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1. HEJIX OCBOEHUSA JUCIHUTIINHBI

1.1|yrnyouTs npencraBneHre 00ydaeMbIX O TEOPETHUSCKUX OCHOBAX COBPEMEHHBIX SJKOHOMETPHUECKUX METOJIOB aHAIM3a JaHHBIX,
HAY4YHUTh KOPPEKTHOMY HCIIOJIb30BAHUIO HHCTPYMEHTOB aHAIN3a U MOJEIMPOBAHMs Ha IIPAKTHKE IIpU padoTe co
CIEeNMAIN3UPOBAaHHBIMU 3KOHOMETPHUUECKUMH IPOTrPaMMaMH.

2. TPEBOBAHUSA K PE3YJbTATAM OCBOEHUS JTUCITUIIJINHBI

OIIK-2:Cnoco6eH NpUMEHATH MPOIBUHYThbIEe HHCTPYMEHTAJbHbIE METObl IKOHOMHYECKOT0 AaHAJIN3A B MPUKJIATHBIX H (WJIH)
(yHAaMeHTATbHBIX HCCJIe/I0BAHUAX;

OIIK-5:Cnoco6eH HCnoIb30BaTh COBpeMeHHbIe HH)OPMANMOHHbIE TEXHOJIOTHH U IPOrPaMMHBIE CPEACTBA MPU PelIeHN !
npodeccnoHAJbHBIX 3a1aY.

B pe3yabTaTe 0cBOCHMS AMCHMILJIMHBI 00YYAKOUINIiCH TOJIKEH:

3HaTh:

MeTOJIbI cO0pa, aHaInu3a U 00PabOTKHU JaHHBIX, SKOHOMETPUIECKOTO MOJICTUPOBAHUS U TPOTHO3UPOBAHHUS, HEOOXOIUMBIC IJIs PELICHHS
npodeccroHambHBIX 33139 (cooTHECEHO ¢ uHauKaTopom OIIK-2.1);

BO3MOKHOCTH HcTonb30Banus moayis "Craructuka" Tabnui Calc Libre Office u sxonometpuueckoro nakera Gretl; 2 6a3bl JaHHBIX CETH
Internet s perreHns aHATMTHYECKUX U UCCIEN0BATENBCKHUX 3a1au (cOoTHeCeHO ¢ uHaukaTopom OIIK-5.1)

YMeTb:

OCYIIECTBISITH BHIOOP HHCTPYMEHTABHBIX CPEACTB I 00pabOTKH IKOHOMUYECKHX JAHHBIX B COOTBETCTBHH C MIOCTABICHHOM 3a1a4ei,
aHAJIM3UPOBATh PE3YIBTATHI PACIETOB U 00OOCHOBBIBATH MOJTYYSHHBIE BBIBOJIBI; OIICHUBATH SKOHOMETPHIESCKHE MOJICIH, aHATN3UPOBATh U
COJIepKATENbHO HHTEPIIPETUPOBATH PE3YJIbTaThl SKOHOMETPUIECKOTO MOJICIIUPOBAHHUS; TIPOTHO3UPOBATh HA OCHOBE YKOHOMETPUYECCKUX
MoJiesiel oBeIeHHe YKOHOMHUYECKHUX areHTOB, Pa3BUTHE IKOHOMHIECKHIX MPOIIECCOB U SBJICHHUI Ha MUKPO- U MAKPOYPOBHE (COOTHECEHO C
uHaukaropom OITK-2.2)

OCYIIIECTBIIATH MOUCK He0OX0oaAuMON HHpopMaluK B 6a3ax qaHHBIX ceT Internet; ucnons3oBath cpeactsa moayis "Craructuka" Tadmuir
Calc Libre Office u sxonomerpuaeckoro makera Gretl ayst perrenns aHaTUTHUECKUX U HCCIIE0BATENBCKHIX 33084 (COOTHECEHO C
uHarkaropom OITK-5.2)

Baagers:

HaBBIKAMHU SKOHOMETPHUYECKOTO MOJICIIMPOBAHNUS 1 IPOTHO3UPOBAHNU, HEOOXOAMMBIMHY JUTS PEIIeHHUs TPOodeCcCHOHANBHBIX 331a4; CPEICTBAMU
aHaJIM3a ¥ COJepIKaTebHOW HHTEPIIPETALMH IOy YEHHbBIX Pe3yJIbTaToB (CooTHEeCeHO ¢ nHankaTopom OIIK-2.3);

crocobamu rmoucka HeodxoquMoit nHpopmarmu B cetu Internet, cpencreamu Moy "Crarucruka" Tabmur Calc Libre Office u
sKoHOMeTpuueckoro nakera Gretl 1t 06paboTky, aHaIM3a SKOHOMUYECKHX JIaHHBIX, SKOHOMETPHYECKOTO MOACIMPOBAHUS 1
MPOTHO3UPOBaHuUs (CooTHeCeHo ¢ nHaukaropom OITK-5.3)

3. CTPYKTYPA U COJEP KAHUE JTUCITUITJIMHBI

Kox HaunmenoBaHue pa3/iesioB U TeM /BU/ 3aHATHSI/ Cemectp / | YacoB Komnerten- Jlutepatypa
|_3aHATUSA Kvbpc 0070

Paznen 1. "JIuHeiiHasi MoJe/Ib perpeccuu U ee
cnenupukanus. Moaenau TucKpeTHOro Bpidopa'.

1.1 Tema 1.1 "Knaccruueckas nuHeitHast MOi€TIb MHOKECTBEHHOM 2 2 OIIK-2 OIIK-5 JIT.1 J11.2 JI1.3
perpeccun". JI1.4J12.1 JI2.2 J12.3
JIuneiiHas MoJieNIb MHOKECTBEHHOMU perpeccun. Meron JI2.4 J12.5 J12.6 JI2.7
HanMeHbIuX kBagpaToB (MHK). O606mennsiit MHK. JI2.8J12.9

®duxrusHble nepemennbie. MHK ¢ orpannuenusmu Ha
napaMeTpsl. MeToJ MaKCUMaIbHOIO IIPaBAOIOL00HS.

/J1ab/

1.2 Tema 1.1 "Knaccruyeckas nuHeitHast MOI€TTh MHOXKECTBEHHOM 2 2 OIIK-2 OTIK-5 JIT.1 J11.2 JI1.3
perpeccun". JI1.4J12.1 J12.2 J12.3
JIuneitHast MoJieNTb MHOKECTBEHHOMU perpeccun. Meron J12.4 J12.5 J12.6 JI2.7
HanMeHbIuX kBagpaToB (MHK). O606mennsiit MHK. J12.8 J12.9

®duxrusHble nepemennbie. MHK ¢ orpannuenusmu Ha
napameTpsl. MeToJ MaKCUMaIbHOIO IIPaBAOINON00Hs.

Mp/

1.3 Tema 1.1 "Knaccuueckas auHeHHas MOJI€]Ib MHOKECTBEHHOM 2 2 OIIK-2 OIIK-5 JI1.1 J11.2 J11.3
perpeccun’. JI1.4J12.1 J12.2 J12.3
JIuneitHast MoIeTh MHOXKECTBEHHOH perpeccun. Meton J12.4 J12.5 J12.6 J12.7
HanMmeHbIuXx kBagpaToB (MHK). O600mennsit MHK. JI2.8 J12.9

OuxrtusHbIe NepeMenHble. MHK ¢ orpannuenusmu Ha
napameTpsl. MeToa MakCUMalbHOTO nipaBaononodus. /Cp/




1.4

Tema 1.2 "Cneuuduxanuus ypaBHeHHs perpeccun’.
MynbTHKOJUIMHEAPHOCTD M METOIBI YCTpaHeHuUsI. Ommoku
cnenuUKaMy 1 UX JUarHOoCTHKa. BrIOOp onTuManbHOTro
HaOopa perpeccopoB U PyHKIIMOHATIBHOH (HOPMBI
pEerpeccHOHHOI 3aBUCUMOCTH. | eTepocKeaacTHIHOCTh
CJIy4aifHOTO BO3MYIICHHS U €€ IPUYNHBI, METOMbI
JIMAarHOCTHKH U ycTpaHeHus. B3semennsiii MHK.
ABTOKOPpEISIIUS CITy4aiiHOTO BO3MYILEHHUS U €€ IPUIHHBI,
METO/bI TUATHOCTUKH U YCTPaHEHHsL. DHJIO0T€HHOCTb
nepeMeHHbIX. Clydail KOppeInpOBaHHOCTH PETPECCOPOB U
ciydyaitHoit omnOku. OmubOKky U3MepeHnit nepeMeHHbIX.
Wnctpymenrtansable nepemennsie. Tect XaycmaHa.
DKOHOMETPHUECKOE MOAEIUPOBAHNE OCYILECTBISETCS B
mozyie "Cratuctuka" Tabmurg Calc Libre Office u
aKoHOMeTpuueckoM nakere Gretl.

/J1ab/

OIIK-2 OIIK-5

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

J12.8 J12.9

1.5

Tema 1.2 "Cnenuduxanvsi ypaBHeHUs perpeccuu’.
MyNbTHKOJUTMHEAPHOCTD M METOIBI YCTpaHeHusI. OUInOKu
crielUKaINU U UX JUATHOCTHKA. BBIOOP ONMTHMATBHOTO
Habopa perpeccopoB U (GyHKIIMOHAIBHOH (GOopMBI
perpecCHOHHON 3aBHCHMOCTH. [ eTepocKeaacTHIHOCTD
CIIy9aifHOTO BO3MYIICHHS U €€ MPUYHHBI, METOJIbI
MMATHOCTHKH U ycTpaHenus. B3semennsii MHK.
ABTOKOPPEISIIHUS CITy4aifHOTO BO3MYILCHHUS U €€ MPUIHHBI,
METOJIBl TUarHOCTHKH M YCTPaHEHHs. DHIOTEHHOCTD
nepeMeHHbIX. Cltydail KOppPeIuPOBaHHOCTH PErPECCOPOB U
ciyyaitHoit omuOku. OmrOKN U3MEpeHUH epeMeHHBIX.
HHcTpyMeHTanbHbIe iepeMennbie. Tect Xaycmana.

Mp/

OIIK-2 OIIK-5

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

J12.8 J12.9

1.6

Tema 1.2 "Cnenuduxanvsi ypaBHeHUs perpeccuu’.
MyNbTHKOJUTMHEAPHOCTD M METOIBI YeTpaHeHuUsI. OUInOKu
cneunUKaIMy ¥ UX JUarHOCTHKA. BBIOOp onTHMAaIbHOTO
Habopa perpeccopoB U PyHKIIMOHATIBHOH (HOpMBI
perpeccuoHHON 3aBUCUMOCTH. I'eTepocKke acTUIHOCTh
CIIy4aifHOTO BO3MYIICHUS U €€ IPUYHHBI, METO/IbI
MATHOCTHKH U ycTpaHeHwus. B3semennbrii MHK.
ABTOKOppEISIHS CITy4aiHHOTO BO3MYIICHUS U €€ TPUYHHBL,
METO/bI JUATHOCTUKU U YCTPaHEHHs. DHIO0TeHHOCTD
nepeMeHHbIX. Ciydaii KOppenupoBaHHOCTH PErPECCOPOB U
ciyuaitHoit omnOku. OmrOKN U3MEPEHUH TIePeMEHHBIX.
MNucTtpymenTanbHble nepeMeHHble. TecT XaycmaHa.
OKOHOMETPHUECKOE MOAEIUPOBAHNE OCYIIECTBISIETCS B
moxyne "Cratuctuka" Tabmur Calc Libre Office u
sKOHOMeTprueckoM makere Gretl.

/Cp/

OIIK-2 OIIK-5

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

J12.8 J12.9

1.7

Tewma 1.3 "Logit u Probit momemu".

JIMCKpETHBIE 3aBHCHMBIC IEPEMEHHBIC: HOMUHAJIBHBIE,
PamKHUPOBaHHbIE, KONHYECTBEHHBIC. MoIeny OHHAPHOTO
BeIOOpa. Logit u Probit moxenu. Mureprperanms

k03¢ GUIIMEHTOB B MOAENAX OMHApHOTO BEIOOpa. MeTon
MaKCHMaJbHOTO MpaBaomnomobus B Logit u Probit moxensax.
Kputepuu xauectBa Mozeneil. OkoHOMETpHUECKOE
MO/JICITUPOBAHUE OCYIIECTBIIsAETCS B MoAye "CraTiucTuka"
Tab6nun Calc Libre Office n sxoromerpuyeckom nakere Gretl.
/J1ab/

OIIK-2 OIIK-5

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

J12.8 J12.9

1.8

Tewma 1.3 "Logit u Probit momemu".

JIMCKpETHBIE 3aBHCHMBIC IEPEMEHHBIC: HOMUHAJIBHBIE,
PaHKMPOBAHHBIE, KOJIMYECTBEHHBIE. Moie OMHAPHOTO
BeIOOpa. Logit u Probit momemu. MaTepnperamnust

k03 uieHToB B MoJiensix OuHapHOTO BeIOOpa. Meron
MaKCHMaJbHOTO mpaBromnonobus B Logit u Probit moxensx.
Kpurepuu xauecta mojeneii. /TIp/

OIIK-2 OIIK-5

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

J12.8 JI2.9




1.9 Tema 1.3 "Logit u Probit moxemu". OIIK-2 OIIK-5 JI1.1 J11.2 J11.3
JluckpeTHble 3aBICHMEBIE TIEPEMEHHBIE: HOMUHAJIBHBIE, JI1.4J12.1 JI2.2 J12.3
paHmKUpPOBAaHHBIE, KOJIMYECTBEHHbIE. Moieny OMHapHOTO J12.4 J12.5 J12.6 J12.7
BeIOOpa. Logit u Probit momemu. MaTepnperarust J12.8 J12.9
koo durenToB B Mozensax OunapHoro Beibopa. Meton
MaKCHMaJIbHOTO MpaBaomnoxobus B Logit u Probit momensx.

Kpurepun xauectBa Mmojeneil. JKOHOMETpHYECKOE
MOJIETIMPOBAaHKE OCyIIecTBIsieTcs B Moayie "CraTtuctuka"
Tabnun Calc Libre Office u sxonomerpuueckom nakere Gretl.
/Cp/

Pa3nen 2. "Mopaesu BpeMeHHBIX PAI0B M HA MMAHEJIbHBIX
JaHHBIX'".

2.1 Tema 2.1 "Mopenu BpeMEHHBIX PsIIOB". OIIK-2 OIIK-5 JI1.1J11.2 J11.3
Mopens bokca-Jl)xenknHca. Moaenu ¢ pacpeeIeHHbIMU JI1.4J12.1 J12.2 J12.3
naramu (MOJieJIb YaCTUYHOTO MPUCTIOCOOICHNUS, MOJICITh J12.4 J12.5 J12.6 J12.7
ajanTUBHBIX oxuganuii). Tect ['peitHmpkepa Ha IPUIUHHO JI2.8J12.9
-CJI€ZICTBEHHYIO 3aBUCHMOCTh. DKOHOMETPHIECKOE
MO/ICITUPOBAHUE OCYIIECTBIIsIETCS B MoAyIe "CraTiucTuka"

Ta6mun Calc Libre Office u sxonomerpuueckom makere Gretl.
/J1ab/

2.2 Tema 2.1 "Mopenu BpeMEHHBIX psoB". OIIK-2 OIIK-5 JIL.1J11.2 J11.3
Mopens bokca-/Ixenkunrca. Moaenu ¢ pacupeneleHHBIMA JI1.4J12.1 J12.2 J12.3
Jaramy (MOJeJIb YaCTHYHOTO IIPUCIIOCOOIICHNS, MOIEIIb J12.4J12.5 J12.6 J12.7
ajanTUBHBIX oxkuganuil). Tect I'peiitHmkepa Ha TPUIMHHO J12.8 J12.9
-CJIeZICTBEHHYIO 3aBUCHMOCTD.

Mp/

2.3 Tema 2.2 "HecraumoHapHble BpeMEHHBIE PsIbl'. OIIK-2 OIIK-5 JIL.1J11.2 J11.3
Mmuunmas perpeccusi. Enqumamansiii kopens. TecTs Ha JI1.4J12.1 JI2.2 J12.3
eIMHUYHBIN KOopeHb. KonHTerpaius BpeMeHHBIX PsI0B. J12.4 J12.5 J12.6 J12.7
Moiens KOppeKIy ONTHOO0K. DKOHOMETPHUECKOE JI2.8 J12.9
MOJIEJIUPOBAHUE OCYIIECTBIIsIETCS B MoAye "CraTucTuka"

Tao6mun Calc Libre Office u sxonomerpuueckom makere Gretl.
/J1ab/

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

2.5 Tema 2.2 "Mopaenu BpeMeHHBIX psoB. HecranmonapHsie OIIK-2 OIIK-5 JI1.1J11.2J11.3
BpPEMEHHEBIE PSIBI". JI1.4J12.1 JI2.2 J12.3
MhHuumas perpeccusi. EnnHnuHbli KopeHb. TecTsl Ha JI2.4 J12.5 J12.6 JI2.7
eIMHUYHBINA KOopeHb. KonHTerpaius BpeMEeHHBIX PSIO0B. J12.8 J12.9
Mogens xoppekuuu ommbox. /Cp/

2.6 Tema 2.3 "TlanenbHbIe JaHHBIE". OIIK-2 OIIK-5 JI1.1J11.2 J11.3
IIpenmyniecTBa NCMOIB30BaHNUS TAHEIbHBIX TAHHBIX. JI1.4J12.1 JI2.2 J12.3
TpyaHocTH, BO3HUKAIOIUE IPH PabOTe ¢ MaHENbHBIMU J12.4 J12.5 J12.6 JI2.7
na"aeIMU. [ToHSITHE 0 MOAEIHM OTHOKOMIIOHEHTHOM OIIIMOKH. JI2.8 J12.9
Crneuudukarnys Moznenu. JleTepMUHIPOBAHHbIA 1 CITydaliHbIH
WMHIUBUAYATBHBIH 3P dekT. IKOHOMETPHUYECKOEe
MO/JICTIUPOBAHUE OCYIIECTBIsAeTCs B MoAye "CraTucTuka"

Tab6nun Calc Libre Office u sxonomerpuueckom makere Gretl.
/J1ab/
2.7 Tema 2.3 "IlanenbHbie naHHbIe". OIIK-2 OIIK-5 JI1.1 J11.2 J11.3

IIpeumyiecTBa NCNOMB30BAaHUS MTAHETHHBIX TAHHBIX.
TpynHOCTH, BOSHUKAIOIIKE IPH paboTe C MaHeIbHBIMU
JaHHbIMU. [TOHATHE O MOJIENN OJTHOKOMIIOHEHTHOH OIIMOKH.
Crieruukanust Mosienu. JleTepMUHUPOBAHHBIN U CITy4aiiHbIH
WHJIUBUAYAIBHBIH S dEKT.

Mp/

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




2.8

Tema 2.4 "Mojenu Ha IMaHENbHBIX JaHHBIX". 2
Omneparopsr «Between» u « Withiny. Bumst omeHOK.
CpaBHUTEIBHBII aHATU3 OlICHOK. TeCcTUpoBaHKe

2 OIIK-2 OIIK-5

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

crieni(pUKAIMK B MOJICIISIX TTaHENIbHBIX JaHHBIX. TecT JI2.8 J12.9
Xaycmana. TecT Ha HAIMYUE CIIy9aifHOTO WHUBUAYaTBHOTO

a¢dexra. TecT Ha HaMYKE AETEPMUHUPOBAHHOTO

HWHAUBUAYAIBHOTO 3¢ (dexTa. IKOHOMETPHUECKOe

MOJIETTUPOBaHHE OCYyIIeCTBIsIeTCS B Moayse "Cratuctuka"

Ta6aur Calc Libre Office u sxonomerpuueckom nakere Gretl.

/J1ab/

2.9 Tema 2.4 "Mojienu Ha aHEJBHBIX TaHHBIX". 2 2 OIIK-2 OIIK-5 JIL.1J11.2 J11.3
Ormeparopsr «Betweeny u «Withiny. Buss omeHok. JI1.4J12.1 J12.2 J12.3
CpaBHUTENBHBIN aHAIN3 OIIEHOK. TecTupoBaHue J12.4 J12.5 J12.6 J12.7
crienupUKaIuy B MOJICIISAX TAHETbHBIX JTaHHBIX. TecT JI12.8 J12.9
Xaycmana. Tect Ha HanmM4YWe CIIy9allHOTO HHIUBUAYAIBHOTO
sddekra. TecT Ha HaNUIUE JETSPMHUHHUPOBAHHOTO
UHIUBHAYaIbHOTO Y dexra. /IIp/

2.10 Tema 2.4 "Mopnenu Ha NaHEIbHBIX TaHHBIX" 2 8 OIIK-2 OIIK-5 JI1.1J11.2 J11.3
Omneparopsr «Between» u « Withiny. Bus omeHoK. JI1.4J12.1 J12.2 J12.3
CpaBHUTEIBHBIM aHAJIN3 OIICHOK. TecTupoBaHue J12.4 J12.5 J12.6 J12.7
crieni(pUKAIMK B MOJICIISIX TIAHENIBHBIX JaHHBIX. TecT JI2.8 J12.9
Xaycmana. Tect Ha HanU4KE CITYYaHOTO UHIUBUYaJIbHOTO
sddekra. Tect Ha HanUIKE TETEPMHUHIPOBAHHOTO
uHAuBUAYyansHoro 3¢ dekra. /Cp/

211 Tema 2.5 "Cucremsbl ypaBHEeHHH" 2 18 OIIK-2 OIIK-5 JIL.1J11.2 J11.3
Cucrembl HE3aBUCUMBIX ypaBHeHHNA. CHCTEMBI JI1.4J12.1 JI2.2 J12.3
OJ/IHOBPEMEHHBIX (COBMECTHBIX, B3aUMO3aBUCHMBIX) J12.4 J12.5 J12.6 J12.7
ypaBHeHuid. CTpYKTypHast U IPUBEICHHAS ()OPMBI MOJICITH. JI2.8 J12.9
[Ipobnema nnentudukanuu. OLeHUBaHUE TAPAMETPOB
cTpyktypHoii moaenu. /Cp/

212 /3auér/ 2 0 OIIK-2 OIIK-5 JIL.1J11.2 J11.3

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

4. POHJ OOEHOYHBIX CPEJACTB

CtpykTypa U coiepkanue (oHa OLEHOYHBIX CPEICTB JIsl IPOBEJCHUS TEKYIICH U MPOMEKYTOYHOHN aTTeCTallUuU IPEICTABIICHBI B
[punoxennn 1 x paboyeii mporpaMMe TUCIHIUINHEL.

