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KA®EJIPA CTaTucTUKU, JKOHOMETPUKHU U OLIEHKH PUCKOB

Pacnpenenenne YacoB TUCHUIIIMHBI IO CeMecCTpaM

Cemectp
(<Kypc>.<Cemectp Ha 2(1.2)
Kypee>) Uroro
Henens 15 2/6
Bun 3anaruit I PIl i PII
JIabopartopHbIe 16 16 16 16
Ipaxtuyeckue 16 16 16 16
HWroro ayn. 32 32 32 32
KonTaktHas pabora 32 32 32 32
Cawm. pabora 40 40 40 40
Uroro 72 72 72 72
OCHOBAHHE
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MeTomu4eckiM COBETOM HaIlpaBIICHUS: J.3.H., 3aB.Kadenpoit COnOP, HuBopoxkuna JI.W.



1. HEJIX OCBOEHUSA JUCIHUTIINHBI

1.1|yrnyouTs npencraBneHre 00ydaeMbIX O TEOPETHUSCKUX OCHOBAX COBPEMEHHBIX SJKOHOMETPHUECKUX METOJIOB aHAIM3a JaHHBIX,
HAY4YHUTh KOPPEKTHOMY HCIIOJIb30BAHUIO HHCTPYMEHTOB aHAJIM3a U MOAEIMPOBAaHMs Ha IIPAKTHUKE IpU padoTte co
CIEeNMAIN3UPOBAaHHBIMU 3KOHOMETPHUUECKUMH IPOTrPaMMaMH.

2. TPEBOBAHUSA K PE3YJbTATAM OCBOEHUS JTUCITUIIJINHBI

OIIK-2:Cnoco6eH NPUMEHATH NPOIBUHYTbIe HHCTPYMEHTAJIbHbIE METOIbl IKOHOMHYECKOr0 AaHAJIN3Aa B MPUKJIATHBIX U (MJI1)
(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 cOOpa, aHaIHu3a U 00PabOTKH JAHHBIX, SKOHOMETPUIECKOTO MOJICTTMPOBAHUSI U TPOTHO3UPOBAHHUS, HEOOXOTUMBIC JIJIsI PEIICHHS
npodeccroHambHBIX 33139 (cooTHECEHO ¢ uHauKaTopom OIIK-2.1);

BO3MOYKHOCTH HCoib30Banus moayiist "Cratuctuka" Ta6mu Calc Libre Office u skonomerpuueckoro nakera Gretl; 2 6a3b1 JaHHBIX CeTH
Internet s perreHns aHATMTHYECKUX U UCCIEN0BATENBCKHUX 3a1au (cOoTHeCeHO ¢ uHaukaTopom OIIK-5.1)

YMeTb:

OCYIIECTBISITH BHIOOP HHCTPYMEHTAIBHBIX CPECTB I 00pabOTKH IKOHOMUYECKHUX JAHHBIX B COOTBETCTBHHU C MIOCTABJICHHOM 3a1a4 e,
aHAJIM3UPOBATh PE3YJIBTATHI PACUETOB U 00OOCHOBBIBATH MOTYYCHHBIC BBIBOJIBI; OLICHUBATH YKOHOMETPUIESCKHE MOJICITH, aHATN3UPOBATh U
COJIepKATENbHO HHTEPIIPETUPOBATH PE3YJIbTaThl SKOHOMETPUIECKOTO MOJICIIUPOBAHHUS; TIPOTHO3UPOBATh HA OCHOBE YKOHOMETPUYECCKUX
MoJiesiel oBeIeHHEe YKOHOMUYECKHUX areHTOB, Pa3BUTHE IKOHOMHUYECKHX MTPOIIECCOB U SBJICHHI 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 ajst perrenns aHaTUTHYECKUX U HCCIIE0BATENBCKHIX 33084 (COOTHECEHO C
uHarkaropom OITK-5.2)

Baagers:

HaBBIKAMHU SKOHOMETPHUYECKOTO MOJICIIMPOBAHHUS U IIPOTHO3MPOBAHMUS, HEOOXOIMMBIMH JUTS PEIICHHUS TPO(ECCHOHAIBHBIX 3a1a4; CPESICTBAMHU
aHaJM3a ¥ COJepIKaTeIbHON HHTEPIIPETALMH TTOJTyYEHHBIX Pe3yJIbTaToB (COOTHECeHO ¢ nHanKaropom OITK-2.3);

crocobamu rmoucka HeodxoquMoit nHpopmarmu B cetu Internet, cpencreamu Moy "Crarucruka" Tabmur Calc Libre Office u
sKoHOMeTpuueckoro nakera Gretl 1t 06paboTky, aHaIM3a YKOHOMHYECKHX TaHHBIX, JKOHOMETPUUECKOTO MOASINPOBAHUS U
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.
®duxrusHble nepemennbie. MHK ¢ orpannuenusmu Ha
rnapameTpsl. MeToa MakCUMaJIbHOTO PaBAOIOA00NSI.

/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 MoJieNIb MHOKECTBEHHOMU perpeccun. Meron J12.4 J12.5 J12.6 JI2.7

HanMeHbIuX kBagpaToB (MHK). O606mennsiit MHK.
®duxrusHble nepemennbie. MHK ¢ orpannuenusmu Ha
rapameTpsl. MeToa MakCUMaIbHOTO PaBAOIOA00NSI.

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

HauMeHbInX kBagapaToB (MHK). O606mennsiit MHK.
OuxrtusHbIe NepeMenHble. MHK ¢ orpannuenusmu Ha
napameTpsl. MeToa MakCUMalbHOTO mpaBaonoaoous. /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 TUATHOCTUKU U YCTPaHEHHsI. DHJAO0T€HHOCTD
nepeMeHHbIX. Clydail KOppeInpOBaHHOCTH PETPECCOPOB U
ciydyaitHoit omnOku. OmubOKky U3MepeHnit nepeMeHHbIX.
Wnctpymenrtansable nepemennsie. Tect XaycmaHa.
DKOHOMETPHUECKOE MOAEIUPOBAHNE OCYILECTBISETCS B
moyie "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

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,
METOJIBI 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
J12.4J12.5 J12.6 J12.7

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 €€ IIPUYUHBI, METObI
MATHOCTHKH U ycTpaHeHwus. B3semennbrii MHK.
ABTOKOppEISIHS CITy4aiHHOTO BO3MYIICHUS U €€ TPUYHHBL,
METO/bI JUATHOCTUKU U YCTPaHEHHs. DHIO0TeHHOCTD
nepeMeHHbIX. Ciydaii KOppenupoBaHHOCTH PErPECCOPOB U
ciyyaitHoit omnOku. OmrOKN U3MEpPeHUH epeMEHHBIX.
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

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
MaKCHMaJIBHOTO TpaBaomnono6us B Logit u Probit moxensx.
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

1.8

Tewma 1.3 "Logit u Probit momemu".

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

k03 duimeHToB B Mojiensix OuHapHOTO BeIOOpa. MeTos
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




1.9

Tema 1.3 "Logit u Probit moxemu".

JluckpeTHbIE 3aBUCHMBIE IEpEeMEHHbIE: HOMUHAJIbHEIE,
paHXUpPOBAaHHbIC, KOJIMUECTBEHHBIE. MOIeTd OHHAPHOTO
BeIOOpa. Logit u Probit momemu. MaTepnperarust

koo durenToB B Mozensax OunapHoro Beibopa. Meton
MaKCHMaJIbHOTO MpaBaomnoxobus B Logit u Probit momensx.
Kpurepun xauectBa Mojeneil. JKOHOMETpHYECKOE
MOJIETIPOBAaHKE OCYIIecTBIsIeTCS B Moayie "Cratuctuka"
Tabnun Calc Libre Office u sxonomerpuueckom nakere Gretl.
/Cp/

OIIK-2 OIIK-5

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

Paznen 2. "Mopesiu BpeMeHHBIX PAI0OB U HA MaHEJIbHBIX
JaHHBIX'".

2.1

Tema 2.1 "Mopenu BpeMeHHBIX psIOB".

Mopens bokca-Jl)xenknHca. Moaenu ¢ pacpeeIeHHbIMU
naramu (MOJieJIb YaCTUYHOTO MPUCTIOCOOICHNUS, MOJICITh
ajanTUBHBIX oxuganuii). Tect ['peitHmpkepa Ha IPUIUHHO
-CJIEJICTBEHHYIO 3aBUCUMOCTb. DKOHOMETPHUYECKOE
MO/ICITUPOBAHUE OCYIIECTBIIsICTCS B Moyne "CraTicTuka"
Ta6mun Calc Libre Office u sxonomerpuueckom makere Gretl.

/J1a6/

OIIK-2 OIIK-5

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

2.2

Tema 2.1 "Mopenu BpeMEHHBIX psoB".

Mopens bokca-/Ixenkunrca. Moaenu ¢ pacupeneleHHBIMA
naramu (Mo/ieJIb YaCTUYHOTO PUCIIOCOOJICHHUSI, MO/ICIb
ajanTUBHBIX oxkuganuil). Tect I'peiitHmkepa Ha TPUIMHHO
-CIIE/ICTBEHHYIO 3aBUCUMOCTb.

Mp/

OIIK-2 OIIK-5

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

2.3

Tema 2.2 "HecranmoHapHbie BpeMEHHBIC PsIIbI'".

Mmuumas perpeccusi. Enqnamansiii kopenb. TecTer Ha
eIMHUYHBIN KOopeHb. KonHTerpaius BpeMeHHBIX PsI0B.
Moiens KOppeKIy ONTHOO0K. DKOHOMETPHUECKOE
MOJIEJIUPOBAHUE OCYIIECTBIIsIETCS B MoAye "CraTucTuka"
Tao6mun Calc Libre Office u sxonomerpuueckom makere Gretl.
/J1ab/

OIIK-2 OIIK-5

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

2.4

Tema 2.2 "HecranmoHapHble BpeMEHHBIE PsIIbI'".
Muumas perpeccus. EnuHMYHBIN KOpeHb. TecThl Ha
€MHUYHBINA KopeHb. KonHTerpaius BpeMEeHHBIX PSIO0B.
Mogenb KOppeKLIUH OIIHOOK.

Mp/

OIIK-2 OIIK-5

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

2.5

Tema 2.2 "Mopaenu BpeMeHHBIX psoB. HecranmonapHsie
BpPEMEHHEBIE PSIBI".

MhHuumas perpeccusi. EnnHnuHbli KopeHb. TecTsl Ha
eIMHUYHBIN KopeHb. KonHTerpanus BpeMEHHBIX PAIOB.
Mogens xoppekuuu ommbox. /Cp/

OIIK-2 OIIK-5

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

2.6

Tema 2.3 "IlanenbHble JaHHBIE".

IIpeumyiiecTBa HCIONb30BAHNS HAHENIBHBIX JAHHBIX.
TpyaHocTH, BO3HUKAIOIIUE IIPH PabOTe C MaHEIbHBIMU
JaHHbIMU. [ToHsATHE O MOJEIH OJHOKOMIIOHEHTHOH OLIMOKH.
Crneuudukarnus Mozxenu. JleTepMUHAPOBAHHBIN U CITydaiHbII
UHANBHOYAIBHBIH 3(dexT. DkoHOMeTpIIecKoe
MO/JICTIUPOBAHUE OCYIIECTBIsAeTCs B MoAye "CraTucTuka"
Tab6nun Calc Libre Office u sxonomerpuueckom makere Gretl.
/JTa6/

OIIK-2 OIIK-5

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

2.7

Tema 2.3 "[lanenbHble JaHHBIE".

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

Mp/

OIIK-2 OIIK-5

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




2.8 Tema 2.4 "Mojenu Ha ITaHENbHBIX JaHHBIX". 2 2 OIIK-2 OIIK-5 JI1.1 J11.2 J11.3
Omneparopsr «Between» u « Withiny. Bumst omeHOK. J1.4J712.1 J12.2 J12.3
CpaBHUTENBHBII aHAJIN3 OLEHOK. TecThupoBaHue J12.4 J12.5 J12.6 J12.7
crenu@UKayy B MOAEISX MaHEIbHbBIX TaHHBIX. TecT
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 aHEIBHBIX TAaHHBIX". 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
crenudUKaIMy B MOJICNSAX MaHEIBHBIX TaHHBIX. TecT
Xaycmana. Tect Ha HanmM4YWe CIIy9allHOTO HHIUBUAYAIBHOTO
sddekra. TecT Ha HaNUIUE JETSPMHUHHUPOBAHHOTO
uHAnBUAYyaIsHOTO 3 dexra. /TIp/

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
crenuduKayy B MOAEISIX aHENBHBIX TaHHBIX. TecT
Xaycmana. TecT Ha HATMYUE CIIyIaiiHOTO WHIUBUAYATBHOTO
a¢dekra. TecT Ha HaTMYKE AETEPMUHUPOBAHHOTO
uHAuBUAYyansHoro 3¢ dekra. /Cp/

2.11 Tema 2.5 "Cuctemsl ypaBHeHHR" 2 18 OIIK-2 OIIK-5 JI1.1J11.2J11.3
Cucrembl HE3aBUCUMBIX ypaBHeHHNA. CHCTEMBI JI1.4J12.1 J12.2 J12.3
OJIHOBPEMEHHBIX (COBMECTHBIX, B3aIMO3aBHCHMBIX ) J12.4 J12.5 J12.6 J12.7
ypaBHeHHH. CTpyKTypHas U IpUBEACHHAsT (GOPMBI MOJIEIH.

[Tpobnema nnentupukauu. OLeHUBaHNE TaApaMETPOB
cTpyktypHoii moaenu. /Cp/
2.12 /3auét/ 2 0 OIIK-2 OIIK-5 JI1.1J11.2 J11.3
JI1.4J12.1 J12.2 J12.3
J12.4 J12.5 J12.6 J12.7

4. ®OHJ OOEHOYHBIX CPEJACTB

CtpyKTypa u cozepskaHue (OoHIa OLCHOYHBIX CPEACTB JUIS IPOBEACHUS TEKYIIEH 1 IIPOMEXXYTOUHOH aTTeCTAlUH IIPEACTABICHBI B
IMpunoxenuu 1 x paboueil mporpaMMe JUCIUIUINHEL.

5. YYHEBHO-METOANYECKOE U THOOPMAIIMOHHOE OBECIIEYEHHUE JUCHUIIINHBI

5.1. OcHoBHast InTepaTypa

ABTOpBI, COCTaBUTEIN 3arnaBue WzparenscTBo, rox Konuu-Bo
JI1.1 |Yeueposa, H. A. DKOHOMETPHKA: JIAOOPATOPHBIN MPAKTUKYM Komcomonbck-Ha-Amype, https://www.iprbookshop
CaparoB: AMypcKuit .ru/g85837.html
FyMaHI/ITapHO- HeOl"paHVl'—[eHHbll‘/Jl JOCTYII
Iearoruueckuii JUTSE 3apETUCTPHUPOBAHHBIX
rOCY1apCTBEHHBII [OJIb30BaTEICH
yHuBepcureT, Aii [Tu Ap
Menaua, 2019
J1.2 [puknaHas 5KOHOMETPHKA: KYPHAI MockBa: YHUBEPCUTET https://biblioclub.ru/inde
Cuneprus, 2019 x.php?
page=book&id=562205
HeOl"paHH'—[eHHblﬁ ﬂOCTyl’l
JUTS 3apETUCTPUPOBAHHBIX
oJib30BaTenei
JI1.3 [puknaHas 5KOHOMETPHKA: KYPHAI MockBa: YHUBEPCUTET https://biblioclub.ru/inde
Cuneprus, 2019 X.php?
page=book&id=562206
HEOTPaHMYEHHBIN JOCTYII
JUTS 3aPETUCTPUPOBAHHBIX
oJib30BaTenei




ABTOpLI, COCTaBUTCIIN

3arnaBue

W3narenscTBo, TOI

Komnunu-Bo

JI1.4

Kpemep H. LI, ITyTko
b. A., Kpemep H. III.

DKOHOMETPHKA: YIeOHUK

Mocksa: FOuntn-/lana,
2017

https://biblioclub.ru/inde
x.php?
page=book&id=615865
HeOFpaHI/I‘{eHHHﬁ JOCTYII
JUI 3apETUCTPUPOBAHHBIX
MOJIb30BaTENeH

5.2. lonoTHUTEeIBHAS JIATEPATYPa

ABTODBI, COCTaBUTEIHN

3arnaBue

W3nmarenscTBO, TO

Konnu-Bo

J12.1

Heuenko, 0. C.

Oxkonomerpuka B MS EXCEL: mabopaTopHsIii

MpPaKTUKYM

Capatos: Aii [Tu Op Menna,
2018

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

HEOTpaHUYECHHBIH JOCTYI

JUISL 3aperuCTPUPOBAHHBIX
MOJIb30BaTelIeh

J12.2

Epmora, H. A., ITaBnos,
C. H.

CoBpeMeHHast 5)KOHOMETpHKA: yueOHoe rocodue

Mockga: Poccuiicknii
roCyJapCTBEHHBIHN
YHUBEPCUTET MPABOCYAHS,
2018

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

HEOTpaHUYEHHBIN JOCTYT

JUTS 3apETHCTPUPOBAHHBIX
T0JIb30BaTeNei

J12.3

SlkoneBa, A. B.

DKoHOMeTpHKa: yaeOHOe moco0ue

Caparos: Hayunas kuura,
2019

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

HEOTpaHUYEHHBIN JOCTYTI

JUTS 3apETUCTPUPOBAHHBIX
T0JIb30BaTeNei

J12.4

IIpuknagHas 3KOHOMETpHKA: KypHAI

MockBa: YHHUBEpCHUTET
Cuneprus, 2018

https://biblioclub.ru/inde
X.php?
page=book&id=495385
HeOFpaHPI'-IeHHLIfI JOCTYII
TS 3apErUCTPUPOBAHHBIX
OJTh30BaTENICH

JI2.5

[puknagHas SKOHOMETPUKA: KypHAI

Mocksa: YHuBepcuTeT
Cuneprus, 2018

https://biblioclub.ru/inde
x.php?
page=book&id=495384
HeOFpaHH'-IeHHLIfI J0CTYyII
JUIA 3apErUCTPUPOBAHHBIX
MOJTH30BATENEH

JI2.6

Opuosa U. B., 'ankuna
JI. A., I'puroposuu /1. b.

DKOHOMETPHKA: 00YYAIOIINI KOMITBIOTEPHBII

MPaKTUKYM: IPAKTHKYM

Mocksa: IIpomerei, 2018

https://biblioclub.ru/inde
x.php?
page=book&id=494918
HEOTpaHUYEHHBIN JOCTYT
JUIA 3apErUCTPUPOBAHHBIX
T0JIb30BaTeNei

J12.7

TIpuknagHas S5KOHOMETpHKA: KypHAI

Mocksa: YHUBEpCUTET
Cuneprus, 2018

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

5.3 IIpodeccuonanbubie 6a3bl JaHHBIX U HHGOPMALMOHHbIE CIPABOYHbIE CHCTEMBbI

Baza nannbix LenTpanpsHoro 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

EnuHas MeXBeJOMCTBEHHAst HH(POPMAIIMOHHO-CTaTUCTHYeCKast cuctema https://www.fedstat.ru/

baza nanubix Poccuiickoro MOHUTOpHUHTa SKOHOMHYECKOTO MOJOXKEHHS U 3710poBbs Hacenaenuss HUY BIID https://www.hse.ru/rlms

bassr mannasix BLIIMOM https://wciom.ru/?id=79, https://wciom.ru/?id=1130

NCC «Koncynprantllmoc»

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

5.4. IlepeyeHb MPOrpaMMHOro odecreveHust




Gretl
Libre Office

5.5. Y'leﬁﬂo-MeTounqecmle MaTepUuajabl IJ CTYACHTOB ¢ OTPAaHHYCHHBIMHA BO3MOYKHOCTAMMU 3/10POBbHA

Ilprr HEOOXOAUMOCTH MO 3asBICHHIO OOYYArOMIErOCs C OIPAHMYCHHBIMHA BO3MOJKHOCTSIMH 3JO0POBbSI Y4EOHO-METOAMYCCKHE MAaTepHalIbl
MPEIOCTABISIIOTCS B popMax, alanTHPOBAHHBIX K OTPAHIMYCHUSIM 3I0POBbS U BOCTIPUATHS HHGOpManuK. JJis UL ¢ HApYIICHUSMH 3pESHUS: B
¢dopme aynnodaiina; B nmeyarHoi Gopme yBenumueHHbIM mpudToM. JIJis UL ¢ HApYIICHUSAMH CiiyXa: B (hopMe DIIEKTPOHHOTO IOKYMEHTA; B
neyatHoO# (opme. st U] ¢ HAPYIICHUSIMA OTIOPHO-/IBUTATENBHOTO anmnapara: B GopMe 3JeKTPOHHOTO JJOKYMEHTA; B MIEYaTHOH (opme.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHUE JUCIUIIJIMHBI (MOY JIST)

ITomemnenus amst Bcex BUAOB padOT, IPEIyCMOTPEHHBIX YUeOHBIM [UIAHOM, YKOMIUIEKTOBAHBI HEOOXOANMOH CHEeHaIn3upOBaHHOMN yIeOHOM
MeOebl0 U TEXHUYECKUMH CPEJICTBAMU O0Y4EHUS:

- CTOJIBI, CTYJIbS;

- IEpPCOHANIbHBII KOMIIbIOTED / HOYTOYK (IIEpEHOCHOIT);

- IPOEKTOP, 3KpaH / UHTEPAKTHBHAS TOCKA.

