PO (daiin nanHbix example
3_1.wfl [https://cloud.mail.ru/public/5Apk/S12u6DKX8]):

1. TTocTpoiiTe rpaduk BpeMEHHOTO psijia, THCTOrpaMMy pacipe/ieleHHs] ypOBHEH psja U onucareIbHbIe
CTaTUCTUKH.

2. IlocTpoiite Tabnuily AJis 3aJaHHOTO YKCIIa JIaroB rpauKy U 3HaUeHUsl aBTOKoppensiunoHHON (AKD)
U 4acTHOW aBTOKOppesiMoHHON ¢yHkuuid (HAK®D), nmpuuem aBTOMaTHMYECKH PACCUUTHIBAIOTCS 3HaYeHHs Q
CTaTUCTUKH.

3. IlocTpoiiTe nMHUIO TpeHIa W BBINOJHUTH MPOBEPKY aJEKBATHOCTU W TOYHOCTU MOJICNIM B CIydae



MOKa3aTeIbHOTO TPEHA.
4. ITocTpoiiTe MPOTrHO3 U ONMPEICIUTE €r0 Ka4eCTBO.
5. BeimonHuTe CriaxuBaHHE pdaa U BBIACIICHHUC CC30HHBIX COCTABIAIOMIUX MCTOAOM CKOJIB3AIIUX
CpeIHUX.
6. ITocTpoiite Ha 01HOM rpaduKe HCXOTHBIC U OUUIIEHHBIEC OT CE30HHOCTH YPOBHH pPsizia.
7. Ilpumenure apyroit cnocoO BbIIEICHHS CE30HHOCTH C TOMOIIbIO (PUKTUBHBIX IEPEMEHHBIX.

Jlabopamopnan paooma 3. Cmayuonapnocmo QUHAHCOBBIX 8PEMEHHBIX PAOOB

1. PaccmoTpute BpemeHHOU psia neHexkHoro arperata M2 ¢ 01.01.2011 r. mo 01.11.2020r. u3 ¢aiina
mannbix ms_m22.xlIsx [https://cloud.mail.ru/public/5Apk/S12u6DKX8] no ananoruu ¢ npumepom aHanusa
psana (ITpunoxxenue 2) 3a nepuon ¢ ssuaps 1997 no urons 2002 roga.

2. IlpumeHuTe METO/] SKCIIOHEHIIMAJIBHOTO CIIIaKUBAHUsI BTOPOTO MOPSIJIKA, TOJIyYUTE OCIIE BEIYUTAHUS
CTJIKEHHBIX 3HAaYEHUH M3 HCXOHOTO PsAJla BPEMEHHOM Psii OCTATKOB.

3. [Ipumenute ADF u KPSS tectpl Ha cTarimoHapHOCTS.

4. 3anauu ¥ ynpaxHeHUsl.

Jlabopamopnaa paboma 4. Ilpuuunnocms epemenHbIX paooe

1. Hns UMEIOIINXCSA JTAHHBIX (daiin AHHBIX Keynes.wfl
[https://cloud.mail.ru/public/5Apk/S12u6DKX8]) o motpeduTensckux pacxoaax C u moxoaax Y B CILA B muip.
J0J1J1., OYMILEHHBIX OT CE30HHOCTH, HApUCYyHTe Tpaguk noTpedieHus U 10xXoa0B. UTo MOXKHO cka3aTh 00 3TUX
psinax no rpadpukam?

2. Co3paiite nepBble pa3HOCTH JlorapudmoB 11t 06oux paaos. Hapucyiite rpaduk u cesnaiTe BHIBOJIBL.

3. Iloctpoiite Moxenu ¢ morpediaeHueM (Mozaenb 1) u noxonom (Mozenb 2) B KaueCTBE 3aBUCHUMOMU
MePEMEHHOM.

4. OueHuTe MapameTpsl CTPYKTypHOU (hopmbl Mozaenu mpu oMoy MHK 1mo ucxoHBIM JaHHBIM. 3aTeM
IpojesaiTe TO K€ CaMoe UCIOJIb3ys IPeoOpa30BaHHbIEC JAHHBIE Pa3HOCTH JorapupmoB. OObsICHUTE, UMEIOT JIU
7IBa MOJTy4YeHHBIX HaOOpa OLEHOK OJIMHAKOBBIN cMbIci. Kakue oleHkH npeArnodTuTeNbHee U moyeMy?