5. YYHEBHO-METOANYECKOE U THOOPMAINIMOHHOE OBECIIEYEHHUE JUCHUIIINHBI

5.1. OcnoBHas 1uTEpPaTYypa

ABTOpBI, COCTaBUTEIH 3arnaBue W3zparenscTBo, rox Konuu-Bo
JI1.1 |IIytko B. A., Kpemep H.|Dxonomerprka: yaeOHUK Mocksa: FOnutH, 2012 https://biblioclub.ru/inde
I11., Kpemep H. I1I. X.php?
page=book&id=118251
HeOl"paHH'—[eHHblﬁ JOCTYII
JUTSE 3apETUCTPUPOBAHHBIX
NOJIb30BaTeIeH
JI1.2 |Yeueposa, H. A. DKOHOMETpHKA: JTaOOPATOPHBIN MPAKTUKYM Komcomonsck-na-Amype, http://www.iprbookshop.
CapaToB: AMypCKHii ru/85837.html
T'YMaHUTapHO- HGOFp&HVl‘-{CHHbIﬁ JOCTYII
TeIarOr NI eCK Ui JUISL 3apETHCTPUPOBAHHBIX
rocy1apCTBEHHbIH Tob30BaTeNeH
yHuBepcureT, Aii [Tu Ap
Menaua, 2019
JI1.3 [puknaHas 5KOHOMETPHKA: KYPHAI MockBa: YHUBEPCUTET https://biblioclub.ru/inde

Cuneprus, 2019

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




ABTOpLI, COCTaBUTCIIN

3arnaBue

W3narenscTBo, TOI

Komnunu-Bo

JI1.4

ITpuknanHas SKOHOMETPHKA: KypHaI

MockBa: YHHUBEpPCHUTET
Cuneprus, 2019

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

5.2. lonoHuTeIbHAS JIUTEPaTypa

ABTODBI, COCTaBUTEIHN

3arnaBue

W3nmarenseTBO, TOI

Konnu-Bo

J12.1

Kypnan "Bonpockl cTaTHCTHKH"

1

J12.2

Kapraes ®. C., Jlykam
E. H.

OKOHOMETpHKa

Mocksa: IIpocnexr, 2014

http://biblioclub.ru/index.
php?
page=book&id=276567
HEOTPAaHUYEHHBIN TOCTYTI
JUIS 3aPETMCTPUPOBAHHBIX
10JIb30BaTeNei

J12.3

Heuenko, 0. C.

Oxonomerpuka B MS EXCEL: mabopaTtopHsIii
NPAaKTHKYM

Caparos: At [Tu Op Menna,
2018

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

HEOTpaHUYEHHBIN JOCTYT

VTS 3apETUCTPUPOBAHHBIX
T0JIb30BaTeNei

J12.4

Epmora, H. A., ITaBnoB,
C. H.

CoBpeMeHHast SKOHOMETpHKA: yaeOHoe ocodne

Mocksa: Poccuiickmit
roCyJapCTBEHHBIN
YHUBEPCUTET MPABOCYAHS,
2018

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

HEOTpaHUYEHHBIN JOCTYTI

JUTS 3aPETUCTPUPOBAHHBIX
T0JIb30BaTeNei

J12.5

SlkosneBa, A. B.

DKoHOMeTpHKa: yaeOHOe TocoOue

Caparos: Hayunas xuura,
2019

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

HeOFpaHPI'-IeHHLIfI JOCTYII

JUISl 3apETUCTPUPOBAHHBIX
MOJIb30BaTENCH

J12.6

TIpuknagHas S5KOHOMETpHKA: KypHAI

MockBa: YHUBEpCUTET
Cuneprus, 2018

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

J12.7

[puknagHas SKOHOMETPUKA: KypHAI

Mocksa: YHuBepcuTeT
Cuneprus, 2018

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

J12.8

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

DKOHOMETpHKA: 00YJarONNi KOMITBIOTEPHBIH
MPaKTUKYM: IPAKTHKYM

Mockaa: [Ipomereit, 2018

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

J12.9

IIpuknanHas S5KOHOMETpHKA: KypHAI

MockBa: YHHBEpPCUTET
Cuneprus, 2018

https://biblioclub.ru/inde
x.php?
page=book&id=562204
HGOFpaHH‘[eHHbIﬁ JOCTYII
JUISL 3aPErUCTPUPOBAHHBIX
M0JIb30BaTeNen

5.3 IIpodeccuonanbubie 6a3bl JaHHBIX U HHGOPMALMOHHDbIE CIIPABOYHbIE CHCTEMbI

baza nannbix LenTpansHoro 6anka PO http://cbr.ru/hd_base/

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

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




EnuHasi MeXBeJOMCTBEHHAsI HHPOPMAaIMOHHO-CcTaTHCTHYeCKast cuctema https://www.fedstat.ru/

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

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

NCC «Koncynprantllnocy

UCC «Tapant» http://www.internet.garant.ru/

5.4. IlepeyeHb MPOrpaMMHOI0 obecreyeHust

Gretl

Libre Office

5.5. YueOHo-MeTOANYECKHE MaTepuaJabl AJd CTYACHTOB ¢ OrpaHUYC€HHBIMHA BO3MOKHOCTAMM 310POBbHA

Ilprr HEOOXOAUMOCTH IO 3asBICHHIO OOYYArOMIErOCs C OIPAHMYCHHBIMHA BO3MOJKHOCTSIMH 3JO0POBbSI Y4eOHO-METOAMYCCKHE MaTepHaIIbI
MPEIOCTABISIIOTCS B popMax, alanTHPOBAHHBIX K OTPaHUYCHUSIM 3I0POBbS U BOCTIPUATHS HHGOpManuy. JJist ULl ¢ HAPYIICHUSIMU 3PSHUS: B
¢dopme aynuodaiina; B nmeyarHoi Gopme yBenrueHHbIM mpudToM. JIJis UL ¢ HApYIICHUSAMH CiiyXa: B (JopMe DIIEKTPOHHOTO IOKYMEHTA; B
neyatHoO# (opme. st U] ¢ HAPYIICHUSIMU OTIOPHO-IBUTATENHHOTO amnmnapara: B GopMe 3JIeKTPOHHOTO JOKYMEHTa; B IEUYaTHOH opMe.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE JUCIUIIJIMHBI (MOAYJIST)

[Tomenienust 1uis Bcex BHIOB paboT, MPEeTyCMOTPEHHBIX y4eOHBIM IJIAHOM, YKOMIUIEKTOBAHBI HEOOXO MO CIIeMaIn3upOBaHHOM yueOHOM
MeOenbI0 U TEXHHIECKUMH CPEeJICTBAMH O0YUESHUS:

- CTOJIBbI, CTYJIb;

- IEPCOHANBHBIA KOMITBIOTEP / HOYTOYK (TIepEeHOCHOI);

- IPOEKTOP, 3KpaH / UHTEPAKTUBHAS TOCKA.

JlaGopaTopHBbIe 3aHATHS TPOBOJISATCA B KOMITBIOTEPHBIX Ki1accax, paboune MecTa B KOTOPBIX 000pYI0BaHbl HEOOXOJMMbBIMHU JIMIICH3HOHHBIMU
W/WIH CBOOOTHO paclpOCTpaHsIeMbIMU TPOTPaMMHBIME CPEICTBAMH M BBIX0I0M B IHTEpHeT.

7. METOAUYECKHUE YKA3ZAHUA JJIA OBYYAIOIIIAXCA 110 OCBOEHUIO JUCHUIIVIMHBI (MOY JIS)

MGTOHI/I‘ICCKI/IC YKa3aHud 10 OCBOCHUIO AUCHUIIIMHBI ITPEACTABJICHBI B HpI/IHO)KeHI/II/I 2k pa60qel‘/'1 nporpaMmme JUCHUIIMHBIL.




[Tpunoxenue 1

P®OH/J ONEHOYHbLIX CPEICTB

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

(dhopMHUpOBaHHUSI, OTTUCAHUE TITKAJT OIICHUBAHUS

1.1 Iloka3aresv 1 KpUTEPUH OLIEHUBAHUSI KOMIIETEHIIMN:

3VH,
Ilokazarenu Cpencrtpa
COCTaBJIAIOLIUE Kpurepuu onenuBanus
OLICHUBAHUS OLICHUBAHUS
KOMIETEHIIUIO
OIIK-2: CnocoOeH MpUMEHATh MPOIBUHYTHIE HHCTPYMEHTAIBHBIE METO/Ibl SKOHOMHYECKOTO
aHau3a B MPUKIATHBIX U (W) GyHIAMEHTAIBHBIX UCCIIEOBAHUSX
3HaTh:
DopMyIUpPyET OTBETHI
METOJIbI cOopa,
Ha ITOCTaBJICHHBIC
aHanu3a u [Tonnora n
06paGOTKHI JAHHBIX, | oo nPOCPl PEIact COJIEPKaTENbHOCTh
BKCI;)HOMCT I/I‘ICCKOF(,) TECTOBOC SANAMHE B OTBC’Il?a‘ MEHHE e
p 4acTH METOJ0B cOopa, Y (sapuantsi 1-10),
MOJICIUPOBAHUSA U NPHUBOAUTH IPHUMEDPBI, 33 - 3anaHus K
aHayn3a u 00paboTKU
IPOTHOSUPOBAHMA, | o KOPPEKTHOCTh 3a4eTy (3a1aHus
HEO0OXOAUMBIC TS ’ (hopMyIHUPOBOK U 1-10)
YKOHOMETPHYECKOTO
pereHus BBIBOJIOB.
MOJICTTUPOBAHUS U
npodeccuoHaTbHBIX
POTHO3UPOBAHUS
3a/1a4y
YMers:
OCYIIECTBIISITh
BBIOOp
UHCTPYMEHTAJIBHBIX
CpeACTB IS
00paboTku
9KOHOMHYECKUX
JTAHHBIX B
Pemraer
COOTBETCTBHH C [TonHoTa M
. pa3HOYPOBHEBbIE
TIOCTaBJICHHON COJIepKATEIBHOCTD
. 3ana4u, hopmMupyer
3aqauei, peleHust ¢ CoOJI0IeHUEM
OTYeT IO 33JJaHUIO K o
aHAITM3UPOBATH . He00X0 MO JIP -
nabopaTopHOi paboTe B
pe3yibTaThl M0CJIe10BaTeIbHOCTH nabopaTopHas
YaCTH OLCHUBAHUS a6oTa
pacueToB u pacyeTos; p
3KOHOMETPHUYICCKUX (maGopaTtopHbIe
000CHOBBIBATh . MPaBUIBHOCTh U TOYHOCTD
TIOJTy9YCHHBIC MoaeIeH 1 MOJTyYSHHBIX Pe3yNIbTaTOB; padors! 1-9),
yi IIPOTHO3UPOBAHUS HA T pesy > |33 — sananui x
BBIBObI; OICHUBATDH OCHOBE Ka4CCTBO aHaJIn3a U 3aveTy (3a1aHus
9KOHOMETPHUYECKHE HUHTEPIPETAIIN 1-10)
HKOHOMETPHUYECKUX
MOJIENH, Monereii MOJTyYEHHBIX PE3YJIbTAaTOB
aHAITM3UPOBATh U Y BBIBOJIOB; KQ4€CTBO
COLUAIbBHO-IKOHOMHYEC
coJiepKaTeabHO oopmienus
KHX TIPOIECCOB
UHTEPIPETHPOBATH
pe3ysIbTaThl
IKOHOMETPUIECKOTO
MOJICTUPOBAHMS;
IIPOrHO3UPOBATh HA
OCHOBE
9KOHOMETPHUYECKHUX
MOJIeJICH ITOBECHUE




SKOHOMHYECKHUX
areHTOB, pa3BUTHE
SKOHOMHYECKHUX
IIPOLIECCOB U
SIBJICHUI HA MUKPO-
1 MAaKpOypOBHE

Bnanets:

HaBbIKAMU
SKOHOMETPHUYECKOTO
MOJICJINPOBAHUS U
MPOTHO3UPOBAHUS,
HEOOXOIUMBIMU 151
peuienus
npodeccuoHaNbHBIX
3a71a4; CPEACTBAMU
aHaiau3a u
CoAEp)KATEIBbHON
MHTEpIpPETALNH
IMOJIYYEHHBIX
pe3ynbTaTOB

Pemaer
pa3HOYPOBHEBbIE
3agauu, GopMupyeT
OTYEeT M0 3aJJaHHI0 K
nabopaTopHoi paboTe ¢
MOMOIIbIO
WHCTPYMEHTAIBHBIX
CPEJIICTB OLICHUBAHUS
YKOHOMETPHUECKUX
MoJeel

O60CcHOBaHHOCTH BBIOOpA
1 MCIIOJIb30BaHUS
MHCTPYMEHTAJIbHBIX
CPEJNCTB; MOJHOTA U
COJZICPKATEIIBHOCTD
pELICHUs ¢ COOI0ICHIEM
HE00X0TUMOiA
MOCJIEI0BATEIbHOCTH
pacueToB;

MPaBUILHOCTHh U TOYHOCTD,
Ka4yeCTBO aHAIM3a U
HHTEPIIpETAIUN
IMOJIYUYCHHBIX PE3YJIbTATOB
1 BBIBOJIOB; KQU€CTBO
odopmiteHHS

JIP —
nmabopaTopHas
pabora
(;maboparopHbIe
pa6otsr 1-5),

33 — 3agaHus K
3aveTy (3agaHus
1-10)

OIIK-5: Croco0OeH HCIoIb30BaTh COBpEME

HHBIE HHPOPMAITMOHHBIE TEX

HOJIOTMH U

POrpaMMHBIE CPEJICTBA MPH PEIIeHUU TPO(deCcCHOHATBHBIX 3aa4

3HaTh:
BO3MOYKHOCTH
HCIIOIB30BaHUSA
MOJTYJIS
"CraTtuctuka"
Tabmur Calc Libre
Office u
9KOHOMETPHYECKOTO
maketa Gretl; 2 0a3bl
IaHHBIX CETH
Internet myst

3HaeT BO3MOKHOCTH
COBPEMEHHBIX
UH(POPMALIMOHHBIX
TEXHOJIOTUH B 001acTi
YKOHOMETPHKH.
AprymeHTupyer
IIPUMEHEHNE
MH(OPMaLMOHHBIX
TEXHOJIOTUH IpU
MPOBEJICHUH PAaCUETOB.

YMeHue Mojab30BaThCs
0azaMM JaHHBIX;
MPaBUIILHOCTH BBHIOOpA U
WCIIOJIE30BAHUS CPEJICTB
moxayas "Crartuctuka'
Ta6mm Calc Libre Office
Y DKOHOMETPUUYECKOTO
nakera Gretl 115 perenus
AHATUTUYECKUX U
HCCIIEIOBATENLCKUX 3a1a4

T - TecThl
(BapuanTsl 1-10)
JIP —
nabopaTopHas
pabora
(maGopaTtopHbIe
paborst 1-5)

33 — 3amaHus K
3a4ery (3aJaHus
1-10)

peleHus OOBsICHAET OCHOBHBIC
TIPH BBITIOJIHEHUH 331aHUS
AHATUTUICCKUX U KOMaH/IbI TIaKeTa 9
K JJabopaTopHoii paboTe
UCCIIEIOBATENLCKUX | MPUKIIAJHBIX TPOTPAMM.
3a/1a4
YMeTh: CaMOCTOSTeTLHOCTD U
OCYIIECTBIISATh paIMoHaIbHOCTh BEIOOPA
TTOHMCK JAHHBIX, CTEIIEHb
HE0O0XO0TUMOM Pewaer 000CHOBaHHOCTH BBIOOPA
uH(pOpMAIUU B WHCTPYMEHTATbHBIX
pa3HOYPOBHEBbIE
0a3ax JaHHBIX CETH CPEICTB; TIOJTHOTA U
. 3amauu, GOpMHUPYET JIP —
Internet; COJIEPKATEIHHOCTh
OTYET MO 3aJ]aHHI0 K naboparopHas
HCIT0JIb30BaTh . PELICHHUS ¢ COOMIOACHUEM | pagora
nabopaTopHOi paboTe B 9
cpeacTBa MOOYJIsA HEOO0XO0 MO (;raboparopHbie
" . JaCcTH TMOMUCKa :
CrarucTuka HH(OpMALIH B CeTH MOCJIeI0BATEIILHOCTH pabotst 1-5),
Tao6mun Calc Libre p pacyeTos; 33 — 3ananns K
Internet u 3a4eTy (3a1aHus
Office n MIPaBWIBHOCTh U TOUHOCTD
UCIIOJIb30BAHUS 1-10)
9KOHOMETPHUIECKOTO TTOJIYYEHHBIX PE3yJIbTaTOB;
WHCTPYMEHTAIBHBIX
nakera Gretl ms CpeICTE Ka4yeCcTBO aHaIu3a U
pereHus p HWHTEpIpEeTaIIN
AHAJTUTUYCCKUX U MOJIYYEHHBIX PE3yIhTaTOB
HCCIIEI0BATEILCKUX Y BBIBOJIOB; Kau€CTBO
3a/1a4y oopmieHus




Bnaners:
crocobaMu IMOKCKa
HE00XO0AUMOK
uH(pOpPMAIIUU B CETH
Internet,
CpEICTBAMU MOJTYJIst
"CraTtuctuka'
Tab6mur Calc Libre
Office u
YKOHOMETPHUECKOTO
nakera QGretl mia
00paboTKH, aHaTN3a
SKOHOMHYECKUX
IAHHBIX,
9KOHOMETPHUYECKOIO
MOJICTTUPOBAHUS U
IIPOTHO3HPOBAHMS

Pemaer
pa3HOYPOBHEBBIE
3aauu, GOpMHUPYET
OTYET IO 3aJaHMIO K
nabopaTopHoOi paboTe ¢
HCIIOJIb30BaHHEM
COBPEMEHHBIX
UH(POPMALIMOHHO-
KOMMYHHUKAITHOHHBIX
TEXHOJIOTHH U
r7100aJbHBIX
UH(POPMALIMOHHBIX
PECYpCOB, a TaKkKe
WHCTPYMCHTAILHBIX
CpencTB 11t 00paboOTKH,
aHajm3a
SKOHOMHYECKUX
JIAHHBIX,
SKOHOMETPHUYECKOTO
MOJICTTUPOBAHUS U
MIPOTHO3UPOBAHUS

[lenenanpaBiaeHHOCTD
MOMCKa U 0TOOpa
uH(pOpMaINH;
MIPaBUJIBHOCTD
WCIIOJIb30BAHUS CPENICTB
moayis "Craructuka'
Tabmur Calc Libre Office
Y HKOHOMETPUUYECKOTO
nakera Gretl ms
00paboTKH U aHAIHM3a
JTAHHBIX; TIOJTHOTA U
COJIEPKaTENbHOCTh
perieHus ¢ coOI0ICHUEM
He00X0 MO
MOCIIEI0BATEILHOCTH
pacyeros;
CaMOCTOSITEIILHOCTh U
paloHaIbLHOCTh BBIOOpA
TAHHBIX; IPABUIHLHOCTH U
TOYHOCTb MOJY4EHHBIX
PE3YIIbTATOB;

KauecTBO aHaIM3a U
HWHTEPIIPETAIAH
MOJIYYEHHBIX PE3yIbTaTOB
Y BBIBOJIOB; KA4€CTBO

o opMIIeHUS

JIP —
nabopaTopHas
pabora
(;1aboparopHbIe
pa6otsr 1-5),
33 — 3amaHus K

3a4ery (3agaHus
1-10)

1.2. llIxana onieHUBaHUS:
Texynmui KOHTPOJb YCIEBAEMOCTH M IMPOMEXYTOYHAs aTTeCTalus OCYLIECTBISETCA B paMKax
HAKOMUTEJIbHOM OaluIbHO-peHTHHTOBOM cucTeMbl B 100-6ayuibHOM miKase.

[TpomexyTouHas aTTeCTalUsl OCYHIECTBISIETCS MO CICAYIOICH IIKaJIe:
- 50-100 6anoB (3a4TEHO)
- 0-49 GannoB (HE 3a4TEHO).



2. TunoBble KOHTPOJIbHbIE 3aJaHUS WM HUHble MaTepHaJibl, HEOOX0AMMbIE
AJIA OLeHKM 3HaHM#, yYMEeHM#, HaBBIKOB M (WIM) oOmNbITa [JeATe/JIbHOCTH,
XapaKTepu3ywIIUX 3Tanbl (OPMHUPOBAHUS KOMIETEHHHUN B Mpounecce OCBOEHUS
0o0pa3oBaTeJIbHON NPOrpaMMbl

3aganus K 3a4erty

3AJJAHHUE K 3AYETY Nel

1. Omeparopsl «Between» u «Within»y. Buasl ornenHok. CpaBHUTEIBHBINM aHAJINW3 OLIEHOK. TecTUpOBaHHE
cnenuuKaMd B MOJCISIX TMaHEIbHBIX JaHHBIX. Tect Xaycmana. TecT Ha Hamu4Me CIy4aiHOTO
UHAUBUAYaIbHOTO 3 dekra. Tect HAa HaMUYKMe NETEPMUHUPOBAHHOTO HHINBUIYaIbHOTO 3 deKTa.

2. JluneliHass MoOjellb MHOXECTBEHHOW perpeccuu. Meton HauMmeHblmx kBaapatoB (MHK). O06006meHHbIH
MHK.

3aoaua
HccnenoBaTtens MCTONb3yeT JOTUT-MOJEIb OMHApHOTO BHIOOpa ISl TOTO, YTOOBI BBIICHUTH, KaK BEPOSITHOCTH OKa3aThCS
0e3paboOTHBIM 3aBHCUT OT OMNbITa PaboThl U oOpasoBaHus. VccriemoBatensb ompocui 1000 3KOHOMHUYECKHX aKTUBHBIX TPAXKAaH B
Bo3pacte ot 21 70 28 jeT u mony4mi JaHHbIe O cieayromux nepemeHnsix: Unemployed — Gunaphas mepeMeHHast paBHasi eIHHUIIE,
€CII PECIIOHJIEHT siBJIseTcs 0e3paboTHhIM; Experience — ommbIT paboThl pecrionnenTa (B rogax); Education — npoaomkuTebHOCTh
o0yd4eHust pecrioHieHTa (B rojax). B Tabnuie npeacTaBieHbl pe3ybTaThl OLCHUBAHUS MOJICIIH:

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

Bompoc: Apucrapx [letpos 10 gert yumics B mikoie u eme 4 roxa B 0akanaBpuare. OmbiTa paboTH y Hero moka HeT. C Kakoi
BEPOSITHOCTBIO OH OKaXkeTcsl 0e3padoTHRIM?