JlaGopaTopHBIe 3aHATHS IPOBOJATCS B KOMIIBIOTEPHBIX Kilaccax, paboure MecTa B KOTOPBIX 000pYIOBaHBI HEOOXOJMMBIMH JIUIIEH3HOHHBIMHU
W/WIM CBOOOIHO PAacIpOCTPaHAEMbIMH IPOTPAMMHBIMH CPEJICTBAMH M BBIX0ZIOM B VIHTEpHET.

7. METOAUYECKHUE YKA3ZAHUA 1)1 OBYYAIOIIIAXCA 11O OCBOEHUIO JUCHUIIVIMHBI (MOY JIS)

Meroaudeckue yka3aHHs 110 OCBOSHHIO TUCIUIUIHHEI IpescTaBlieHsl B [Iprioskernn 2 k padodeil mporpaMme AUCIUTLIHHEL




[Tpunoxenue 1

1. Onucanue nokasareiieii u KpUTCPUCB OLICHHUBAHUA KOMHCTGHHI/II\/'I Ha pa3/IMYHbIX 3TallaX UX (bOpMPIpOBaHI/IH,

POHJ OHEHOYHBIX CPEJICTB

OIIMCaHMC IIKaJl OICHNBaHUA

1.1 Iloka3zaTesnn U KpUTEPUH OLIEHUBAHUS KOMIIETEHLIUNI!

3VH,
COCTaBJIAIOIIUC
KOMIICTCHIIU IO

Ilokazarenu
OLICHUBAHUA

Kputepuu onennBanus

CpencrtBa
OILICHUBAHUSA

OIIK-2: Crnoco6eH mpUMEHSTh TPOJIBUHYThIE HHCTPYMEHTAIbHBIE METO bl SKOHOMHUUYECKOTO
aHaJIM3a B MPUKIAJHBIX U (WIK) QyHIAMEHTAIBHBIX UCCIETOBAHUSIX

MPOTHO3UPOBATH HA
OCHOBE
3KOHOMETPUYECKHUX
MOJICIICH TTOBEICHIE
SKOHOMHYECKHX
arc¢HTOB, paSBI/ITI/Ie
SKOHOMMYCSCKHX

3HaTh:
DopMyIupyeT OTBETHI
METOJIbI cOopa,
Ha TIOCTaBJICHHBIE
aHanus3a u [TonHoTa 1
BOIPOCHI; PeIIaeT T - TecTsl
00pabOTKH JaHHBIX, COJIEPKATENbHOCTh
TECTOBOE 3aJJaHUE B (BapuaHTHI
9KOHOMETPHUECKOTO OTBETAa; YMCHHE
4acTH METOJIOB cOopa, 1-10),
MOJICTTUPOBAHUS U MIPUBOJIUTH IPUMEPBHI,
aHajan3a u 00paboTKu 33 — 3amanus K
MIPOTHO3HPOBAHUS, KOPPEKTHOCTh
JAHHBIX, 3a4yeTy
HEOOXOIUMBbIE 151 (hopMyIHUPOBOK U
YKOHOMETPHYECKOTO (3amanus 1-10)
pelIeHus BBIBOJIOB.
MOJICJTUPOBAHUS U
npodeccuoHaTbHBIX
MIPOTHO3HPOBAHHUS
3a/1a4y
YMers:
OCYIIECTBIISITh
BBIOOD
WHCTPYMCHTAITLHBIX
CPEICTB AJist
00paboTku
SKOHOMHYECKUX
JTAHHBIX B
COOTBETCTBUHU C
MOCTAaBIICHHOM Pemaer
o [TonHoTa M
3a/ayei, pa3HOYPOBHEBbIE
COJIEPKATENbHOCTh
AHATM3UPOBATH 3amaqn, GopMupyer
perieHus ¢ cCoOI0IeHUEM
pe3ynbTaThl OTYET MO 3aJaHHI0 K - JIP —
. HE00X0TUMOi
pacyeToB U nabopaTopHOi paboTe B nmabopaTopHas
MOCTIeIOBATEIHbHOCTH
000CHOBHIBATh YacTH OLICHUBAHUS ACUCTOR: pabota
MOJTy4YeHHbIE SKOHOMETPHUYECKHX p ’ (;1abopatopHbie
. MIPaBWIBHOCTH M TOYHOCTH
BBIBO/JIbI; OIIEHUBATH | MOZENeH 1 pabots 1-5),
MOJIYYE€HHBIX PE3yIbTaTOB;
3KOHOMETPUYECKHE | MPOTHO3UPOBAHUA HA 33 — 3agaHud K
Ka4yecTBO aHAIN3a U
MOJIeTIH, OCHOBE 3a4yeTy
WHTEPIPETAINH
aQHAJIM3UPOBATh U SKOHOMETPUYECKUX (3amanus 1-10)
. MOJIYYEHHBIX PE3yIbTaTOB
COJIepKATETHHO MoJiesei
Y BBIBOJIOB; KA4€CTBO
UHTEPIPETHPOBATHh | COITUAIEHO-3KOHOMHUYEC
odopmMIteHUS
pe3yabTaThl KHX TIPOIIECCOB
9KOHOMETPHUIECKOTO
MOJICTTUPOBAHUS;




IIPOLIECCOB U
SIBJICHUW HA MUKPO-
1 MAaKpOYpOBHE

Bnaners:

HaBLIKaMHU
SKOHOMETPHUYECKOTO
MOJICJIMPOBAHUS U
MIPOTHO3UPOBAHUS,
HEOOXOIUMBIMH JUIS
perIeHus
npodecCHOHATBHBIX
3a/1a4; CpecTBaMHu
aHanu3a u
coepKaTeIbHON
UHTEPIIPETAUN
MOJTy4YEHHBIX
pe3yabTaToOB

Pewaer
pa3HOYPOBHEBBIE
3agaun, GopMUpYET
OTYET 110 3aJ]aHHIO0 K
nabopaTopHoOi paboTe ¢
MIOMOIIIBIO
MHCTPYMEHTAIBHBIX
CPEJICTB OLICHUBAHHUS
SKOHOMETPHUYECKHX
MoOJEenen

O060CHOBaHHOCTH BBIOOPA
Y UCTIOJIb30BaHUs
WHCTPYMEHTAIbHBIX
CPEICTB; TIOJHOTA U
COJIePKATEIBHOCTD
perieHus ¢ coOI0IEHUEM
He00X0 MO
MOCIIEI0BATEILHOCTH
pacyeTos;

MPABWIBHOCTh U TOYHOCTb,
Ka4yecTBO aHAIM3a U
HMHTEPIIPETAIIH
MOJTYYCHHBIX PE3YJIbTaTOB
Y BBIBOJIOB; KA4€CTBO

o opMIIeHUS

JIP —
nabopaTopHas
pabota
(;1aboparopHbIe
pabotsl 1-5),
33 — 3aganud K
3a4eTy
(3amanus 1-10)

OIIK-5: Cnoco6eH ucnonp30BaTh COBpeMEHHbIE HH(OPMALIMOHHBIE TEXHOIOTUU U
IPOTPAMMHBIE CPEICTBA MPH PEICHUU PO eCcCHOHATBHBIX 3a1a4

3HaTh:
BO3MOYKHOCTHU
HCIIOIL30BaHUSA
MOTYJIS
"CraTtuctuka"
Ta6ym Calc Libre
Office n
9KOHOMETPHUIECKOTO
nakera Gretl; 2 6a3sr
JIAHHBIX CETH
Internet ms

3HaeT BO3MO>KHOCTH
COBPEMEHHBIX
MH(}OPMaLMOHHBIX
TEXHOJIOTUH B 001acTu
SKOHOMETPUKH.
ApryMeHTupyer
pUMEHEHNE
UH(POPMALIMOHHBIX
TEXHOJIOTH IpH
IIPOBEJCHUH PaCUETOB.

VMeHue mojabp30BaThCs
0a3aMM JaHHBIX;
MIPaBWJIbHOCTH BbIOOpA U
HCIIOJIb30BaHUSI CPEJICTB
moxayis "Crartuctuka"
Ta6mur Calc Libre Office
Y SKOHOMETPHYECKOTO
nakera Gretl s perrerust
AHATUTHYECKUX U
HCCIEA0BATCILCKUX 3a1a4

T - TecThl
(BapuaHTHI
1-10)

JIP —
nabopaTopHas
pabora
(maboparopHbie
paboTtsl 1-5)

33 — 3agaHud K

peneHus OOBbsICHSIET OCHOBHBIE 3a4eTy
TIPY BBITTOJTHEHUH 33 TaHUS
aHAIIUTHYECKHUX U KOMAaHJbI IaKeTa N (3amanus 1-10)
K JabopaTopHoii paboTte
WCCJICIOBATEILCKUX | MPUKIIAHBIX TPOTPAMM.
3a/1a4
YMmerts: CaMocTOsATENbHOCTh U
OCYIIECTBIISATh paIMoHaILHOCTh BEIOOPA
MOMCK JTAaHHBIX, CTENIEHb
HE0OXOIUMOM Permact 000CHOBAaHHOCTH BBIOOpa
uH(pOpMaIuu B HWHCTPYMEHTAIBHBIX
pa3HOYPOBHEBBIE
0a3ax JTaHHBIX CETU CPEACTB; IOJIHOTA U JIP —
) 3anaqn, hopmMupyer
Internet; COJIEPKATENBHOCTh naboparopHas
OTYET 110 33J]aHHIO0 K
WCITOJTh30BaTh . pereHus ¢ codmoienneM | pabora
nabopaTopHoii paboTte B o
CpeICTBa MO HE00X0TUMOiA (maboparopHbie
" . YacTH MTOMCKa
Craructuka MOCJIeI0BATEILHOCTH pabotsI 1-5),
. uH(pOpPMAIIUU B CETH
Tabmur Calc Libre pacyeTos; 33 — 3amanus K

Officen

Internet u

MMPaBHUJIBHOCTb U TOYHOCTD

3a4eTy

UCTIONIb30BaHUS

9KOHOMETPUYECKOTO MOJTYYCHHBIX pe3yNbTaToB; | (3amanus 1-10)
WHCTPYMCHTAITLHBIX

nakera Gretl ams CpEICTB Ka4yecTBO aHAIN3a U

pereHus p WHTEPIPETAINH

AHATATUICCKUX U MOJIYYEHHBIX PE3yIbTaTOB

HCCIIEIOBATEIILCKUX Y BBIBOJIOB; KQ4€CTBO

3a/1a4 odopmIIeHUS

Bnaners: Pemraer LlenenanpaBieHHOCTH JIP —

croco0aMu MOUCKa | pa3HOYPOBHEBBIC MOMCKa U 0TOOpa nabopaTopHas

HE00X0IMMOM 3agauu, GopMupyer nuH(bOpMaIHH; pabota




UH(POPMAIIUU B CETH | OTYET MO 3aIaHUI0 K MPaBUIBHOCTh (;mabopaTopHbIe
Internet, 1abopaTopHOit paboTe ¢ | UCIOIB30BAHUA CPEACTB | paboThl 1-5),
CpPEACTBAMU MOAYJISl | HCIIOJIb30BAHUEM moxayis "Craructuka' 33 — 3agaHug K
"CraTuctuka" COBPEMEHHBIX Ta6mur Calc Libre Office |3auery
Ta6mun Calc Libre | uadopmarmonHo- 1 3KOHOMETPUYECKOTO (3amanus 1-10)
Office n KOMMYHHKAIIHOHHBIX maketa Gretl qs
9KOHOMETPHUYECKOTO | TEXHOJIOTUH U 00pabOTKK U aHAIH3a
nakera Gretl ams rJ100aTbHBIX JAHHBIX; TIOJTHOTA U
00paboTku, aHaM3a | KHPOPMAITMOHHBIX COJIEPKATEIIHPHOCTh
IKOHOMHUYECKUX pECypcoB, a TaKkKe pelIeHwst ¢ COOJII0ICHHEM
JTAHHBIX, UHCTPYMEHTAJIbHBIX HEOO0XO0AUMOM
HKOHOMETPUYECKOTO | CpeICTB iisi 00pabOTKH, | TOCIeI0BATEIIbHOCTH
MOJICIIUPOBAHMS U | aHAIM3a pacueToB;
NPOTHO3UPOBAHUS | SKOHOMUYECKHX CaMOCTOSITEIILHOCTh H
JTAHHBIX, panroHaIBLHOCTh BHIOOpA
IKOHOMETPUYECKOTO JAHHBIX; IPaBUIBHOCTD U
MOJICITUPOBAHUS U TOYHOCTH MMOJTYUYECHHBIX
POTHO3UPOBAHHUS pe3yIbTaTOB;
Ka4yeCTBO aHAIM3a U
WHTEPIpETAINN
MOJIYYCHHBIX PE3yJIbTATOB
Y BBIBOJIOB; KQ4€CTBO
odopmiteHHS

1.2. llIkama olleHUBaHUA:

Tekymuii KOHTPOJIb YCIIEBAEMOCTH M MPOMEXKYTOYHAsl aTTeCTalMsi OCYHIECTBISICTCS B paMKax
HAKOIUTENIbHOH OamibHO-pedTUHIoBOM crucTeMsbl B 100-0amibHOM 1IKae.
[IpoMexyTouHast aTTECTaLUs OCYILECTBISIETCS 0 CIICAYIOIICH IIKaje:
- 50-100 6anoB (3a4TEHO)
- 0-49 GannoB (HE 3a4TEHO).

2. TunoBble KOHTPOJIbHBbIE 32JaHUA WM WHbIe MaTepUaJbl, He0OOX0AUMBIe 1Jisl OLleHKH 3HAHMIA,
yMeHMii, HaBBIKOB M (WJHM) ONBbITA JAesITeJIbHOCTH, XapaKTepH3yIOLUX J3Tanbl (OPMHPOBAHUS
KOMIIeTeHIUI1 B Mpolecce 0CBOEHNs 00pa3oBaTe/IbHOI NPOrpaMMblI

3agaHus K 3a4erty
3AJAHHUE K 3AYETY Nel

1. Omepatoper «Between» u «Withiny. Buabsl oneHok. CpaBHUTENbHBIH aHANINW3 OIECHOK. TecTupoBaHHe
cneun(uKaM B MOJENIX TaHENbHBIX MJaHHBIX. Tect Xaycmana. Tect Ha Hamuuue CiIy4aifHOroO
MHAUBUAYaIbHOTO 3 dekra. Tect HAa HaMMYKMe NETEPMUHUPOBAHHOTO HHINBUIYaJIbHOTO 3 eKTa.

2. JluneiiHas Mozenb MHOXXECTBEHHOM perpeccuu. Meron HaumMmenblmx kBaapatroB (MHK). O6o6mieHHbIH
MHK.

3aoaua
HccnenoBatens WCHONB3YET JIOTMUT-MOJETh OMHAPHOTO BBIOOpA AJIE TOTO, YTOOBI BBISICHHUTH, Kak
BEPOSITHOCTH OKa3aThCsl 0€3pab0THBIM 3aBUCHUT OT OMbITa paboThI M 00pa3oBanus. Mccnenosarens ompocui 1000
SKOHOMHMYECKUX aKTUBHBIX TPaKJaH B Bo3pacTe oT 21 10 28 neT 1 MoIydus JaHHBIE O CISAYIOIINX MePEMEHHBIX
Unemployed — OunapHas nmepeMeHHasi paBHast €IMHUIIE, €CITH PECITOH/ICHT sBjIsieTcst 6e3paboTHbIM; Experience
— ombIT paboTHI pecnoneHTa (B ronax); Education — mpogomkuTensHOCT 00yUeHHUs PECTIOHICHTA (B T0/1aX).
B Tabnuue npeacTaBieHbl pe3ynbTaThl OLEHUBAHUS MOJIEIHN:
Dependent Variable: Unemployed

Logit
—0.20

Experience




(0.03)
Education -0.10
(0.02)
Constant —0.60
(0.12)

Bompoc: Apucrapx Ilerpos 10 et yuunics B mkoJe u emie 4 roaa B 6akanaBpuare. OnbiTa paboThl y HETO
noka HeT. C Kakoi BEpOSITHOCTBIO OH OKaXkeTcsi 6e3paboTHBIM?

3AJJAHHUE K 3AYETY Ne2

1. T'eTepockeqacCTUUHOCTD CIIy4allHOTO BO3MYILEHHUS M €€ MPUYMHBI, METObl JWAarHOCTUKU U YCTPaHEHMS.
B3semennsii MHK.
2. Kounrerpaiust BpEMEHHBIX psi7I0B. MOeh KOPPEKLUU OIIHOOK.

3aoaua
Bonpocel 3TOro 3agaHus OCHOBaHBI Ha cienyromeMm skcrepumente: 400 BoauTesneil, BbIOpaHHBIX
CIIy9aliHBIM 00pa3oM, TIONPOCHIIN TPOWTH CHEIUAIBHBI TECT Ha BOXACHHE aBTOMOOWIeM. s Kakmoro
BoAMTENST ObUIM cOOpaHbl cienyromue naHHble: Pass — (UKTUBHAs MepeMeHHas, paBHas €IWHUIE, €CIU
BOJMTENH CAAN TeCT, Male — (UKTUBHAS mepeMeHHas paBHAS CIUHUIIE, €CIIM BOAUTENh MY>KUMHA, 1 paBHas 0,
€CIIM BOJIUTEINb KeHIMHa, Experience — OMBIT BOXKICHHs aBTOMOOMIEM (B rojgax). B tabnuiie npeacraBieHsl
pe3yJIbTaThl CEMU MOJEJEHN, OLIEHEHHBIX Ha OCHOBE MMEIOIIMNXCS JaHHBIX.

Dependent Variable: Pass
Probit Logit Linear Probit Logit Linear Probit
Prabability Probability
(1) (2) [3) (4] (5} (E) (7

Experience 0.031 0.040 0.0086 0.041
{0.009) (0.016) [0.002) [0.156)

Male -0.333 -0.,622 =0.071 =0.174
[0.151) (0.203) {0.034) {0.254)

Male*Experience -0.015
(0.019)

Constant 0.712 1.059 0.774 1.282 2.197 0.900 0.806
{0.126) (0.221) (0.034) [0.124) (0.242) {0.022) {0.200)

Bonpoc: 3aBucHT 1M BEpOSTHOCTH CIaTh TECT OT ONbITa BOXKIEHUS (HCIONB3YHTE pPe3yabTaThl U3
KoJIOHOK (2) u (7))?