5. Ilepenummure MOJenb B NPUBEAECHHONW (opMme. YKaXKHUTE B3aUMOCBSA3b MEXIy Ko3dduuueHTamun
CTPYKTYpHOUM U mpuBeAeHHON ¢opM. OneHuTe NpUBEACHHYIO (POpPMY MOJAEIU MO HMCXOJHBIM JaHHBIM U IO
1peoOpa30oBaHHBIM JaHHBIM. Kakue o1jeHKH MpenoyYTuTeNbHee U ouemy?

6. JloGaBbTe ellle o0 0AHOMY Jiary B o0a ypaBHEHUs puBeeHHON popmbl. Oniennre ko3 HUIMEHTH 1O
MCXO/IHBIM JIaHHBIM U 110 PeoOpa30BaHHBIM JTaHHBIM U MIPOBEANUTE TECThl NPUUMHHOCTH 10 ['peitHkepy. Uto
MO>KHO CKa3aTh O HaIlpaBJICHUH IPUUYMHHOCTHU IO MOJIYYEHHBIM pe3ysibTaTam?

7. IlpoBepbTe pAIbI HA HAIMYUE EAMHUYHBIX KOPHEH, UCIIOB3Ys TecT Juku-Dyiepa.

8. TIpuMeHHTe K MCXOIHBIM JaHHBIM H K JIOrapiH(MaM HCXOIHBIX JAaHHBIX MeToJ MoXaHceHa, HCTonb3ys
B MOJIeNH 4 j1ara pa3HOCTEH.

Jlabopamopuasa paooma 5. Ilanenvnuvie oannvie

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

1. TTosHakombTeCh C coaepkanueM (aiina rims578.wfl. IlocmoTpuTe omnmcaHue MEPEeMEHHBIX M HX
JECKpUTIITHBHBIE CTATUCTUKU. [lepeBecTH naHHBIE U3 KOPOTKOTO B JUIMHHBIN (opmar.

2. O1eHuTe CTaHIapTHOE MUHIIEPOBCKOE YPaBHEHHUE IS ICHSKHBIX TOX0I0B INW(Q BKITIOYMB B KaUueCTBE
perpeccopoB iexp, iexpsq, iedu, imale. ITpokommenTHpyiiTe Moay4deHHBIH pe3ynabTar. OLEHHTE PEerpeccuro
yKa3aHHOT'O THIIA JUIs KaX/I0T0 rojia (1Mo NpoCcTpaHCTBEHHBIM JaHHBIM). CpaBHUTE Pe3yJIbTaThl I pa3HbIX JIET
MEXy COOOM U ¢ OIIEHKAMH T10 BCE MaHenu B 1eaoM. CeaiTe BHIBOIBI.

3. V3yunte BIMsSHUE YPOBHS 00pa3oBaHMs Ha IEHEXHBIE 10X0AbI. [[pOKOMMEHTHPYiiTE pe3yIbTaThl.

4. OueHuTe BIMSHUE YPOBHSA ypOaHM3allMd W PETHOHA MPOXHBAHWE WHAWBHIA, IMPOTECTHPOBAB
pacmpeHHoe ypaBHeHHe MuHIepa, BKIIOYHMB JONOJHUTEIbHBIC NepeMeHHble urban, metro, nwest, central,
volga, ncaucas, ural, wsiber u ucmobp30BaB MOJICITH CO Cy4aHBIME 3G (eKTaMH.