3AJJAHHUE K 3AYETY Ne2

1. T'erepockenacTUYHOCTh CIYyYaWHOTO BO3MYIICHHUS M €€ NMPUYUHBI, METOJBI IMarHOCTHUKUA M YCTPAHCHHS.
BsBemennsiit MHK.
2. KounTterpaiys BpeMEHHBIX psiioB. MoIeNIb KOPPEKIIUU OMIHOOK.

3aoaua
Bompocel »TOoro 3amaHusi OCHOBaHBI Ha cienayromiem sKkcrepumente: 400 BoauTeneil, BHIOpaHHBIX
CIIy4aliHBIM 00pa3oM, TOMPOCHIN TPOWUTH CHEIUAIbHBIM TECT Ha BOXKIEHWE aBTOMoOWmiIeM. JIJisi Kaxmoro
BoAMTENsT ObUTM COOpaHBI cilenyromme naHHbie: Pass — (UKTUBHAs MEepeMEHHas, paBHas €IWHUIE, €CIU
BOJUTENH cAal TecT, Male — QukTuBHas nepeMeHHas paBHAs €AUHUIIE, €CITH BOAUTENIb MY>KUlHA, U paBHas 0,
€CIIM BOJIUTENb KEHIMHA, EXperience — OMBIT BOXKIACHHS aBTOMOOWIEM (B rojax). B tabnuiie mpeacTaBieHbl
pe3yJIbTaThl CEMU MOJEJIEH, OIIEHEHHBIX Ha OCHOBE MMEIOIINXCS JTAHHBIX.

Dependent Variable: Pass
Probit Logit Linear Probit Logit Linear Probit
Frabability Probability
(1) (2) [3) (4] (=) (e} (7

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

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

Male*Experience -0.015
(0.,019)

Constant 0.712 1.059 0.774 1.282 2.197 0.900 0.806
[0.126) (0.221) (0.024) [0.124) (0.242) {0.022) {0.200)

Bompoc: 3aBucuT M BEpOATHOCTb CIATh TECT OT OIBITA BOXAEHUSA (UCHOJB3YHTE pE3ysibTaTbl W3
KoJIOHOK (2) u (7))?



3AJJAHHUE K 3AYETY Ne3

1. Meron MakCMMaIbHOIO PaBAONO00US.
2. Tlonsatue 0 MOAENM OJHOKOMIOHEHTHOM ommOKku. Cnemmdukanus Mmonenu. JleTepMUHUPOBAHHBIA H
CITy4alHbIN HHAUBUAYATbHBIN A dEKT.

3aoaua
Hccnenyercs 3aBUCUMOCTD CPEIHEAYIIIEBOTO MOTPEOICHUS AJIKOTOJIS [0 CTPaHAM MUPA OT PA3IUYHBIX
(hakTOpOB.
Mogens 1:
ALCOi=p1+p.GDPi+p3MUSL+psBUDD;+psHINDUi+ei,
rne ALCOi — cpennenymieBoe motpebieHne uucroro crnupra Ha denoeka (1), GDP; — BBII Ha nmymry

Hacenenus (nosuapos CIIIA), MUSL;, BUDD;, HINDUj — nonu HaceneHust HICIOBEAYIONIET0, COOTBETCTBEHHO,
MYCYJIBMAHCTBO, OyIAu3M U UHAYHU3M (B % OT oOrmiei unciaeHHocTH HaceneHus). B xonme MHK-onennBanus
MOJENTM Ha OCHOBE JaHHBIX O 50 cTpaHax ™ONy4YeHBI CIEAYIOUIUME pe3ylbTaThl: CyMMa KBaJpaTOB
octatkoBESS=200, o0Bsicnennas cymma kBaapatroBRSS=300.

Takxe A MPOBEPKHU TUMOTE3bl O TOM, YTO PENUTHs HE OKa3bIBa€T CYIIECTBEHHOTO BIIMSHHUS Ha
oTpeOIIeHNE ATKOT OIS, OBLTH OLICHEHBI ITApaMeTPhl BTOPON MOJICIIH:

Mogens No2:

ALCOi=B1+P2GDPi+si.
Bo BrOopoii monenu, mo cpaBHeHHIO ¢ mepBoi, 3HaueHue RSS wm3menunocs Hal00. CkoiIbKO cOCTaBUT
KOppeKTUpoBaHHEIH R? BO BTOpOii Moaenn?

3AJJAHHUE K 3AYETY Ne4

1. MeTon makcumanbHOro npasaononoous B Probit u Logit mogensix. Kpurepun kauectBa MoJene.
2. ABTOKOppENAIHUS CTy4alHOTO BO3MYIIECHUS U €€ TPUYUHBI, METOJIbI JUATHOCTUKHU M YCTPAHEHHUSI.

3aoaua

HccnenoBatenb OIEHWI TPOOMT-MOAENb. B KkadecTBe OOBACHAEMOH MEpPEMEHHOH OH  B3sI
NPEANOYUTACMBIH HHIMBUIOM THIIT MOPOXEHOTO, (PUCTAIIKOBOE WIIM IIOKOJIaqHOE. A UMEHHO, Yi=1, ecinu i-bIi
pecnoHAeHT Oosblre oOUT (ucTtamkoBoe U Yi=0, eciu - mokonanHoe. B kauecTBe 00BsICHAIONIEH TEpeMEHHOM
MCCIIEIOBATENh B3sJI KOJMYECTBO MIOKOJIAIOK, ChEAaeMOe PECIIOHIEHTOM exeMecsiaHo. [lomydn oneHky [uist
CKpBITOM nmepemenHoi: y; = 2 — 0.3x;.

Ouenure BEpOSITHOCTH TOTO, YTO WHAWBHUJ, CHENAIOMMN 6 MIOKOJAJOK B MECSI, NpPEANOYNTACT
(ucTaKoBoe MOPOKEHOE.

3AJAHHUE K 3AYETY Neb

1. ®uxTuBHbIe nepemenHsle. MHK ¢ orpannueHnsMu Ha mapaMeTpsl.
2. Monens bokca-/[>xeHKkuHCa.
3aoaua

[To 40 HaOroEHUSAM OIIGHEHA MOJICNb 3aBHCHMOCTH 3apaboTHOM tuiatel Wagei ($) oT MIUTeTbHOCTH
obyuenus schooling; (romer) u ombiTa paboTer experience; (roaer). OueHeHHas MOAETbL UMEET BHI: wage, =
250 + 15schooling; + 55experience; . ESS=125, TSS=200. WccnenoBarens pemua J00aBUTh B MOJEINb
obpasoBanue poauteneii mschoolingi u fschoolingi (rozasr), mocne vero ESS=175. Ha ypoBae 3Haunmoctu 1%
MPOBEPSISE THIOTE3y O BIUSHHH JUTUTEILHOCTH OOyYeHHs pOAWTENIe Ha 3apabOTHYIO IJaTy uX peOcHKa,
OTIPEJICJIUTE YEMY PaBHO HAOJI0aeMOE 3HAYCHUE TECTOBOM CTATHCTUKU?

3AJAHUE K 3AYETY Ne6

1. Tect I'pelinmkepa Ha TPUUMHHO-CIIEACTBEHHYIO 3aBUCUMOCT.



2. Omnbkwu crienupUKaIUK U UX TUarHocTuka. Beibop ontuMansHOTO HabOpa perpeccopoB U HyHKITMOHAITBHON
(hOpMBI pEerpeCcCUOHHON 3aBUCUMOCTH.

3aoaua

CrHenuaimct 1o celbCKOMY XO03SHCTBY IOJIaraeT, YTo MOTPeOIeHUe rOBsAMHBI B perioHax (Y) B TOHHAX
B TOJl 3aBUCHT OT IIEHbI TOBSAUHEI (X1) pyOJiel 3a KUjiorpaMM, IICHbI CBUHUHEI (X2) pyOJiel 3a KUjaorpamm, IeHbl
KypATUHBI (X3) pyOJiei 3a KIJIOTpaMM U CpeTHEIYIIEBBIX CHEKHBIX T0OX0J0B (X4). Cremyromas perpeccuoHHas
MO/IEJIb TIOJTy4YeHa Ha OCHOBE BHIOOPKH 13 30 pEerHOHOB:

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

(0.168) (0.103) (0.106) (0.163)
R®=0.683
a) Murepnperupyiite kosdduiment mpu log Xi.
0) I[IpoBepbTe Ha 1% ypOBHE 3HAYMMOCTH HYJCBYIO TUIIOTE3Y O TOM, 4TO KoddduuumeHt npu  10g X4 B

reHepanLHoﬁ COBOKYITHOCTH PAaBCH HYJIIO.

3AJAHHUE K 3AYETY Ne/

1. ABTOKOppENALHUs CIy4aiiHOTO BO3MYILEHHUS U €€ IPUYUHBI, METO/IbI TUarHOCTUKU U YCTPAHECHHUS.
2. DHAOTEHHOCTh NepeMeHHBIX. Ciydall KOppEeIMPOBAHHOCTH PETPECCOPOB U CIIydailHOW omuOKu. Omuoku
u3MepeHuil nepemeHHbIx. UHCTpyMeHTanbHbIE epeMeHHble. Tect XaycMaHa.

3aoaua

HccenoBarens aHaTM3UPYET 3aBUCUMOCTH TOTPEOIIeHUs (C) OT pacrojaraeMoro 10xoja (y) Ha OCHOBE
MPOCTOM SMIUpHUECKO Momenu: Ci=PYitei, € - HE3aBUCUMBIE HOPMAJIbHO paclpeielieHHbIe CIyJaiHbIe
BEJIMUYMHEI C HYJEBBIM MaTeMaTHYeCKUM OXKHUaHueM u gucnepcueit V(g;) = a? - yiz.

HccnenoBarens coOpan JaHHBIE O ABYX ThICSYax JIOMAIIHUX XO3SCTB M OCYIIECTBUI CIEIYIOIIHE
NIPEIBAPUTEIILHBIC PACUETHI:

220y = 2000; B c; = 1000; X0 y7 = 1450; R y;c; = 950; T30 =1050; TG0t =

3 3

1550.

Vcnonb3ys Te U3 JOCTYIHBIX IaHHBIX, KOTOPbIE BaM HEOOXOIUMBI, BIYUCIUTE 3(PPEKTUBHYIO OLICHKY
IIPEJEIbHON CKJIOHHOCTH K TOTPEOIICHHUIO.

3AJTAHHUE K 3AYETY Ne8

1. JluckpeTHble 3aBUCUMBIE IEPEMEHHBIC: HOMHHAJIBHBIE, DPAHKUPOBAHHBIE, KOJWYECTBEHHbIE. Moaenu
6unapHoro BeiOopa. Probit u Logit mogenu. MuTepnperanus k03hPpUIMeHToB B MOJENSIX OMHAPHOTO BHIOODA.
2. MuumMas perpeccus. EnMHNYHBINA KOpeHb. TecThl Ha €IUHUYHBII KOPEHD.

3aoaua
Hccenyercs 3aBUCHMOCTE CPETHETYIIIEBOTO TOTPEOICHUS AJIKOTOJIS TIO CTPaHaM MHUpPA OT Pa3ITMIHbIX
(bakTopoB.
Mogens 1:

ALCOi=p1+p.GDPi+p3MUSL+psBUDD;i+psHINDUi+ei,
rne ALCO; — cpennenymeBoe moTtpebiieHHe YnucToro crnupra Ha yenmoeka (i), GDPi — BBII wa mymry
Hacenenus (momtapos CIIA), MUSL;, BUDD;, HINDU; — nonu HaceneHust HCTIOBEIYIOIIETO, COOTBETCTBEHHO,
MYCYJbMaHCTBO, Oyan3M u UHAYHU3M (B % OT o0miei uncneHHocTy HaceneHus). B xone MHK-onennBanus
MOJIETTM Ha OCHOBE JaHHBIX 0 50 cTpaHax MOTYYEeHBI CICAYIOIIHUE PE3yabTaThl: CyMMa KBaJpaTOB OCTATKOB
ESS=200, o6nsicuennast cymma kBaaparoB RSS=300.

Taxoke i1 MPOBEPKH THUIOTE3bI O TOM, YTO PEJIUTHs HE OKa3bIBACT CYIIECTBCHHOTO BIIMSHUS Ha
noTpeOIeHNE aKoToJIs, OBLITH OIICHEHBI TApaMeTPhl BTOPOH MOICIH:



Monpenp Ne2:

ALCOi=B1+P2GDPi+si.
Bo BTOpo#i mMozaenu, 1o cpaBHEHHIO ¢ mNepBoH, 3HadueHue RSS wuszmenumnocs Ha 100. CKOIBKO COCTaBUT
KOppeKTupoBaHHkIi R? Bo BTOpOii MOaenn?

3AJAHHUE K 3AYETY Ne9

1. Mogenu ¢ pacnpeneiaeHHbIMH JlaraMu (MOJIEIh YaCTUYHOTO TPHUCIIOCOOJICHHs, MOJENb aJalTHBHBIX
OXXHUIaHUN).
2. MyIbTUKOJUTMHEAPHOCTh M METOJIbI YCTPaHEHUS.

3aoaua
[To 35 HaOirogeHUsAM OlIEHEHA MOJC/b 3aBHCUMOCTH 3apaboTHOM ruiatel Wagei ($) oT AIuTenbHOCTH
o0yuenust schoolingi (roael) u ombiTa paboThl eXperience; (roapr). OleHEHHAs MOJEIb UMEET BUI: wage, =
400 + 25schooling; + 60experience; . ESS=130, TSS=210. HccrenoBarens pemmua J00aBUThH B MOJEINb
obpaszoBanue poauteneit mschoolingi u fschoolingi (roasr), mocie wero ESS=180. Ha ypoue 3naunmoctu 10%
NPOBEPSIsl TMIIOTE3Y O BIMSHUH JUIMTEIBHOCTH OOydYEHHs pPOAWTENCH Ha 3apa0OTHYIO IUIaTy MX peOeHKa,
YK@KHUTE KOJTMYECTBO OrPAaHMYCHU I, KOTOPBIC MPUPABHEHBI K HYJIO B (DOPMYITHPOBKE HYJICBON TUIIOTE3bI?

3AJJAHHUE K 3AYETY Nel0

1. T'erepockenacTUYHOCTh CIYyYaWHOTO BO3MYIICHHUS M €€ NMPUYUHBI, METOJbl JIUarHOCTHUKUA M YCTPAHCHHS.
B3semennsiiit MHK.

2. IlpeumytiiecTBa UCMOIB30BAHMS TAHENBHBIX JAHHBIX. TPYyAHOCTH, BOSHUKAIONINE MPU PpadboTe ¢ MaHeTbHBIMU
JTaHHBIMU.

3aoaua
[To 2040 HabmrOAEHHSIM OICHEHAa MOJE]Ib 3aBUCHMMOCTH CTOMMOCTH KBapTHphl pricei (8 10008) ot
MmeTpaxka kol twromanu livespi: price, = 90 + 1.8livesp; . Tlpu mnoctpoernn 95% ITOBEPUTEIHLHOTO
untepBana st E(prices|livesp=70), yemy paBHa V/dr(pﬁ@AX ), ecnu 62 = 1259.265, a koBapuarMoHHas
MaTpHUIla UMEET CICTYIOIINI BUI:

(Intercept) livesp
V’c?r(ﬁ|X) = | (Intercept) 21.9 —-0.46
livesp —-0.46 0.01

OprTJBIﬁTC JI0 OJTHOT'O 3HaKa MOCJIe 3alsaToM.

Kpumepuu oyenueanusa:

Makcumanwvnoe konuuecmeo 6annoe — 100.

3ajaHue K 3a4eTy coJepkKUT 2 Bompoca W 1 3amauy, O6ajuibl U KPUTEPUMU OLIEHWBAHUSA MO KOTOPBIM
MIPUBE/ICHBI BhIIIE. Balibl BEICTABISAIOTCS MO KAXKIOMY 33JJaHUIO B OTJICTBHOCTH M CYMMHUPYIOTCSI.
Kaosicowtit éonpoc oyenueaemces omoenbHo, MaKkcumaivho 6 24 danna.

MaxkcuMmanbHas obmas orieaka — 40 6amnoB. Kputepun onieHUBaHMs OTAETBLHOTO BOIIPOCA!



e 13-24 Gamna. OTBeT Ha BOIPOC BEpPHBIN; MPOJEMOHCTPUPOBAHO HAIWYHME TITyOOKHX HCUEPIBIBAIOIIUX /
TBEPABIX M JIOCTATOYHO IMOJIHBIX 3HAHHM, TPAMOTHOE W JIOTUYECKH CTPOMHOE W3JIOKEHHE MaTepuaia Mpu
OTBETE, BO3MOXHBI OTJICIbHBIC TOTPEITHOCTH U OIIMOKU, YBEPEHHO HWCIPABICHHBIE U TIOCHE
JIOTIOJTHUTEIBHBIX BOIPOCOB; IPOJACMOHCTPHPOBAHO HAJIUYHME TIIYOOKHMX HMCUCPIBIBAIOMIUX / TBEPABIX U
JOCTATOYHO TOJIHBIX 3HAHUW, TPAMOTHOE U JIOTHYECKH CTPOHHOE M3JI0KEHNE MaTepraa Ipu OTBETE.

e 0-12 OamnoB. OTBeT Ha BONPOC JHIIb YAaCTUYHO BEPEH, NPOJEMOHCTPUPOBAHA HETOYHOCTH U
HEYBEPEHHOCTh OTBETOB Ha JIOTOJHHUTEIBHBIC W HABOJSIINE BOMPOCHI, JIMOO OTBET HA BOMPOC HE BEPEH,
MIPOJICMOHCTPUPOBAHA HEYBEPEHHOCTh M HETOYHOCTh OTBETOB Ha JIOTIOJHUTEIbHBIC U HABOAIIME BOIIPOCHI.

3aoaua oyeHuaemMca MaKCuMaibHo ¢ 52 oanna:

Kpurtepun orieHUBaHMS 3a/1a4H:

e 27-52 Gamna. 3amava pelieHa B MOJHOM 00beMe, BRIOPAaHbI BEPHBIC HHCTPYMEHTAIbHBIC METO/IbI M IIPUEMBI
pelIeHUs, TPOBEACHBI BEPHBIC pACUeThl, CIACNIaH TOJHBIM, COJCP)KATEIBHBIN BBIBOJA IO PE3yJIbTaTaM
MPOBEJICHHBIX PAcyeToB; JHOO 3ajadya pelieHa B IMOJHOM O0ObeMe ¢ HEOOJBIIMMH IOTPEITHOCTSIMH,
BEIOpaHBI BEPHBIC HHCTPYMEHTAIbHBIC METO/IBI U MIPUEMBI PEUICHHUS, TIPOBEACHBI BEPHBIC PACUCTHI, CACIaH
MOJIHBIM, COJCpPIKATCNIbHBIM BBIBOJ IO Pe3yJbTaTaM IIPOBEJICHHBIX PacueTOB, B pacueTax U BBIBOJAX
coJiepKaTcsi HE3HAYUTEIbHBIC OITHOKH.

e 0-26 OamioB. 3amaya pelicHa YaCTHYHO, YACTHYHO BBIOpAHBI BEPHBIC HMHCTPYMEHTAJIBHBIC METOIBI U
MPUEMBl PEIICHUS, TPOBEIACHBI YAaCTUYHBIC PACUETHI, CACJAaH BBIBOJ IO PE3yJbTaTaM IPOBEICHHBIX
pacyeToB C IOIPEIIHOCTAMHU JIMOO 3a/Jadya HE peIleHAa WM pPelIeHa YacTHYHO, YaCTUYHO BBIOpAHBI
HEO0OXOTMMbIC MHCTPYMEHTAIbHBIC METOBI M TIPUEMBI PEIICHUS, PACUEThI HE MTPOBECHBI WIIA TIPOBEICHBI
YaCTUYHO, BBIBOJI I10 PE3yJIbTaTaM IPOBEICHHBIX PACYCTOB HE C/ICIaH I OMIMOOYCH.

3auem evicmasnsemcs Ha OCHOBAHUU UMO20B0U CYMMblL OANN08, HAOPAHHBIX CIMYOEHMOM.

e 50-100 6annoB «3a4TEHOY;
e 0-49 GamIoB «HE 3aYTCHOY.

TecT ncbMEeHHBIN

Bapuanm 1

1. (BbiOepuTEe HECKOJIbKO BapuaHTOB OoTBeTa) K BHJIaM SKOHOMETPHUYECKHX MOJENEeH MO TUIIaM 3aBUCHUMOCTHU
OTHOCSITCSI MOJIEJIH ...

A) cucrteM 3KOHOMETPUUYECKUX YPaBHEHMI; b) nenuneiinoil perpeccuu;

B) BpeMeHHBIX pSIOB; I') nuneiino perpeccumu.

2. Kpurepuit CThrofieHTa peiHa3HAYEH JJIS. ..

A) Onpenenenust 3KOHOMUYECKONW 3HAYUMOCTH KaXXA0Tr0 KO3 (UILIMEeHTa YpaBHEHHUSI.
b) Onpenenenus craTUCTUYECKON 3HAUMMOCTH KXXI0T0 KO3(PPHILIMEHTa ypaBHEHHUS.
B) IIpoBepku Mozieny Ha aBTOKOPPEIISALIUIO OCTaTKOB.

I') Onpenenenns 53KOHOMUYECKON 3HAUUMOCTH MOJIEIH B LIEJIOM.

J1) IIpoBepky Ha TOMOCKEIaCTUYHOCTb.

3. IlokazareneM, Ha OCHOBAaHHH KOTOPOTO MOXET OBITh MPOBENEHA MPOBEPKA CYIIECTBEHHOCTH (3HAYHMOCTH)
OTJEJBHOIO IapaMeTpa YpPaBHEHUS PETPECCUN HE SBIISETCS ...

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

b) JloBepuTenbHbIil HHTEpBAJ I') Kpurepnii @umepa

4. WccnegoBarenb TMOJYYMT CHEIYIONIME pPE3yabTaThl OICHUBAHUS [apaMeTpoB JIMHEHHON MoOJaenn
MHOKECTBEHHOU PErpeccUy IpH IMOMOIIY METOIa HAMMEHBIINX KBAJPAaTOB Ha OCHOBE JIAHHBIX O JABYX ThICSYaX
HaOJIIONCHUIA;

¥, =0,0842,62x, +1,69z,

(2,44) (1.97) (1.99)
B ckoOkax mox oreHkamMu K03(pPUIMEHTOB yKa3aHbI COOTBETCTBYIOIIME CTaHIApTHBIE OMMOKU. Mcnomb3ys
MSATUIPOLIEHTHBIN YPOBEHb 3HAUUMOCTH, TECTUPYHTE HE3HAUUMOCTh KO3(P(PULINEHTOB MIPHU NTEPEMEHHBIX B 3TOM
ypaBHeHHH. (COOTBETCTBYIOIIEE KPUTHYECKOE 3HAUCHHE t-CTATUCTHKY IIPH YPOBHE 3HAYUMOCTH 5% cOCTaBIseT
1,96.)



a) 3Ha4yuM TOJIbKO KO3(PIHUIIUEHT MTPU IEPEMEHHOM Xi.