3AJJAHHUE K 3AYETY Ne3

1. MeToa MakCUMaJIbHOTO MPaBIOTIOI00MSI.
2. Tlonsatue o MOAENM OJHOKOMMIOHEHTHOM ommOku. Cnemmdukanus Mmojnenu. JleTepMUHUPOBAHHBIM U
CIIy4alHbIN UHIUBUYaIbHBIA 3 (EKT.

3aoaua
Hccnenyercs 3aBUCUMOCTh CPEeIHEAYIIEBOTO MOTPEOISHUS AJIKOT OIS [0 CTpaHaM MUPA OT PA3TUYHBIX
(hakTOpOB.
Mopnens 1:
ALCOi=B1+p.GDPi+p3sMUSL+psBUDD;+psHINDUi+ei,
rne ALCO; — cpennenymeBoe motpebiieHre 4ucToro crnupra Ha yenoseka (i), GDPi — BBII na gymy

Hacenenus (momtapor CIIIA), MUSL;, BUDD;, HINDU; — nonu HaceneHus HCTIOBEIYFOIIET0, COOTBETCTBEHHO,
MYCYJIBMAHCTBO, OyIAM3M U UHAYU3M (B % OT oOrieil uncneHHocTH HaceneHnus). B xone MHK-onenuBanus
MOJICIM HAa OCHOBE JaHHBIX O 50 cTpaHax TMOJy4YeHBI CIEAYIONIME pPe3yibTaThl: CyMMa KBaJIpaTOB
octaTtkoBESS=200, o0bsicnenHas cymma kBaaparoBRSS=300.

Takxe I MPOBEPKH TUIOTE3BI O TOM, YTO PEIIMTHS HE OKa3bIBaeT CYIICCTBEHHOTO BIMSHUS Ha
MoTpedlIeHNe alIKOToJIsl, OBLTH OLIEHEHBI TapaMeTPhbl BTOPOI MOJEINH:

Mopenb Ne2:

ALCOi=p1+p2GDPi+si.
Bo BTOpoit Mozenu, mo cpaBHeHHIO C mepBoil, 3HaueHue RSS wum3menmnoce Hal00. CKOIBKO COCTaBUT
KOPPEKTHPOBaHHKI R? B0 BTOPOi Momemn?



3AJAHUE K 3AYETY Ned

1. Merox makcumanbHOTO Tpaszonogoous B Probit u Logit moaensax. Kpurepun kauectBa Moeneii.
2. ABTOKOPPEIAIHS CITy4aiHOTO BO3MYIICHHUS U €€ IPUYUHBI, METObI TUATHOCTUKH U YCTPAHEHHUSL.

3aoaua

HccrnenoBarens OIEHWI NPOOUT-MOJENb. B  KkauecTBe OOBSACHAEMOW TIEPEMEHHOW OH B3I
NPEANOYUTAEMbIH HHIMBUIOM THII MOPOXEHOTO, (DUCTAIIKOBOE WIIM MIOKOJIaqHOe. A UMEHHO, Yi=1, ecinu i-bIit
pecroHeHT OobIie TroouT (uctamkoBoe u Yi=0, eciu - mokonagHoe. B kauecTBe 00BSACHSIONIECH TepeMEHHON
MCCIIEIOBATENb B3sJI KOJMYECTBO MIOKOJIAJIOK, ChEAaeMOe PECIIOHICHTOM exeMecsiuHo. [Tomydn oneHky st
CKpBITOH TIepeMeHHoi: Y, = 2 — 0.3x;.

OreHUTE BEPOSTHOCTH TOTO, YTO HHAMBHI, CHEHAIOMMN 6 IIOKOJAAOK B MECAL, MHPEAMOYUTACT
¢bucTanKoBoe MOPOXKEHOE.

3AJJAHHUE K 3AYETY Ne5

1. ®ukTuBHbIe iepemeHHble. MHK ¢ orpaHn4YeHUsIMU Ha TapaMeTpPBl.
2. Monens bokca-J[>xeHkuHca.
3aoaua

[To 40 HaOnrONEHHUSM OLIGHEHA MOJICIb 3aBUCHMOCTH 3apaboTHOM miatel Wagei ($) oT MIMTeNbHOCTH
o0yuenust schoolingi (rompl) u ombiTa paboThl eXperiencei (roapl). OleHEHHAs MOJEIb UMEET BUI: Wage, =
250 + 15schooling; + 55experience; . ESS=125, TSS=200. WccrenoBarens pemuia J00aBUThH B MOJEINb
obpazoBanue pomutesieir mschoolingi u fschooling; (roaer), mocie yero ESS=175. Ha ypoBhue 3naunmoctu 1%
MPOBEPSS THIOTE3y O BIUSHHUM JUIUTEIFHOCTH OOYyYeHHUsS poauTeNiell Ha 3apabOTHYIO IjaTry ux peOeHKa,
OIIPEJICJIUTE YEMY PaBHO HAOJI0aeMOE 3HAYCHNUE TECTOBOM CTATHCTUKU?

3AJAHHUE K 3AYETY Ne6

1. Tect I'pelinxepa HA MPUYUHHO-CIIEICTBEHHYIO 3aBUCHMOCTb.
2. Omunbku cnenu@uKalnuy 1 UX AMarHocTuka. Beibop ontumansHoro Habopa perpeccopoB U (pyHKIIMOHATBHOM
(OpMBI perpecCMOHHOMN 3aBUCUMOCTH.

3aoaua
Crienanuct 1o ceabCKOMY XO03SHCTBY IoJIaraer, YTo nNoTpelieHne ToBSANHbI B pernoHax (Y) B TOHHaX
B TOJ1 3aBHCHT OT LICHBI FOBSIIUHEI (X1) pyOJel 3a KuiorpaMm, LIeHbl CBUHUHBI (X2) pyOsiei 3a KUjaorpaMM, 1I€HbI
KypSITUHBI (X3) pyOJieii 3a KHJIOrpaMM U CpeIHEeTYIIEBBIX TCHEKHBIX 0X00B (X4). Creyrolias perpecCHOHHas
MO/ICJIb MOJTyYeHa Ha OCHOBE BBIOOPKH U3 30 perunoHOB:

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) Uarepnperupyiire kosppurment npu log Xi.
0) ITpoBepwTe Ha 1% ypOBHE 3HAYMMOCTH HYJCBYIO TUIIOTE3Y O TOM, uTO KodhduimeHt npu  10g X4 B

FCHCpaHBHOﬁ COBOKYITHOCTH PAaBCH HYJIIO.

3AJJAHHUE K 3AYETY Ne7
1. ABTOKOppENALHUs CIy4aitHOro BO3MYILEHUS U €€ IPUYUHBI, METO/IbI IMarHOCTUKU U YCTPAHEHHUS.
2. DHAOTeHHOCTh MepeMeHHBIX. Ciy4ail KOppelTupoBaHHOCTH PErPeccOpoB U ciaydalHOW omuoOku. Omudku

W3MEpEHH nepeMeHHbIX. MTHCTpyMeHTalIbHbIE IEpeMeHHbIe. TecT XaycmaHa.

3aoaua



HccnenoBarens aHAIM3UPYyeT 3aBUCUMOCTh TIOTPEOJICHHS (C) OT pacojaraemMoro A0xo/a (y) Ha OCHOBE
IpoCTOl sMnupuyeckoil moxaenu: Ci=Pyitei, € - HE3aBUCHUMbIE HOPMAJIbHO paCHpE/ICICHHBIC CIydaiiHbIe
BEIMUMHBI C HYJIEBbIM MaTeMaTHUECKUM OKUIaHueM u aucnepeueit V(g;) = a? - y?.

HccnenoBatens coOpan JaHHbIE O ABYX ThICSYax JOMAIIHUX XO3AHCTB M OCYIIECTBUI CIEAYIOLIME
IIpEIBAPUTEIIbHBIE PACUETHI:

2000 ., _ . %2000 . _ . }'2000 .2 _ . %2000 _ . ¥2000Yi _ . ¥'2000Ci _
i=1 ¥i =2000; Xi=y"c; =1000; Xisi"y; = 14505 Xisi”yic; = 950; Xi=y = 1050; Xi=y” b=
1 l
1550.
Vcnonb3ys Te U3 JOCTYIHBIX JaHHBIX, KOTOPbIE BaM HEOOXOJUMBbI, BEIYUCINTE 3()(HEKTUBHYIO OLICHKY
MpeebHON CKJIOHHOCTH K MOTPEOIICHHUIO.

3AJJAHHUE K 3AYETY Ne8

1. JluckpeTHble 3aBUCUMBIE IE€PEMEHHBIC: HOMHUHAJIbHBIC, PAHKUPOBAHHBIC, KOJIMYECTBEHHbIC. Moaenu
ounapHoro BbiOOpa. Probit u Logit moaenu. MuTtepriperarus Ko3hGUIIMEHTOB B MOJIENIIX OWHAPHOTO BHIOOpA.
2. Muumas perpeccusi. Equnnunbiii KopeHb. TecThl HA € IMHUYHBIA KOPEHb.

3aoaua
Hccnenyercs 3aBUCUMOCTh CPEIHEAYIIEBOTO MOTPEOICHUS AJIKOTOJIS [0 CTPaHAM MUPA OT PA3IUIHBIX
(hakTOpOB.
Mopeins 1:
ALCOi=B1+p.GDPi+p3sMUSL+psBUDD;i+psHINDUi+ei,
rne ALCO; — cpennenymeBoe motpebiieHre 4ucToro crnupra Ha yenmoseka (i), GDPi — BBII na gymy

Hacenenus (nomutapos CHIA), MUSL;, BUDD;, HINDU; — nonu Hacenenust HCIIOBEIYIOIIET0, COOTBETCTBEHHO,
MYCYJBbMAaHCTBO, Oyau3M u UHAYHU3M (B % OT oOmiel unciaeHHoctu Hacenenus). B xone MHK-onenuBanus
MOJICJIM Ha OCHOBE JMaHHBIX O 50 cTpaHaxX MOJYYEHBI CICIYIONIHE PE3y/IbTaThl: CyMMa KBAJIPaTOB OCTATKOB
ESS=200, o6wsicnennas cymma kBajnparoB RSS=300.

Takxe A MPOBEPKH TUMOTE3bl O TOM, YTO PENUTHsS HE OKa3bIBA€T CYIIECTBEHHOTO BJIMSHHUS Ha
MOTpeOJIeHNE AJTKOT OIS, OBLTH OIIEHEHBI ITApaMeTPhI BTOPOH MOJICITH

Mogens No2:

ALCOi=B1+P2GDPi+si.
Bo Bropoii mozenu, mo cpaBHeHHMIO ¢ TepBoi, 3HaueHue RSS u3amenunock Ha 100. CKOJIBKO COCTaBUT
KOppeKTHpoBaHHEIH R? Bo BTOpOii Mogenn?

3AJAHHUE K 3AYETY Ne9

1. Mogenu ¢ pacnpeneiaeHHbIMH JlaraMu (MOJIEIh YaCTUYHOTO TMPUCIIOCOOJICHUS, MOJENb aJalTUBHBIX
OKUJIaHUM ).
2. MynbTUKOJUIMHEAPHOCTh M METOJIBI YCTPaHEHUSI.

3aoaua
[To 35 HaOnromeHUsAM OLIEHEHa MOJIENb 3aBUCHMOCTH 3apaboTHOM miatel Wagei ($) oT AIMTeNnsHOCTH
obyuenus schooling; (romer) u ombiTa paboTer experience; (roaer). OueHeHHas MOAEIbL UMEET BHI: wage, =
400 + 25schooling; + 60experience; . ESS=130, TSS=210. Hccnemoratens pemmia J00aBUTh B MOJEIb
obpazoBanue poauteneit mschoolingi u fschoolingi (roasr), mocne wero ESS=180. Ha ypoBue 3naunmoctu 10%
IpOBEpsisl THIOTE3y O BIMSHUU UIMTEIBHOCTH OOYUYCHHs POJMTENCH Ha 3apa0dOTHYIO IUIaTy UX peOeHKa,
YKQXHUTE KOJTMYECTBO OIPaHHMUYCHUH, KOTOPBIC IIPHPABHEHBI K HYJIO B (POPMYITHPOBKE HYJIEBOW TUTIOTE3BI?

3AJJAHHUE K 3AYETY Nel0

1. FeTepOCKe,Z[aCTI/I‘IHOCTB CJIy‘-I&fIHOl"O BO3MYH_IGHI/I$I " €€ HpI/I‘II/IHBI, METOAbI AUArHOCTUKU U yCTpaHCHI/IH.
B3semennsnit MHK.

2. [IpenmymiecTBa UCTIOIB30BAHNUS TAHEIBHBIX JAaHHBIX. TPYAHOCTH, BO3HUKAIOIINE IIPU pabOTe ¢ MaHETbHBIMU
JAHHBIMH,



3aoaua
[To 2040 nHaOmroaeHHUSM OIIEGHEHA MOJIENIb 3aBUCHMMOCTH CTOMMOCTH KBapTHphl pricei (8 1000$) ot

MmeTpaxka kwioil twiomanu livespi: price, = 90 + 1.8livesp; . Ilpu mnoctpoernun 95% HTOBEPUTEIHLHOTO
untepBana s E(prices|livesp=70), yemy paBHa V/Er(pmf|X ), ecimu 62 = 1259.265, a koBapHaLOHHAS
MaTpHIla KMEET CIICTYIOLTHIA BUI:

(Intercept) livesp
Var(B|X) = | (Intercept) 21.9 —0.46
livesp —0.46 0.01
OKpyrJisiiTe 10 OJJHOTO 3HaKa MOCIe 3aMsITON.

Kpumepuu oyenusanusa:

Maxcumanvhoe konuuecmeo oannoe — 100.

3amanue K 3a4eTy coIepKHT 2 Bompoca W 1 3amady, Oauibl W KPUTEPHUHM OLICHWBAHUS TIO KOTOPBIM
MIPUBE/ICHBI BhIlIE. bamibl BEICTABISAIOTCA MO KXKIOMY 33JaHUIO B OTJIEIBHOCTH U CYMMHUPYIOTCSI.
Kaoicowvtit eonpoc ouenueaemces omoenbno, makcumanvho 6 24 oanna.

MakcumanbHas o0mas orienka — 40 6amioB. Kpurepuu onieHMBaHUs OTACIBHOTO BOIIPOCA:

13-24 6anma. OTBEeT HAa BONPOC BEPHBII; MPOJEMOHCTPUPOBAHO HAIMYME TITYOOKHUX HMCUYEPIBIBAIOLINX /
TBEPJBIX U JIOCTATOYHO TMOJHBIX 3HAHWH, TPAMOTHOE M JIOTHUECKH CTPOWHOE M3JIOKEHHE MaTepuaia mpu
OTBETE, BO3MOXKHBI OTICIbHBIC IIOTPEIIHOCTH ¥ OLIMOKH, YBEPEHHO HCIIPaBICHHBIE M IIOCIE
JOTOTHUTEIBHBIX BOIPOCOB; MPOJEMOHCTPHPOBAHO HAIWYHE TIIYOOKHMX HMCUYEPIBIBAIOUINX / TBEPABIX U
JOCTAaTOYHO IOJHBIX 3HAHUI, TPAMOTHOE H JIOTUYECKH CTPOWHOE M3JI0KEHNE MaTepHaa Py OTBETE.

0-12 GamnoB. OTBeT Ha BONPOC JMIIb YacTUYHO BEPEH, MPOJEMOHCTPUPOBAHA HETOYHOCTh U
HEYBEPEHHOCTh OTBETOB Ha JONOJHHUTEIBHBIE M HABOJAIIME BOIPOCHI, JIUOO OTBET HAa BOIPOC HE BEPEH,
IPOJIEMOHCTPUPOBAHA HEYBEPEHHOCTh U HETOYHOCTh OTBETOB Ha JOTOJHUTEIbHBIC U HABOSAIINE BOIIPOCHI.

3aoaua oyenueaemcs MaKCcumMaabHo ¢ 52 oanna:
Kputepun orieHUBaHMS 3a/1a4H:

27-52 Gamna. 3agada penieHa B MOJTHOM 00beMe, BRIOpaHbI BEPHBIE HHCTPYMEHTAIBHBIE METOBI U TIPUEMBI
pelleHys], TpOBeIeHbl BEpHBIE pacyeThl, CHEJAaH IOJIHBIM, COAEp)KAaTEeNbHBIM BBIBOJA IO Ppe3ysibTaTaM
MPOBE/ICHHBIX PAcyeToB; JMOO 3a/aya pelieHa B TMOJHOM O0beMe ¢ HEOOJBIIUMHU IMOTPEUTHOCTSIMH,
BbIOpaHbI BEpPHBbIE HHCTPYMEHTAJIbHBIE METO/Ibl U MIPUEMBI PELIEHHUs, TPOBEICHBI BEPHbIE pacueThl, CeIaH
MOJTHBIN, COJEPIKATENbHBI BBIBOJ IO pPE3ylibTaTaM IPOBEJCHHBIX pAacueToB, B pacueTax M BBIBOJAX
COJIep KaTcsl HE3HAYUTEIbHBIE OIINOKY.

0-26 OamnoB. 3amava pemieHa YacTUYHO, YAaCTHMYHO BHIOPAHBI BEPHBIE HHCTPYMEHTAIBHBIE METOIBI U
IpPUEMBl DPELICHHs, NPOBEIEHbl YAaCTUYHBIE pAacyeThbl, CIelaH BBIBOJ MO pe3yibTaTaM IPOBEICHHBIX
pacyeToB C MOTPEHIHOCTSAMH JHOO 3aJada HE pelieHa WIM pPEelleHa YacTHYHO, YaCTHYHO BBIOpAHEI
HE00XO0/IMMble MHCTPYMEHTAJIbHbIE METO/IbI M IPUEMBI PEIlIeHUs], pacueThl He MPOBEICHbl UM IPOBEICHBI
YaCTUYHO, BBIBOJI 110 PE3yJIbTaTaM IMPOBEICHHBIX PACYETOB HE C/ICTaH WIIN OMTNO0YEH.

3auem evicmasnsiemcs Ha OCHOBAHUU UMO20801 CYMMbl 661]1]206, Ha6paHHle cmydeHmOM:

e 50-100 0amIoB «3auTEHOY;
o 0-49 GaiU10B «HE 3aUTEHOY.

TecT nMcLMEeHHBIH

Bapuanm 1

1. (BeIOEpUTE HECKOJIBKO BapHaHTOB oTBeTa) K BHIaM 3KOHOMETPUYECKHX MOJENEH MO THIaM 3aBHCHMOCTH
OTHOCSITCSI MOJEIH ...

A) cucTeM SKOHOMETPUUECKUX ypaBHEHUN; b) nenuHuelinoil perpeccuy;

B) BpeMeHHBIX pSOB; I') nuneiino# perpeccumu.

2. Kpurepuii CTpioficHTa IpeTHA3HAYECH JIJIS. ..

A) OmpenienieHust 3KOHOMUYECKOH 3HAUMMOCTH KaXKA0r0o K03 huiimeHTa ypaBHEHHUS.
b) Onpenenenust CTaTUCTUYECKON 3HAUUMOCTH KaXXK0T0 KO3(pPHILIMEeHTa ypaBHEHHUS.
B) [IpoBepku Mozienn Ha aBTOKOPPEIISIIIUIO OCTAaTKOB.

I') Onpenenenuss 3KOHOMHUYECKOM 3HAYMMOCTH MOJIENH B IIEJIOM.

J1) TIpoBepku Ha TOMOCKEAACTHYHOCTb.



3. IlokazareneM, Ha OCHOBAaHHHM KOTOPOT'O MOKET OBITh MpOBEJIeHa NMPOBEPKa CYIECTBEHHOCTH (3HAUMMOCTH)
OTAEIFHOTO TTapaMeTpa ypaBHEHHsI PETPECCUH HE SIBIISETC ...