5. B perpeccun Inwg na iexp iexpsq iedu imale ncnonesyiite cny4aiinbie 3 dexTsl, PUKCHPOBaHHBIE
addextrr. Kakas Mmogens anpuopu sBisieTcst 6omnee agekBaTHo#? [Touemy? Bocnonb3yiitech TecToM XaycmaHa
U TecTHpoBaHus crenudukanuu mojenu. Kakoit pesynbrar Bl nonyumwnin? OH coriacyercss ¢ BallUMHU
oxuganusmMu? [IpokoMMeHTHPYITE pe3ynbTaThl BBIOpaHHON Moaenu. CpaBHUTE pe3yNbTaThl JyUllled MOJEIH C
OLIEHKaMH, Ioiy4eHHbIMHE ¢ omotsio MHK between onenuBarens.

6. IlocTpoiiTe ypaBHEHHE ISl ONpPENENIECHUS BEPOSATHOCTH CYyNpyKeckoro craryca. Crnenudukanuio



MOJICJIN  BBIOEpUTE CaMOCTOSTENbHO. JlaiiTe MONMHYIO COJepKATENbHYI0 HMHTEPIPETALUIO TOTYYEHHOTO
YpaBHEHHSI.

6) IloctpoiiTe Monens TOOUT st Jorapudma 4acoB pabOTHl (TOUKY LIEH3YPHUPOBAaHUS HEOOXOIUMO
BeIOpath B INhr=3). Crenudukaiuio Moaenn BbIOEPUTE CaMOCTOSTEIbHO. JlaiiTe MOTHYIO COACpPKATEIbHYIO
MHTEPIPETAINIO TOTYYSCHHOTO YPaBHEHHUSL.

Kputepuu oneHuBanus:

MakcumaJjibHasi OLleHKa 3a Bee JJadopaTopHbie padoThl - SO 6as10B

MaxkcumasnbHas oueHka - 10 6a/u10B 3a KaxK1yI0 J1a00paTOPHYIO padory.

Huxe npuBOAATCA KPUTEPUM OLIEHUBAHMS OTHOM J1a0opaTOpPHOM padoThI:

5,0 — 10,0 6Gayi;oB  BBICTABISETCSI, €CITH O0YIAFOIIIHIACS :

- BBIIIOJIHWJI paboTy B MOJIHOM 00beMe ¢ COOTI0ACHHEM HE0OX0IMMOM MOCIIeI0BATEIbHOCTH;
CaMOCTOSITENILHO U PAIllHOHAILHO BBIOPAJ crieu(pHKaIMA MOJENIEH; TPaMOTHO 0(OPMIII IIPEACTABICHHBIN
OTYeT;

- BBITIOJIHUWJI PabOTYy B MOJTHOM 00beMe ¢ COOITI0IEHUEM HEOOXOJUMOM ITOCIIeIOBATETLHOCTH; CAMOCTOSATEIHHO
U paluoOHaNIbHO BbIOpasl crneuu@ukKanuy Mojeseil; rpaMOTHO O(OpPMHI MpEeACTaBICHHBIM OTYET; JaHa
COJIeprKaTeNIbHAS MHTEPIIPETAIHS MTOJIYICHHBIX TIPU PEIICHUU 33/1a4 Pe3yJIbTaTOB; MAaTePUANT H3JI0KCH YETKO;
JIOMYCKAIOTCS OTIENbHBIC JTIOTUYECKUE U CTHIIMCTUYECKUE MOTPEIIHOCTH, YBEPEHHO HCIIPABJICHHBIE IOCIIE
JIOTIOJTHUTEIHHBIX BOITPOCOB;

- BBIIIOJIHUI PabOTY B MOJHOM 00beMe ¢ COOII0IEHUEM HEOOX0JUMOM MOCIIEI0BATEIbHOCTH; CAMOCTOSATEIHHO
U palMOHANLHO BBIOpaJI crenU(UKAMU MOJACIEH; rpaMOTHO O(QOPMIUT TPEICTABICHHBIM OTYET; JaHa
coJiep>KaTelbHasg HHTEPIPETalUs MOTYYSHHBIX MPU PEIICHUH 3a/1a4d Pe3yabTaTOB; JOMYCKAIOTCS OT/IEIbHbIC
JIOTUYECKHE U CTIIIMCTUICCKHE TIOTPEITHOCTH; O0YUYAIOIIHIICS MOYKET UCTIBITEIBATh HEKOTOPBIC 3aTPYTHEHUS
B (hOpMYIHUPOBKE CYXKACHHIA;