0) 3HauuM TOJIBKO KO3(PPULIMEHT TPU IEPEMEHHOI Zi.

B) 3HaYMMBbI U KOA(DPHUITUEHT IPH MEPEMEHHOH Xi, © KO3POUIIUEHT MTPU TIEPEMEHHOH Zi.
r) Hu oun u3 k03¢ HUIIMEHTOB HE 3HAYNM.

5. Koaddunment perpeccuu B JIMHEHHON perpeccu COBOKYITHOTO CIPOca Ha MOOMIIbHBIE TelIe(OHBI (B THICSYAX
pyOieit) mo 1ene (B py0six) oka3ajcs paBHBIM «—1». DTO 03HAYaeT, 4yTo

A) yBenuyeHue 1eHbl Ha 1% cHIpKaeT crpoc Ha MOOMIIbHBIE TeaeoHbl Ha 1%.

b) yBenuuenue uensl Ha 1 pyOsb cHUXAET cripoc Ha MOOMIIbHBIE Tenedonbl Ha 1%.

B) yBenuuenue nensl Ha 1% CHIKaeT crpoc Ha MOOUITLHBIC TeJIe(DOHBI HA OJTHY THICSIY pyOJeH.

I') yBenuyenwue 1ieHsl Ha 1 pyOIib CHIKAET CIIPOC Ha MOOMIIBHBIC Telle()OHBI Ha OJHY THICSUY pyOJIeH.

J1) IOTy4EeHHOE YHMCII0 HUKAK He HHTEPIPETHPYETCS.

6. BennamuH npITaeTcs MOHSATh, TaK JIM CTPALIHA TETEPOCKAIECTUYHOCT, Kak e€ MaiotoT:) Ecnin y Bennamuna
€CThb KOHEYHas BbIOOpka HaOmoneHud M BeHunamMuH He nenaeT NpPENoSIOKEHUS O TOM, YTO & HMMEET
HOPMaJIbHOE PACIIPENEICHUE, TO KAKOBBI ITOCIIEACTBHS, €CIU B IAHHBIX €CTh F€TEPOCKEAACTUYHOCTD?

1) Ouenku MHK 06naiaroT BceMu MpeKHUMU CBOMCTBAMHU, YTO U MPU TOMOCKETACTUYHOCTH;

2) Ouenxkn MHK Goutbliie He SBISIOTCS caMbIMU Y(PPEKTHBHBIME CPEIH JIMHEWHBIX HECMEIIEHHBIX;

3) Ouenku MHK Gosnbliie He SBJISFOTCS HECMEIEHHBIMU;

4) Onenxku MHK OGoutbItie He SBISIOTCS JIMHCHHBIMH.

7. BeHnaMuH ucClieyeT BIUSHUE Pa3IMYHBIX (PAKTOPOB HA 3apabOTHYIO IUIATY JIFOJICH, MPOKUBAIOIINX B
Poccun. Ilo 350 naOnrogeHusIM OH OLIEHWJI PETPecCHio 3apaboTHOM IiaThl (wagei, B ThICsiuax pyoOsei) ot
oOpazoBanus 4yenoBeka (educi, B rogax), oOpazoBanusi MaTepu 3Toro uesioBeka (mother.educi, B romax) u
JaMMU Ha OIbIT paboThI (EXperi: 1 - eciu Gonee 5 net, 0 - ecniu MeHee S5 jeT). BeHnaMuH mosryqut ciaeayome
pe3yJIbTaThI:

wagei=10+20-educi+5-mother.educi+15-exper;
Y BennamuHa ecTh ONACEHUS, YTO B JAHHBIX €CTh I'E€TEPOCKETACTIYMHOCTL. UTOOBI TPOBEPUTH CBOIO JIOTAJIKY,
OH XOYeT MPOBECTH TECT YaiTa Ha ypOBHE 3HAYMMOCTH 5%. BeHnamMuH oIjeHI]1 BCHOMOTaTeIbHYI0 PErPECCHI0
u momyuns Raux?=0.55.
Kaxkoii BeiBo caenaer Beanamun?
1) Ha ypoBHe 3HauMMOCTH 5% HyJeBas THIIOT€3a HE OTBEpraercs, B JAHHBIX €CTh YCIIOBHas

TOMOCKEIACTUYHOCTD;

2) Ha ypoBHe 3HaummocTH 5% Hy/leBas THUIOTe3a OTBEpraercs, B JAHHBIX €CTh YyCJOBHas
TOMOCKEIACTUYHOCTD;

3) Ha ypoBHe 3HaumMocTH 5% HyJeBas THIOTe3a OTBEPraercs, B JIAHHBIX €CTh YyCJOBHAs
reTEePOCKENACTUYHOCTD;

4) Ha ypoBHe 3HauumoctH 5% HyneBas THIOT€3a HE OTBEpPraercsi, B JIaHHBIX €CTh YCJIOBHas
reTepPOCKETACTUYHOCTb.

8. Ouenka, koTopyto BeHnaMuH noyryguT 3a KOHTPOJIBHYIO PabOTy MO TEOPHH BEPOSTHOCTH, SBIISETCS
JUCKPETHOM CiIy4aifHON BETUYMHOM, KOTOopasi MOXKeT ObITh paBHa 4, 7 1 8 (u3 10) c BepoarHocTsimu 0.1, 0.4 u 0.5.
YeMy paBHO MaTeMaTUYECKOE 0KM1aHUE OLIeHKH Bennamuna?

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

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

pragz-;msl =24 0.5 - applepie; + 0.7 - meatpie;
Ecnm Bennamua cbect emé oHy Oynouky ¢ 0710KaMu U eni€ OJHY ¢ MSICOM, TO B CPEIHEM KOJMYECTBO
PEUIEHHBIX 3a/1a4 YBEIMYUTCS Ha. ..

10. YciaoBHAs TOMOCKEAACTUYHOCTD — 3TO:
1) E(&;|sce perpeccops) = a* -



(22 2
2) L(_, BCe perpeccopsl) = O

2
*|ece perpeccopnl) = &

3) E(z: :

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

Bapuanm 2

1. Tlpu omueHKe MapaMeTpPOB JMHEHHOTO YpaBHEHUS PErPECCHH C MOMOIIBI0 METOJa HaWMEHBIIHNX KBaJIpaTOB
2
COOTHOIIICHUE Z(yi ~y, )
i

A) Unterpupyiot; b) Munumusupyot; B) [IpupaBHuBaroT k Hymo; ') MakCUMU3HPYIOT.

2. SIBHas dopmyna mia oueHok kodpdunuentoB MHK, nonydyennas ¢ ucrnonb3oBaHueM JTUHEHHON anredpsl,
HMMEEeT BUJI:
il

A) 8= (X'X) X'y, B) B=(X'y)'X'X. B) B=(X1X)"'X'y. I 2

5 b

3. DHIOTEHHOCTH BO3HUKAET, KOTIa

1) Var(e:) #0.

2) Cov(e; ;) # 0.

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

4. (BbIOepuUTE HECKOIBKO BApUAHTOB OTBEeTa) 3HadeHwe KodpduiueHTa aerepmMuHanuu cocraBuio 0,9,
CIICZIOBATEIBHO ...

A) ypaBHeHUeM perpeccur 00bsicHeHo 90% aucnepcun pe3ylbTaTUBHOIO PU3HAKA

b) nons ocraTouHo# AucTiepcuy 3aBUCUMON TIEpEMEHHOM Y B ee o01ieit nucnepeun coctaBuiia 90%

B) nonst octaTouHo# 1ucnepcun 3aBUCUMON MIEpeMEHHOM Y B ee o0mielt aucnepcuu cocrasuia 10%

I') ypaBHeHueM perpeccun o0bsicHeHo 10% aucnepcun pe3ynbTaTUBHOTO IpU3HaKa

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

OTKJIOHEHHSI OIIEHOK KO3()PHUIIEHTOB): N
7 =15-09-2" +0,04-2% 40,002 +2,0-2!", R* = 0,59

(1,0) (0,4 (0,01) (0,02) (0,6)
[IpoBeprTe (IpU YpOBHE 3HAYMMOCTH 5%) THUIOTE3y O TOM, 4YTO BCe KOA(P(OUIMEHTHI 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 ceayeT OTKIOHUTh TECTUPYEMYIO THIIOTE3Y;
I') Pacuérnas cratuctuka coctaBut 0,23 U ciaeayeT MPUHATh TECTUPYEMYIO TUIIOTE3Y.

6. WccnemoBarenb TONYyYWJI CIEAYIOIIME PE3YIbTaThl OICHUBAHHS TApaMETPOB JIMHEWHOW MOJIEIH
MHOKECTBEHHOU perpeccuu Impu MOMOIIY METO]a HAMMEHbBIIINX KBaJPaTOB HAa OCHOBE JAHHBIX O ABYX ThICAYaX
HaOJIFOIEHNI:

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

(012) (195 (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) 3Ha4yuM TOJIBKO KO3(PPHUIIUEHT MTPU IEPEMEHHOM Xi.
0) 3HauuM TOJIBKO KO3(PPULIMEHT TPU IEPEMEHHOI! Zi.
B) 3HaYMMBI U KOADPUITUEHT IPH MEPEMEHHOH Xi, 1 KO3POUIIUCHT TTPU TIEPEMEHHOH Zi.
r) Hu onuH 13 K03 HUIIMEHTOB HE 3HAYNM.



7. KakoBO 0JTHO M3 CaMbIX CTPAITHBIX MOCJIEICTBHA aBTOKOPPEISIITUN?
1) OHa MOET IMPUBECTH K HECOCTOSITEILHOCTH CTAHAAPTHBIX OMIHOOK;
2) OnHa MOXXET IPUBECTH K SHJIOT€HHOCTH;
3) OHa MOXKET IPUBECTH K YCIIOBHOM reTepOCKEAACTUYHOCTH;
4) OHa MOXeT MPUBECTU K MYJIbTUKOJUIMHEAPHOCTH.

8. HccnenoBarens u3ydaeT 3pPeKTUBHOCTh HOBOTO JIEKAPCTBA OT TOPHOM 0O0JIE3HU, C KOTOPOI CTAJIKHUBAIOTCS
JII0JIA, OKa3aBIIMCh Ha 00JbIIoi BbicoTe. OH coOpan ganHeie 0 2000 anbnMHKUCTAX, MOJOBHHA M3 KOTOPBIX,
HAXO/ISICh Ha BBICOTE, MPUHKUMAaJIa HOBOE JIEKAPCTBO, a IpYyras MoJIOBUHA — HeT. [ KaX/10ro U3 ajJbIIUHUCTOB B
pe3ylbTaTe KOMILJIEKCHOTO 0OcienoBaHusi ObUT 3aMEPEeH YpPOBEHb 3JI0POBbs MO crenuanbHou 10-0amipHON
mkaje (1 — odens wioxo, 10 — o4yeHb XOpo1IIo).
[Tocnie HEKOTOPBIX MPOCTHIX PACUETOB, UCCIICIOBATEINb MOIYUUI CIEAYIONIUE PE3yIbTAThI:
e JI1st anbMIUHUCTOB, MPUHUMABIIUX JIEKAPCTBO, CPETHUIN YPOBEHD 310POBbsI paBeH 4 Oaiiam, pu BbIOOPOUHOM
JUCIIEPCUU PaBHOM 2.
e Jlns anbIMHUCTOB, HE NPUHUMABIIMX JIEKApCTBO, CPEIHUN YpOBEHb 370pPOBbS paBeH 7 Oamnam, Npu
BBEIOOPOYHON AWCIIEPCUU PABHOM 2.
[ToMuMO BBIUKCIIEHHS CPEAHUX, HAIIl UCCIIE0BATENb JKEIaeT OLICHUTh PErPECCUIO:
Vim0 t02- Xitei

rze Xj — (UKTUBHAsS IEpEMEHHAsI paBHasl €UHUIIE, €CIU 1-i aNbIIMHUCT MPUHUMAI JIEKAPCTBO, U paBHAs HYIIO B
MIPOTUBHOM CJTy4ae, Vi — YPOBEHbB 370POBbsI i-T'0 aJIbITMHUCTA. VICIIONIB3Ys JOCTYIHYIO HHPOPMAITUIO, IOMOTUTE
MCCJIEIOBATEIIO BEIYUCIUTH OLEHKU KOA((UIIMEHTOB B TAKOH pPerpeccuu.
Paccmotpum Tpu BapraHTa peanu3anny SKCIIEPUMEHTA C JICKaPCTBAMH.
BapuanT 1: kax/plil albIIMHUCT, YIACTBYIOIIUI B SKCIIEPUMEHTE CAMOCTOSITENILHO PellaeT, MPUHUMATH JIU MY
JIEKapCTBO WJIH HET.
BapuanT 2: anbnMHUCTHI y4aCTBYIOT B JIOTEpee, B X0Je KOTOPOI CllydaiiHbIM 00pa3oM ONpeAensieTcs, KTO U3 HUX
OyZeT MpUHUMATh JISKaPCTBO, a KTO HE Oy/IeT.
BapuanT 3: albIMHUCTHI-KEHIIUHBI IPUHUMAIOT JIEKAPCTBO, & AIbIIMHUCTBI-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 m C Mojenu 3aBUCUMOCTH YACIBHBIX TMOCTOSHHBIX PAacXoJIoB OT oO0bema
BBIHYCKaCMOﬁ OpOAYKIHU 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 CMBICIL.

10. Boibepurte BepHOE yTBEpKJICHHE:

A) Ecnu y Hac ecTb TeOpeTUYEeCKHEe OCHOBAHMSI CUUTATh, YTO 3aBUCHMOCTb OT IEPEMEHHOMN Z €CTh, a BbI
OLICHUBAETE PETPECCUI0, OHA HE 3HAYUMA, JIy4YIlle €€ OCTABUTD.

b) Ecnu y Hac ecTh TeopeTudeckie OCHOBaHMSI CUUTATh, YTO 3aBUCHMOCTb OT IEPEMEHHOMN Z €CTh, a BBI
OLICHUBAETE PETPECCUI0, OHA HE 3HAYMMA, JIYYIlle €€ UCKIIFOYUTD.

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



Bapuanm 3

1. KBagpart kakoro ko3 duiinenTa B mapHO perpecCuy YKa3bIBaeT OO TUCIIEPCUU OJTHON CITydaitHOM
BEJIMYUHBI, 00YCIIOBJICHHYIO BapHaIle Ipyroi?

A) KoaddummenT nerepmuHanuu; b) [TapHb1it K03hHUIHEHT KOPPETSITUY;

B) Yactusriii koo duuuent koppemsiuu; ') MHOXecTBeHHBIH KO3 (DUITMEHT KOPPETISAIHH.

2. Koo uuueHT Koppensuu, paBHbIi —1, 03HaYaeT, 4TO MEXIY NEPEMEHHBIMH..

A) nuHEHas CBA3b OTCYTCTBYET, b) cymecTByer nuHeliHas CBS3b;

B) ¢pynkumonansHas oOpaTHasi 3aBHCUMOCTB; I'. curyanus He onpeneneHa.

B kuHOTeaTpe mpoBOAUTCS UCCIIEJOBaHKE, KAKOW BU/| MIOMKOPHA MPEANOYUTAIOT 3pUTEIIH.

3. Haiinure BepHoe BbICKa3biBaHue. IIpu oTOOpe (akTOpOB MyTeM MOCTENEHHOIO YMEHBIIEHUS WX 4YHCia
IIPUMEHSIFOTCS

A) Kpurtepuu @umiepa, CterofeHTa, Jlapouna-Yorcona, ko3pHUIHMEHT MHOKECTBEHHON JETEPMHUHAITIH.

b) Koadduumentsl mapHOi M MHOKECTBEHHOH KOPpEISILIMU Pe3ylIbTUPYIOUIETO IOKa3aTels U (hakTopos,
kputepun Puiepa u CTbIOACHTA.

B) Koa¢dduumentsl mapHOW W MHOXKECTBEHHOW KOPPENSIUH PE3yIbTHPYIOLIETO IMOKaszaTesis U (HakTopos,
kputepuu lapouna-Yotcona, @umepa u CTpioieHTA.

I') Kpurepun JlapOuna-Yorcona, CThrofeHTa, KOOQPHUIMEHTH MHOKECTBEHHON KOPPEISIIAN M JETEPMHUHAIIUH.
1) Kpurepun @umepa, CtbroieHTa, K03()PULHEHTH MHOKECTBEHHOM KOPPEJIALUU U J€TePMUHALIH.

4. CranapTHBIE I0KA3aTEIU Ka4eCTBA MOJEIEH. ..

A) nelicTBYIOT B OJMHAKOBOM HAIIPaBJICHUU: YEM 3HAUEHUE KPUTEPUS HUXKE, TEM MOJEIb XYXKE.
b) neficTByIOT B OZJMHAKOBOM HalpaBJICHUU: YE€M 3HAUCHHE KPUTEPUS HUXKE, TEM MOJIEINb Jy4Ile.
B) neiicTBYIOT B pa3HOM HalpaBJIEHUU: B 3aBUCHUMOCTH OT KPUTEPHSL.

I') neficTBYIOT B OJMHAKOBOM HAIpPABJICHUU: YEM 3HAUE€HHE KPUTEPUS BBIIIE, TEM MOJIEIb JIyUllIe.
JlaHO ypaBHEHHE MHOXKECTBEHHOM perpeccur. [IpoBepuTh 3HAYMMOCTH KO PHUIIEHTOB.

5. B pamkax mpeanochuloK KJIACCHYECKOW JIMHEMHOW MOJEIIM MHOKECTBEHHON PErpecCHH MCCIEA0BATENb IIPU
MIOMOIIM METO/Aa HAaUMEHBIINX KBAaJpaTOB HAa OCHOBE JAHHBIX O JIECATU ThICSYaX HAONIONEHUM MOIy4yu
CJIEYIOIIME PEe3yIbTaThl OLIEHUBAHUS [TAPAMETPOB YPABHEHMUSI:

Iny, =0,34+0,12*Inx, +0,71*Inz,, R>=0,4.
UT0 MOKHO CKa3aTh O 3HAYUMOCTH TIOJIYYEHHOTO YpaBHEHUS?
(CooTBeTcTBYIOIIEE KPUTHUECKOE 3HAUEHNE F-CTaTUCTUKH TP ypOoBHE 3HAaUUMOCTH 5% cocrtasiuset 3,00, a npu
ypoBHe 3HaunMocTu 1% paBHo 4,61.)
A) Ilpu ncnonab30BaHUM S-TIPOLIEHTHOTO YPOBHS 3HAYMMOCTH CIIEIYET CIeNIaTh BBIBOJ O 3HAUMMOCTH YPaBHEHHUS.
HpI/I HCIIOJIb30BaHUU I-HPOHGHTHOFO YPOBHA 3HAYUMOCTHU CJICAYET CACIAaTh BBIBOJ O HC3HAYMMOCTU YPABHCHUS.
b) [Ipu ucnonb3oBanuM 1-MpoOIEHTHOTO YPOBHS 3HAYMMOCTH CIIEAYET ClIENaTh BBIBOJ O 3HAYMMOCTH YPABHEHHUS.
HpI/I HCIIOJIb30BaHUU S-HI)OHGHTHOFO YPOBHA 3HAYUMOCTHU CJICAYCT CACIIaTh BBIBOJ] O HC3HAYUMOCTU YPaBHCHUS.
B) Ilpu ucnonp3oBaHMM Kak S-MPOIEHTHOTO, TaK U 1-TPOIIEHTHOIO YpOBHEH 3HAYUMOCTH CJIEIYyeT CleNaTh
BBIBOJI O 3BHAYUMOCTH YPAaBHCHMUA.
I') Ilpu ucronp30BaHUM Kak S-MPOLEHTHOTO, TaK M 1-TMPOLIEHTHOTO YPOBHEHM 3HAYMMOCTH CIEAYET CIeNIaTh
BBIBOJI O HE3HAYUMOCTH YPAaBHCHUA.

6. BeHnamuH uccnenyer BIMSHUE PA3MYHBIX (DAaKTOpOB Ha 3apabOTHYIO IUIATY JIFOJIEH, MPOKUBAIOIIMX B
Poccun. ITo 1,000 HabmoeHUi OH OLIGHWJI PErpeccHro 3apaboTHOW IuiaThl (Wagei, B ThICcsSUax pyoOuseil) ot
obpasoBanwus yenoBeka (educi, B rogax), o0pa3oBaHHs MaTepH 3TOro uesnoBeka (mother.educi, B rogax) u 1aMmMu
Ha OmBIT paboTel (experi: 1 - ecnu Gonee 5 ner, 0 - ecnmu mMeHee 5 neT). BeHnaMuH MOMydns CIeAyIOLTHE
pe3yNIbTaThI:
ﬁﬁ‘_cj?z!- 10 + 20 - edue; + 5 - mother. educ; + 15 - exper;

VY BenunamuHa ecTb OnaceHusi, 4YTO B JAHHBIX €CTh MYJIbTUKOJUIMHEAPHOCTh. YTOOBI MPOBEPUTH CBOIO JOTAJIKY,
OH OLIEHUJI BCIIOMOTATEIbHBIE PErPECCUH U TTOTYUNII:



E&Z& = 11 + 2 - mother. educ; — 5 - exper;, R? =0.97
moti?efr:‘.ﬁeduci =10+ 10 - educ; + 3 - exper;, R? = 0.93

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

PaccuntaB k03 PUIIMEHTHI B3AYTHS AUCIIEPCUH AJI BCEX BCIIOMOTATeNIbHBIX PErpeccHil, Kakoil BBIBOJI JOJIKEH

caenatb Bennamun?