A) OGmas aucnepcus 3aBUCUMOM ITepeMeHHON B) t-kpurepuii CtbroneHnra

b) JloBepuTenbHbIN HHTEPBAT I') Kputepuit @umepa

4. UWccnegoBarenb TMOJYYWJI CIEIYIOIIME pe3yibTaThl OICHUBAHHS MapaMeTpPOB JIMHEWHOW MoJenu
MHOECTBEHHOW PErpecCHH MPH MOMOIIN METOa HAUMEHBIINX KBAIPATOB HA OCHOBE JIAaHHBIX O JBYX THICSYaX
HaOJIFOJEHUIL:

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

(2.44) (1,91 (1,99)

B ckobkax moj oueHkamu Ko3(h(UIMEHTOB YKa3aHbl COOTBETCTBYIOIIME CTaHAApTHBIE OmUOKU. Mcmomb3ys
MSTUIIPOLIEHTHBIN YPOBEHb 3HAUNMOCTH, TECTUPYHTE HE3HAUMMOCTh KO3(P(PHUIIMEHTOB MPU MEPEMEHHBIX B 3TOM
ypaBHeHud. (COOTBETCTBYIOIIEE KPUTHUECKOE 3HAaUCHHE t-CTaTUCTUKY MTPU YPOBHE 3HAYMMOCTH 5% cocTaBiisieT
1,96.)
a) 3HaYuM TOJIbKO KO3(PDHUIIUEHT MPU IEPEMEHHOH Xi.
0) 3HaunM TOJIBKO KOd(PPHULIMEHT TPHU IEPEMEHHOIA Zi.
B) 3HaYMMBbI U KOOPPUIIUEHT [IPH MEPEMEHHOH Xi, U KOAD(DUIIMEHT NPU ePEMEHHOM Zi.
r) Hu omH 13 K03 HUIIMEHTOB HE 3HAYNM.

5. Koadumuent perpeccun B TMHEHHON pEerpecCUu COBOKYITHOTO CIIPOca Ha MOOHMITbHBIC TelIe(hOHBI (B ThICTYAX
pyOuieii) mo 1eHe (B py0sIsiX) oKa3ajics paBHBIM «—1». DTO 03HauYaeT, 4yTo

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

b) yBenuuenue 1ieHsl Ha 1 pyOib CHUXKAET cIipoc Ha MOOMIbHBIE TenedoHsl Ha 1%.

B) yBennuenwue nensl Ha 1% CHIKaeT crpoc Ha MOOMIIbHBIC TelIe(hOHBI HA OJTHY THICSIUY PyOIICH.

I') yBenuuenue 1eHsl Ha 1 pyOib CHUXKAET CIIPOC HAa MOOMIIbHBIE Telle(hOHBI HA OJHY ThICAYY PYOIei.

J1) IOTy4eHHOE YHCII0 HUKAK HE HHTEPIPETHPYETCS.

6. BennamuH mipITaeTcs MOHSATD, TaK JIM CTPAITHA TETEPOCKAIECTHIHOCTD, Kak e€ MaiotoT:) Ecin y Bennamuna
ecTb KOHEYHas BbIOOpKa HaOdrofeHuil M BeHnamMuH He nenaeT MPeanojOXKeHHs O TOM, YTO & HMEEeT
HOpPMaJIbHOE pacIpesiesieHNe, TO KaKOBBI ITOCIIECTBHS, €CIM B IAHHBIX €CTh IeTePOCKEIaCTUYHOCTD?

1) Ouenkn MHK o6s1agatoT BceMH MpeXHUMH CBOMCTBAMH, YTO U ITPU TOMOCKEACTUYHOCTH;

2) Ouenku MHK 6Gosbiiie He SBISIOTCS caMbIMU 3((GEKTUBHBIMU CPEAU JTMHEHHBIX HECMEIIEHHBIX;

3) Onenku MHK Gorbiiie He SIBISIFOTCSI HECMEIIEHHBIMU;

4) Ouenku MHK 6ombInie He SBISIFOTCS TUHEHHBIMHU.

7. BeHnamMuH HcclenyeT BIMSHHAE Pa3IMUHBIX (PAKTOPOB Ha 3apabOTHYIO IUIATY JIFOJEH, MPOKHUBAIOUINX B
Poccun. Ilo 350 HabGnrogeHUsIM OH OIIEHWJI pPerpeccuio 3apaboTHOM miaThl (Wagei, B ThIcsiuax pyoOsei) ot
obpasoBanus yenoBeka (educi, B romax), oOpa3oBaHHs MaTepu 3TOro yenoBeka (mother.educi, B rogax) u
JaMMH Ha OTIBIT paboThl (experi: 1 - eciiu Gonee 5 ner, 0 - eciiu MeHee 5 neT). BeHnaMuH mosryyut clieayromnme
pe3yIbTaThI:

wage’i=10+20-educi+5-mother.educi+15-exper;
Y BeHnaMmuHa €CTh ONACCHHMS, YTO B JIAHHBIX €CTh FeTEPOCKETACTIMHOCTh. UTOOBI TPOBEPUTH CBOIO JIOTAJIKY,
OH XOYeT MPOBECTHU TECT YaiiTa Ha YpOBHE 3HAYMMOCTH 5%. BeHnaMuH orieHI1 BCIOMOTaTeIbHYI0 PETPECCHI0
u momyunn Raux?=0.55.
Kaxoii BbiBOA crenaer Bennamun?
1) Ha ypoBHe 3HauumocTH 5% HyleBas THIOTe€3a HE OTBEpraeTcs, B [aHHBIX €CTh YyCJOBHas

TOMOCKEIACTUYHOCTE;

2) Ha ypoBHe 3HaummocTH 5% Hy/eBas THUIOTe3a OTBEpraeTcs, B JaHHBIX €CTh YCJIOBHas
TOMOCKEIACTUYHOCTE;

3) Ha ypoBHe 3HaumMoctu 5% HyJneBas THUIIOTE€3a OTBEPracTcs, B JaHHBIX €CTh yCJOBHas
reTepPOCKETACTUUHOCTE;

4) Ha ypoBHe 3Hauumoctu 5% HyleBas THUIOTE€3a HE OTBEpPraercs, B JAHHBIX €CTh YCIIOBHas
reTepOCKENACTUYHOCTb.

8. Ouenka, koTopyro BeHnaMuH noyryqut 3a KOHTPOJIBHYIO pabOTy MO TEOPHH BEPOSTHOCTH, SBISETCS
JTUCKPETHOM CITydaifHON BEIMYMHOM, KOTOpasi MOKeT ObITh paBHa 4, 7 u 8 (13 10) ¢ BepositHocTsimu 0.1, 0.4 u 0.5.



UeMy paBHO MaTeMaTH4YECKOE OKHMIaHUE OLlEHKN Bennamuna?

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

9. BeHnamMuH OICHMII 3aBUCUMOCTh KOJIMYECTBA PEHIEHHBIX MM 3a BeUep 3a/au 1o skoHomerpuke (problems) ot
KOJINYECTBA ChEJCHHBIX Oyiiouek ¢ sonokamu (applepie) u msicom (meatpie):

prgaz-;msi = 24 0.5 - applepie; + 0.7 - meatpie;
Ecnmu Bennamun cbhect emié oHy OyJI0UKy C S0JIOKaMH | elI€ OJJHY C MSCOM, TO B CPETHEM KOJIUYECTBO
PCIIEHHBIX 3314 YBEIMUYUTCS Ha. ..

10. YciioBHasi TOMOCKEIACTUYHOCTD — 3TO:
l) E(z;|sce perpeccops) = a* -

)
E(£?|ece perpeccops ol

2) (€7 |sce perpeccopsi) ’

3) L(sf BCE PErpeccopbl) =  «

4) E(z;|sce perpeccopsl) = o |
Bapuanm 2

1. HpI/I OLCHKE IIapaMCTPOB JIMHEHHOTO YpaBHCHUA PErpeCcCrUu € NMOMOIIBIO METOJa HAUMCHBIIUX KBAaApPaTOB
2
COOTHOLICHUEC —
>(v-v)
i

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

2. SIBHas dopmyna s oneHok kodgduuuentoB MHK, monydeHHast ¢ MCIOIb30BaHUEM JIMHEHHON anreOpsl,
uMeeT BUJI:

R . . Ik
A) 8= (X'X) l)(’y; B) B = (X'y) 1)(’)(; B) f=(X1X) 1X’y; ) a?
3. DH/I0T€HHOCTh BO3HUKAET, KOT'/1a
1) Var(e;) # l'J;
2) Cov(e;, z;) # fl;

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

4. (BbIOEpUTE HECKOJIBKO BAapUaHTOB OTBETAa) 3HadeHHEe KodpduuueHTa aerepmMuHanuu cocrasuio 0,9,
CJIEIOBATEIBHO ...

A) ypaBHeHHEM perpeccun 00bsicHeHo 90% aucnepcuu pe3yibTaTUBHOTO NMPU3HAKa

b) nons ocratouHoil qucniepcun 3aBUCUMOM epeMeHHOM Y B ee o01eit aucnepcun coctaBuia 90%

B) nons octaTouHo# AucTiepcuy 3aBUCUMOM TIEpEMEHHOM Y B ee o01eit aucnepenn coctaBuia 10%

I') ypaBHeHueM perpeccuu 00bsicHeHo 10% nucnepcuu pe3ynbTaTUBHOIO MPU3HAKa

5. ITo 30 HaGmroieHUsIM OBLIO OILIEHEHO CIIEAYIOIIee YpaBHEHUE perpeccuu (B CKOOKaxX yKas3aHbl CTaHJapTHBIE

OTKJIOHEHHSI OLIEHOK KO3(P(HUIINEHTOB):

7 =15-09-z" +0,04-2* +0,09-2* +2,0.2Y, R? = 0,59
(L,0)  (DA4) (0,01) (0,02) (0,6)

[TpoBepbTe (pu ypoOBHE 3HAUUMOCTH 5%) THIOTE3y O TOM, YTO BC€ KOX(PQPHUIMEHTHl MPHU MEPEMEHHBIX
YpaBHEHHUSI OJTHOBPEMEHHO PABHbBI HYJIO.

A) Pacuérnas cratuctuka coctaBuT 8,99 u cienyer NpUHATh TECTUPYEMYIO THIIOTE3Y;

b) PacuérHas cratuctuka coctaBuT 8,99 U ciaenyeT OTKIOHUTh TECTUPYEMYIO THIIOTE3Y;

B) Pacuérnas cratucruka coctaBut 0,23 U cienyer OTKJIOHUTh TECTUPYEMYIO TUIIOTE3Y;

I') Pacuérnas cratuctuka coctaBut 0,23 U ciaeayeT MPUHATh TECTUPYEMYIO THIIOTE3Y.



6. WccnemoBarenb TONYyYWJI CICAYIOIIME PE3YJIbTaThl OICHUBAHHS TApaMETPOB JIMHEHHOW MOJIEIH
MHO)I(GCTBGHHOﬁ perpeccpm HpI/I IIOMOIIIN METOJa HAMMCHBIIINX KBaI[paTOB Ha OCHOBC JAaHHBIX O ABYX ThICAYaX
HaOJIFOJEHUIL:

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

(0,12)  (1.95) (1,97)
B ckoOkax mox omneHkamMu K03(pPUIMEHTOB yKa3aHbI COOTBETCTBYIOIIME CTaHIApTHHIE OMIMOKU. Mcnomb3ys
ISATUIIPOLIEHTHBIH YPOBEHb 3HAYMMOCTH, TECTUPYHTE HE3HAYNMOCTDh KO3((GHUIMEHTOB MPH MEPEMEHHBIX B 3TOM
ypaBHeHHH. (COOTBETCTBYIOIIEE KPUTHYECKOE 3HaUEHHE {-CTaTUCTHKY MTPH YPOBHE 3HAYUMOCTH 5% coCTaBIsieT
1,96.)
a) 3HaYMM TOJIBKO KOA(PPHUIMEHT MPH MEPEMEHHOH Xi.
0) 3HaYMM TOJBKO KOI(DPHUIIMEHT IPH IEPEMEHHOH Zi.
B) 3HauMMBI ¥ KO((HUIIUEHT IPU TEPEMEHHOU Xi, U K03(pPULIMEHT pU IepEMEHHOI Zi.
r) Hu oqun u3 ko3 puiimeHToB HE 3HAYNM.

7. KakoBO 0JIHO M3 CaMbIX CTPAITHBIX MOCJIEICTBHA aBTOKOPPEISITUN?
1) OnHa MOKET MPUBECTU K HECOCTOSTEILHOCTH CTAH/IAPTHBIX OIMIMOOK;
2) OHa MOXET IPUBECTH K SHJIOT€HHOCTH;
3) OnHa MOXXET NMPUBECTH K YCIOBHOM I€TePOCKETACTUIHOCTH;
4) OHa MOXET IPUBECTH K MYJIbTUKOUIMHEAPHOCTH.

8. UccnenoBarens u3ydaeT 3pPeKTUBHOCTh HOBOTO JIEKAPCTBA OT TOPHOM 0OJIE3HU, C KOTOPOI CTAJIKHUBAIOTCS
JIIOJIA, OKAa3aBIIMCh Ha O0JbIION BbicOTe. OH coOpan manubie 0 2000 aybMUHUCTAaX, TOJOBUHA U3 KOTOPBIX,
HAXO/ISICh Ha BBICOTE, PUHUMAaJIa HOBOE JIEKAPCTBO, a IpYyrasi MOoJIOBUHA — HeT. [ KaxX/10ro U3 aJbIUHUCTOB B
pe3yibTaTe KOMIUIEKCHOTO OO0CieI0BaHMs ObUI 3aMEPEeH YpPOBEHb 3JI0POBbSl MO crenuaibHoil 10-0amnbHoi
mkajne (1 — odens wioxo, 10 — o4yeHb XOpoIIIo).
[Tocne HEKOTOPBIX MPOCTBIX PACUYETOB, UCCIEAOBATEINb TOIYUMII CICTYIONUE PE3yTbTATHL:
e JInst anbIUHUCTOB, MPUHUMABIIIUX JIEKAPCTBO, CPETHUIN YPOBEHD 3710POBbsI paBeH 4 Oaiiam, npu BEIOOPOUHON
JUCIIEPCUU PaBHOM 2.
e Jlns anbIUHUCTOB, HE MPUHUMABIINX JIEKapCTBO, CPEAHMUN YpPOBEHb 370POBBS paBeH 7 Oamnam, mpu
BBIOOPOYHOMN JUCTIEPCUU PABHOM 2.
[ToMuMO BBIUKCIIEHHS CPEHUX, HAIl UCCIIEIOBATENb JKeIaeT OIICHUTh PErPECCHIO:
Vi=o1 02 Xitej

r1e Xi — (UKTHBHAS NIepeMEHHast paBHAasl €HHHUIIC, €CIU I-i aTbIMHUCT IPUHUMAI JIEKAPCTBO, U PaBHAS HYITIO B
MIPOTHBHOM CJIy4ae, Yi — YPOBEHB 37I0POBbs I-r0 aJIbIIUHKCTA. VICTIOIB3Ys JOCTYIHYIO HH(POPMAITHIO, TOMOTHUTE
MCCIIEIOBATEII0 BEIYUCIUTH OIEHKH KOA(P(DUIIMEHTOB B TAKOH perpeccu.
Paccmotpum Tpu BapuaHTa peau3anny SKCIIEPUMEHTA C JIGKAPCTBAMM.
BapuanT 1: kaX/Iblil albIIUHUCT, YIACTBYIOIIUHN B SKCIIEPUMEHTE CAMOCTOSTEILHO pellaeT, IPUHUMATD JTU eMy
JIEKapCTBO WJIH HET.
BapuaHT 2: anbnMHUCTHI yYaCTBYIOT B JIOTEpee, B X0JIe KOTOPOM CllydaifHbIM 00pa3oM ONpeAensieTcs, KTO U3 HUX
OyJeT MpUHUMATH JICKapCTBO, a KTO He OyJIeT.
BapuanT 3: albIMHUCTHI-KEHIIUHBI MPUHUMAIOT JIEKAPCTBO, & AIbIIMHUCTBI-MY>KUNHBI — HET.
B kakom 13 ciyuaeB perpeccop B ypaBHEHUHU OYIET SK30T€HHbIM?

1) B cnyuae peanu3zanuu BapuanTa 1;

2) B cnyuae peanuzanuu BapuaHTa 2;

3) B cmyuae peanuzanuu Bapuanra 3;

4) B xaxmaom u3 TpEX ciydaes.

9. st nByx BUAOB mpoaykiuu B u C Mojenu 3aBUCUMOCTH YAETBHBIX IMOCTOSHHBIX PacxXxoJ0B OT 0O0beMma
BBIMTYCKA€MOH MPOAYKIIUU BBITTSAAT CIEAYIOUIIM 00pa3oM:

yB =80 + 0,7x yC = 40x%°

Omnpenenure K03 GUITUEHTHI ATACTUIHOCTH 110 KXKIOMY BUY MPOJYKIIUU U MOSICHUTE UX CMBICI.

10. Boibepute BepHOE yTBEpIKIICHHE:

A) Ecnm y Hac ecTh TeOpeTHYecKHe OCHOBAHUS CUUTATh, YTO 3aBHCUMOCTD OT IIEPEMEHHOMN Z €CTh, a BBl
OLICHUBAETE PErPeCCHUI0, OHA HE 3HAUUMA, JIydIlle €€ OCTaBUTb.

b) Ecnu y Hac ecTh TeopeTHYecKre OCHOBAHHS CUUTATh, YTO 3aBUCHMOCTH OT NIEPEMEHHON Z €CTh, a BbI
OLICHUBAETE PErPECCHUI0, OHA HE 3HAUUMA, JIydIlle €€ UCKITIOUHTb.



B) Ecm mepemenHast 3HaunMa, HO TEOPHSI TOBOPUT: HE JOHKHO OBITh 3aBUCUMOCTH OT 3TOM NMEPEMEHHOM, TO
JIydiie €€ UCKIIOYUTD.
Bapuanm 3

1. KBagpat kakoro ko3 ¢uiineHTa B mapHO perpecCHy YKa3bIBaeT AO0JI0 TUCIIEPCUU OJTHON CITydaitHOM
BEJIMYUHBI, 00YCIIOBJICHHYIO BapHaIle Ipyroi?

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

B) Yactusriii koo duuuent koppemsauuy; ') MHOXecTBeHHBIN K03()(DUITUEHT KOPPEISIUH.

2. Koo uumeHT Koppensuu, paBHbIi —1, 03HaYaeT, 4TO MEXIY IEPEMEHHBIMH..

A) nuHEHas CBA3b OTCYTCTBYET, b) cymecTByet nuHelHas CBS3b;

B) ¢pynkumonansHas oOpaTHast 3aBHCUMOCTB; I'. curyanus He onpenesneHa.

B kuHOTeaTpe mpoBOAMUTCS UCCIIEOBaHKE, KAKOW BU/ MIOMKOPHA MPEANOYUTAIOT 3PUTEIIH.

3. Haiigure BepHOoe BbICKa3biBaHue. IIpu oTOope (hakTOpoB NyTeM MOCTENEHHOI'O YMEHbIIEHHMsS HX 4YHUCIA
IIPUMEHSIOTCS

A) Kputepuu ®@umepa, Cterofenra, lapbuna-Yorcona, KoapUIMEHT MHOXKECTBEHHOH JIeTepMUHALINY.

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

B) Koa¢dduumentsl mapHOW W MHOXKECTBEHHOW KOPPENSIUH PE3yIbTHPYIOLIETO IOKaszaTesns U (HakTopos,
kputepuu lapouna-Yotcona, @umepa u CTero/IeHTa.

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

4. CranapTHBIE I0KA3aTEIU Ka4eCTBA MOJEIEH. ..

A) nelcTBYIOT B OJUHAKOBOM HAIIPaBJIICHUU: YEM 3HAUEHUE KPUTEPUS HIDKE, TEM MOJEID XYXKeE.
b) nefcTBYIOT B OJMHAKOBOM HAlpaBJICHUU: YeM 3HAUCHHE KPUTEPHs HUXKE, TEM MOJIEIIb JIyUllle.
B) neiicTBYIOT B pa3HOM HalpaBJIEHUU: B 3aBUCUMOCTH OT KPUTEPHSL.