0-4,9 6ana BeICTaBISIETCS, €CIIM pa0bOTa HE BHIMTOJIHEHA HITH BBITIOJTHEHA HE B TIOJTHOM 00BheMe; 00yJarOIIunCs
MPAKTUYECKH HE BIIAJCeT TEOPETHUYECKUM MaTepuajoM, JOMycKas TIpyOble OIIMOKH, WCIBITHIBACT
3aTpyqHeHUs B (DOPMYIMPOBKE COOCTBEHHBIX CYKIIEHWUH, HECTIOCOOCH OTBETUTh Ha JOIMOJIHUTEIIBHBIC
BOIPOCHI.

3. MeToanuyeckue MaTepuaJibl, ONpeae/siionme nNpoueaypbl OueHNBAHUS 3HAHUI, YMEHUI,
HABBIKOB M (MJIM) ONBbITA [AeSTEJbHOCTH, XAPAKTEPU3YKIIMX 3Tanbl (GOpMHPOBAHMS
KOMIIEeTeHI M

Hpouez[ypbl OLICHUBAHUWS BKIIHOYAIOT B ceOs TGKYH_[I/Iﬁ KOHTPOJIb U ITPOMEKYTOUHYIO ATTCCTAUIO.

Telcymm‘i KOHTPOJIb YCIIEBAEMOCTH MPOBOJUTCA C HCIIOJIB30BAHUEM OLEHOYHBIX CPEACTB,
MNpEACTaBJICHHBIX B II. 2 JaHHOT'O ITPHUJIOKCHUS. PGBYJ'II)TaTI)I TCKYHIETO KOHTPOJA AOBOJAATCA 0 CBCACHHA
CTYACHTOB 110 HpOMG)KyTOHHOﬁ aTTecraluu.

HpOMe)KyTO‘-IHaH aTTecrauus 1mpoBOJUTCA B (bopMe 3a4ycTa.

3auer IMPOBOAUTCA IO PACIIMCAHUIO HpOMe)I(YTOHHOﬁ aTTecTallMyd B IMHCHMEHHOM BHAC. B 3aueTHOM
3aaHuu — 2 TCOPCTUUCCKHUX BOIIPOCA U 1 3agayda. HpOBepKa OTBETOB M OOBSBJICHUE PE3yJIbTATOB IMTPOU3BOJAUTCA
B ACHBL 3a4cTa. PC3y.TIBTaTBI aTTeCTallu 3aHOCATCA B 3K3AMCHAIIMOHHYIO BCIOMOCTL U 3aUYCTHYHO KHUIKKY
CTYACHTA. CTyI[CHTBI, HC IMpomeaAmue MpOMCKYTOUYHYHO aTTCCTAllUO 110 rpa(pm(y CECCUH, MOOJIKHBI
JIMKBUIUPOBATD 3a0JDKCHHOCTL B YCTAHOBJICHHOM ITOPAIKE.



IIpunoxenue 2

METOINYECKHE YKA3ZAHUA 11O OCBOEHUIO JUCIITUIIJIMHBI

MeTtonudeckue yka3aHus aJpecoOBaHbl CTyICHTaM OYHOU (hOpMBI 00yUeHUSI.

V4eOHBIM IIJIAHOM MPEyCMOTPEHBI CISAYIOIINE BU/IbI 3aHATHH:

- IPaKTUYCCKHUE 3aHATHSI,

- TabopaTopHbIE PAOOTHI.