A) MynbTUKOIIMHEAPHOCTh MEXAY OOpa3oBaHHMEM YEIOBEKa U €ro ONBITOM padOThl €CTh, ITH MEPEMEHHBIE
3aBHCHMBI MEXKy COOOH, HO HE CBsSI3aHBI C 00pPa30BaHUEM MaTEPH,

b) MynpTukoMHEapHOCTh MEXAY OoOpa3oBaHMEM MaTepu M €€ peOEHKa M OMBITOM pPabOThl €CTh, BCE ITH
MepeMEHHBIE 3aBUCUMbI MKy COOOI;

B) MynbTHKOIIIMHEAPHOCTh MEXy 00pa3oBaHHMEM MaTepu U e€ peOEHKa ecTh, STU MEePEMEHHbIE 3aBUCHUMBI
MEXTy COOOM, HO HE CBSI3aHBI C OIIBITOM Pa0OTHI,

') MynbTHKOIITMHEAPHOCTh MEX1y 00pa30BaHUEM MATEPH U OIBITOM pabOThI €CTh, 3TU MIEPEMEHHbIE 3aBUCHMBI
MEXTy COOOM, HO HE CBsI3aHbBI C 00pa3oBaHuEM peOEHKa.

7. Cnenatb BbIBOJ. B ckoOKax yka3aHbI 3HAYCHHUS CTAHJAPTHBIX OMIMOOK I KOA(PPHUIIMEHTOB PETPECCHH.
y =54,3+1,7x;+0,3x, tragn =2,26.
@85 (07) (01)

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

A) Tpu nporeHTa 3puTesneil H3MEHIIN CBOU IPEANOYTEHHs B TIOJIB3Y MONKOPHA BUAA A.

b) beuio uccnenosano 3% Beex 3puteneil.

B) UcTtunnas nons mo0ureneil monkopHa Bua A Moria Obl OBITH OIpe/iesieHa, eclii ucciieoBath Ha 3%
Ooub1Ie 3puTenei.

I') Uctunnas nons mo0uTeneit monkopHa Buaa A ¢ GUKCHPOBAHHOM JOBEPUTEIBHON BEPOSITHOCTHIO HAXOJUTCS
B IIpenienax ot 62 10 68 IpoLeHTOB.

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

9. (BBIOEpPHUTE HECKOJIBKO BapuaHTOB oTBeTa) Cpean (pakTopoB, ONpeAeSIOIUX AUHAMHUKY BPEMEHHOTO psijia
MO>KHO Ha3BaTh ...

A) JIluHaMUKY M COBOKYIHBIE (DAaKTOPBI B) ABTOKOppENALUIO U TPEH]

b) Ce3oHnHble kKon€0aHNs U TEHIEHIUIO I') Tenpenuuio u ciayvaiitble GaKToOpbI

— *
10. UccnenoBarens oneHuBaeT mapamerpbl mMoxenu Vi =B + B, * X + £ mpy momomu mByxmarosoro merona
HauMeHbIIMX KBajapatoB (2MHK), ucnonb3ys nmepeMeHHY0O W Kak MHCTPYMEHT Ul mepeMeHHo X. Kakum
TpeOOBaHUSM [JOJDKHA YJOBJIETBOPSITH HWHCTPYMEHTAJbHAs IE€pPEMEHHAas, YTOObl TOJyYyeHHas OIEeHKa

koa¢duimenTa 2 ObUIa COCTOATENBHOMN?
a) Cov(wi,al):(), Cov(w,,x,)=0

6) Cov(w,,g,)=0, Cov(w,x)=0
B) Cov(w,,g,)=0, Cov(w,.x,)=0
r) Cov(w,g )=0, Cov(w,.x,)=0

i

Bapuanm 4

1. Kak uHTEpHpeTHpyeTCcs B TUHEHHOM Moenn kodddunmeHt perpeccun b1?
A) KoapunueHt 3macTu4HOCTH;

b) TanreHc yriia HakJIOHa JIMHUM PETPECCUH;

B) 3nauenue pe3ynbTaTUBHOIO NpU3HAKA MPU HYJIEBOM 3HauU€HUU (akTopa.

2. Kpurepuii CThroJI€HTa PETHA3HAYEH IS ..

A) OrmpenienieHus CTaTUCTUYECKON 3HAUMMOCTH KaXKA0T0 U3 K03(h(DUIIMEHTOB ypaBHEHHS pErPeCcCUH.

b) Onpenenenrs 5KOHOMUYECKOI 3HAUUMOCTH KaKJ10T0 U3 KO3()PHUIIMEHTOB YypaBHEHUS PErPEeCcCHH.

B) Onpenenenust cTaTUCTUYECKON 3HAYMMOCTH MOJICIIU B II€JIOM Ha OCHOBE COBOKYITHOM JIOCTOBEPHOCTH BCEX €€
K02 (D pUIMeHTOB.

I') Onpenenenns 53KOHOMUYECKON 3HAUNMOCTH PErpecCHOHHOM MOJIEIH B IIEJIOM.



1) Hu ogHO 13 BhIcKa3biBaHuii A-I” He BepHO.

3. Cny4aifHasi COCTaBJISIIOIIAS] B SKOHOMETPUYECKOM MOJIETH ...

A) IlpumMeHsieTcs TOJIBKO B JIMHEHHBIX MOJIEISIX

b) He nmeet s5kOHOMHUYECKOTO CMBICIA

B) Otpakaet BnusiHEE Ha pe3yIbTaTUBHBIN MPU3HAK CITy4aifHBIX (PAKTOPOB
I') SIBnsieTcss HUYTOKHO MaJIOW BETMYUHOM, KOTOPOU MOXKHO MPEeHEeOpeYb

4. B paMKkax npeanochbulOK KJIACCHYECKOW JTMHEHHON MOJENIN MHOMXECTBEHHON PErpecCUM UCCIEN0BATENb MIPU
[IOMOLIM METOJa HAaUMEHBIIMX KBaJIpaTOB Ha OCHOBE JAHHBIX O JECATH ThICAYaX HAONIOAECHUN IOJIy4nI
CIIEAYIOIINE PE3yNIbTaThl OLIEHUBAHMSI IAPaMETPOB YPaBHEHUS:

1;1_},. =—0,0140,06*Inx, +0,04*Inz,, R*=0,2.

YTo MOKHO CKa3aTh O 3HAUHMOCTH IOJTYYEHHOIO ypaBHEHHUA?

(CooTBeTcTBYIOIIEE KPUTHUECKOE 3HAUeHNE F-cTaTucTUKY ITpH ypoBHE 3HaUUMOCTH 5% cocrasiset 3,00, a npu
ypoBHe 3HaunmocTtu 1% paBHo 4,61.)

A) [Ipu ucnonp30BaHNU S-MPOIIEHTHOTO YPOBHS 3HAUMMOCTH CJIEAYET CAENIaTh BbIBOJ O 3HAUMMOCTH YPAaBHEHUS.
ITpu ucnonb30BaHUM 1-IPOLIEHTHOTO YPOBHS 3HAUUMOCTH CJIEYeT CeNIaTh BHIBOJ O HE3HAYMMOCTH YPABHEHHUS.
b) Ilpu ucnonb3oBanuu 1-MpoLEHTHOTO YPOBHS 3HAUUMOCTH CIIEAYET CIeNaTh BBIBOJ O 3HAUMMOCTH YpaBHEHUSI.
ITpu ucnonb30BaHUM S-NIPOLIEHTHOTO YPOBHS 3HAUMMOCTH CJIEIyeT CJeNIaTh BHIBOJ O HE3HAYMMOCTH YPaBHEHHUS.
B) Ilpu ncnonb30BaHMM KaK S5-IPOLEHTHOIO, TaK M |-NPOLIEHTHOTO YPOBHEW 3HAYMMOCTHU CIELYET CIENaTh
BBIBOJ] O 3HAUUMOCTH YpaBHEHHUS.

I') IIpu ncrosnb30BaHUM KaK S5-IPOLEHTHOrO, TaK M 1-IPOLEHTHOrO0 ypOBHEH 3HAUMMOCTH CIEAYeT clenaTb
BBIBOJ] O HE3HAYMMOCTH YPaBHEHHUS.

5. Ha ocHOBanumn pAA0OB JaHHBIX OJIA IIEPEMCHHBIX XuyY MMOCTPOCHO YPABHCHUC PCTPECCCUU!
y=a +a,Xx=5+125x.

Ecmu X:2, TO 2JIACTUYHOCTD PE3YJIbTUPYIOIICTO ITOKA3aTCIIsL Y OTHOCHTCIIBHO Q)aKTopa X:

A) 1,25. b) 7,5. B) 0,33. ') 4,6875.  [I)2.

6. HccnenoBarens aHaIU3UpyeT MoOAeNb Y, =0 +PX,+&  n1d KOTOpOH BBHINOJHEHBI BCE MPEANOCHUIKH
KJIaCCUYECKOH JINHEHHON MO MHOKECTBEHHOH perpeccuu 3a OJTHUM UCKIIIOYEHUEM: TUCHIePCHsl CIydaiHoi
oun6kn & umeer Bua V(e)=00x] Ecin nccmenoBatens BOCIIOJIB3YETCS Ul OLEHMBAHUS KOX(PPHUIMEHTOB
MO/JIENI OOBIYHBIM METOJIOM HAaMMEHBIINX KBAJAPATOB, TO IMOJYYEHHBIE UM OIIEHKH OYIyT:

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

B) nHecmemieHHbIMY U 3G (HEKTUBHBIMU; I') HecmenieHHBIMU U HE3(PPEKTUBHBIMHU.

7. JlaHo ypaBHEHHE MHOXKECTBEHHOU perpeccuu. [IpoBeputs 3HaunMocTh Kodddumuentos. Crnenats BbIBOI. B
CKOOKaX yKa3aHbl 3HAUEHUS CTAHIAPTHBIX OMIMOOK A1 KOA((UIIMEHTOB PETPECCHH.
y =124,3 +1,12x,-0,53x, tracn =2,26.
(385) (0,3) (0,6)

8. KoaddummeHnt ypaBHeHUs perpeccuu MOKa3bIBaeT ...

A) Ha ckonbko % u3MeHUTCs pe3ynbTaT npu u3MeHenuu ¢akropa Ha 1 %.
b) Ha ckonbko % u3mMeHuTcst pakTop mpu U3MEHEeHUH pe3ynbTaTta Ha 1 %.
B) Ha ckonbko e. u3BMEeHUTCS pe3yabTaT pu U3MeHeHUH pakTopa Ha 1 en.
I') Ha ckonbko ell. u3sMeHUTCs (pakTop mpu U3MEHEHUH pe3yabTara Ha 1 ef.
J1) Bo ckosibko pa3 M3MEHUTCS pe3ynbTaT Ipu U3MeHeHnu ¢aktopa Ha 1 ex.

9. Ilycts Y — TOBapooOOpoT MaraszwHa, MJIH.py0., X1 — TOpromas IUIONIaAb, THIC.KB.M, X2 — CpeIHEe
KOJIMYECTBO MOCETUTENEH B IeHb, THIC. Yel.

y=-0,832+4, 743x,+ 0, 175x,.
KaxoB 6yneT ToBapooOOpOT Mara3zuHa, €l OH HaXOJUTCSl B OTHOCUTENIBHO 0)KMBJIIEHHOM MECTE C KOJIMYECTBOM
nocetruteneit 20000 u umeet Toprosyio miomaas 1000 kB.m?
A. 8242,168 muH.py0. b. 8,243 MaH.pyo.
B. 7,411 mun.py6. I. 3,911 man.py6.



J1. Bce orBeThl B itt. A-I" HEBEPHBI.

10. ITycth nmeeTcs cienyroniasi MOJEIb PErPECCUH, XapaKTepHU3yIolas 3aBUCUMOCTh Y OT X:

y = 8 — 7x. MI3BecTHO Taxxe, 4to rxy = -0,5; n = 20. T« (0,05, 18) = 2

[Toctpoiite noBepuUTEIbHBIA HMHTEpBAN UIsI KOdPQUIMEHTa pEerpeccMd B 3TOM MOJENH, MpOoaHaTU3UpyiTe
pe3yabTaThI.

Bapuanm 5

1. TabnuuHoe 3HaueHue kputepus Duiepa 3aBUCHT. ..

A) TOJBKO OT YPOBHSI TOBEPUTEIBHONU BEPOATHOCTH.

b) Tonpko oT uncna GpakTopoB, BKIIOYEHHBIX B MOJIEb.

B) TOnBKO OT AJIMHBI HCXOJHOTO PsiAa.

I') TonbKO OT ypOBHS TOBEPUTEIHHOM BEPOSITHOCTH U YUCIa (DAKTOPOB, BKIIFOUEHHBIX B MOJIEIb.

JI) ¥ OT ypOBHSI JOBEPUTEIILHOW BEPOSTHOCTH, U OT 4YMCIA (PaKTOPOB, BKIIOUYEHHBIX B MOJEIb U OT JUIMHBI
HCXOJHOTO psifa.

2. (BbIOEpUTE HECKOJILKO BapHaHTOB OTBeTa) B skoHOMeTpHueckyro Momenb Buaa Kobba-J[yrimaca nuHeHHbIM
00pa3oM BKITFOYCHBI

A) Ilepemennas x2; b) I[lepemennas x1; B) Ilepemennas v; I') [Tapamerp a.
3. B ueM cMBICIT MEeTO/1a HAMMEHBIIIUX KBAIPaTOB?

A)Z(y-9,)* - min; B) X(y- § x)? > max;

B) X(y-y) — min; ') 2(y-y) — max.

4. WccrmenoBaTenb aHATH3UPYET MOJETb 2/ Ox; +e, , JUIL KOTOpPOW BBIMOJIHEHBl BCE IPEANOCHUIKH
KIJIAaCCUYECKOH JIMHEHHON MOJETTN MHO>KECTBEHHOM perpeccuy 3a OJTHUM UCKITFOUEHUEM: TUCTIEPCHSI CITyIailiHOM
o6k & nmeer Bux V(e)=28x", §>0. Ecii uccieoBaTens BOCIONb3yeTcs T OLCHHBAHMS KOO(QHINEHTOB
MO/JIENI OOBIYHBIM METOJIOM HAaMMEHBIINX KBAJAPATOB, TO IMOJYUYESHHBIE UM OIIEHKH OYIyT:

A) cMereHHBIMU U 3()(hEKTUBHBIMU; b) cmemennbMu 1 Hed(h(HEKTUBHBIMU;

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

5. B wMogenn MHOXECTBEHHOH JIMHEHHOM perpeccud ¢ JByMs OOBSACHSIOIIMMU IEPEMEHHBIMU
Y=a+iX1+[Xe+U  oleHKa KodphuuueHTa f1 1o METoly HAUMEHBIINX KBAJAPaTOB /Ul 3aJaHHOW BEIOOPKH HE
3aBHUCHT OT:

A) HaOIIOEHHBIX 3HAUEHUHN TIEPEMEHHOM X1,

b) nabnioeHHBIX 3HAUEHUN TIEPEMEHHOM X2;

B) HabOmioieHHBIX 3HAUEHUH IEpeMEHHOH Y

') 3HaueHus MOCTOSHHOTO WIEHa «,

J1) koBapuanuu Mexay X1 u Y.

6. Ha ocHOBaHMM PSAA0B TaHHBIX JUJIs NEPEMEHHBIX X U Y ITOCTPOEHO YPaBHEHHUE PETPECCUN:
y=a +a,Xx=5+125x.
Kakoe u3 cnenyrommx BbICKa3bIBaHU SIBJISIETCS BEPHBIM:
A) Ouenka ko3dduurenrta a; =1,25 o3HayaeT, 4YTO €cliv 3HaYCHHE MEepeMEHHON X YBEIMYUTCS B CpPelHEM Ha
1,25, To 3HaueHue nepeMeHHoN Y IpU MIPOYMX PABHBIX YCIOBUAX YBEIMUYUTCS Ha 1 enuHULY.
b) Onenxka ko3 dunuenta a; =1,25 o3HauaeT, YTo €cliv 3HaYCHHE IepeMEeHHON Y yBeln4yuTcs Ha 1 eAuHuILy, TO
3HAUEHUE NEPEMEHHON X MPU NPOYMX PABHBIX YCIOBUAX YBEIMUUTCS B CpeJHEM Ha 1,25.
B) ®opma ypaBHEeHHs perpeccuy MOKa3bIBaeT, 4To nepeMeHHble X U Y JUHEHHO 3aBUCAT JpYyT OT Apyra.
I') Eciu npu mpouynx paBHBIX YCIOBHAX 3HaUCHHE MEPEMEHHOM X YIBOUTCS, TO 3HaYCHHE IepeMeHHOH Y
BO3pacTeT B cpeaHeM Ha 25%.
J1) Bce Bbicka3biBaHus B 1il. A-I" HEBEpHBI.

7. Boibepute BepHOE YTBEPKICHHE.



1) Ridge, LASSO perpeccuu paGoTaioT 110 0HOMY HPUHIUITY, OHU BBOAST IITpad 3a CIMIIKOM MaeHbKue 3,
a METOJI 5JIaCTHYHOH ceTH Hao60POT BBOAMUT IITpad 3a CIAUIIKOM Gonbiue B

2) Ridge, LASSO perpeccuu u METO[] 3IACTUYHOM CETH pabOTAIOT MO OJJHOMY MTPUHIIUITY, OHH BBOJAT IITpad
3a CIIMIIKOM MasneHbKue 3.

3) Ridge, LASSO perpeccuy 1 METOJ 2JIaCTUYHOI CETH PabOTAIOT [0 OAHOMY IPHUHIIMITY, OHU BBOJT mITpad
3a cnumikoM Gosbiue .

4) Ridge, LASSO perpeccun paGoTaroT 10 0{HOMY IPUHIIUITY, OHU BBOAT IITpad 3a CIUIIKOM Goubinme B, a
METO/T DJIACTUYHOHN CeTH HA00OPOT BBOJIUT IITpad 3a CIUIIKOM MaJeHbKUE .

8. . Kakoe 13 ypaBHeHUI perpeccuu Heab3s CBECTH K JIMHEHHOMY BUAY:
A. y = (041} + 051X1+---+aan + &.

B y=e"0xf..- xite .
B Y=aotar/ xit-ta./ x,te.

T Y=aot+toaix{?+ .. + €.

1. Bce ypaBuenus B nm. A-I" MOKHO CBECTHU K JINHEUHOMY BUJLY.

9. JlomycTM pYKOBOJACTBO PELIMJIO MOCTPOUTH Mara3uH Ha YIHWIE CO CpeJHel dacToToil mocemenuit 7500 B
JICHb U XOTeJ0 ObI UMETh TOPTOBBINA 000poT 4,75 MiH.py6. KakoBa momkHa OBITH IPU TOM TOProBas IIIOIMIAb?
Y — ToBapooOOpoT MarasuHa, MJIH.py0., X1 — TOprosas IJIOMIAAb, THIC.KB.M, X2 — CpeIHEe KOJIUYECTBO
MIOCETHUTENICH B ICHB, THIC. Yell.

N

y=-0,832+4,743x,+0, 175x,.
A)0,9ke.m; B)900 kB.M; B) 1000 xkB.M;  TI') 549 xB.M; 1) Bece orBetsl B . A-I” HEBEpHBL.

10 HccnenoBaTens aHaIU3UPYeT 3aBUCHUMOCTb MOTPEOJIEHHs HEKOTOPOIO TOBapa OT YPOBHS A0XOAa JUIs
onaHOopoaHO# rpymmel moTpeduteneit: Yi=B1+P2«ININCOMEi+ei, tae Yi — morpebiieHre HEKOTOpOro ToBapa (B
kmitorpammax ), INCOME; — noxon motpebutens (B py0isx). B xo/1e olieHUBaHUS MOJIEH HAa OCHOBE JAHHBIX O
400 mnoTpebuTeNnsX TOMyueHH crlemylomue pesymbTathl:  Yi=3,0+0,8*ININCOMEi, R?=0,95. [aiite
MHTEpIpeTanuio ko3 uirenta npyu nepeMeHHo:

A) npu yBenuueHuu 1oxoza Ha 1% norpebiaeHne ToBapa yBeauunBaeTcs Ha 8%;

b) npu yBenuuenuu 1oxona Ha oJiuH py0OJs HoTpedaeHne ToBapa yBenuuuBaercs Ha 8%;

B) npu yBenuuenuun 10xoza Ha oiuH pyOusb notpebieHne ToBapa yseianuuaercs Ha 0,08%;

I') npu yBenuuenuu noxonaa Ha 1% noTtpebieHne ToBapa yBeIUUUBAETCS Ha 8 KT

J1) npu yBenuueHuu 1oxonaa Ha 1% notpebineHue ToBapa yBenuunpaercs Ha 0,008 kr.

Bapuanm 6

1. B Mozenu nmapHoi TUHEIHON perpeccuy MpH UCIOJIb30BAHUN METO]a HAUMEHBIINX KBaIpaTOB BEPHBI
CIIEYIOINE U3 IEPEUNCIICHHBIX YTBEPKIACHUMN:

. KBanpart xoaddunrenta koppensuuu Mexay GakTHYeCKUMHU U TEOPETUIECKUMH 3HAUEHUSIMU
3aBUCUMOH NIEpEMEHHOM B BbIOOpKE paBeH R2

Il. KBanpat koaddunrienta koppensuuu Mexay 3aBUCUMOM TepeMeHHON U 0OBSICHSIIOIIEH TepeMEHHON B
BbIOOpKE paBeH R2

1. Jlons octaTouHOM (HEOOBSICHEHHON) AUCIIEPCUN 3aBUCUMOM IIEpeMeHHOi paBHa R2

A) Tomsxo I;  B) Tomsko II; B) Tonwko [ u I1I; ) Tompxko Tu II;  H) I, Il u IIL

2. Hccnenosarenb aHaiu3upyeT Mopenb Vi =0 +PX,+& | g KOTOpPOH BBIIOMHEHBI BCE IMPEANOCHUIKH
KJIACCUYECKOH JTMHCHHON MOJIETH MHOKECTBEHHOM PEerpecCHy 3a OJHUM HCKIFOUSHUEM: JUCTICPCHUS CITyIaiiHON
o6y & umeer Bug V(E)=0.X' B srom cirydae Ui mojaydeHus d(PQPEeKTUBHBIX OIEHOK KO3 UIIMEHTOB
ClIeTyeT UCTIOIb30BaTh:

A) MeTO1 HANMEHBIIIUX KBAPATOB; b) nIByX11aroBbIii METOT HAUMEHBIINX KBAIPATOB;

B) B3BeILIEHHBIN METOI HAUMEHBIINX KBaJIpaToB; I') MeTo1 ”HCTPYMEHTAIBHBIX IEPEMEHHBIX.