I') neficTBYIOT B OZJMHAKOBOM HAIpPaBJICHUHU: YEM 3HAUEHUE KPUTEPUS BBILIE, TEM MOJIEJb JIyYlIe.
JlaHo ypaBHEHUE MHOXECTBEHHOM perpeccuu. [IpoBepuTh 3HaYMMOCTh KOA(P(UIIUEHTOB.

5. B pamkax npearnochuloK KJIACCHYECKON JIMHEMHOW MOJENI MHOKECTBEHHOM PErpecCHH MCCIENA0BATENb IIPU
MIOMOIIM METOAAa HAaUMEHBIIUX KBaJIpaTOB HA OCHOBE JAHHBIX O JECATH ThicAyaX HAOMIOACHUN MOTY4HI
CJIEyIOIIME Pe3yIbTaThl OLIEHUBAHUS [TAPAMETPOB YPABHEHMUS:

Iny, =0,34+0,12*Inx, +0,71*Inz,, R>=0,4.
UT0 MOKHO CKa3aTh O 3HAYUMOCTH TIOJTYYEHHOTO YpaBHEHUs?
(CootBercTBylOIIEE KpUTHUECKOE 3HAUEHUE F-CTaTHCTHKY MPH ypoBHE 3HaunMocTH 5% coctasiseT 3,00, a mpu
ypoBHe 3HaunmocTu 1% paBHo 4,61.)
A) Ilpu ncnoab30BaHUU S-TIPOLIEHTHOTO YPOBHS 3HAYMMOCTH CIIEYET CJeNIaTh BBIBOJ O 3HAYMMOCTH YPABHEHHUS.
HpI/I HCIIOJIb30BaHUU I-HPOHGHTHOFO YPOBHA 3HAYUMOCTHU CJICAYET CACIAaTh BBIBOJ O HC3HAYMMOCTU YPAaBHCHUS.
b) Ilpu ucnionb3oBaHuu 1-MpOLIEHTHOTO YPOBHS 3HAUMMOCTH CIIEAYET CAENATh BBIBOJ O 3HAUMMOCTH YpaBHEHHUS.
HpI/I HCII0JIb30BaHUHU 5-Hp0HeHTHOFO YPOBHA 3HAYUMOCTHU CJICAYET CACIATh BBIBOJ O HC3HAYMMOCTU YPAaBHCHUSA.
B) Ilpu ucnonb30BaHUM Kak S-NMPOIEHTHOTO, TaK U 1-TIPOLIEHTHOTO YpPOBHEH 3HAYMMOCTH CIEIYET CIeNaTh
BBIBOJI O 3BHAYUMOCTH YPaBHCHUA.
I') Ilpu ucronp30BaHUM Kak S-MPOLEHTHOTO, TaK M 1-TIPOLIEHTHOTO YpOBHEH 3HAYMMOCTU CIIEAYeT CenaTh
BBIBOJI O HE3HAYUMOCTH YPAaBHCHUA.

6. BeHnamuH uccnenyer BIMSHUE PA3IUYHBIX (DaKTOpOB Ha 3apabOTHYIO TUIATY JIFOJEH, MPOKUBAIOMIAX B
Poccun. ITo 1,000 HabmoeHUH OH OLIGHWJI PErpeccHro 3apaboTHOW IuiaThl (Wagei, B ThicsSuax pyoOuseil) ot
obpazoBanwus yenoBeka (educi, B rogax), o0pa3oBaHHs MaTepH 3TOro uesnoBeka (mother.educi, B rogax) u 1aMmu
Ha OMBIT paboThl (experi: 1 - ecnu Gonee 5 ner, 0 - ecnmu meHee 5 neT). BeHMaMuH moNydns cleAyrolue
pe3yJIbTaThI:
ﬁﬁ‘_cj?z!- 10 + 20 - edue; + 5 - mother. educ; + 15 - exper;

Y BennamuHa €cTh OMACEHUS, YTO B JIAHHBIX €CTh MYJIBTHUKOJUTMHEAPHOCTh. UTOOBI MPOBEPUTH CBOIO JIOTAJIKY,
OH OIICHWJI BCIIOMOTaTeJIbHbIE PETPECCUU U TIOTYUNIT:



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 B3AYyTHs AUCTIEPCUH JIJISl BCEX BCIIOMOTATENIbHBIX PErpeccuil, Kakoi BbIBOJ JOJIKEH

caenatb Bennamun?

A) MynbTUKOUIMHEAPHOCTh MEXAYy 0Opa30BaHHMEM YEJIOBEKAa M €ro OINBITOM pabOThl €CTh, ITH NMEPEMEHHBIE
3aBHCHMBI MEXKy COOOH, HO HE CBsSI3aHBI C 00pPa30BaHUEM MaTEPH,

b) MynpTukommHeapHOCTh MEXAY oOpa3oBaHHEM MaTepu U e€ peOEHKa M OMBITOM PabOTHI €CTh, BCE ITH
MepeMEHHBIE 3aBUCUMbI MKy COOOI;

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

') MynbTHKOJIIIMHEAPHOCTh MEX1y 00pa30BaHUEM MAaTE€PH U OMBITOM Pa0OThI €CTh, 3TU NIEPEMEHHBIE 3aBUCUMBbI
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 o3Hauaer “rumoc-Mmunyc 3%”?7

A) Tpu nporenTa 3puTesneil HK3MEHIIN CBOH IPEANIOYTEHHS B TIOJIb3Y MONKOpHA Buaa A.

b) beuio uccnenosano 3% Beex 3pureneil.

B) UcTtunnas nons mo0uteneit monkopHa Buaa A Moria Obl OBITh ONpe/eNieHa, eciu uccieaoBarb Ha 3%
Ooub1Ie 3puTenei.

I') Uctunnas nons moOuTteneit monkopHa Buaa A ¢ GUKCUPOBAHHOM JOBEPUTEIBHON BEPOATHOCTHIO HAXOJUTCS
B IIpenienax ot 62 10 68 IpoLeHTOB.

J1) Tpu niporieHTa pe3yabTaTOB B BHIOOPKE HEAKKYPATHBI U IOJKHBI OBITH OTOPOILICHEI.

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

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

b) Ce3onHble Kon€0aHNS U TEHIEHIIUIO I') TenneHuuio u ciydaiiHbie GaKkTOpBbI

— *
10. UccnenoBarens oneHuBaer mapamerpbl mMoxenu Vi =B + B, * X + £ npy momomu mByxmarosoro merona
HauMeHbIIMX KBajapatoB (2MHK), ucnonb3ys nepeMeHHyl0 W Kak MHCTPYMEHT Ajs nepeMeHHod X. Kakum
TpeOOBaHUSAM JIOJDKHA YJOBJIETBOPSITH HWHCTPYMEHTAJbHAs IE€PEMEHHAas, uTOObl IOJy4yeHHas OIleHKa

koddduimenTa 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 uHTeprnpeTupyercs B JIMHEHHOM Mojenn koddduimeHT perpeccuu by?
A) KoapunueHt 3macTu4HOCTH;

b) TanreHc yriia HakJIOHa JIMHUM PETPECCHH;

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

2. Kpurepuii CThroJI€HTa PETHA3HAYEH IS ..

A) OrmpenienieHus: CTaTUCTUYECKON 3HAUMMOCTH KaXKA0T0 U3 KOA((UIIMEHTOB YPAaBHEHHSI PETPECCHH.

b) Onpenenenrs 3KOHOMUYECKOI 3HAUMMOCTH KaXJ10T0 U3 KOAPGUIIMEHTOB yPaBHEHUS PETPECCUU.

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 BnusiHHE Ha pe3yabTaTUBHBINA MPU3HAK CIIyYaiiHBIX (DaKTOPOB
I') SIBnsieTcss HUYTOKHO MaJIOW BETMYUHOM, KOTOPOU MOXKHO MPEeHEeOpeYb

4. B paMKkax npeanochbulOK KJIACCHYECKOW JTMHEHHON MOJENIN MHOMXECTBEHHON PErpecCUM UCCIEN0BATENb MIPU
IIOMOLIM METOJa HaUMEHBIIUX KBAaJIpPaTOB Ha OCHOBE JAHHBIX O JAECATHU ThICSYax HAOIIOJEHUIN MOIy4YuIl
CIIEAYIOIINE PE3YNIbTaThl OLIEHUBAHMS [1APAMETPOB 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 TP ypoBHE 3HaUUMOCTH 5% cocrtaiset 3,00, a npu
ypoBHe 3HaunMocTtu 1% paBHo 4,61.)

A) [Ipu ucnonp30BaHNU S-MPOIEHTHOTO YPOBHS 3HAUMMOCTH CJIEAYET CAENIaTh BbIBOJ O 3HAUMMOCTH YPAaBHEHUS.
ITpu ucnonb30BaHUM 1-IPOLIEHTHOTO YPOBHS 3HAUUMOCTH CJIEYeT CeNIaTh BHIBOJ O HE3HAYMMOCTH YPABHEHHUS.
b) Ilpu ucnonb3oBanuu 1-MpoLEHTHOrO YPOBHS 3HAUMMOCTH CIIEAYET CAENaTh BBIBOJI O 3HAUMMOCTH YPAaBHEHUS.
ITpu ucnonb30BaHUM S-NIPOLIEHTHOTO YPOBHS 3HAUMMOCTH CJIEIyeT CJeNIaTh BHIBOJ O HE3HAYMMOCTH YPaBHEHHUS.
B) Ilpu ncnonb30BaHMK KaK S5-IPOLEHTHOIO, TaK U |-TNIPOLIEHTHOTO YPOBHEW 3HAYMMOCTHU CIIELYET CAENATh
BBIBOJ] O 3HAUUMOCTH YpaBHEHHUS.

I') IIpu ncnosnb30BaHMM KaK S-IPOLEHTHOrO, TaK M 1-IPOLEHTHOrO0 ypOBHEH 3HAUMMOCTH CIEAYeT CleiaTb
BBIBOJ] O HE3HAYMMOCTH YPaBHEHHUS.

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

Ecmu X:2, TO 3JIACTUYHOCTH PE3YIbTUPYIOIICTO ITOKA3aTECIsl Y OTHOCUTCIIBHO Q)aKTopa X:

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

6. HWccnenosatens aHanusupyer Mmojenb Y, =% +PX;+€ | g KoTOpO# BBIOIHEHBI BCE MPEMTOCHUIKH
KJIaCCUYECKOH JINHEHHON MOETN MHOKECTBEHHOM perpeccui 3a OIHUM MCKIIIOYEHHUEM: AUCTIEPCHUsl ClTydaitHON
oGk & umeer Bua V(€)=0.X] Ecin nccmenosatens BOCIIOJIB3YETCS Ul OLEHMBAHUS KOX(PPHUIMEHTOB
MO/JIENI OOBIYHBIM METOJIOM HAaMMEHBIINX KBAJAPATOB, TO IMOJYYEHHBIE UM OIIEHKH OYIyT:

A) cMerieHHBIMU U 3()(hEeKTUBHBIMU; b) cmemennbiMu U He3 () PEKTUBHBIMY;

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

7. laHo ypaBHEHHE MHOeCTBEHHOM perpeccuu. [IpoBeputh 3HaunMocTh K03 duurenron. Cnenars BeiBoJ. B
CKOOKax yKa3aHbl 3HaUE€HUS CTaHAAPTHBIX OMIMOOK AJIs K03(h(HUIIMEHTOB perpeccuu.
y =124,3 +1,12x,-0,53x, tragn =2,26.
(385 (0,3) (0,6)

8. KoaddummeHnt ypaBHeHUs perpeccuu MOKa3bIBaeT ...

A) Ha ckonbko % u3MeHUTCs pe3ynbTaT npu u3MeHenuu ¢akropa Ha 1 %.
b) Ha cxonbko % u3menuTcs pakrop npu U3MEHEHUH pesynbpTara 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 MarazwHa, MJIH.py0., X1 — TOpromas IUIONIaAb, THIC.KB.M, X2 — CpeIHEe
KOJIMYECTBO MOCETUTENEH B IeHb, THIC. Yel.

y=—-0,832+4,743x,+ 0, 175x,.
KakoB OyneT ToBapooOOpOT Mara3uHa, €Il OH HaXOJUTCS B OTHOCUTEIIEHO 0)KHBJIICHHOM MECTE C KOJIMYECTBOM
nocerurteneit 20000 u umeet Topropyro mwiomaab 1000 kB.m?
A. 8242,168 muH.py0. b. 8,243 muH.pyo.
B. 7,411 mun.pyo0. I. 3,911 miH.pyo.



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

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

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

[Toctpoiite noBepUTENbHBIH WHTEpBaN Ui KO3(PPUIMEHTa perpeccuu B 3TOW MOJENH, MpOoaHAIU3UPYHTE
pe3yabTaThI.

Bapuanm 5

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

A) TOJBKO OT YPOBHSI TOBEPUTEIBHONU BEPOATHOCTH.

b) Tonpko oT uKcna GpakTopoB, BKIOYEHHBIX B MOJIETIb.

B) TOnBKO OT AJIMHBI HCXOJHOTO PsiAa.

I') TonbKO OT ypOBHS TOBEPUTEIHHOM BEPOSITHOCTH U YHclia (PaKTOPOB, BKIIOYCHHBIX B MOJIEIIb.

JI) ¥ OT ypOBHS JOBEPUTEIILHOW BEPOSITHOCTH, U OT YMCIA (PAaKTOPOB, BKIIOYCHHBIX B MOJEIb U OT JJIHHBI
HCXOJHOTO psifa.

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

A) Ilepemennas X2; b) Ilepemennas X1; B) Ilepemennas Y; I') [Tapamerp a.
3. B ueM CMBICIT METO/1a HAUMEHBIINX KBAJAPaTOB?

A) Z(y-§,)* - min; B) Z(y- § x)? — max;

B) 2(y-y) — min; I 2(y- §) — max.

4. WccnemoBatens aHalM3UPYeT MOJETb i Ox; +e, , IUIA KOTOPOM BBINOJIHEHbI BCE IPEINOCHUIKU
KIJIACCUYECKOH JINHEHHON MOJETN MHO>KECTBEHHOM perpeccuy 3a OJTHUM UCKIFOUEHUEM: TUCTIEPCHSI CITyYailiHOM
ounGkn & umeer ux V(8)=38x] §>0. Ecau nccienoarens BOCIIOJIB3YETCS JUIsl OLlEHUBaHUS KO3((HUIIMEHTOB
MO/JIENIM OOBIYHBIM METOJJOM HAaMMEHBIINX KBAJAPATOB, TO IMOJYYEHHBIE UM OLIEHKU OYIyT:

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

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

5. B Mogenn MHOXECTBEHHOH JIMHEHHOW perpeccMd ¢ 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) HabOmroieHHBIX 3HAUEHUH IEpeMEHHOH Y

') 3HaueHus MOCTOSHHOTO WIEHA o,

J1) koBapuanuu Mexay X1 u Y.

6. Ha ocHOBaHMHM PsIIOB JTaHHBIX JJIs1 IEpEMEHHBIX X U Y IMOCTPOECHO YpaBHEHHE PETPECCHH:
y=a +a,Xx=5+125x.
Kaxkoe u3 cneayromux BbICKa3pIBaHUH SBIISIETCS BEPHBIM:
A) Ouenka ko3¢ durnmenta az =1,25 o3HavaeT, 4YTo eciau 3HaYCHHE NepeMEeHHON X yBEIMUYUTCS B CPEIHEM Ha
1,25, To 3HaueHue nepeMeHHON Y MpH MPOYUX PaBHBIX YCIOBUSAX YBETUUUTCA HA | €QUHMUILY.
b) Ouenka ko3¢ durmenra a2 =1,25 o3Hayaer, yTo €cIM 3HAYCHHUE IEPEMEHHON Y yBenuuuTces Ha | eAuHuIy, TO
3HaYeHHUEe MepeMeHHON X MpU MPOYNX PABHBIX YCIOBUSAX YBEIMUUTCS B cpeHeM Ha 1,25.
B) ®opma ypaBHeHUs perpeccur MOKa3bIBaeT, 4To nepeMeHHble X U Y JIMHEHHO 3aBUCIT APYT OT JIpyTa.
I') Ecnu npu nmpoymx paBHBIX YCJIOBHSX 3HaYeHHE MEpeMEeHHON X yIBOUTCS, TO 3HAUY€HUE MepeMeHHOH Y
BO3pacTeT B cpeHeM Ha 25%.
J1) Bce Bricka3biBanus B 1. A-I” HEBEpHBI.

7. Beibepute BepHOE yTBEPKICHHE.



1) Ridge, LASSO perpeccuu paGoTaroT 110 0HOMY HPUHIUITY, OHU BBOAST IITpad 3a CIUIIKOM 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 u METOJ 2JIaCTUYHO CETH PabOTAIOT MO OJHOMY IIPUHIIUILY, OHH BBOIAT MITpad
3a cnumikoM Gosbiue .

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

8. . Kakoe 13 ypaBHeHUI perpeccuy Henb3sl CBECTH K JINHEHHOMY BUAY:
A. y = (040 + alxl+"'+anxn + &.

B y=e" 0. .. xin.¢g .
B Y=aotoar/ x1t.Fon/ x,te .
T Y=aota1xf?+ ... + ¢ .

J1. Bce ypaBHeHus B nn. A-I" MOKHO CBECTHU K JINHEUHOMY BULY.

9. lomycTM pyKOBOJCTBO PEIIMJIO TOCTPOUTH Mara3vH Ha yJWIE CO CpeAHei "yactoToil mocemenuit 7500 B
JIeHb 1 X0TeJ0 Obl UMETHh TOProBbId 000poT 4,75 MiH.py6. KakoBa momkHa ObITh IPU 3TOM TOProBasi MIOMIAh?
Y — TOoBapooOopoT marazwHa, MIIH.py0., X1 — TOproBas IUIOMI[b, THIC.KB.M, X2 — CpPEIHEE KOJIUYECTBO
MOCETUTENEH B IEHb, THIC. Yell.

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

10 HccnenoBaTens aHAIU3UPYEeT 3aBUCHUMOCTb IMOTPEOJEHHMS HEKOTOPOro TOBapa OT YPOBHS J0XOAA JUIS
oaHopoHO# rpymmbl moTpedutenei: Yi=P1+P2«ININCOMEi+ei, rae Yi — norpebiieHre HEKOTOporo ToBapa (B
kunorpammax), INCOME; — noxon notpedurens (B pyossix). B xo/e onieHnBaHUs MOJIeNM HAa OCHOBE JAaHHBIX O
400 mnoTpebuTeNnsX TOMyueHB crlemylomue pesymbTathl:  Yi=3,0+0,8*ININCOMEi, R?=0,95. [aiite
MHTEpIIpeTanuio ko3 puirenta npyu nepeMeHHo:

A) npu yBenuueHuu 1oxo1a Ha 1% norpebiaeHne ToBapa yBeauunBaeTcs Ha 8%;

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

B) npu yBenuuenuu 10xoza Ha oiuH pyOsb notpebieHne ToBapa yseianuuaercs Ha 0,08%;

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

J1) npu yBenuueHuu A0xonaa Ha 1% notpebineHue ToBapa yBenuunpaercst Ha 0,008 kr.

Bapuanm 6

1. B Mozenu mapHoi TUHEIHON perpeccuy MpH UCIOJIb30BAHUN METO]a HAUMEHBIINX KBaIpaTOB BEPHBI
CIIEYIOINE U3 IEPEUNCIIEHHBIX YTBEPKICHUMN:

. KBanpart xoaddunmenta koppensuuu Mexay GakTHYeCKUMHU U TEOPETUIECKUMH 3HAUEHUSIMU
3aBUCUMOM NIepeMEHHOI B BbIOOpKe paBeH R2

Il. KBanpat koaddunmenta koppensuuu Mexay 3aBUCUMOI TepeMeHHON U OOBSICHSIIOIIEH TepeMEHHON B
BbIOOpKE paBeH R2

1. Jlonst octaTouHOH (HeOOBSICHEHHOW) TMCTIEPCHH 3aBUCUMON TIEepEMEHHO paBHa R2

A) Tomsko I;  B) Tomsko Il B) Tonwko | u ll1; ') Tomexo lu Il; ) I, 11w 1.