B xoJle mpakTUYECKUX 3aHATUI PaCCMAaTPUBAIOTCS METOJIbI aHAIHM3a U CHHTE3a B IIPEAMETHOW 00JIacTH;
COBpEMEHHBIC  METOABl  SKOHOMETPUYECKOTO0  aHallM3a; BO3MOXKHBIE  OTPAHUYEHUS  MPUMCHCHHS
SKOHOMETPHUYECKHX METOJIOB; METOJHMKH COBEPIICHCTBOBAHMS 3HAHWK B 00JACTH SKOHOMETPUKH, JAIOTCS
PEKOMEH/IAlMY TI0 CAMOCTOSITEIBHON padoTe U MOJATOTOBKE K JIA00paTOPHBIM paboTam.

B xo7e mabopaTopHbIX paboT yriyOIsIFOTCS U 3aKPEIUISIOTCS 3HAHUS CTYIEHTOB TI0 PSITY PACCMOTPEHHBIX
Ha TPAKTUYECKUX 3aHITUSAX BOIPOCOB, (POPMHPYIOTCS W Pa3BHBAIOTCS HABBIKH KCIIOJIB30BaTh COBPEMEHHOE
nporpammuoe obecrieuenue (Gretl) mist penieHnss SKOHOMUKO-CTATHCTUUECKUX M 9KOHOMETPUYECKUX 3a1ad
00pabOTKU JTaHHBIX: TIOCTPOCHUE TAOJHII, BU3yaIH3allks, IPOBEPKa THIIOTE3, KOPPEISIIIMOHHO-PErPECCHOHHBIN
aHaJIN3, aHAJIM3 BPEMCHHBIX PSJIOB U MTAHEIBHBIX JIAHHBIX.

[Tpu MOATOTOBKE K JIAOOPATOPHBIM Pa0OTaM KaXKIbIA CTYJICHT JTOJDKCH:

— U3YYUTh PEKOMEHIOBAHHYIO YICOHYIO JIUTEPATYPY;

— TIOJITOTOBUTH OTBETHI HA BCE BOIIPOCHI 110 U3y4aeMOil TeMe.

B mporiecce moAroToBKH K JIaOOpaTOPHBIM padOTaM CTYACHTHI MOTYT BOCIIOIB30BATHCS KOHCYIbTAI[USIMU
Mpero1aBaTels.

Bompockl, HE paccMOTpEHHbIE Ha MPAKTUYECKUX 3aHATUSAX M J1a00OpaTOpHBIX paboTax, JOJDKHBI ObITh
W3YUYCHBI CTYJICHTAMU B XOJIE CAMOCTOSATEIIbLHOM paOboThl. KOHTPOIIb cCaMOCTOSITEIbHON pabOThI CTYACHTOB HaJl
y4eOHOHM MporpaMMol Kypca OCYHISCTBISICTCS B XOJE 3aHATUH TIOCPEICTBOM TeCcTUpoBaHUs. B xone
CaMOCTOSITEIILHOU pabOThI KX IbIii CTYICHT 0053aH IPOYUTATh OCHOBHYIO U ITO BO3MOXKHOCTH JIOTIOJIHUTEIILHYIO
JTUTEPATypy 110 U3ydaeMoi TeMe. BoIIenTh HeMTOHITHBIE TEPMUHBI, HAUTH UX 3HAYCHHUE B YHITMKIIONEAMISCKUX
CIIOBApSIX.

JIJIst IOJITOTOBKM K 3aHATHSM, TEKYIIEMY KOHTPOJIO M MPOMEKYTOYHOW aTTeCTAIluU CTYJASHTHI MOTYT
BOCTIOJIb30BAThCS  AJICKTPOHHO-OMOIMOTEYHBIMU CHUCTEMaMH. Takke oOydaromipecss MOTYT B3ATh Ha JIOM
HEO0OXOIUMYIO JIUTEPATypy Ha aOOHEMEHTE YHUBEPCUTETCKOW OMOIMOTEKH MIIM BOCHOIB30BATHCS YUTATLHBIMU
3amamu.