3. (BbIOEpUTE HECKOJIBKO BapHAHTOB O0TBeTa) MaTpuiia mapHsix KO3 OHUIIMEHTOB JTUHEHHON KOPPEIAIMA MOYKET
CITY>KUTb JUIS PELICHUS CIEAYIOUINX 3a1ay:

A) BrIsiBiIeHUST MYJIBTUKOJTHHEAPHOCTH TIEPEMEHHBIX

b) Onpenenenust TECHOTHI TMHEWHOW CBSA3U MEXKIY MEPEMEHHBIMU

B) Pacuera oneHOK mapamMeTpoB ypaBHEHUS

I') Onpenenenus 3Ha4UMOCTH KO3()(PUIIUEHTOB IeTepMUHALIUN

4. KoopduuueHT perpeccuut B ITMHEHHOW PErPEeCCHM COBOKYITHOTO CIIpOCa Ha CTYINbA (B ThICSUax pyoOieil) mo
1eHe (B ThIC .py0.) OKazaycs paBHBIM —2. DTO O3HAYaET. ..

A) yBenuueHue 1ieHbl Ha 1% CHUXAET cripoc Ha CTybs Ha 2%.

b) yBenuuenue uensl Ha 1 pyOsb CHUXKAET CIIPOC Ha CTYINbs Ha 2%.

B) yBennuenue nensl Ha 1% CHMIKaeT crpoc Ha CTYJIbs Ha JIBE ThICAUYU pyOJIeH.

I') yBenuuenue nensl Ha 1 Teicsady pyOsiel CHIKAeT CIIpoC Ha CTYIbsI Ha JIBE THICSYU PYOJIei.

J1) oJIy4eHHOE YMCII0 HUKAK HE UHTEPIIPETUPYETCS.

5. Koadunuent gerepMuHay nmokas3bBaer. . .

A) J1o1t0 U3MEHUHMBOCTH 3aBUCUMOM MIEPEMEHHOM, O0BSICHEHHYIO BIUSHUEM (DAKTOPOB, BKIIFOUEHHBIX B MOJCIb.
B) TecHOTy cBsi3M MeXIy (aKTHUECKUMH M PACUETHBIMH 3HAUYCHUSMH DPE3YJIBTUPYIOIIETO IOKa3aTess B
0a3uCHOM MEpUOJE.

B) CraTtuctruueckyro 3Ha4uMMOCTh MO/IEIH B IIEJIOM Ha OCHOBE OMPE/ICICHUSI COBOKYITHON IOCTOBEPHOCTHU BCEX €€
K02 pHUIMEeHTOB.

I') DOxoHOMUYECKYIO 3HAUMMOCTb MOJIEIIU B 1IEJIOM.

J1) Hu oqHO 3 BhIcKa3biBaHu B 1I1. A-I” He BepHO.

6. ITo 39 Toukam oneHeHa cienyromnias GopMysa NPOU3BOACTBEHHON (QYHKIMHU, B KOTOPOH OT/IEIBHO pacCMOTPEHbI
JIB€ COCTABJISIONINE 3aTpaT OCHOBHOTO KanuTtaia: Ki - 31anust u coopyxenus, u Kz - Maimnel 1 000py10BaHUE; a
TaKKe JIBE COCTABIIOLIME 3aTpar Tpyza: Li - 3arparsl kBamuduuupoBaHHOro Tpyaa, U L2 - 3aTpatsl
HEKBaTU(UIMPOBAHHOTO TPYy/a; 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 mpHuBe/IeHbl CTaHAAPTHBIC OIIHMOKU KO (DUITHEHTOB).
Kakoii 13 BbIBOZIOB M JJaJTbHENIINX 1IAT0B MpeJIcTaBisieTcss Bam BepHbIM?
A) HyxHo uckmrountsb daktop L (mepemennsie L1 u L2), T.K. OH OKa3aicsi He3HAYNMBIM;
b) MlmeeT MecTO MyJIbTUKOJUIMHEAPHOCTD, IOATOMY HY)KHO 00beIMHUTD (hakTopbl Kiu Kz ;
B) Umeer MecTo MyIbTHKOUTMHEAPHOCTb, TI0O3TOMY HY)KHO 00BbeIMHUTH (hakTopbl Liu L2;
I') OTkyI0HEHMSI € AaBTOKOPPENUPOBAHbI, HY’KHO U3MEHUTH (POPMYJTY 3aBUCUMOCTH;
J1) ®opmyrna 3aBUCUMOCTH IIpUEMJIEMa 10 BCEM MPHUBECHHBIM MapaMeTpaM, U U3MEHEHHs He HY>KHBI.

7. Kpurepuii @umiepa nokaspiBaer. ..

A) Jlonto N3MEHYMBOCTH 3aBUCUMOM NEPEMEHHON, OOBSICHEHHYIO BIUSHUEM (DaKTOPOB, BKIIOUEHHBIX B MOJIEb.
b) TecHoty cBsi3u MeXy (PaKTHIECKMMHU U pACUETHBIMH 3HAYCHUSAMH PE3yJIbTUPYIOIIET0 MOKa3aTels.

B) Craructuueckyro 3Ha4MMOCTh MOJEJIM B 1I€JIOM Ha OCHOBE COBOKYITHOM JIOCTOBEPHOCTH BCEX €€
KO3 PHUIIHEHTOB.

I') DxOHOMUYECKYIO 3HAUMMOCTh MOJIENU B 1IEJIOM.

J1) Hu onHo 13 yrBepkaeHuii A-I” He BepHO.

8. JloBepUTEIbHBIE MHTEPBAIIBI CTPOSATCS AJIA. . .

A) O1eHKH KavyecTBa MPOrHo3a.

b) IIpoBepku kauecTBa HCXOJHON HH(DOPMAITUH.

B) Onenku BepoSTHOCTH COBIAACHUS (DAKTHUECKUX U MMPOTHO3HBIX 3HAUECHUH.
I') Hu oqun u3 otBeToB B n.A-I” He BepeH.

9. Ilyctb Y — TOBapooOOpOT MarasuHa, MJH.py0., X1 — TOpromas IJIONIA[b, THIC.KB.M, X2 — CpelHee
KOJIMYECTBO ITIOCETUTEIIEH B IEHB, THIC. YEl.

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



KaxoB 6yneT ToBapooOOpOT Mara3zuHa, €l OH HaXOJUTCSI B OTHOCUTENIBHO 0KMBJIIEHHOM MECTE C KOJIMYECTBOM
nocetruteneit 20000 u umeet Toprosyio miomaas 1000 kB.m?

A) 8242,168 muH.pyo. b) 8,243 mnH.pyo. B) 6,411 muH.pyO0.

I') 3,911 mun.pyo. J1) Bce otBetsl B . A-I" HEBEpHBL.

10. PyxoBoactBo ¢upmbr «ABC» pemmio wuccienoBatb 3(QQPEKTUBHOCTH KypCOB TIO  TOBBIMICHUIO
KBaJIM(DUKAIIMK, KOTOPbIE MHOT/Ia MPOBOSATCS IJI €€ COTPYIHUKOB. B uccnenoBanuu npunumanu yyactue 200
pabotHukoB ¢upmbl. Cpeau HUX CloydailHBIM oOpa3oM ObLIM OTOOpaHbl 50 dYenmoBek, AJIsi KOTOPBIX ObLIN
MIPOBEJICHBl 3TU KYPChl, OCTAJIbHBIE COTPYIHUKH, YUACTBYIOLIUE B HMCCIEAOBAHHUU, KYPCOB IO MOBBIIMICHUIO
KBaJM(HUKAIMK HE Tpoxoauiiu. Ilociie 3Toro Ha OCHOBE MOJTyYeHHBIX TaHHBIX Tpu oMoy MHK Ob110 orieneHo
clenyrolee ypaBHeHHE perpeccuu (B CKOOKax yka3aHbl CTaHIAApTHBIC OMUOKH OLIEHOK KO3 PUIIMEeHTOB):

Iny, =2,0+0,5x, +0,3z, R*=0,8.
1)

(0.4)  (0.) (0

3nech Xi — (PUKTHBHAs MepeMeHHas, KOTopas paBHA | IS COTPYAHMKOB, MPOLIEAIINX KYPChl MOBBIIICHUS
KBaJM(UKAIMK, U paBHa 0 A1 OCTaIbHBIX COTPYIHUKOB, Zj — CTaX PabOTHI i-T0 COTPYAHUKA, U3MEPEHHBINA B
rojax, yi — HPOU3BOJUTENILHOCTh TPyJAa 1-r0 COTPYyIHUKA. B COOTBETCTBUU C MOMYyYEeHHBIM yYpaBHEHHEM Ha

CKOJIBKO IMPOLCHTOB IIPU IMMPOYHX PABHBIX YCIOBHAX YBCIWMYHUBACTCA IMPOU3BOAUTCIIBHOCTL Tpyaa pa6OTHI/IKa B
pe3yibTaTe MPOXOKACHUA KYPCOB ITOBBIIIICHU A KBaHI/I(bI/IKaHI/II/I?

a) Ha(ez—lJ*IOO%.

0) Ha e 100%,

B) Ha(\/;—lj*IOO%,

r) Ha Je *100%.

Bapuanum 7

1. 171 BBISIBJICHHSI aBTOKOPPEIISIIIAK OCTATKOB B YPABHCHHH PETPECCHH MTPUMEHSICTCS CTATHUCTHKA ...
A) Cteionenta; b) @umepa; B) baprnerra; I') Jdap6una-YotcoHa.

2. HaiinuTe BepHOe BbIcKa3biBaHMe. [Ipu oTOOpe hakTOPOB MyTEM MOCTENIEHHOIO HapalllMBaHUs UX YKCIa JUIs
BKJTIOYCHHUSI HOBOTO (paKTOpa B MOZAEIH TOCTATOYHO, YTOOHI. . .

A) AOcCOnIOTHOE 3HaueHHe MapHOro Kod(pQUIMEHTa KOPPEISLHUU PEe3yJbTUPYIOIIEro IOoKa3aTels U BHOBb
BBOAMMOTrO (hakTopa OblT 60JIbIIIE HEKOTOPOTO OPOrOBOT0 3HAYECHHUS.

b) Hogslii (hakTop HE KOppPETUPOBAJI C paHee BKIIOYEHHBIMU B MOJIEIb.

B) ITyHkTsl A ¥ b BBINONHSITUCE OTHOBPEMEHHO.

I') U3meHenne Kod(pduIMEHTa MHOXKECTBEHHOH JeTepMUHAIMM, BbI3BaHHOE jJ00aBieHHEM (pakTopa ObLIO
HEOTPHUIIATEIILHBIM.

1) Hu onHo u3 Beicka3biBaHuii A-I” He BEpHO.

3. Kpurepuii CTbroi€HTa UCIIOJIB3YETCS B 3KOHOMETPUUYECKOM MOJICIIMPOBAHUM. . .

A) Tonbko 115 OTIpeIeieHUs] CTATUCTHYECKOM 3HAYMMOCTH KaXI0T0 U3 KOd(DPHUITMEHTOB YpaBHEHUS PETPECCHUM.
b) Tonpko anst onpenenaeHus] 5)KOHOMHUECKON 3HAYMMOCTH KaXJI0TO U3 K03 PHUIIMEHTOB ypaBHEHUS PErPeCcCU.
B) Tonbko ajis pacueToB TOBEPUTEIBHBIX HHTEPBAIOB KOY(DPUIIMEHTOB YPaBHEHHsI PETPECCHUU M TIPOTHO3HOTO
MHTEpBaja 3aBUCUMON BEJTUYUHBI.

I') U nyist onipeenienns CTaTUCTHYECKOW 3HAYMMOCTH KKIOTO U3 KOA(PPHUIIMEHTOB ypaBHEHUS PETPECCHU U IS
pacueToB JOBEPHUTENHHBIX WHTEPBAJIOB KOI(PPHUIIMEHTOB ypaBHEHUS PETPECCHHd W MPOTHO3HOTO HHTEpBala
3aBUCUMOM BEJIMYUHBI.

1) Hu onHo w3 BeIcKka3piBanuii A-I” He BEpHO.

4. BeHMaMUH HUCCIIeAYyeT BJIMSHUE PA3IUYHBIX (AKTOPOB Ha 3apabOTHYIO IJIaTy JIIOJEH, MPOXKHUBAIOIIUX B
Poccun. ITo 1,000 nHaGmroneHuit OH OLIGHWUIT perpeccuio 3apaboTHO# maTel (Wagei, B Thicsuax pyoOseit) ot
obpasoBanus yenoBeka (educi, B ronax), o0Opa3oBaHus MaTepH 3TOro uesnoBeka (mother.educi, B roax) u 1aMmu
Ha OmbIT paboTel (experi: 1 - eciu Gonee 5 ner, 0 - ecnu MeHee 5 ner). BeHnamun nonmyuyun cieayrouiue
pe3ysbTaThI:
Wage; = 10 + 20 - educ; + 5 - mother. educ; + 15 - exper;

VY BeHnamuHa €CTh OMACCHHS, YTO B IAHHBIX €CTh MYJbTHKOJUIMHEAPHOCTh. YTOOBI MPOBEPHUTH CBOIO JIOTAJIKY,
OH OLIEHWJI BCTIOMOTATEIbHBIC PErPECCUU H MOTYYHIL:



E&Z& = 11 + 2 - mother. educ; — 5 - exper;, R? =0.97
moti?efr:‘.ﬁeduci =10+ 10 - educ; + 3 - exper;, R? = 0.93

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

PaccuntaB k03 PUIIMEHTHI B3AYTHS AUCIIEPCUH AJI BCEX BCIIOMOTATeNIbHBIX PErpeccHil, Kakoil BBIBOJI JOJIKEH

caenatb Bennamun?

A) MynbTUKOIIMHEAPHOCTh MEXAY OOpa3oBaHHMEM YEIOBEKa U €ro ONBITOM padOThl €CTh, ITH MEPEMEHHBIE
3aBHCHMBI MEXKy COOOH, HO HE CBsSI3aHBI C 00pPa30BaHUEM MaTEPH,

b) MynpTukoMHEapHOCTh MEXAY OoOpa3oBaHMEM MaTepu M €€ peOEHKa M OMBITOM pPabOThl €CTh, BCE ITH
MepeMEHHBIE 3aBUCUMbI MKy COOOI;

B) MynbTHKOIIIMHEAPHOCTh MEXy 00pa3oBaHHMEM MaTepu U e€ peOEHKa ecTh, STU MEePEMEHHbIE 3aBUCHUMBI
MEXTy COOOM, HO HE CBSI3aHBI C OIIBITOM Pa0OTHI,

') MynbTHKOIITMHEAPHOCTh MEX1y 00pa30BaHUEM MATEPH U OIBITOM pabOThI €CTh, 3TU MIEPEMEHHbIE 3aBUCHMBI
MEXTy COOOM, HO HE CBsI3aHbBI C 00pa3oBaHuEM peOEHKa.

5. Kakoe u3 ypaBHEeHUM perpeccuu sBIsETCS MOKa3aTeIbHBIM?
= o0+ a2 = ,20,.al,
A) y a0 o1xX1 + ... + & . B) y e X1°& .

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

Y = a0+ a1x{?+ .
J0) !

6. ITynpxepus oLeHUIa MOIETh 3aBUCUMOCTH BeIpydKH lag.quarterly.revenuet ot uaaekca men price.index: u
noxoza income.level; mo 39 HabmoACHUSIM U TTOJTyYHITA

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

[MpeamnonoxeHue: er=y1 €—1+y2 €—2+U

[lynexepus xouet nposectu TecT bpoiima-I'ondpu Ha Hannuue aBTokoppensuu. OHa oleHnIa
BCIIOMOTATEIBHYIO PETPeccHIo ¢ t Ha price.index;, ncome.levely, €' u €'—> n momyunna Raux?=0.15.

Uemy paBHO HaO/IIOJaeMO€ 3HAUCHUE TECTOBOM CTATUCTUKH, KoTopas monyumia [lynexepus? Beeaute uncio ¢
JBYMsI 3HaKaMH TOCJIE 3aTISITOM.

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

A) ypaBHeHUeM perpeccuu 00bsicHeHo 90% aucnepcun pe3ylnbTaTUBHOIO MPU3HAKa

b) mons ocraTouHo# AucTiepcUy 3aBUCUMOM TTEPEMEHHOM y B ee obmel qucniepcuu cocrasmia 90%

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

I') ypaBHeHueM perpeccun o0bsicHeHo 10% nucnepcun pe3ynbTaTUBHOIO IPU3HAKA

8. Koo punueHt 3nacTuyHOCTH OKa3bIBAET. . .

A) Ha CKOJIBKO €]1. U3MEHUTCS (DaKTOp MpU U3MEHEHUH pe3yibTara Ha | e,
B) Ha cKOITBKO €]1. K3MEHUTCSI pe3yiIbTaT MpU H3MEHEHUH (akTopa Ha 1 en.
B) Bo ckonbKO pa3 U3MEHHUTCS pe3yNbTaT pU U3MEHeHUH (akTopa Ha 1 en.
I') Ha ckonbko % W3MEHHUTCS pe3yibTaT MpU u3MeHeHuu (axrtopa Ha 1 %.
J1) Ha cKOJIBbKO % U3MEeHHUTCs (PaKTOp MpU U3MEHEHUH pe3ynbTaTta Ha 1 %.

9) PykoBoacteo ¢pupmbl «ABCy pemmiio ucciienoBars 3 (HEeKTHBHOCTh KYPCOB 110 TOBBIIICHUIO KBaTH(DUKAIHH,
KOTOpbI€ MHOTJA MPOBOAATCS Ul €€ COTpyAHHMKOB. B mccrnenoBanuu npunumanu ydactue 200 paGOTHHKOB
¢upmel. Cpean HUX ciydailHBIM 00pa3oMm Obuld 0TOOpaHbl 50 4YenoBek, sl KOTOPBIX ObLTH MpPOBEIEHBI ITH
KYpCbl, OCTaJIbHbIE COTPYIHUKH, YUACTBYIOUIUE B MCCIEIOBAHUH, KypCOB MO MOBBIIIEHUIO KBAIU(UKAIINK HE
npoxoauiu. Ilocie 3Toro Ha OCHOBE MOJIydyeHHBIX AaHHBIX npu nomomu MHK Obuto oneneno criemytoree
ypaBHEHHE perpeccui (B CKOOKaxX yka3zaHbl CTaHAApTHbIE OIIMOKH OIIEHOK KO3 (PHUIIMEHTOB):

Iny, =0,5+2,0x, +0,4z, R*=0,9.
(0.2)  (0.3) (0,4)

3nech Xi — (PUKTUBHAS MepeMeHHas, KOTopas paBHa 1 A COTPYIHHKOB, MPOIIEAIINX KYpPCHl MOBBIIICHHS
kBannukanyu, ¥ paBHa 0 Ui ocTadbHBIX COTPYIHUKOB, Zi — CTaK pabOThI 1-TO COTPYAHHUKA, U3MEPEHHBIN B
rofiax, yi — MPOU3BOJUTEIBHOCTh TPYyJa 1-TO COTPYAHHMKA. B COOTBETCTBUM C MOJYYCHHBIM YpaBHEHHUEM Ha



CKOJIBKO TIPOIIEHTOB IPH MPOYUX PABHBIX YCIOBHUSAX YBEIMYUBACTCS IMPOM3BOJIUTEIBLHOCTh TPYyJia paOOTHHUKA B
pe3yNbTaTe MPOX0XKACHUS KYPCOB TOBBIIICHHS KBATH(DUKAIIIN?

a) Ha (6‘2 — IJ*IOO%.

6) Hae *100%,

B) Ha (\/;71)*100%,

r) Ha Je *100%.

10. HccnenmoBarenb NOMYYHMI CIEAYIOIIUME pPE3YyIbTaThl OLEHUBAHMA IapaMeTpOB JIMHEHHON Monenu
MHO>KECTBEHHOM perpeccMyd Mpu MOMOLIM MeToJa HAaUMEHBIIMX KBaJpaTOB Ha OCHOBE JaHHBIX 0 200

HaOJIIOCHUSAX
¥, =—0,6+800,0x, +9,9z,.

(0,1) (100,0) (2,4)
B ckoOkax mox omeHkamMu K03()h(PUIMEHTOB yKa3aHbl COOTBETCTBYIOIIME CTaHAAapTHHIE ommuOku. [loctpoiite
95-nipolIeHTHBIN JTOBEPUTEIBHBIN HMHTEpBaN a1 KodddumueHnTa npu nepeMeHHOW Xi. (CoOTBETCTBYIOIIEE
KPUTHYECKOE 3HaYEHHE t-CTATUCTUKU IIPU YPOBHE 3HaUUMOCTH 5% cocTasiseT 1,96.)
A) (700, 900)
b) (798,04, 801,96)
B) (408, 1192)
') (604, 996).

Bapuanm 8

1. Ciiyuaiinas cocTaBisiomas B 3KOHOMETPUUYECKON MOJEIHN ...

A) pUMeHsEeTCSs TOJIBKO B JINHEHHBIX MOJIEISIX.

b) He umMeeT 3KOHOMHYECKOTO CMbICIIA.

B) oTpaxaer BiusHNE HA PE3yIbTaTUBHBIN MPU3HAK CIyYalHBIX (PaKTOPOB.
I') siBsIleTCSL HUYTOXKHO MaJIoOM BEIMYMHOM, KOTOPO MOKHO ITpeHeOpeyb.

2. Kakue u3 cieqyromux 3a1ad MMEeeT CMBICI pelaTh pU IIOMOIIM JUHEWHOH perpeccun? BHumanue:
Bri6epuTte 1Ba BepHBIX oTBETa!

A) OnieHka BIHSHUSA 10X0/1a YEIOBEKa Ha €ro pacxXo/ibl Ha MOKYIKY CIaf0CTel;

b) Onenka BeposATHOCTH MaZEHUsI KPYITHOIO METEOpUTa Ha 3eMITIO;

B) Ilporno3upoBanue 3apaboTHOH MIaThl BeITyckHUKa BY3a;

I') YcraHnoBieHne mMpUYMHHO-CIEICTBEHHBIX CBA3€H MEXIy OOpa30BaHHWEM U IMPOJOJIKUTENBHOCTBIO KU3HU
YeJI0BEKa.

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

b) TaHreHc yriia HaKJIOHa Perpeccuy;

B) 3HaueHue pe3ynbTaTUBHOTO MPU3HAKA MIPH HYJIEBOM 3HAYEHUH (PaKTopa.