2. Hccnenosarenb aHaiu3upyeT Mozenb Vi =0 +PX,+& g KOTOpPOH BBIIONHEHBI BCE IPEANOCHUIKH
KJIACCUYECKOH JTMHEHHON MO MHOKECTBEHHOM PEerpecCHy 3a OJHUM HUCKITIOUCHHUEM: JIUCIICPCHSI CITydaiHOM
oumbKy & nmeer Bux V(E)=0.x' B stom cirydae Ui mojaydeHus d(PQPEeKTUBHBIX OIEHOK KO3 UIIMEHTOB
ClIeTyeT UCTIOIb30BaTh:

A) MeTO] HANMEHBIIINX KBAIPATOB, b) nByX1aroBblii METOl HAUMEHBIIINX KBAIPATOB,

B) B3BeILIEHHBIN METOI HAUMEHBIINX KBAIPATOB; I') MeTO MIHCTPpYMEHTAIbHBIX 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 TMHEWHON CBSA3U MEKY IIEPEMEHHBIMU

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 1ensl Ha 1 pyOsb CHUXKAET CIIPOC Ha CTYJbs Ha 2%.

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

I') yBennuenue nieHsl Ha 1 Teicsady pyOsiel CHUKAeT CIIPOC Ha CTYJIbs Ha JIBE ThICSIUU pyOIIeH.

J1) oJIy4eHHOE YMCII0 HUKAK HE UHTEPIIPETUPYETCS.

5. Koadunuent gerepMuHay nmokas3bBaer. . .

A) J1o1t0 U3MEHUHMBOCTH 3aBUCUMOM MIEPEMEHHOM, O0BSICHEHHYIO BIUSHIEM (DAKTOPOB, BKIIFOUEHHBIX B MOJCIb.
B) TecHoTy cBs3u Mexay (PaKTHUECKUMH M PACYCTHBIMU 3HAYCHHSIMH PE3YJbTHPYIOIIETO IMOKa3aTels B
0a3uCHOM MEpUOJE.

B) Cratuctuueckyro 3Ha4uMMOCTh MOJIEJH B IIEJIOM Ha OCHOBE OITPEIeTICHUsI COBOKYITHOW JIOCTOBEPHOCTH BCEX €€
K02 pHUIMEeHTOB.

I') DOxoHOMUYECKYIO 3HAUMMOCTb MOJIEIIU B 1IEJIOM.

J1) Hu oqHO 3 BhIcKa3biBaHui B 1. 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 JaJIbHENIINX 1IATOB 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 (POPMYITY 3aBUCUIMOCTH;
J1) ®opmyrna 3aBUCUMOCTH IIpUEMJIEMa 10 BCEM MPHUBECHHBIM MapaMeTpaM, U U3MEHEHHs He HY>KHBI.

7. Kpurepuii @umiepa nokaspiBaer. ..

A) Jlost0 N13MEHYNMBOCTH 3aBUCUMOM NEPEMEHHON, OOBSICHEHHYIO BIUSIHUEM (DaKTOPOB, BKJIIFOUEHHBIX B MOJEIb.
b) TecHoty cBsi3u MeX1y (PaKTUUECKMMHU M PACUETHBIMH 3HAYCHHUSAMH PE3yJIbTHUPYIOIIETO MOKa3aTesl.

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

I') DxOHOMUYECKYIO 3HAUUMOCTh MOJIENU B IIEJIOM.

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, MJIH.py0., X1 — TOproBas IUJIOMIA[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 nin. 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 ¢Gupmbl. Cpeau HUX CIoydailHBIM oOpa3oM ObLIM OTOOpaHbl 50 dYenoBeK, AT 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 CTaHIAPTHBIC OMUOKH OLIEHOK KO3 PHUITMEHTOB):

Iny, =2,0+0,5x, —|—03z R*=0,8.

(0.4) (0.1)

3nech Xi — (PUKTHBHas MepeMeHHas, KoTopas paBHa | I[J'IH COTPYHHUKOB, MPOLIEAIINX KYypChl MOBBIIICHHS
kBaM(UKaImu, ¥ paBHa 0 JUIS OCTaJIbHBIX COTPYIHHKOB, Zj — CTaXX pabOThI I-T0 COTPYIHHKA, U3MEPEHHBIH B
rojax, Yi — MPOU3BOIUTEIBHOCTh TPyJa I-r0 COTPYAHUKA. B COOTBETCTBMH C MOJyYCHHBIM YpaBHEHHEM 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 aBTOKOPPEJISIIIMK 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
BKJTIOYECHHUSI 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 oTpeIeieHUs] CTATUCTHYECKOM 3HAYMMOCTH KaXI0T0 U3 KOd(DPHUITMEHTOB YpaBHEHUS PETPECCHUH.
b) Tonpko anst onpenenaeHus] 5)KOHOMHUECKON 3HAYMMOCTH KaXJI0TO U3 K03 PHUIIMEHTOB ypaBHEHUS PErPeCcCU.
B) Tonbko ais pacueToB HOBEPUTEIBHBIX HHTEPBAIOB KOA(D(DHUITUEHTOB YpaBHEHUSI PETPECCUU B TTPOTHOZHOTO
MHTEpBaja 3aBUCUMON BEJTUYUHBI.

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

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

4. BeHMaMUH HUCCIIeAYyeT BJIMSHUE PA3IUYHBIX (AKTOPOB Ha 3apabOTHYIO IJIaTy JIIOJEH, MPOXKHUBAIOIIUX B
Poccuu. ITo 1,000 nHaGmromeHnii OH OLIEHWI perpeccuio 3apaboTHO# matel (Wagei, B ThIcsuax pyoseit) oT
oOpasoBanus yenoBeka (educi, B ronax), o0Opa3oBaHus MaTepH 3TOro uenoBeka (mother.educi, B roax) u 1aMmu
Ha OmbIT paboTel (experi: 1 - ecnu Gonee 5 ner, 0 - ecnu meHee 5 ner). BeHnaMuH monyuns cieayronme
pe3ysbTaThI:
Wage; = 10 + 20 - educ; + 5 - mother. educ; + 15 - exper;

Y BeHnamuHa eCTh OMACCHHS, YTO B IAHHBIX €CTh MYJIbTHKOJUTMHEAPHOCTh. 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 MEXAYy 0O0pa3oBaHHWEM 4eJOBEKa M €ro OMbITOM PadOTHI €CTh, ITU 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 00pa3oBaHuEM Marepu U e€ peOEHKa ecTh, ITU MEePEMEHHbIE 3aBUCHUMBI
MEXTy COOOM, HO HE CBSI3aHBI C OIIBITOM Pa0OTHI,

') MynbTHKOIIIMHEAPHOCTh MEXTy 00pa30BaHUEM MAaTEPH U OIBITOM padOThI €CTh, 3TU MEPEMEHHbIE 3aBUCHUMBI
MEXTy cOOOM, HO HE CBsI3aHbBI C 00pa3oBaHueM peOEHKA.

5. Kakoe u3 ypaBHEeHUM perpeccuu sBIsETCS MOKa3aTeIbHBIM?
A) Y =aotaixf?+ ... + €. B) y =e"%x{te .

2 — x1 ,x2
= oo+ a1/ xi+ ... + €. =aoai azc-s .
B)y 0 1 1 F)y 01" X2

) YV = ao+ a1x{?+ ¢ .

6. ITynpxepus oLeHUIa MOIEIh 3aBUCUMOCTH BeIpydKH lag.quarterly.revenuet ot unaekca men 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: e=y1 €-1+y2 €t—2+Ut

[Tynsxepust xoueT npoBectH TecT bpoiima-TIoadpu Ha Hamrure aBToKoppesuui. OHa oneHuIa
BCIIOMOTATEIBHYIO PErpeccHIo ¢  Ha price.index;, ncome.levely, £'t-1 u €'t-2 n momyumna Raux?=0.15.

Yemy paBHO HaOJII0[a€EMOE 3HAUEHHE TECTOBOW CTATUCTUKH, KOTOpas moiyunia [lynexepusa? BeeauTe uncio ¢
JBYMsI 3HAKaMH MOCJIE 3aIATOM.

7. (BbIOEpUTE HECKOJIbKO BApUAHTOB OTBETa) 3HaueHue koddduuuenra nerepmuHanuu coctaBuwio 0,9,
CJIEIOBATENBHO ...

A) ypaBHeHHEM perpeccuu 00bsicHeHo 90% nucnepcuu pe3yabTaTUBHOTO MPU3HAKa

b) nons ocratouHoi qucnepcun 3aBUCUMON MEpeMEHHOM Y B ee ob1eil nucnepcun coctasuia 90%

B) nons octaTouHo# AuCTiepcHE 3aBUCUMOM TTEpeMEHHOM Y B ee 001ieit nucnepcuu coctaBuia 10%

I') ypaBHeHueM perpeccuu o0bsicHeHo 10% nucnepcuu pe3ynbTaTUBHOIO MPU3HAKA

8. Koa¢dummeHt 3macTUHYHOCTH MTOKA3bIBAET. ..

A) Ha CKOJIBKO €7I. U3MEHHUTCS (haKTOp TPU M3MEHEHUH pe3yibTrara Ha | e,
b) Ha cKONIBKO €. U3MEHUTCS pe3yibTaT Npu U3MEHEeHUH (pakTopa Ha 1 ef.
B) BO cKoJTbKO pa3 U3MEHHTCS pe3yabTaT MpHu U3MeHeHnn dakTopa Ha 1 en.
I') Ha ckosibKO % W3MEHHUTCS pe3yabTaT Npu u3MeHeHuu paktopa Ha 1 %.
J1) Ha ckonbKO % M3MeHUTCs (HaKkTop MpH U3MEHEHHUH pe3yabTaTa Ha 1 %.

9) PykoBojactBo pupmel «ABC» pernmiio ucciaemoBarh 3G PeKTHBHOCTD KypPCOB 110 MOBBIIIEHNTO KBATH(DUKAIINH,
KOTOpbIE WHOT/Ia MPOBOAATCA UL €e COTPYAHMKOB. B mccnenoBanuu npunumanu ydactue 200 paGoTHHKOB
¢bupmbl. Cpean HUX ciydyallHBIM 00pa3oM ObuTd oTOOpaHbl 50 yenoBeK, A KOTOPBIX ObUIM MPOBEAEHBI 3TH
KYpCBI, OCTaJIbHbIE COTPYJHHUKH, YYaCTBYIOIIUE B MCCIEIOBAHUU, KYPCOB IO MOBBIIICHUIO KBAUTM(UKAUN HE
npoxoawin. Ilocne 3Toro Ha ocHOBe MOJy4YeHHBIX NaHHBIX npu nomoimu MHK Ob10 oueHeHo cienyroriee
ypaBHEHHE perpeccui (B CKOOKax yKa3aHbl CTaHJAapPTHbIE OIINOKHU OIEHOK K03(pULineHToB):

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
kBau(UKaIKU, U paBHa 0 UTS OCTaJIbHBIX COTPYIHHKOB, Zj — CTaXX pabOThI i-r0 COTPYIHHKA, U3MEPEHHBIH B
rojiax, Yi — MPOU3BOIUTEIBHOCTh TPyJa I-r0 COTPYAHUKA. B COOTBETCTBUM C MOJNyYCHHBIM 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-npolIeHTHBIN JTOBEPUTEIBHBIN HMHTEpBaN mis KodddumuenTa npu nepeMeHHOW Xi. (CoOoTBETCTBYIOIIEE
KPUTHYECKOE 3HaYeHHE t-CTaTUCTUKU NPU 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 uHTEpHpeTHpyercs B IMHEHHOM Moienu kodhduuueHT perpeccun 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 nHabGmromeHUsIM OH OLIGHWJI PEerpeccHro 3apaboTHOH miarel (Wagei, B ThICSYax pyoOusieit) ot
obpasoBanus yenoBeka (educi, B romax), oOpa3oBaHHMs MaTepu 3TOro uenmoeka (mother.educi, B rogax) u
JaMMU Ha OTIBIT paboThl (experi: 1 - ecu Oonee 5 ner, 0 - eciu MeHee S neT). BeHnaMuH nomyyu cieayromme
pe3yIbTaThI:

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 TuUIIOTe3a HE OTBEpraercsi, B JAaHHBIX €CTh YCIOBHas
TrOMOCKEaCTUYHOCTbD;
b) Ha ypoBHe 3HaunMocTH 5% HyJieBasi THIIOTE3a OTBEPraeTcsl, B JaHHBIX €CTh YCJIOBHAS TOMOCKEIACTHYHOCTH;
B) Ha ypoBHe 3Haummoctu 5% HysneBas TuIOTe3a OTBEpPraercs, B JaHHBIX €CTb YyCIOBHas
TeTEePOCKETACTHYHOCTE;



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

5. Cratucruyeckas 3Ha4UMMOCTb MOJEIH B LIEJIOM 03HA4aeT, 4To

A) I 6a3uCcHOro Nepro/ia pacueTHbIe 3HaUeHHsI pe3yIbTUPYIOLIEro Moka3aTess 0oiee OIHU3KH K ero
MCTHHHBIM 3HAYECHUSIM, YEM €ro CpeIHsAsA apu(MeTHIECKasi BeTMYMHA B 3TOM NEPUO/IE.

b) Pa3nuua mexay pacdeTHbIMU M (PAKTUYECKMMHU 3HAUEHUSMH PEe3yIbTUPYIOLIETo MoKa3aTels I BCEX TOYEK
0a3MCHOTrO Mepro/Ia He MPEBHIIACT HEKOTOPOI Hanepe ] 3aJlaHHON BETMYHHBI €.

B) Pa3nuna mexxay pacdeTHbIMU ¥ (PAKTUYECKMMHU 3HAaYEHUSMH PE3yJIbTHPYIOLIET0 IM0Ka3aTels, B3sATas 110
a0COMIOTHON BETMUYUHE, JUIA BCEX TOUEK 0A3UCHOrO IEpHOAa HE IPEBBIIACT HEKOTOPOI Halepe l 3a1aHHO
BEJIMYMHBI €.

I') Cymma kBazipaTOB OLIMOOK HE MIPEBBIIIAET HEKOTOPOH, Hanepe 1 3aJaHHOH BEJIMYNHBI €.

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

6. PaccmaTpuBaeTcs MOJENb PETPECCHH CO CTOXACTHYECKHM perpeccopoM Yi=Pi+PoXitei. st momydenwus
OIICHKH KO3 (UIIMEHTa MOJenu mpuMeHsercs apyxmaroBeli MHK, rae B kadyecTBe HMHCTpyMEHTa IS
MEPEMEHHON X UCTIOIb3YETCs IepeMeHHas Z.

B HameM pacnopsskeHHH HMEIOTCS CIISAYIOIINE JaHHBIE O BYX ThICSYaX HaOJII0ICHUMN:

D @ =2000,> "y = 2000, z = 2000
D a? = 6000, @iy = 6000, yizi = 6000, Y ;2 = 3000

Haiigure onenky napametpa Pi.
A)1; b) 4; B) 0.25; I 0; ) -3.

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

A) ypaBHEeHHEeM perpeccur 00bsicHeHo 90% aucrnepcun pe3yIbTaTHBHOTO MPU3HAKA.

b) nons ocratouHoi qucnepcun 3aBUCUMON IEPEMEHHOM Y B ee o01elt nucnepcuu coctaBuia 90%.

B) nons ocraTouHo# aucniepcuu 3aBUCUMOM TTIEpEMEHHOH Y B ee 001eit nucriepcun coctaBuia 10%.

I') ypaBHeHueM perpeccun 00bsicHeHo 10% nucnepcun pe3ysbTaTUBHOTO MPU3HAKA.

8. YcnoBHas TOMOCKCIAaCTUIHOCTD — 3TO:

1) E(&;|8ce perpeccopsi) o? :

(22 2
2) E(e? |sce perpeccopsl) = o
2
1

3) E(e?|sce perpeccopsl) = O -

4) E(zi|sce perpeccopel) = o |

9. Haiimute BepHOE BBICKa3bIBaHUE. DIIACTHYHOCTH IOKA3bIBAET. . .

A) Ha CKOJIBKO €JMHMII U3MEHHUTCS (PaKTOP Xk MMPH U3MEHEHHUH PE3YNIbTUPYIOIIEro oKa3aress Y Ha | equHuILy.

b) Ha cKONBKO €IMHULl U3MEHUTCS PE3YIbTUPYIOIIMM MTOKa3aTesb Y NpU U3MEHEHUH (hakTopa Xk Ha 1 equHuIy.

B) Ha ckonbko % U3MEeHUTCs (PaKTOp Xk IPU U3MEHEHUU pe3yabTHpYOLIero nokaszarens y Ha 1 % .

I') Ha ckonbkO % M3MEHUTCS pe3yIbTUPYIOIINN MTOKa3aTenb Y Ipyu U3MEeHeHn! (aktopa Xk Ha 1 %.

J1) Bce BbICKa3bIBaHUs B 1. A-I" HEBEpHBHI.

10. ITo 100 mabOmromeHUsIM BeHMaMUH OIEHWT 3aBHCHMOCTH KOJIMYECTBA PEIIEHHBIX MM 3a BeUep 3ajJad I0

skoHOMeTpHKe (problems) ot konmyecTBa cheeHHBIX Oynouek ¢ sOnokamu (applepie) u msicom (meatpie):
p?’gl;ié;nsé =24 0.5 - applepie; + 0.7 - mealpie;

CrangapTHeie ommbOku ko3ddurrenTos npu (applepie) u (meatpie) pasubl, coorBeTcTBeHHO, 0.1 11 0.5.

[MocTpotite 90%-bIit JOBepHUTENBHBINA MHTEPBAN Ui KoddduirenTa npu nepemeHHoi applepiei u ykaxure ero

JIEBYIO TPAHUILY C TOYHOCTBIO JI0 ABYX 3HAKOB ITOCJIE TOYKH.

Bapuanm 9

1. Koa(ppuimeHT 31acTHUHOCTH MMOKA3bIBAET. . .
A) Ha CKOJIBKO €/1. I3MEHHTCS (PaKTOp NMPH U3MEHEHHUH pe3yabTaTa Ha 1 efl.



b) Ha ckonbKO e/1. U3BMEHUTCS pe3ynbTaT Mpu u3MeHeHuu (axkropa Ha 1 ef.
B) BO ckonbKO pa3 M3MEHHUTCS PE3yabTaT MpU U3MEeHEeHUH ¢dakTopa Ha 1 ef.
I') Ha ckonbko % W3MEHHUTCS pe3yibTaT Mpu u3MeHeHuu (axrtopa Ha 1 %.
J1) Ha ckoNbKO % M3MeHUTCs (haKkToOp MPH U3MEHEHHUH pe3yabTaTa Ha 1 %.

2. BeHnamuH nbITaeTcs NOHATH, TaK JIM CTpallHa FeTepOCKaIeCTUYHOCTb, Kak €€ MaiotoT:) Eciu y Bennamuna
€CThb KOHEYHas BblOOpka HaOmoleHWd M BeHunamMuH He nenaeT NpPEenoSOKEHUS O TOM, YTO & HMeEEeT
HOPMAaJIbHOE pacmpe/iesieHrue, TO KaKOBbI TIOCIIECTBUS, €CIU B JAHHBIX €CTh T€TEPOCKEIACTUYHOCTD?

1) Ouenkn MHK o061a1aroT BceMu peKHUMHU CBOMCTBAMHM, YTO U IMPU TOMOCKEIACTUYHOCTH;

2) Ouenkn MHK Goubliie He SBISIOTCS caMbIMU Y(PPEKTHBHBIME CPEIU JTUHEUHBIX HECMEIIEHHBIX;

3) Ouenku MHK Gosnbliie He SBISFOTCS HECMEIEHHBIMU;

4) Ouenku MHK OGorbInie He SBISIOTCS JIMHEHHBIMH.