4. BeHMaMHH HUCCIIENYeT BIHMSHHE PA3UYHBIX (aKTOPOB Ha 3apabOTHYIO TUIATY JIFOJCH, MPOKHUBAIONINX B
Poccun. Ilo 350 nHabGmtomeHUsIM OH OLIGHWJI PEerpeccHio 3apaboTHOH miaTel (wagei, B ThICS4ax pyoOusieit) ot
oOpazoBanms 4venoBeka (educi, B romax), oOpazoBaHusi MaTepu 3TOro uejoBeka (mother.educi, B romax) u
JaMMU Ha oTIbIT paboTsl (experi: 1 - ecniu Oonee 5 ner, 0 - ecniu MeHee S neT). BeHnaMuH momyyu cieayromme
pE3yNbTaThI:

wage’i=10+20-educi+5-mother.educi+15-exper;
VY BennamuHa €CTh OMACEHHS, YTO B JAHHBIX €CTh T'€TEPOCKENACTINHOCTE. UYTOOBI TPOBEPUTH CBOIO JOTAJIKY,
OH XOYeT ITPOBECTH TeCT YaiTa Ha YpOBHE 3HAYMMOCTH 5%. BeHHaMUH OIIEHUIT BCIOMOTaTEIbHYIO PETPECCUI0
u momyunn Raux?=0.55.
Kakoii BeiBO1I crienaet Bennamun?
A) Ha ypoBHe 3Haummoctu 5% HyneBas TUIIOTe3a HE OTBEpPraercsi, B JAaHHBIX €CTh 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 OTBEpPraercs, B JAaHHBIX €CTh YCJIOBHas
IETEPOCKENACTUYHOCTD.

5. Cratuctuyeckasi 3Ha4UMMOCTh MOJIEIIH B LIE€JIOM O3HA4aeT, YTO

A) st 6a3uCHOro IepHo/ia pacueTHbIE 3HAUCHUS Pe3yIbTUPYIOIIET0 MoKa3arelis 0ojee OJIM3KH K €ro
MCTUHHBIM 3Ha4E€HUSM, YEM €r0 CpeiHAs apu(MeTHUecKas BeIMYMHA B 3TOM IIEpUOJIE.

b) Pa3numa mexay pacdeTHBIMU M (PaKTUYECKUMHU 3HAYCHUSIMH PE3YIbTHPYIOLIETO IMOKA3aTeNs s BCEX TOUeK
0a3MCHOTO MepHo/Ia He MPEBHIIACT HEKOTOPOI Harepe]] 3alaHHON BEJIMYHHEI €.

B) Pa3nuna mexxay pacdeTHbIMU ¥ (PAKTUYECKMMHU 3HAaYEHUSMH PE3yJIbTHPYIOLIETo [0Ka3aTels, B3sATas 110
a0COMIOTHON BETMUUHE, JUIA BCEX TOUEK 0A3MCHOTO MEpHOa HE MPEBBIIIAeT HEKOTOPOI Hanepe 3alaHHOM
BEJIMYMHBI €.

I') Cymma kBazipaTOB OLIMOOK HE MIPEBBIIAET HEKOTOPOH, Hanepe 1 3aJaHHOH BEJIMYUHBI €.

1) Hu onHo u3 yrBepkaenuii A-I" He BepHo.

6. PaccmarpuBaeTcs MOJEIb PETPECCHH CO CTOXACTHYECKHM perpeccopoM Yi=Pi+PoXitei. st momydeHwus
OIICHKH KO3 UIIMEHTa MoJenu mpuMmeHsercs asyxmaropeli MHK, rne B kadecTBe HMHCTpyMEHTa IS
MIEPEMEHHOM X UCTIONIB3YETCsI IEPEMCHHAS Z.

B Hammem pacnopsikeHHH UMEIOTCS CIIEIYIOIINE JaHHbIE O BYX ThICAYaX HAOII0ICHU:

D @i =2000,) = 2000, z = 2000
> 2 = 6000, ziy; = 6000, yiz: = 6000, Y w2 = 3000

Haiinure onenky napametpa Pi.
A)1; B)4; B)025; T1)0; JI)-3.

7. (BbIOEpUTE HECKOJIbKO BAapUAHTOB OTBeTa) 3JHaueHue Kodpduimenta perepmuHanuu cocraBuio 0,9,
CIIEZIOBATEIBHO ...

A) ypaBHeHUEM perpeccun 00bsicHeHo 90% aucnepcun pe3ylnbTaTUBHOTO MPU3HAKA.

b) nons ocraTouHo# AuCTiepcHH 3aBUCUMOM TTIEpEMEHHON y B ee 001eil nucnepcuu coctasmia 90%.

B) nons ocratouHoi qucnepcun 3aBUCUMON IIEPEMEHHOM y B ee obuieit nucnepcun coctasuia 10%.

I') ypaBHeHueM perpeccun o0bsicHeHo 10% aucnepcun pe3ynbTaTUBHOTO IPU3HAKa.

8. YcnoBnas TOMOCKEJACTUYHOCTh — 3TO:

o - 2
1) E(e;|ece perpeccopnl) = o :

(22 2
2) E (&7 [sce perpeccopei) = o
2
1

3) E(e? |Bce perpeccopbl) = -

4) E(z;|sce perpeccopsl) = o |

9. Haiinute BepHOE BbICKa3bIBaHUE. DJIACTUYHOCTh MIOKA3bIBAET. . .

A) Ha CKOJIPKO €IMHUI] I3MEHUTCS (PAKTOP Xk MTPHU U3MEHEHNUH PE3yJIbTHPYIOIIETo IMoKa3aTes y Ha 1 equHuILy.

b) Ha cKOJIBKO eTUHUII M3MEHHUTCS PE3YIbTUPYIOIINK TTOKa3aTeNb y IPU U3MEHEHUH (akTopa Xk Ha | eauHuIy.

B) Ha ckompko % u3meHuTces GaxTop Xk Mpu U3MEHEHUHN PE3YIIBTUPYIONIEro mokazatenst y Ha 1 % .

I') Ha ckOJIBKO % M3MEHUTCS Pe3yabTUPYIOLINHA MoKa3aTeb Y IpH U3MEeHEeHUH (akropa Xk Ha 1 %.

J1) Bce BhICKa3bIBaHMs B M. A-I” HEBEpHBI.

10. ITo 100 naGnroneHusiM BeHnaMHuH OLIEHMJI 3aBUCHUMOCTH KOJIMYECTBAa PEHIEHHBIX MM 3a Bedep 3a1ad Mo

SKOHOMETpHKE (problems) OoT KoIM4YeCTBa CheIEHHBIX OynoUek ¢ ss0inokamu (applepie) u msicom (meatpie):
m’gﬁ;nsi =24 0.5 applepie; + 0.7 - mealpie;

CrannaptHele omnoku ko3 duurenTos npu (applepie) u (meatpie) paBHbl, COOTBETCTBEHHO, 0.1 1 0.5.

[MocTpoiite 90%-blit JOBEpUTENBHBINA UHTEPBAT I KoddduirenTa npu nepeMeHHoi applepiei u ykaxure ero

JIEBYIO TPAHMILY C TOYHOCTBIO JI0 IBYX 3HAKOB ITOCJIE TOYKH.

Bapuanm 9



1. KoaddutueHTt 31acTHIHOCTH TTOKA3bIBAET. ..

A) Ha CKOJIBKO €]1. U3BMEHUTCS (DaKTOp MPU U3MEHEHUH pe3yibTara Ha | e,
b) Ha ckonbKO e/1. U3BMEHUTCS pe3ynbTaT Mpu u3MeHeHuu (axkropa Ha 1 ef.
B) BO cKoJIBKO pa3 U3MEHUTCS pe3yabTaT Mpu u3MeHeHuu ¢paktopa Ha 1 en.
I') Ha ckonbko % W3MEHHUTCS pe3yibTatT Mpu u3MeHeHuu axropa Ha 1 %.
J1) Ha ckosbKO % M3MeHUTCs (hakTop MPpU H3MEHEHHUH pe3ynibrata Ha 1 %.

2. BeHnamuH nbITaeTcs NOHATD, TaK JIM CTPAllIHA FE€TEPOCKaIeCTUIHOCTD, Kak €€ MaiotoT:) Eciu y Bennamuna
€CThb KOHEYHas BbIOOpka HaOmoleHWd M BeHunamMuH He nenaeT NpPeaNoSOKEHUS O TOM, YTO €& HMMEET
HOPMAaJIbHOE pacmpe/iesieHrue, TO KaKOBbI TTOCIIECTBUS, €CIIU B JAHHBIX €CTh F€TEPOCKEIaCTUYHOCTh?

1) Ouenkn MHK o0061amaroT BceMu peKHUMHU CBOMCTBAMH, YTO U ITPH TOMOCKETACTUIHOCTH;

2) Ouenxkn MHK Goubliie He SBISIOTCS caMbIMU Y(PPEKTUBHBIME CPEI JTUHEUHBIX HECMEIIEHHBIX;

3) Ouenkun MHK Gosnbliie He SBISFOTCS HECMEIEHHBIMU;

4) Ouenku MHK GorbInie He SBISIOTCS JIMHEHHBIMH.

3. Haiigute BepHOoe BbICKa3biBaHue. lIpu oTOOpe (hakTOpOB MyTeM MOCTENIEHHOTO YMEHBIICHHS UX YHCIA
IIPUMEHSFOTCS:

A) Kpurtepun @umiepa, Cteionenra, Jlapouna-Yorcona, ko3 GUIHEHT MHOKECTBEHHOH JIeTepMUHALINH.

b) Koadduunentsl napHoi M MHOXKECTBEHHOH KOppPEISALMU pe3yIbTUPYIOLIEro IMoKaszaTesss U (hakTopos,
kputepun Oumiepa u CTbrOACHTA.

B) Koa¢dduuuentsl napHo M MHOXKECTBEHHOW KOpPpENSLUHM pe3yJbTHPYIOLIEro IMokaszaress U (hakTopos,
kputepuu lapouna-Yorcona, @umepa u CTpro/ieHTa.

I') Kpurepuu JlapOuna-Yorcona, CtbrofieHTa, Ko3(pPpUIHEHTH MHOKECTBEHHOIN KOPPENALUT U JeTePMUHALIH.
J1) Kpurepun @umepa, CtpronenTa, K03)GUIueHTbl MHOKECTBEHHOW KOPPEISIIUHN U AETEPMUHAIHH.

4. MWccnenosaresib IMOJYYWJT CACAYIOIIME pPE3YJIbTaThl OICHUBAHHUS IApaMETPOB JIMHCHHOW MOJICIH
MHOYKECTBEHHOM PErpecCHd IpH IMOMOINKM METOAa HAaMMCHBIIUX KBaJpaToB Ha OCHOBE HaHHBIX o 400
HaOJIIOECHUSAX

¥y, =232,6+600,0x, — 7,5z,

(10.4) (200,0) (2.8)
B ckoOkax moxa omeHkamMu K03(h(PUIMEHTOB yKa3aHbl COOTBETCTBYIOIME CTaHAAapTHbIe omuOku. [loctpoiite
95-NIpOLIEHTHBIN TOBEPUTENFHBIA HWHTEpBAN s KodpduuueHta mnpu mnepeMeHHoil Xi. (CooTBercTByrOIIEe
KPUTHYECKOE 3HaYCHHE t-CTATUCTUKU IIPU YPOBHE 3HAUUMOCTH 5% cocTasiseT 1,96.)
A) (400, 800)
b) (598,04, 601,96)
B) (208, 992)
I') (404, 796).

5. Ins nByx BujoB mpoaykiuu B m C mMopenu 3aBHCHMOCTH YAETIbHBIX HMOCTOSHHBIX pacxoJloB OT o0beMa
BBIIYCKAEMOM MPOAYKIMHU BBITISAIAT CASAYIOLUIMM 00pa3oM:
ys =80 + 0,7x
yc = 40x%°
Cpasnute npu x = 1000 sanmactuynocTs 3atpat i npoaykiuuu B u C. Caenaiite BBIBOA.

6. Ha ocHOBaHMM psI10B TAaHHBIX U1 IEPEMEHHBIX X U Y ITOCTPOEHO YPaBHEHUE PErPECCUMU:
y=a +a,Xx=5+125x.
Kaxkoe u3 cnenyromux BbICKa3bIBAaHUH SBIISIETCA BEPHBIM:
A) Ouenka ko3 duimenta az =1,25 o3HadaeT, 4To €CIM 3HAYEHUE MEepeMeHHON X yBEITMYUTCS B CpPEJHEM Ha
1,25, TO 3HaYeHHE NMepeMEHHON Y IIPH NMPOYMX PaBHBIX YCIOBHSX YBEIUYMTCS Ha 1 equHULLY.
b) Ouenka kordpdunmenta az =1,25 o3HavaeT, 4To €CIIM 3HAYCHHUE TepeMeHHON Y yBeINYUTCS Ha | eAMHUILY, TO
3Ha4YEHHE NMEPEMEHHON X IIPHU NPOYMX PABHBIX YCIOBHIX YBEJIUYMUTCS B CpeHEM Ha 1,25.
B) ®opma ypaBHEHHs perpeccuu MoKa3bIBaeT, UTO NepeMeHHble X U Y JIMHEHHO 3aBUCAT JIPYT OT JApyra.
I') Ecnm mpu mpouyux paBHBIX YCIIOBUSX 3HAU€HHUE MEPEMEHHOW X yIBOUTCS, TO 3HAUYCHHE TEPEMEHHOU Y
BO3pacTeT B cpeHeM Ha 25%.
J1) Bce BrickazpiBanus B . A-I" HEBEpHBI.

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



SKOHOMMYECKOTO (akynprera: Y — KOJMYECTBO OaysIoB 3a BCTYMUTENbHBIA 3K3aMEH MO SKOHOMUYECKOM

TEOpUU;
D — ¢GuktuBHas nepeMeHHas paBHas EAMHHULE, €CJIM COOTBETCTBYIOLIMI aOMTypHUEHT Iocelan
MOJITOTOBUTENIbHBIE KYPCHI JUIS MOCTYMAIONIMX, W paBHas HYJIIO B NPOTHUBHOM ciydvae; EF — ¢ukrtuBHas

MNEPEMCHHAA pPaBHasd CIAUHUIC, CCIIN COOTBeTCTBYIOHII/Iﬁ a6I/ITypI/IeHT SABJISICTCS BBIITYCKHHUKOM 6aKaJ'IaBpI/IaTa
JaHHOT'O SKOHOMHYCCKOI'O q)aKYHLTeTa, " paBHas HYJIIO B IPOTUBHOM CJIy4dac.
I/ICHOHBSYH OTH JaHHbIC, UCCIICA0BATCIIb OLICHUII ITapaMCTPhbI JIMHEHHOM perpeCCHOHHOfI MOACIHN:

Y. = 20 + 30 EF, — 10D, + 15 D, - EF.
(D,J.) [4,5} (1,3) 1,4)

(
B cooTBeTcTBUY C [TOJYyYEHHBIMU Pe3Yy/bTaTaMM, ONPEIEINTE, KAKOe KOJINYECTBO OAJUIOB B CPEIHEM MOJIy4aeT
aOUTYpPHEHT, KOTOPBIN 3aKaHYMBAaJ OaKaTaBpHaT JAHHOTO SKOHOMHYECKOTO (DaKkylIbTeTa U MOoceIan Kypehl?
(ecnu Bamn oTBeT mpeacTaBieH JeCATUYHOMN IpOObIo, TO B KAYECTBE AECATUUHOTO PA3/AEIUTENs UCTIONb3YHTe

TOUKY, a HE 3aIITYI0; Hanpumep, BepHo nucatb 0.1, a e 0,1)

8. s nByx BuaoB npoaykuuu B u C Mozaenu 3aBUCMMOCTH YJEIbHBIX MOCTOSIHHBIX PAcXOJ0B OT oObeMa
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 OIMIMOKU OLIEHOK KOA(PPHUIIMEHTOB):

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

(0.2)  (0.3) (0.4)

3nech Xi — (PUKTHUBHAS MepeMeHHas, KOTopas paBHa | JJs COTPYIHHKOB, MPOIIEAIINX KYpPCHl MOBBIMICHHS
KBaJM(pUKAIMU, U paBHa 0 A OCTalIbHBIX COTPYIHUKOB, Zj — CTaX pabOTHI i1-T0 COTPYAHUKA, U3MEPEHHBINH B
rojax, yi — IPOU3BOJUTENBLHOCTh TPY/Aa 1-T0 COTPYIHUKA. B COOTBETCTBUM C MOSYyYEHHBIM YpaBHEHHEM Ha

CKOJIBKO IMPOLCHTOB IIPU MPOYHX PABHBIX YCIOBHAX YBCINYHUBACTCA IMPOU3BOAUTCIIBHOCTL TPpYyAa pa6OTHI/IKa B
pe3yJbTaTe MPOXOKACHUS KypCOB OBBIIIEHUS KBATU(UKAITIH?

a) Ha (ez —1)*100%.

6) nae’ *100%,

B) Ha (x/;—lj*IOO%,

r) Ha Je ¥100%.

10. TTynexepus olleHHIa MOJIeIb 3aBUCMOCTH BhIpy4KH lag.quarterly.revenuet ot uHaekca 1eH price.index; u
noxoza income.level; mo 39 HabmoAeHUSIM U TTOJTyYHITa

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

[Ipennonoxenue: er=y1-€—1+y2-€—-2+Ut

[Tynexepus xouet npoBectu TecT bpoiima-I'ondpu Ha Hannuue aBTokoppensuu. OHa oleHnIa
BCIIOMOTaTeIbHYIO PEPEccHIo ¢ t Ha price.index;, ncome.level, &' u £',—> u nonyunna Raux?=0.15.

Uemy paBHO HaOJIIOJaeMO€ 3HAUCHHE TECTOBOM CTAaTUCTUKH, KoTopas noiyunia [lynexepusa? Beegure uncio ¢
JIBYMsI 3HAKAMU TIOCTIE 3aMsTOM.

Bapuanm 10
1. Ouenka, koTopyro BeHrnaMuH moyiyduT 3a KOHTPOJIbHYIO pabOTy MO TEOPUHU BEPOSTHOCTH, SIBISIETCS

JTMCKPETHOH CITydaifHON BeIMUYMHOMN, KOTOpast MOXKeT ObITh paBHa 4, 7 u 8 (u3 10) ¢ BepositHOCTsIMM 0.1, 0.4 1 0.5.
Yemy paBHO MaTEMaTUYECKOE OKHJIaHUE OLleHKH Bennamunua?

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 mocnecTBue SHAOTCHHOCTH?

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

B) Ona npuBouT K MYJIbTHKOJUTMHEAPHOCTH OLIEHOK, MOTy4eHHBIX MeTogoM 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 oKazaTelisd y Ha 1 equHuIy.
b) Ha CKONIBKO €TUHHII N3MEHHUTCA PE3YIbTUPYIOIIMKA TTOKa3aTesb Y IPH U3MEHEeHUH (akTopa Xk Ha | eauHuIy.
B) Ha ckonbko % u3MeHuTCs (PaKToOp Xk IpU U3MEHEHUU Pe3yJIbTHPYIOLIETo nokasartens y Ha 1 % .

I') Ha ckoyIbKO % WM3MEHUTCS Pe3yIbTUPYIOUIHNA MTOKa3aTeb Y pu u3MeHeHnu (akropa xk Ha 1 %.

J1) Bce Bricka3biBaHus B 111. A-I” HEBEpHBL.

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

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

Beruucnure MHK-oueHKy koadduiimenTa 3, B perpeccuu y;, = 3, + Bzxfz’ +
+B:3x " + &,
A) 10; b) 12; B) 14; I') 16.

6. meroTcs cnenyromue JaHHbIC:
20 20

Y @ = 2G,im§ = ﬁn,iyE =42,) 97 = lﬂﬁ,ie? = 300
i=1

i=1 i=1 i=1 =1
UccnenoBatens onenuBaer Mozenb Buaa yi=o+f-xi+el. CranmapTtHas ommoOKa oOmeHKd KoddduimeHTta o
COCTaBHT:

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

7. B pe3ynpTare TECTUPOBAHUS THIIOTE3bI MOKET OKA3aThCs, UTO
A) OtBepraercs anbTepHaTUBHAsI TUIIOTE3a;

b) [Ipunumaercst HyneBasi TUIIOTE3a;

B) HyneBas runoresa He OTBepraercs;

I') OTBepratorcst 00e TUIIOTE3bI: U HYJIEBAs, U aJIbTEPHATUBHAS.

8. B pamkax NpeanochuIoK KIacCHUYECKOM JIMHEHHOW MOJETN MHOXECTBEHHOM PErpecCcuu HCCIIE0BaTElhb
aHAJIN3UPYET MOJIENb:

Y, =B +B,*x, +B; ¥z +e,.
CoOpaB nannble 0 500 HaOMIOAEHUSX, OH OLEHHJ MapaMeTpbl MOJIENH MpPHU MOMOIIM METOAa HAaUuMEHbIINX
KBaJIpaToB:

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

(0,12) (1,95) (0,94)
B ckoOkax moj oneHkamMu Ko3(QQHUIMEHTOB yKa3aHbl COOTBETCTBYIOIIME CTaHIapTHbIe omnOku. [IpoBepnTe
runore3y Ps=1. (CooTBeTcTByIOLIEE KPUTHUECKOE 3HAYEHHE t-CTATUCTHKU IpPU YpOBHE 3HAYMMOCTH 5%
cocrasiseT 1,96, a mpu ypoBHe 3Haunmoctu 1% pasHo 2,58.)
A) Tectupyemasi TUIIOTe3a HE OTKJIOHSETCS KaK MPpHU ypoBHE 3HaYUMocTH 1%, Tak 1 mpu ypoBHE 3HAUUMOCTH 5%.
b) Tectupyemas runoresa He IPUHUMAETCA KaK MIPH YpOBHE 3HAUMMOCTHU 1%, Tak U IpHU ypOBHE 3HAUUMOCTH
5%.
B) Tectupyemas runoresa He OTKJIOHSETCS IPU YpOBHE 3HAUUMOCTH 1% ¥ He MpUHUMAETCs TIPU YPOBHE
3Ha4UMOCTH 5%.
I') Tectupyemas TUIIOTE3a HE OTKJIOHSETCS IPU YPOBHE 3HAUUMOCTH 5% ¥ HE IPUHUMAETCS TIPH YPOBHE
3HauuMoctu 1%.



9. JlomycTuM PyKOBOJCTBO PEIIWJIO MOCTPOUTh Mara3uH Ha yJIMIE CO cpelHel yacToToi mocenieHuit 7500 B
JIeHb U XOTeJO0 Obl UMETh TOPTroOBbIi 000poT 4,75 MiH.py6. KakoBa gomkHa OBITH IPU 3TOM TOPTOBast IJIOIIATE?
Y — ToBapooOOpOT Mara3mHa, MIIH.pyO., X1 — TOprosas IUIOIIA/b, THIC.KB.M, X2 — CpPEIHEE KOJIMYECTBO
MIOCETUTENICH B CHB, THIC. Yell.

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

10. Ctpana Keilincuanus siBisieTcs 3aKpbITO SKOHOMUKOW 0€3 HeOCPeICTBEHHOT0 TOCYAapCTBEHHOTO
BMELIATEJIbCTBA, [I03TOMY OCHOBHOE MAaKPO3KOHOMHUYECKOE TOXKIECTBO B HEM UMEET CIIEYIOIUI BU:
Y=Citl,

rre Yt — BBII B mecsie t, Ct — coBokymnHOe noTpebieHue B mecse t, a It — naBectuu B Mecsiae t.
[ToTpebnienue crienyromumM o0pa3oM 3aBUCUT OT J10XOa:

C=Catmpc-Yite,
rie & — ClydailHble IIOKM TOTpeOJIeHHs, KOTOpble IMPEACTaBISAIOT COO0OM He3aBUCHMbIE OJUHAKOBO
pacnpe/iesieHHbIe Cly4aliHble BEIUYHUHBI C HYJIEBBIM MaTEMaTHUYECKUM OXHUIaHUEM U IIOCTOSIHHOW ucnepcueH,
CllydaiiHble IIOKH MOTpeOieHUs: He KOPPEIHUpOBaHbl C UHBeCTULIMAMU. CTPYKTYpHBIX cIBUTOB B KeitHcnanuu He
IIPOUCXOIUT, TI03TOMY aBTOHOMHOE IOTPEOIEHUE U IIPEeNIbHASI CKIIOHHOCTh K IOTPEOJIECHUIO0 HEU3MEHHBI.
Bbl 3Haere ykazaHHble BbIlie (pakThl 00 SkoHOMHKE KeilHCMaHuu, a TakkKe pacroyiaracTe eXeMecsSUYHbIMU
JAHHBIMU O TUHAMUKe noTpeOaeHus1, uupectuiuii u BBII B aToi crpane 3a mocneanue 100 net. Bac unrepecyer,
4yeMmy paBHa MpeebHasi CKIOHHOCTh K nmoTpednenuto B KeitHcnanuu.
Bai accucTteHT ocyiiecTBUI IPeIBapUTENbHbBIE PACUEThl U BHIYMCIINI BRIOOPOUHbIE KOBAPUALIUU U IUCIIEPCUU
JUIS IMEIOIUXcs B BameM pacnopsbkeHun nepemeHHbix: Cov(Cy;Y1)=150,Var(Ct)=100,Var(Y)=300.
OkoHomerpuct JI)xoH MHKOHCHCTEHT, pacrionaras TOM e caMoil mH(popmanuel, YTO U Bbl, TOXKE PELIMII
MOJIYYUTh OILIEHKY MpelelbHONW CKIOHHOCTH K morpebnenuto. Mcmonb3ys oObrunbii MHK, o orenuBaer
perpeccuto noTpedaeHus Ha J0X01. Beiuncnure oleHKy, KOTOPYIO Moixy4uT 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/ianue, coaepxkaiiee 10 tectoB. Kaxapiit Tect
colepKuT 3-4 BapHaHTa OTBETOB, OJIMH WJIM HECKOJIbKO U3 KOTOPBIX — BepHBIA. [IpaBuibHbBIN OTBET Ha
KK TECT OI[EHUBAETCS B 5 06aioB, HeMpaBUiIbHBINA — () 6aIoB.

TemaTuka 1a00paTopHBIX padoT MO pa3aejaM U TEMaM M 3aJaHHUS Ha JIa0OpaTOpHbIE
padoTbI

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

2. OneHka ypaBHEHUS TpeUIoKeHHs 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 NpUBECHHOTO YpaBHEHUS MTpeIoKeHus Tpyaa (mpouenypa V).

Jlabopamopnas padoma 2. Ikonomempuyeckue mooeau u Menmoovl PEMEHHbIX PAO0E

Jii pafia moMecsiaHON TUHAMUKU 00'beMa MPOMBIIIIIEHHOT0 Tpou3BoAcTBa B PO (daitn nanHbix example
3_1.wfl [https://cloud.mail.ru/public/5Apk/S12u6DKX8]):

1. TTocTpoiiTe Tpaduk BpeMEHHOTO psijia, THCTOrpaMMy paciipe/ieleHHs] ypOBHEH psja U onucareabHbIe
CTaTUCTUKH.

2. IlocTpoiiTe Tabnuity AJis 33JaHHOTO YKCIIa JIJaroB rpaMKy U 3HAY€HUS aBTOKOppesuoHHoi (AK®) u
yacTHOU aBTOKOppesiuoHHON (yHkimii (HAK®), mpuuem aBTOMaTHUECKHM pacCUUTHIBAIOTCS 3HadeHus Q
CTaTUCTHUKH.

3. IlocTpoiiTe aMHUIO TpeHNa W BBINOJHUTH MPOBEPKY aJ€KBaTHOCTU M TOYHOCTH MOJICNIU B Cllydae
II0KAa3aTeIbHOrO TPEHA.

4. ITocTpoiiTe MPOTrHO3 U ONMPEICIUTE €r0 Ka4eCTBO.

5. BolnonHuTe CcrioaxkuBaHWE psAJa U BBIIEICHHE CE30HHBIX COCTABIIAIOIIMX METOJOM CKOJIB3SILUX



CPEIIHHUX.
6. ITocTpoiite Ha 01HOM TpadrKe UCXOJHBIC U OYUIIEHHBIE OT CE30HHOCTH YPOBHH PsIa.
7. Ilpumenure apyroit cnocoO BbIIEICHHS CE30HHOCTH C TOMOIIbIO (PUKTUBHBIX IEPEMEHHBIX.

Jlabopamopnan paooma 3. Cmayuonapnocmo QUHAHCOBBIX 8PEMEHHBIX PAOOB

1. PaccmoTpute BpemeHHOU psin neHexkHoro arperata M2 ¢ 01.01.2011 r. mo 01.11.2020r. u3 ¢aiina
mannbix Ms_m22.xlsx [https://cloud.mail.ru/public/5Apk/S12u6DKX8] mo ananoruu ¢ npumepomM ananusa
psana (Ilpunoxxenue 2) 3a nepuon ¢ ssuaps 1997 no utons 2002 roga.

2. llpuMeHuTe METOA HKCIIOHEHIMAIHHOTO CIJIAXHBAaHUS BTOPOrO MOPSIKA, MOIYYUTE MOCIe
BBIUYUTAHUS CTIQKEHHBIX 3HAYCHUI M3 HCXOAHOTO Psia BPEMEHHOW PsIJl OCTaTKOB.

3. [Ipumenute ADF u KPSS tectpl Ha cTarimoHapHOCTS.

4. 3anauy ¥ ynpaxHeHUsl.

Jlabopamopnaa paboma 4. Ilpuuunnocms epemenHbIX P06

1. s UMEIOIINXCS JTAHHBIX (daiin JTAHHBIX Keynes.wfl
[https://cloud.mail.ru/public/5Apk/S12u6DKX8]) o motpedutenbckux pacxomax C u moxonax Y B CLLIA B mup.
J0J1J1., OYMILEHHBIX OT CE30HHOCTH, HApuCyiTe rpaguk norpedieHus U 10xXxoa0B. UTo MOXKHO cka3aTh 00 3THX
psinax mo rpadpukam?

2. Co3paiite nepBble pa3HOCTH JIorapu(mMoB 171t 06oux psaaos. Hapucyiite rpaduk u cienaite BHIBOBI.

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

4. OueHuTe MapameTpsl CTPYKTypHOU hopmbl Moaenu mpu oMot MHK 1o uCXoMHBIM TaHHBIM. 3aTeM
IpojieiaifiTe TO K€ CaMoe UCIOJb3ys IPeoOpa3oBaHHbIE JaHHBIE Pa3HOCTHU JoTapu(PMoB. OOBSICHUTE, UMEIOT JIH
7IBa MOJTy4YeHHBIX HaOOpa OIEHOK OJIMHAKOBBIN cMbIci. Kakue oleHkr npeArnodTuTeNbHee U moyeMy?

5. Ilepenummure MoJenb B NpUBEAEHHONH (opMme. YKaKUTE B3aHMMOCBSI3b MEXIY KodpduuueHTamu
CTPYKTYpHOI W TpuBeAcHHOW (opMm. OueHute npuBeneHHYIO (OpMYy MOJENU MO MCXOAHBIM JaHHBIM U IO
peoOpa30BaHHBIM AaHHBIM. Kakue o1jeHKH penoyYTuTeNbHee U mouemy?

6. JlobaBbTe ele Mo OAHOMY JIary B 00a ypaBHEHUS NpuBeaeHHON (hopMbl. OnieHuTe KOAPPHUIIUEHTHI 110
MCXO/IHBIM JIaHHBIM U 10 IPpeoOpa30BaHHBIM JaHHBIM U MPOBEANUTE TECThl NPUYMHHOCTH Mo I'peitnmkepy. Uto
MO>KHO CKa3aTh O HaIlpaBJICHUH NPUUYMHHOCTHU IO MOJIYYEHHBIM pe3ysibTaTamM?

7. IlpoBepbTe psAIbI HA HAIMYUE EAMHUYHBIX KOPHEH, UCIIONB3Ys TecT Juku-Dyiepa.

8. TIpuMeHHTE K MCXOIHBIM JAHHBIM H K JIOrapi(hMaM HCXOIHBIX JAaHHEIX MeToJ MoXaHCeHa, HCIIONB3ys
B MOJIEJH 4 J1ara pa3HOCTEM.

Jlabopamopuasa paooma 5. Ilanenvnuvie oannvie

Ha nannbix daiina rlms578.wfl [https://cloud.mail.ru/public/5Apk/S12u6DKX8]:

1. ITo3HakombTech ¢ coaepkanueM Qaitna rlms578.wfl. [TocmoTpute ommcaHue NMepeMEHHBIX U UX
JECKpUTIITHBHBIE CTATUCTUKU. [lepeBecTH TaHHbIE U3 KOPOTKOTO B JUTMHHBIN (opmar.

2. OneHuTe cTaHAapTHOE MUHIIEPOBCKOE YpaBHEHUE Ul JCHEKHBIX J0XO00B Inwg BKIIIOYHMB B KaYeCTBE
perpeccopoB iexp, iexpsq, iedu, imale. IlpokommeHTHpyiiTe MOTy4YeHHBIH pe3ynbTar. OLEHUTE PErpecCcHio
yKa3aHHOT'O THIA Il KaXI0To rojia (1Mo MpoCcTPaHCTBEHHBIM 1aHHBIM). CpaBHUTE Pe3yJbTaThl Ul Pa3HbIX JIET
MEXy CO00M U ¢ OIIEHKAMH T10 BCE MaHenu B 1eaoM. CenaiTe BHIBOIBI.

3. VI3yunte BIMsSHUE YPOBHS 00pa3oBaHMs Ha JAEHEXHbIE J0X0bl. [[pOKOMMEHTHDYIITE PEe3yIbTATHI.

4. OueHuTe BIMSHUE YPOBHSA YypOaHM3allMd W PETHOHA MPOXMBAHWE WHAWBHIA, TMPOTECTHPOBAB
pacupeHHoe ypaBHeHHE MuUHIEpa, BKJIIOUMB JONOJHHUTENbHbIE NepeMeHHble urban, metro, nwest, central,
volga, ncaucas, ural, wsiber u ucmoibp30BaB MOJICITH CO ClydaiHBIME 3G (EeKTaMH.

5. B perpeccun Inwg Ha iexp iexpsq iedu imale ucnonb3yiite ciy4aitabie 3¢dexTsl, GpukcupoBaHHBIE
s dexTrr. Kakas Mogens anpuopu sBisieTcst 6omnee agekBaTHo#? [Touemy? Bocnonb3yiitech TecToM XaycMmaHa
U TecTUpoBaHUs crenudukanuu monenu. Kakoit pesynbrar Bel monyunian? OH coryiacyercsi ¢ BallUMH
oxxuganusmMu? [IpokoMMeHTHpYHTE pe3ynbTaThl BBIOpaHHOH Moaenu. CpaBHUTE pe3yNbTaThl JyUIlIed MOJEIH C
OLIEHKaMH, MoJydeHHbIMU ¢ momotisio MHK between onenuBarens.

6. IlocTpoiiTe ypaBHEHHE I ONpPENEICHUS BEPOSTHOCTH CYIPYKECKOTo craryca. Crenudukaiuio
MOJICJIN  BBIOEpUTE CaMOCTOSTENbHO. JlaiiTe TONMHYIO COJepKATeNbHYI0 HMHTEPIPETALUIO TOIYYEHHOTO
yYpaBHEHHMUS.

6) IloctpoiiTe Monens TOOUT A Jorapudma 4acoB pabOTHl (TOUKY LIEH3YpPHUPOBAaHUS HEOOXOIUMO



BbIOpaTh B Inhr=3). Crnenudukamnno Moaenu BBHIOEpUTE CaMOCTOSTENbHO. JlaiiTe MOMHYIO COAepKaTeIbHYIO
HHTCPIPCTALUIO TTOJTYUCHHOTO YPAaBHCHUS.

Kputepuu oneHuBanus:

MakcumaJsibHasi OLleHKa 3a Bce JJadopaTopHbie padoThl - SO 6as10B

MaxkcumasbHas oueHka - 10 6a/u10B 3a Ka:xK1yI0 J1a00paTOPHYIO padoTy.

Huxe NpUBOIATCA KPUTEPUM OLIEHUBAHMS OHOM J1a00paTOPHON padoThI:

5,0 — 10,0 GayiioB  BBICTABISETCSI, €CITH OOYIAFOIIIHIACS :

- BBINIOJIHWJI paboTy B MOJIHOM 00beMe ¢ COONII0ACHHUEM He0OX0IMMOM MOCIIeI0BATEIbHOCTH;
CaMOCTOSITENILHO U PAIlHOHAILHO BBIOpaJ crieupUKaIii MOJIENIeH; TPaMOTHO 0(hOpMIIT TPEICTaBICHHBIH
OTYeT;

- BBIMONHWI paboTy B TONTHOM oOOBEeME C COONMIOJEHHMEM HEOOXOAUMOHN IOCIIeI0BATEILHOCTH;
CaMOCTOSITENIFHO M PAallMOHAIBHO BhIOpaN crienu(UKaiy Mojienei; TpaMoTHO OQOPMILT NMpeACTaBICHHBIN
OTYET; JlaHa COJEpIKATEIbHAS WHTEPIPETAIHS MMOJYICHHBIX MPH PEIICHUU 337a4 Pe3yJbTaTOB; MaTepHall
U3JIOKEH YETKO; JOIMYCKAIOTCA OTIENbHbIE JIOTUYECKHE M CTUIMCTHYECKHE MOTPEIIHOCTH, YBEPEHHO
WCIIPABIICHHBIC MTOCIIE JOMOJIHUTEIBHBIX BOIIPOCOB;

- BbIIONHWI paboTy B TOTHOM oObeMe C CcOOoJIeHuEM HEOOXOAMMON TOCJeI0BaTeIbHOCTH,
CaMOCTOSITEIIHO M PAIIMOHAIBHO BBIOpAN Crielu(DHUKAIIMN MOJIEICH; TPaMOTHO O(QOPMIUT MPEACTABICHHBIN
OTYET; IaHa COJIepKaTeNbHasi MHTEPIPETAIs MOJYyYSHHBIX MPU PELICHUH 33/1a4 Pe3yIbTaTOB; JOMYCKAIOTCS
OTJICJTbHBIC JIOTHYECKUE U CTUIMCTHYCCKHUE TIOTPEITHOCTH; O0YUYAIOIIHIICS MOKET HCIIBITBIBATE HEKOTOPHIC
3aTpyaHEHHS B (OPMYITUPOBKE CYXKICHUN;

0-4,9 6ana BeICTaBISIETCS, €CIIM pabOTa HE BHIITOJIHEHA HITH BBITIOJTHEHA HE B TIOJTHOM 00beME; 00yJarOIIUNCs
MPAKTUYECKH HE BIAJEET TEOPETHUYECKUM MAaTepuajoM, JOMycKas TIpyOble OIIUOKH, HCIBITHIBAET
3aTpyqHeHUS B (DOPMYIHPOBKE COOCTBEHHBIX CYKIICHUW, HECIOCOOCH OTBETHTH HA JIONOJHUTCIHHBIC
BOIPOCHI.

3. MeTogu4yeckre MaTepuasibl, onpejessolue NpoueaAypbl OLleHUBAHUA 3HAHUM,
YyMeHHUI, HaBbIKOB U (W/IM) ONbITA JAeATE/JIbHOCTH, XapaKTEPU3YWINUX 3STambl
¢opmMupoBaHMA KOMIIETEHIUA

[Tpoueaypsl OLIEHHBAHUS BKJIIOYAOT B ¢€0s1 TEKYLIUI KOHTPOJIb ¥ IPOMEKYTOUHYIO aTTECTALIUIO.

Tekymuii KOHTPOJIb YCIEBAEMOCTH IIPOBOJUTCA C HCIOJIB30BAHUEM OLICHOYHBIX CPEICTB,
IIPEICTABICHHBIX B II. 2 JaHHOTO NPWIOXKEHHsA. Pe3ynbTaTbl TEKyHIETO KOHTPOJS JOBOJATCS O CBEACHHUSA
CTYJEHTOB 10 IPOMEKYTOYHOU aTTECTALIUH.

IIpoMeskyTOouHasi aTTeCTALMSA IPOBOIUTCS B (hopMe 3aueTa.

3aueT MpPOBOJUTCS O PACHUCAHMIO NMPOMEKYTOYHOM aTTecTallil B MUCbMEHHOM Buje. B 3aueTHOM
3aJlaHuu — 2 TeopeTHUecKux Bonpoca u 1 3amava. [IpoBepka 0TBETOB M 0OBSIBICHNE PE3YIBTATOB IPOU3BOIUTCS
B JICHb 3adeTa. Pe3ynbTaThl aTTecTaly 3aHOCATCS B SK3aMEHAIIMOHHYKO BEIOMOCTh M 3a4ETHYHO KHHKKY
cryneHta. CTyIneHTbl, HE MPOLIEAIINE MPOMEKYTOUHYIO aTTECTallUI0 MO TpapuKy CECCHM, JIOJIKHBI
JIMKBUUPOBATH 33J0JKEHHOCTh B YCTAHOBJIEHHOM MOPSIIKE.



IHpuiaoxenue 2
METOANYECKHUE YKA3AHUA 11O OCBOEHUIO JUCHUIIJIMHBI

MeTtonudeckue yka3aHus apecoOBaHbl CTyI€HTaM O4HOU GopMbl 00yUeHUSI.

V4eOHBIM IIJIAHOM IMPEyCMOTPEHBI CISAYIOIINE BU/IbI 3aHATHI:

- IPAKTUYECCKUE 3aHATHS;

- 1abopaTopHbIE PAaOOTHI.

B xo7e mpakTHYecKuX 3aHITHI pacCMaTPUBAIOTCS METOJIbI aHAIM3a M CHHTE3a B IPEIMETHON 00JIacTH;
COBPEMEHHBIC ~ METOABl  DKOHOMETPHYECKOTO  aHaIMW3a; BO3MOXKHBIC  OTPAaHUYCHUS  MPUMCHCHHS
HSKOHOMETPHUYECKUX METOJIOB; METOJMKH COBEPIICHCTBOBAHMS 3HAHHMW B OOJIACTH SKOHOMETPUKH, TAFOTCS
PEKOMEH/IAIlMU TI0 CAMOCTOSITEIBHON padoTe U MOJATOTOBKE K JIA00paTOPHBIM paboTam.

B xo1e 1abopaTopHbIX paboT yriayOIstoTCs U 3aKPETUISIFOTCS 3HAHUS CTYICHTOB I10 PSITy PACCMOTPEHHBIX
Ha TPAKTUYECKHUX 3aHATUSAX BOMPOCOB, (DOPMHUPYIOTCS M PA3BUBAIOTCS HABBIKM HCIIOJIB30BATh COBPEMEHHOE
nporpammuoe obOecrieuenue (Gretl) st penieHus: SKOHOMHKO-CTATUCTHYECKUX W SKOHOMETPUYECKUX 3a/1ad
00pabOTKHU TaHHBIX: MMOCTPOCHHUE TAOIUI], BU3yaTH3aIHs, IPOBEPKA TUIIOTE3, KOPPEISIIIHOHHO-PErPECCUOHHBIN
aHaJIN3, aHAJIM3 BPEMCHHBIX PSJIOB U MTAHEIBHBIX JIaHHBIX.

[Tpu MoATOTOBKE K JIAOOPATOPHBIM PabOTaM KKl CTYJICHT JTOJDKCH:

— U3YYHUTh PEKOMCHIOBAHHYIO YYCOHYIO JIUTEPATYPY;

— TIOJITOTOBUTH OTBETHI HA BCE BOIPOCHI 110 U3y4aeMOi TeMe.

B nporiecce noaroToBku K 1a00paTOPHBIM PabOTaM CTYACHTBI MOT'YT BOCIIOJIb30BaThCs KOHCYJIbTAIIUSIMU
Mpero1aBaTeds.

Bompockl, HE paccMOTpEHHbIE Ha MPAKTUYECKUX 3aHATUSAX M J1a00OpaTOpHBIX paboTax, JOJDKHBI ObITh
W3YYCHBI CTYJICHTAMHU B XOJIe CAMOCTOSATEIbHOU paboThl. KOHTPOIh caMOCTOSATENBHON paOOThI CTYJICHTOB HaJI
y4eOHOM MporpaMMoON Kypca OCYHISCTBISCTCS B XOJE 3aHATUH TIOCPEICTBOM TECTHpOBaHMsA. B Xxoje
CaMOCTOSITEITLHOUN PaOOTHI KAKIBIN CTYACHT 00s13aH MPOYUTATH OCHOBHYIO U 110 BO3MOXHOCTH JIOTIOJTHUTEIILHYIO
JUTEPATypy MO U3y4aeMoi TeMe. BhIIeINTh HETIOHSITHBIC TEPMUHBI, HAUTH WX 3HAYCHHUE B SHIIUKIIONEINICCKUX
CIIOBApSIX.

JJis TOATOTOBKH K 3aHATHUSM, TEKYIIEMY KOHTPOJIO U NMPOMEKYTOYHOW aTTECTAIUH CTYACHTHI MOTYT
BOCIIOJIb30BAThCS  AJICKTPOHHO-OMOIMOTEYHBIMUA cHUcTeMaMH. Takke oOydaromuecs MOTYT B3STh Ha JIOM
HEO0OXOIUMYIO JIUTEPATypy Ha aOOHEMEHTE YHUBEPCUTETCKOW OMOIMOTEKH WIIM BOCHOJIB30BATHCS YUTATEHBIMU
3aJIaMH.