3. Haiigute BepHoe BbICKa3biBaHue. lIpu oTOOpe (akTOpPOB MyTeM MOCTEIIEHHOTO YMEHBIICHUS WX 4YHCIa
IIPUMEHSIIOTCS:

A) Kputepun @umiepa, Cteionenra, Jlapouna-Yorcona, ko3 GUIHEHT MHOXKECTBEHHOH JIeTepMUHALINH.

b) Koadduurentsl napHoil M MHOKECTBEHHOM KOppEeSIIUK Pe3ylIbTUPYIOLIEro IoKa3aTels U (hakTopos,
kputepun Ouiiepa u CTbIOACHTA.

B) Koa¢dduunentsl napHO M MHOXKECTBEHHOW KOpPpENSLUHM pe3yJbTHPYIOLIEro Mokaszaress U (hakTopos,
kputepuu lapouna-Yorcona, ®umepa u CTpro/ieHTa.

I') Kpurepuu lapOuna-Yorcona, CTbrofieHTa, KO3QPHUIHEHTH MHOKECTBEHHON KOPPEISILIMY U J€TEPMUHALIUY.
1) Kpurepun ®@umepa, CtproeHTa, K03(pPUInEeHTH MHOKECTBEHHOH KOPPEISALUU U JCTEPMUHAIHH.

4. MWccnenoBarelib IMOJYyYWJT CIACAYIOIIAE pPE3YyJIbTaThl OICHUBAHHUS IApaMETPOB JIMHCHHOW MOJCIH
MHOYKECTBEHHOM PErpecCHd IpU IOMOIINM METOJa HAaWMEHBIIMX KBaIparoB Ha OCHOBE HaHHBIX O 400
HAOIIOIEHUSX

¥, =232,6+600,0x, —7,5z,

(10.4) (200,0) (2.8)
B ckoOkax moxa omeHkaMu K03()(PUIMEHTOB yKa3aHbl COOTBETCTBYIOIME CTaHAApTHbIe omuOku. [loctpoiite
95-NIpOLIEHTHBIN JTOBEPUTENFHBIA HWHTEpBAN s KodpduuueHta mnpu mnepeMeHHoil Xi. (CooTBercTByromIee
KPUTHYECKOE 3HAYCHHE [-CTaTHCTHKHU MPH YPOBHE 3HAYUMOCTH 5% cocraBisier 1,96.)
A) (400, 800)
b) (598,04, 601,96)
B) (208, 992)
I') (404, 796).

5. Ins nByx BujoB mpoaykiuu B m C mopenu 3aBHCHMOCTH YAEIbHBIX HMOCTOSHHBIX pacxoJloB OT o0beMa
BBIIYCKAEMOH MPOAYKLNHU BBITISAAT CIAEAYIOLINM 00pa3oM:
ys =80 + 0,7X
yc = 40x%°
Cpasnute npu x = 1000 sanmactuynocTs 3atpat i npoaykiuuu B u C. Caenaiite BBIBOA.

6. Ha ocHOBaHMH PsIIOB JTaHHBIX JJIs1 IEpEMEHHBIX X U Y IMOCTPOCHO YpaBHEHHE PETPECCHHU:
y=a, +a,Xx=5+125x.
Kakoe u3 cienyronmx BbICKa3bIBaHUH SBISETCS BEPHBIM:
A) Onenka xko3ddunmenrta az; =1,25 o3Havaer, 4TO €CiaU 3HAUYEHHE NepeMEeHHOM X yBETUYHUTCS B CpEIHEM Ha
1,25, To 3HaueHne nepeMeHHOl Y MpU MPOYMX PaBHBIX YCIOBUSAX YBEIMUUTCS HA | eqMHHUILY.
b) Onenka ko3¢ dunnenta a2 =1,25 o3HayaeT, 4TO €CiIM 3HaYEHHE TIepeMeHHON Y yBelIUYuTCs Ha | eqUHUILY, TO
3Ha4YeHHUe MepeMEeHHON X NP MPOUYNX PAaBHBIX YCIOBHUIX YBEIMUYUTCA B cCpeHeM Ha 1,25.
B) ®opma ypaBHEeHHUs perpeccuy MoKa3blBaeT, UTo nepeMeHHble X U Y JIMHEHHO 3aBUCAT JpYyT OT JApyra.
I') Ecnu npu mpouux paBHBIX YCIOBHSX 3Hau€HHE MEepeMEeHHOW X yJBOMTCS, TO 3HAUEHHE MEepeMEHHOH Y
BO3pacTeT B cpesiHeM Ha 25%.
1) Bce Bricka3biBanust B . A-I" HEBEpHBI.

7. Umerotcs nanuele o 150 abuTypHeHTax, cAaBaBLIMX BCTYIUTENbHBIN 3K3aMEH B MarucTpaTypy HEKOTOPOIO
SKOHOMMYECKOTO (akynprera: Y — KOJMYECTBO OaysIoB 3a BCTYMUTENbHBIA 3K3aMEH MO SKOHOMUYECKOM
TEOpUH;



D — (ukrtuBHas miepeMeHHas paBHas E€IWUHUIE, €CIM COOTBETCTBYIOIIMN aOWUTYypHUEHT MOCemal
MOJITOTOBUTENIbHBIE KYPCHI U MOCTYMAIONIMX, W paBHas HYJIIO0 B MPOTHUBHOM ciydvae; EF — ¢ukrtuBHas
NepEeMEHHAsT paBHAsl €UHHMIIC, €CIU COOTBETCTBYIOIIMI aOWTYPHUEHT SIBIISIETCS BBITYCKHUKOM OakajlaBpuaTa
JaHHOT'O 9 KOHOMHUYECCKOI'O Q)aKYHLTeTa, " paBHas HYJIIO B IPOTUBHOM ClIy4dac.

Vcnonb3ys 3T JaHHBIE, KCCIICIOBATENb OIICHWIT MTApaMeTPhl TMHEHHOW PErpECCHOHHON MOICIIH:

Y. = 20 + 30 EF, — 10D, + 15 D, - EF.
(0,1) (4,5) (1,3) (1,4)

B cooTBeTcTBUM C MOTy4eHHBIMU PE3YIIbTaTaMH, ONPEICIUTE, KAKOE KOJIMYECTBO OAITIOB B CPEJHEM TTOJTydaeT
aOUTYpPHEHT, KOTOPBIN 3aKaHYMBaJ OaKalaBpHaT JAHHOTO SKOHOMHYECKOTO (DaKylIbTeTa U MOoceIan Kypehl?
(ecym Bamr oTBeT mpencTaBieH AECATUYHON APOOBIO, TO B KAYECTBE JECATUYHOTO Pa3AeIUTels HCIIOIb3yHTe
TOUKY, a HE 3aITYI0; Hanpumep, BepHo nucatb 0.1, a He 0,1)

8. s nByx BuaoB npoaykuuu B u C Mozaenu 3aBUCMMOCTH YJIEIbHBIX MOCTOSIHHBIX PAacXOJ0B OT oObeMa
BBIITYCKaeMOM MPOIYKIIUH BBITJISIST CICTYIOITIM 00pa3oM:

yB =80+ 0,7x yC = 40x%°

OHpCI[eJ'II/ITe KOB(b(i)I/IHI/IeHTI)I SJIaCTUYHOCTH 110 KAXXAOMY BUAY HNPOAYKIHUH U ITIOACHUTE UX CMBICII.

9. PykoBoactBo pupmbl «ABC» pemmno uccienoBats 3¢ (HEeKTHBHOCTS KYPCOB I10 MOBBIIICHUIO KBAIU(UKALUH,
KOTOpBIE MHOTAA MPOBOASATCS Ul €€ COTpyAHUKOB. B mccienoBanun npunumanu ydactue 200 paGoTHUKOB
¢upmel. Cpean HUX cityyailHbIM 00pa3oMm Obuld 0TOOpaHbl 50 yenoBek, s KOTOPHIX ObLIM MPOBENCHBI 3TU
KYpCBI, OCTAJIbHBIE COTPYJHHUKH, YIaCTBYIOIIUE B MCCIEIOBAHUU, KYPCOB IO TOBBIIICHUIO KBATN(UKAIIUN HE
npoxoaunu. Ilocne 3Toro Ha ocHOBe moslydyeHHbIX JaHHbIX npu nomoimu MHK Obuio oueneHo cienyromiee
ypaBHEHHE perpeccuu (B CKOOKaxX yKa3aHbl CTaHAAPTHBIE OINOKHU OIEHOK K03 puimeHToRB):

171}!: ,54+2,0x, +0,4z,, R*=0,9.
)

02 (©3 (0

3nech Xi — (PUKTUBHAs MepeMEHHas, KOTopas paBHA | JUIsl COTPYAHMKOB, MPOLIEAIINX KYPChl HOBBIIICHUS
KBaU(UKaImu, 1 paBHa ( Uil OCTaIbHBIX COTPYAHHKOB, Zi — CTaXX PabOTHI I-r0 COTPYAHMKA, U3MEPECHHBIH B
rojiax, Yi — MPOU3BOIUTEIBHOCTh TPYyJa I-r0 COTPYAHUKA. B COOTBETCTBUU C MOJIy4YCHHBIM YpaBHCHHUEM Ha

CKOJIBKO IMPOLCHTOB IIPU IMMPOYHX PABHBIX YCIOBHAX YBCINYHUBACTCA IMPOU3BOAUTCIIBHOCTL TPpYyAad pa6OTHI/IKa B
pe3yJbTaTe MPOXOKACHUS KypCOB MOBBIIIEHUS KBATU(UKAITUH?

a) Ha (ez — IJ*IOO%.

6) nae’ *100%,

B) Ha (x/;—lj*IOO%,

r) Ha Je ¥100%.

10. TTynsxepus olleHHIa MOJIETb 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: e=y1 €-1+y2 c—2+Ut

[Tynexepus xouet nposectu TecT bpoiima-I'ondpu Ha Hannuue aBTokoppensuu. OHa oleHnIa
BCIIOMOTaTeNbHYIO PEFPECCHIO & t Ha Price.index;, ncome.level;, £'t-1 u &'t u momyunna Raux®=0.15.

Uemy paBHO HaOIIOJaeMO€ 3HAUCHUE TECTOBOM CTaTUCTUKH, KoTopas noydriia [Tynexepusa? Beeaute uncio ¢
JIBYMsI 3HAKAMU TIOCTIE 3aMsTOM.

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

JTMCKPETHOM CIydaifHON BeTMYMHOMN, KOTOpast MOXKeT ObITh paBHa 4, 7 1 8 (u3 10) ¢ BepoarHocTsimu 0.1, 0.4 1 0.5.
Yemy paBHO MaTEMaTUYECKOE OKHUJIaHUE OLleHKH Bennamuua?

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

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



3. KakoBo nociencTsue HI0reHHOCTH?

A) OHa TPUBOJMT K T€TEPOCKETACTUIHOCTH OIIEHOK, MOJydeHHBIX MeToioM MHK.
b) Ona npuBogut k HEcocTositennbHOCTH O1IEHOK, MofydeHHbIX MeTojoM MHK.

B) Ona npuBouT K MyJIbTUKOJUIMHEAPHOCTH OIIEHOK, MOJTy4eHHbIX MeTogoM MHK.
I') OHa npuBOAUT K COCTOSATENBHOCTH OLIEHOK, MOIy4eHHbIX MeToioM MHK.

4. HaiinguTe BepHOE BBICKa3bIBaHUE. JIACTUYHOCTh IOKA3bIBAET. ..

A) Ha CKOJIbKO €MHULl U3MEHUTCS (PAKTOP Xk IPU U3MEHEHHUHU PE3yJIbTUPYIOILEro MoKa3arens Y Ha 1 enuHuly.
b) Ha CKONIBKO €TUHHII N3MEHHUTCS PE3YNIbTUPYIOIINKA TTOKa3aTeNb Y MpH U3MEHEeHUH (hakTopa Xk Ha | eauHuUIy.
B) Ha ckosbko % u3MeHuTCs (PaKTop Xk IpU U3MEHEHUU Pe3yJbTHPYIOLIEro nokasaress y Ha 1 % .

I') Ha ckosIbKO % WM3MEHUTCS Pe3yIbTUPYIOUIHNA MTOKa3aTeb Y Ipu U3MEHEHUH (GakTopa Xk Ha 1 %.

J1) Bce BrickazbiBanus B 1I1. A-I” HEBEpHBI.

5. NUmerotcst cnenyromue nannbie o 100 HaOMIOACHUSAX TIEPEMEHHBIX 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} +
+B5x” +,
A) 10; b) 12; B) 14; I') 16.

6. ImeroTcs crieayronime I[aHHLIe'
a0 20

3 @ =20, Zr = 60, Zy,, =42, y? = 108,%.@? — 300

i=1 i=1 i=1 i=1 =1
HccnenoBatenb oueHuBaeT Mojeib Buma Yi=o+p-Xi+ei. CrangaptHas ommOKka oOueHKH KoddduimeHTa o

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

7. B pe3ynapTare TECTUPOBAHUS THIIOTE3bI MOKET OKA3aThCs, UTO
A) OtBepraercs anbTepHaTUBHAsI TUIIOTE3a;

b) [Ilpunumaercs HyneBasi TUIIOTE3a;

B) HyneBas runoresa He OTBepraercs;

I') OTBepratorcs 00e TMIIOTE3bI: U HYJIEBAs, U allbTepHATUBHASL.

8. B pamkax NpeanochUIoK KIacCHUYECKOM JMHEHHOW MOJETN MHOXECTBEHHOM PErpeccuu HCCIIE0BaTehb
aHAJIN3UPYET MOJIENb:

Y, =B +B,*x, +B; ¥z +e,.
CoOpaB nannble 0 500 HaOMIOIEHUSIX, OH OLIEHHJ MapaMeTpbl MOJEIM IMPH TMOMOIIM METO0/la HAaMMEHBIINX
KBaJIpaToB:

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

(0,12) (1,95) (0,94)
B ckoOkax mox oreHkamMu Ko3(pPHIMEHTOB yKa3aHbl COOTBETCTBYIOIIME CTaHIapTHBIE ommOku. [IpoBepbTe
runore3y Ps=1. (CooTBeTcTByIOLIEE KPUTHUECKOE 3HAYeHHE [-CTaTUCTHKUM NpU ypOBHE 3HAYMMOCTH 5%
coctasisieT 1,96, a nmpu ypoBHe 3HauuMoctH 1% paBHo 2,58.)
A) Tectupyemasi TUIIOTe3a HE OTKJIOHSAETCS KaK IMPpU ypoBHE 3HaYMMOCTH 1%, Tak ¥ IpU YpOBHE 3HAUUMOCTH 5%.
b) Tectupyemas runoresa He IPUHUMAETCA KaK MIPH YpOBHE 3HAUMMOCTHU 1%, Tak U IpHU ypOBHE 3HAUUMOCTH
5%.
B) Tectupyemas runoresa He OTKJIOHSETCSA IPU YPOBHE 3HAUNMOCTH 1% M He IPUHUMAETCS IPH YpPOBHE
3HauyuMocTu 5%.
I') Tectupyemas TunoTe3a He OTKJIOHSAETCS IPU YPOBHE 3HAUUMOCTH 5% ¥ HE IPUHUMAETCS IPH YPOBHE
3HauuMoctu 1%.

9. JlomycTuM PyKOBOJCTBO PEIIMJIO MOCTPOUTh Mara3uH Ha yJUIE CO cpelHei yacTtoTod mocemenuid 7500 B
JIeHb U XOTeJO0 Obl UMETh TOPTrOBBINA 000poT 4,75 MiH.py6. KakoBa 1oimkHa OBITH IPH 3TOM TOProBas IIIOIMAIb?



Y — ToBapooOOpOT Mara3mHa, MIIH.pyO., X1 — TOprosas IUIOIIA/b, THIC.KB.M, X2 — CpPEIHEE KOJIMYECTBO
MOCETUTEIICH B JACHb, THIC. YCJI.

y=-0,832+4,743x,+0, 175x,.
A)0,9ks.m; B)900 kB.M; B) 1000 xkB.M; I') 549 kB.M™M; J1) Bce otBethl B . A-I" HEBepHBL.

10. Crpana KeliHcuaHus sIBISIETCS 3aKPBITONM YKOHOMUKOW 0€3 HEIIOCPEICTBEHHOTO TOCYAapCTBEHHOTO
BMENIATEILCTBA, IO3TOMY OCHOBHOE€ MaKpPOAIKOHOMHYECKOE TOXKIAECTBO B HEM UMEET CIICIYIOIINI BUI:
Y=Citl,

rae Yi— BBII B mecsinie t, Ct — coBokymHoe notpedienue B mecste t, a |t — naBecTuimu B mecsie t.
[ToTpebnienue crieayromumM 00pa3oM 3aBUCUT OT JI0XOIa:

C=Catmpc-Yitey,
ri€ € — CiIy4alHble IIIOKM TOTPEOJICHUs, KOTOpBIE MPEJACTABISAIOT COO0OM HE3aBUCUMBIE OIMHAKOBO
pacrpeiesIeHHbIE ClTy4alHbIe BEJIMYMHBI C HYJIEBBIM MAaTEMAaTUYECKUM OKHJIAHUEM U TIOCTOSIHHOM JTUCIIEPCHEN,
Cily4aiiHbIe IOKU MOTPEOJICHHS HE KOPPEIMPOBaHbI ¢ MHBECTULIUSIMU. CTPYKTYpHBIX cIBUTOB B KeliHcnanuu He
MIPOMCXOIUT, [IOATOMY aBTOHOMHOE TIOTPEOJICHHE U MpeeibHAs CKIIOHHOCTD K MOTPEOJICHUIO HEU3MEHHBI.
Bol 3Haere ykazannbie BbIe (akTel 00 skoHOMUKe KeilHCMaHuu, a TakKe pacrojaraere exeMecsYHbIMU
JAHHBIMH O TUHAMUKe noTpeOaeHus, napectuiuii 1 BBII B aToii crpane 3a mocneaaue 100 net. Bac nntepecyer,
YeMy paBHa MpejesibHas CKIIOHHOCTh K noTpediiennto B KeitHcnanum.
Bair accucTeHT oCyIecTBIII MpeIBapUTEIbHBIC PACUEThl U BBIYMCINI BEHIOOPOYHBIE KOBApPHAIIMK U JIUCIICPCUU
JUT UMEIOIIIUXCs B BaleM pacrnopsokernn nepemernbix: Cov(Cy;Y)=150,Var(Ct)=100,Var(Yt)=300.
DOxoHomeTpucT J[>koH MHKOHCHUCTEHT, pacroyiaras TOW e camoi umH(OpMaluend, 4To W BbI, TOXE PEIIUII
MOJIYYUTh OLIEHKY HIpeJeiIbHONW CKIOHHOCTH K morpebnenuto. Mcnonb3ys oObrunbii MHK, on onenuBaer

perpeccuro notTpedaeHus Ha J0X0/1. Beiuncinure oeHKy, KOTOPYIO Moxy4uT J[KoH.
A)0.5; b) 1.5; B) 3; I') 0.33.

Kpurtepun ouennBanus:

MakcumaJjibHOe KoJ1u4ecTBo 0a/110B — 50.

N3 umeromerocs 6anka tectoB GOpMHUpPYETCS TECTOBOE 3a1anue, coaepxaiiee 10 tecroB. Kaxsiii Tect
coliepkUT 3-4 BapuaHTa OTBETOB, OJWH WJIM HECKOJBKO U3 KOTOPBIX — BEpHbIN. [IpaBUNIBHBIN OTBET Ha
Ka)KJIbIN TECT OLIEHUBAETCs B 5 0ajIOB, HEMPaBUIbHBIN — () OaJIIOB.

TemaTuka naﬁopaToprlx pa60T Mo pasaejiaM 1 TEMaM U 3alaHUsl HA naﬁopaToprle paﬁoTbI

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. OueHKa ypaBHEHHsI IPEIOKEHUs Tpyaa (mpoueaypa |) .

3. CpaBaenue MHK, norut u npoOUT OLIEHOK Il ypaBHEHUS NPEATIOKEHUN TPY/Ia.

4. OueHKa ypaBHEHUs MpeIokKeHus Tpyaa merooM ycsoBaoro MHK u Tobut (nponenypsi 11 u 11).

5. OneHka MpUBEICHHOTO YpaBHEHMUs MpeAokeHus Tpyaa (mpoueaypa V).

Jlabopamopnasa padoma 2. Ikonomempuyeckue mooeau u Memoovl PEMEeHHbIX PAO0E

JIst psizia MIOMECSYHOM TUHAMUKH 00beMa IPOMBIIIICHHOTO POU3Bo/AcTBa B PD (daiin nanHbx example
3_1.wfl [https://cloud.mail.ru/public/5Apk/S12u6DKX8]):

1. TTocTpoiiTe Tpaduk BpeMEHHOTO psijia, THCTOrpaMMy pacipe/ieleHHs] ypOBHEH psja U onucareabHble
CTaTUCTUKH.

2. IlocTpoiiTe Tabnuily AJis 33JaHHOTO YKCIIa JIaroB rpaMKy U 3HAYE€HUS aBTOKOppesuoHHo (AK®)
yacTHOU aBTOKOppesiuoHHON (yHkimi (HAK®D), mpuuem aBTOMAaTHUECKH pacCUUTHIBAIOTCS 3HadeHus Q
CTaTUCTUKH.

3. IlocTpoiiTe MMHUIO TpeHAa U BBHIIOJHUTH MPOBEPKY aJE€KBATHOCTU M TOYHOCTH MOJETH B Cilydae
MOKa3aTeIbHOr0 TPEHIa.

4. TlocTpoiiTe NPOTHO3 U OIPEIEIIUTE ET0 Ka4ECTBO.

5. BelnmosmHuTE CriakwMBaHWE psa U BBINEICHHE CE30HHBIX COCTABIIIOIIUX METOJOM CKOJIB3SIIUX
CpEIHUX.

6. IlocTpoiiTe Ha 0THOM rpayKe UCXOJHBIC U OUHUILEHHBIE OT CE30HHOCTH YPOBHH PsJa.

7. Ilpumenure Ipyroii crocod BbIIEICHUS CE30HHOCTH C MTOMOIIBIO (PUKTUBHBIX ITEPEMEHHBIX.



Jlabopamopnan paooma 3. Cmayuonapnocms pUHAHCOBBIX 8PEMEHHBIX PAOOB

1. PaccmoTpute BpeMeHHOM psan neHeskHoro arperara M2 ¢ 01.01.2011 r. mo 01.11.2020r. u3 daiina
nanabix MS_m22.xlsx [https://cloud.mail.ru/public/5Apk/S12u6DKX8] mo aHamoruu ¢ MpUMEpPOM aHaIu3a
psana (Ilpunoxxenue 2) 3a nepuon ¢ ssuaps 1997 no urons 2002 roga.

2. IlpumeHuTe METOA HKCIOHEHIMAIBHOTO CIIIQXHBAHUS BTOPOrO TMOPSIKA, TMOIYYUTE MOCIe
BBIUWTAHUS CIIIQ)KEHHBIX 3HAUEHUH U3 UCXOIHOTO psiJia BPEMEHHOM psiJl OCTaTKOB.

3. [Ipumenute ADF u KPSS tectpl Ha cTarimoHapHOCTS.

4. 3anaum U ynpaxHeHUsI.

Jlabopamopnaa paboma 4. Ilpuuunnocms epemeHHbIX pA006

1. s AMEIOIINXCS JTAHHBIX (daiin TAHHBIX Keynes.wfl
[https://cloud.mail.ru/public/5Apk/S12u6DKX8]) o morpedurensckux pacxoaax C u goxonax Y B CIIIA B mup.
JIOJUL., OYMILEHHBIX OT CE30HHOCTH, Hapucyite rpaduk norpedaeHus U 10X0A0B. YTo MOKHO cKa3aTh 00 3TUX
psiax no rpadpukam?

2. Co3pnaiiTe epBbIe pa3HOCTH JorapudMoB st 00oux psaaoB. Hapucyiite rpaduk u caemnaite BIBOJIBI.

3. Iocrpoiite Mmoxenu ¢ morpedbieHueM (Moaens 1) U moxomoMm (Moelb 2) B KAa4eCTBE 3aBUCHUMOU
MePEMEHHOM.

4. OueHuTe MmapameTpsl CTPYKTypHOU (hopmbl Moaenu mpu oMoy MHK 1mo ucxoHBIM JaHHBIM. 3aTeM
MpoJIesIaliTe TO )Ke CaMOe MCIIONb3Yys MTPeoO0pa30BaHHbIE TaHHbIe pa3HOCTH JorapudmoB. OOBICHUTE, UMEIOT JIU
7IBa MOJTy4YeHHBIX HaOOpa OLEHOK OJIMHAKOBBIN cMbIci. Kakue oleHkr npeArnodTuTeNbHee U moyeMy?

5. IlepenummTe MoAens B HpHUBENECHHON (opme. YKaKUTE B3aUMOCBSI3b MEXAY KOdPPUIMEHTaMU
CTPYKTYpHOI W mpuBeAeHHOW (opM. OueHuTe npuBeneHHYIO (OPMY MOJEIN MO MUCXOAHBIM JAAHHBIM U TIO
peoOpa3oBaHHbBIM aHHBIM. Kakue oneHKH npeanoyTUTeNbHee U moyemy?

6. JlobaBbTe emie mo ogHOMY JIary B 00a ypaBHEHUS puBeaeHHON (hopMbl. OnieHnuTe KOAPPUIHEHTH IO
MCXOJHBIM JIaHHBIM U IO MPeo0pPa30BaHHBIM JaHHBIM M MPOBEIUTE TECTHl MPUUUHHOCTH 10 I'peitmxkepy. Uto
MO>KHO CKa3aTh O HaIlpaBJIEHUU IPUUYMHHOCTHU 110 MTOJIyYE€HHBIM pe3yJibTaTamM?

7. IlpoBepbTe psiAbl HA HATUYKME SAMHUYHBIX KOpHEH, Ucoib3ys TecT Juku-dynepa.

8. TIpuMeHHTE K MCXOIHBIM JaHHBIM H K JIOrapiu(hMaM MCXOIHBIX JaHHBIX MeToJ MoXaHCceHa, HCIIONb3Ys
B MOJIEJH 4 J1ara pa3HOCTEM.

Jlaoopamopnan paboma 5. Ilanenvnvie oannvie

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

1. IMo3nakombTech ¢ cojepkanueM Gaitna rims578.wfl. IMocmoTpuTe ommcaHue MEPEeMEHHBIX U UX
JI€CKpUNITUBHbIE CTAaTUCTUKU. [lepeBecTH TaHHBIE U3 KOPOTKOTO B JUIMHHBIN (opmar.

2. OueHnTe CTaHIAPTHOE MUHIIEPOBCKOE YPAaBHEHUE IS ICHEKHBIX JI0XO00B INWQ BKITFOUKMB B Ka4eCTBE
perpeccopoB iexp, iexpsq, iedu, imale. TIpokoMMmeHTHpYiiTe MOMyYeHHBIH pe3yibrar. OLEHHTE PErpecCUio
YKa3aHHOTO THIA IS KaXI0TO roja (10 MpOoCTPaHCTBEHHBIM JTaHHBIM). CpaBHUTE PE3yJIbTATHI U Pa3HBIX JIET
MEXy cCOOOM U ¢ OLIEHKaMU 10 Bcel maHenu B 1enoM. Crenaiite BHIBOIBI.

3. VI3yunTte BIHUSHUE YPOBHS 00pa30BaHMs Ha JICHEXKHBIE OXObI. [[pOKOMMEHTHPYITE PE3yIbTATHI.

4. OueHuTe BIMSHUE YPOBHSA ypOaHM3allUM W pPETHOHA MpPOXKHMBAHWE HWHAMBUIA, TMPOTECTHPOBAB
pacuimpeHHoe ypaBHeHHe MuHIIEpa, BKIIOYMB JOMOJHHUTEIBHBIC IMepeMeHHble Urban, metro, nwest, central,
volga, ncaucas, ural, wsiber u ncronp30BaB MoeNb co cydaitHbIMK Y dekTamu.

5. B perpeccun Inwg na iexp iexpsq iedu imale ucrnone3yiite cinyvaiinbie 3GdexTsl, PUKCHPOBAHHBIC
s dexTrl. Kakas Mmonens anpuopu ssnsiercs 6omnee agexkatHoi? [Touemy? Bocnonb3yiiteck Tectom Xaycmana
UIg TecThupoBaHus crenudukanuu Moxaenu. Kaxoil pesynptaT Bbl nmomyumin? OH corjacyercss ¢ BallUMHU
oxunanusmu? [IpokoMMeHTHpYHTE pe3yabTaThl BBIOpaHHON Moaen. CpaBHUTE pe3yabTaThl Jydllel MOAEIH ¢
OLIEHKaMH, MMOJydeHHbIMHE ¢ TomoIsio MHK between omenuBarens.

6. IloctpoiiTe ypaBHEHHE il ONpEIeNIeHHs] BEPOATHOCTH CyNpyxKeckoro craryca. Crneundukanuio
MOJIETI BBIOEpPHUTE CaMOCTOATENbHO. JlaliTe TMOJIHYI0 COJEP)KaTeNbHYI0 WHTEPIPETAUI0 MOJyYEHHOTO
ypaBHEHHUS.

6) IlocTpoiiTe Moaens ToOUT s jorapudma yacoB pabOThl (TOUKY LIEH3YPHUPOBAHUS HEOOXOIHUMO
BeIOpaTh B INhr=3). Crnenudukamuio Moaenu BbIOEPUTE CaMOCTOATENBHO. [laliTe MOJHYIO COAEpKATEIBHYIO
MHTEPIPETALHIO TOJYYEHHOTO YPaBHEHHUSL.

Kpurepun oueHuBaHus:
MakcumajibHasl OlleHKA 32 Bce J1abopaTopHbIe padoTsl - S0 6a/10B



MakcumasibHast oueHka - 10 6a/710B 32 KaxAy10 J1a00opaTopHyIo padory.

Hwuske npuBoaATCS KPUTEPUH OLCHNBAHUS OHOM JIa0OpaTOPHON padoThI:

9 — 10 GayutoB  BBICTABIIACTCS, €CIU OOYJAIOITUICS BBITTOJHII PaboTy B TOJHOM 00BbeMe ¢ COOJIOICHHEM
HEOOXOAMMOM TMOCIIENOBATEIBHOCTH; CAMOCTOSTENBHO M PAIlMOHAIBHO BBIOpan crienu(UKauu MOETe;
rpaMOTHO OOPMHUII MPENICTABICHHBIN OTYET;

7 — 8 OaiIoB BBICTABISAETCA, €CJIM OOYUYAIOUIMIACS BBIMOJIHUI padOTy B MOJTHOM OOBEME C COONIOIEHUEM
HEOOXOMMOM TMOCIIEIOBATEIPHOCTH, CAMOCTOSITEIPHO M PAIlMOHAIILHO BBIOpaN crienu(UKaluu MOJETICH;
rpaMOTHO OGOPMHJ TPEJCTABICHHBIM OTYET; JaHa CoJepXKaTeidbHas HMHTEPIPETAlUs MOIYYCHHBIX TpPU
pelieHNH 3a/ad  pPe3yJIbTaTOB; MaTepuall H3JI0OKEH YETKO; JOMYCKAKOTCS OTIENbHBIC JIOTHYECKUE U
CTHJIMCTUYECKHE OTPEIIHOCTH, YBEPEHHO UCTIPABJICHHBIC TIOCIIE JOMOIHUTEIBHBIX BOIIPOCOB;

5 — 6 OGaIOB  BBICTABJISCTCSA, €CIM OOYYAIOIIMICS BBITIOJHIII PabOTy B MOJHOM 00bEeMe C COOJIIOICHHEM
HEOOXOAUMOM TMOCIEeNOBATEIBHOCTH; CAMOCTOSTENBHO M PAIlOHAIBHO BHIOpan crienu(UKaluu MOETeH;
rpaMOTHO OGOPMIJI TPEJCTABICHHBIM OTYET; JaHa CoJepXKaTeidbHas HMHTEPIPETAUs TOIYYCHHBIX TPU
pelICHNH 3a]a4 pe3ylbTaTOB; JIOIMYCKAIOTCS OTAEIbHBIC JIOTUYECKUE M CTHIMCTUYECKHE MOTrPEIIHOCTH;
00yYaroIUICs MOXKET HCIIBITHIBATh HEKOTOPBIC 3aTPYAHEHUS B POPMYIUPOBKE CYXKICHUH;

0-4 Gayna BBICTABISIETCA, €CJIM PabOTa HE BBHIIOJHEHA WIIM BBHIMOJIHEHA HE B IOJIHOM 00beMe; 00yJaronuiics
NPAaKTUYECKH HE BIIAJCET TEOPETHUSCKUM MAaTepUAIIOM, JIOMyCKas TIpyOble ONIMOKH, HCIBITHIBACT
3aTpyAHeHUs] B (OPMYIHPOBKE COOCTBEHHBIX CYKICHHH, HECIIOCOOCH OTBETUTh Ha JOMOJIHHUTEIbHBIC
BOTIPOCHI.

3. MeToauyeckue MaTepuasbl, onpeaeisionye nMpoueaypbl OleHNBAHUS 3HAHUI, YMEeHHI, HABLIKOB H
(1) onbITA 1eATEIbHOCTH, XaPpAKTEPHU3YIOIIUX ITANbl (POPMUPOBAHUS KOMIIETEHIHIA

[Tpouenypsl OLIeHHBAHUS BKJIIOYAOT B ¢€0s TEKYLIUI KOHTPOJIb U IPOMEKYTOUHYIO aTTECTALIUIO.

Texkymmid KOHTPOJIb YCIIEBAEMOCTH IPOBOJAUTCS C HCIOJIL30BAaHUEM OLICHOYHBIX CPEICTB,
IIPEJICTABICHHBIX B M. 2 JIaHHOTO MNpPWJIOKEHHs. Pe3ynabTaTbl TEKYHIEro KOHTPOJS JOBOJSATCS IO CBEACHHUS
CTYJEHTOB 10 IPOMEKYTOYHOU aTTECTALIUH.

IIpomexyTouHas aTrecTanms IpoBOANUTCS B GopMe 3a4eTa.

3aueT NMpOBOJUTCS 0 PACHUCAHMIO NIPOMEKYTOYHOM aTTecTalMiy B NMUCbMEHHOM BuIE. B 3adueTHOM
3aJlaHuu — 2 TeopeTHdecKux Bonpoca u 1 3agava. [IpoBepka 0TBETOB M 0OBSIBICHNE PE3YIBTATOB IPOU3BOIUTCS
B JIeHb 3audera. Pe3ynbTaTel arrecTallid 3aHOCATCS B OK3aMEHALIMOHHYIO BEIOMOCTb M 3aUETHYH0 KHHKKY
crygeHta. CTyIneHTbl, HE MpOILIEAIINE MPOMEXKYTOUHYIO aTTECTallUI0 MO TpapuKy CECCHM, JIOJIKHBI
JIMKBUIUPOBATH 3aJ0JKEHHOCTh B YCTAHOBJICHHOM IOPSIJIKE.



Ipuio:xkenne 2

METOAUYECKHUE YKA3AHUS IO OCBOEHUIO JUCHUITJIMHBI

MeTtonudeckue yka3aHus aJpecoOBaHbl CTyIEHTaM OYHOU (hOpMBI 0O0yUeHUSI.

VY4eOHBIM IIJIAHOM MPEyCMOTPEHBI CISAYIOIINE BU/IbI 3aHATHI:

- IPAKTUYECCKUE 3aHATHS;

- 1abopaTopHbIE PAOOTHI.

B xo1e mpakTHYecKuX 3aHITHIA pacCMaTPUBAIOTCS METOJIbI aHAJIM3a U CHHTE3a B IIPEIMETHON 00JIacTH;
COBPEMEHHBIC ~ METOABl ~ DKOHOMETPHUYECKOTO  aHAJM3a; BO3MOXKHBICE  OTPAHUYCHUS  NPUMEHCHHUS
SKOHOMETPHUYECKHX METOJIOB; METOJHMKH COBEPIICHCTBOBAHMS 3HAHWUW B 00JaCTU SKOHOMETPUKH, JAIOTCS
PEKOMEH/IAIIUH 110 CAMOCTOSITEIIbHON paboTe U MOATOTOBKE K JIAOOPATOPHBIM paboTaM.

B xo7e mabopaTopHbIX paboT yriyOIsIFOTCS U 3aKPEIUISIOTCS 3HAHUS CTYICHTOB IO PSTY PACCMOTPEHHBIX
Ha TPAKTUYECKUX 3aHITUSAX BOIPOCOB, (POPMHPYIOTCS W Pa3BHBAIOTCS HABBIKH KCIIOJIE30BaTh COBPEMEHHOE
nporpammuoe obecrieuenue (Gretl) ans penieHus SKOHOMHKO-CTATHCTHUECKUX M SKOHOMETPUYECKUX 3aay
00pabOTKU TaHHBIX: TIOCTPOCHUE TAOIHII, BU3yaTH3allks, IPOBEPKa THIIOTE3, KOPPEISIIIMOHHO -PErPECCHOHHBIN
aHaJIM3, aHAIM3 BPEMEHHBIX PS/IOB U MAHEIbHBIX JTaHHBIX.

[Tpu moaroTOBKE K 1a00pPaTOPHBIM PadOTaM KaXKIbIi CTYICHT JIOJKCH:

— U3YYUTh PEKOMEHIOBAHHYIO YUCOHYIO JIUTEPATYPY;

— MOATOTOBUTH OTBETHI HA BCE BOMPOCHI [0 U3Y4aeMOU TeMe.

B mporiecce moAroToBKH K JIAOOpaTOPHBIM padOTaM CTYICHTHI MOTYT BOCIIOIB30BATHCS KOHCYIbTAI[USIMU
MperoiaBaTels.

Bormpockl, He paccCMOTpeHHBIE Ha MPAKTHYCCKHUX 3aHATHSAX U JTAOOPATOPHBIX paboTax, MOJKHBI OBITh
W3YUYCHBI CTYJICHTAMU B XOJIC CAMOCTOSATEIILHOM paOboThl. KOHTPOIIb caMOCTOSITEIbHON pabOThI CTYACHTOB HaJl
y4eOHOM MporpaMMoil Kypca OCYIISCTBIISICTCS B XOJIC 3aHSATHH TIOCPEACTBOM TECTHpOBaHUA. B xome
CaMOCTOSITEIILHOU pabOThI KX IbIii CTYICHT 0053aH IPOYUTATh OCHOBHYIO U ITO BO3MOXKHOCTH JIOTIOJIHUTEIILHYIO
JTUTEPATypy M0 U3ydaeMoi TeMe. BoIIenTh HeMTOHITHBIE TEPMUHBI, HAUTH UX 3HAYCHHUE B YHITMKIONEANICCKUX
CIIOBapsX.

JIJIst IOTOTOBKU K 3aHATHSM, TEKYIIEMY KOHTPOJIO M MPOMEKYTOYHOW aTTeCTAIlUU CTYJISHTHI MOTYT
BOCTIOJIb30BAThCS  AJIEKTPOHHO-OMOMMOTEUHBIMU cUcTeMaMH. Takke oOydaromiyecss MOTYT B3ATh Ha JIOM
HEO0OXOIUMYIO JINTEPATypy Ha aOOHEMEHTE YHUBEPCUTECTCKOW OMOIMOTEKH WIIA BOCIIOJB30BATHCS YU TATLHBIMH
3amamu.



