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KA®EJIPA CTaTucTHKH, IKOHOMETPUKH U OLIEHKH PUCKOB

PacnpenesieHne 4acoB JUCHHUILINHBI 110 ceMecTpaM / KypcaMm

Cemectp
(<Kypc>.<Cemectp Ha 2(1.2)
Kypce>) Hroro
Henens 14
Bun 3anaruit vII PII vII PII
JIabopatopHbIe 16 16 16 16
[IpaxkTuueckue 16 16 16 16
HWroro ayn. 32 32 32 32
KonrtaktHas padota 32 32 32 32
Cawm. pabora 40 40 40 40
Htoro 72 72 72 72
OCHOBAHHE

VY4eOHbIif TU1aH YTBEPIKICH YUYEHBIM coBeTOM YHUBepcuTeTa (potokon Ne 9 ot 03.03.2026 ).

[Iporpammy coctaBuin(u): K.3.H., Ao1eHT, JKutankos M.B.
3aB. kadenpoii: 1.3.H., npodeccop JI.U. HuBopoxkuHa
MeToaudecKkuii COBET HaNpaBIeHU: 1.9.H., morieHT E.M. EBcTadneBa

JMpeKxTop MHCTUTYTa MarucTparypsl: 1.3.H., nipodeccop E.A. MBanosa



1. HEJIX OCBOEHUSA TUCIUITJINHBI

1.1| ypryOuTs mIpencTaBiIeHHE OOYyYaeMBIX O TEOPETHYECKHX OCHOBaX COBPEMEHHBIX SKOHOMETPHYECKHX METOOB aHaIN3a
JAHHBIX, HAy4YUTh KOPPEKTHOMY MCIIOJIb30BAaHMIO MHCTPYMEHTOB aHaNM3a M MOAENMPOBAHHS Ha NpPaKTHKe IpH paboTe co
CIELMATU3MPOBAHHBIMU 3KOHOMETPUYECKMMU NIPOrPaAMMAMH.

2. TPEBOBAHMUA K PE3YJIBTATAM OCBOEHUA JUCHUIIJTMHBI

OIIK-2. CniocoGeH NpUMeHATH MPOJABUHYTbIe HHCTPYMEHTAJIbHbIE METOAbl IKOHOMHYECKOI0 aHAJIU3a B NMPUKJIAAHBIX U (MIH)
(yHIaMeHTaNbHBIX HCCJIEJ0BAHUAX;

OIIK-5. CnocodeH MCHOJb30BATH COBpPeMEHHbIe MH(OPMALUOHHBIE TEXHOJOTHM H MPOrpaMMHBIE CPEICTBA NMPH PelIeHHH
npodgeccuoHATbHBIX 3a/1a4.

B pe3yiabrare ocBOeHHSI THCIUTIIMHBI 00yIAOIIHTCS TOKEH:

3HaTh:

MeTobI cOopa, aHanu3a U 00pabOTKK JAHHBIX, IKOHOMETPHUYECKOTO MOJCIUPOBAHKS M MPOTHO3UPOBAHMUS, HEOOXOUMBIC JIJIsI PEIICHUS
poQeCCHOHANBHBIX 33734 (cooTHeceHo ¢ mHaukaropom OIIK-2.1);

BO3MOXKHOCTHU Hcmonb30Banust Moayist "Craructuka" Tabmun Calc Libre Office u skonomeTrpuueckoro nakera Gretl; 2 6a3bl JaHHBIX
cetu Internet 11 pelieHns: aHATUTUYECKUX M UCCIIEIOBATENBCKUX 3a1a4 (cooTHeceHo ¢ unaukaropom OIIK-5.1)

Ymern:

OCYHICCTBIIATH BI)I60p HMHCTPYMCHTAJBHBIX CPECACTB U1 O6pa6OTKI/I OKOHOMHYCCKHX JAaHHBIX B COOTBCTCTBUU C MOCTaBJICHHON 3azLaqu71,
AHAJIM3UPOBATh PE3YyNBTAThl PACUCTOB U 0OOCHOBBIBATH IOJYYCHHBIC BBIBOJBL;, OLCHUBATH YIKOHOMETPHYCCKHE MOICIH, aHAH3HPOBATh
n COACPIKATCIIBHO HHTCPIPETUPOBATH PE3ybTaThl OKOHOMCTPUYICCKOIO MOACIIMPOBAHUA, MIPOrHO3nupoOBaTh Ha OCHOBE
OKOHOMETPHUYICCKUX Monenef/i TIOBCJAICHUE DKOHOMHYCCKNX AarcHTOB, Pa3BUTHUEC JSKOHOMHUYCCKUX IMPOLECCOB U SIBJIEHUM Ha MUKPO- U
MakpoypoBHe (cooTHeceHo ¢ uHaukaropom OIIK-2.2)

OCYIIECTBILITh TOMCK HeoOxoammoi uH(opManmu B 0a3ax JaHHBIX ceTH Internet; mcmonp3oBath cpencrtBa mMomyns "Crartuctuka”
Ta6mur Calc Libre Office u sxoHOMeTprdeckoro maketa Gretl s penieHns: aHATMTHYECKUX U UCCIIEIOBATENLCKUX 3a/1ad (COOTHECEHO
¢ uaaukaropom OIIK-5.2)

Baanernb:

HAaBBIKAMH AKOHOMETPHYECKOTO MOJCIUPOBAHMUSA W IPOTHO3HUPOBAHMSA, HEOOXOMUMBIMU IUIS PEIICHHsS NpOQecCHOHATIBHBIX 3a/ad;
CpeACTBAaMH aHAJIM3a U CoJep KaTeIbHON MHTEPIIPETAIIMH OTy4YeHHBIX Pe3yabTaToB (cooTHeceHo ¢ unaukatopom OIIK-2.3);
crocobamMu Toucka HeoOxomumoi uHdopMarmu B cetn Internet, cpenctBamu moayas "Craructuka"' Tabmuiy Cale Libre Office u
sKOHOMeTpHmueckoro makera Gretl mms o0paOOTKWM, aHamM3a SKOHOMHUYCCKHX IAaHHBIX, SKOHOMETPHUYECKOTO MOIETHPOBAHUS H
MPOTHO3UPOBaHUs (COOTHECeHO ¢ nHanKaTtopom OIIK-5.3)

3. CTPYKTYPA U COAEP) KAHUE JUCIUIIJINHBI

Paznea 1. "Jluneiinas mogennb perpeccun u ee cnenugukanusa. Moaean TMCKPeTHOro Bbioopa''.

Buna 3ansitus / Cemectp /| KonmuectBo

padornl / popma ITA Kypc 4ACOB Komnerenuun

Ne HaumeHoBaHue Tembl, KpaTKoe cojepkaHue

Tema 1.1 "Knaccuueckast muHelHast MOZIEb MHOXXECTBEHHOH perpeccun’.
Jluneiinasi Mopellb MHOXKECTBEHHOH perpeccuu. MeTol HauMeHbLINX
1.1 | xBagparoB (MHK). O6061enusiii MHK. ®dukrususie nepementsie. MHK
C OrpaHUYCHUSIMU Ha napamMeTphl. MeTO}l MaKCHMaJIbBHOI'O
IPaBoNono0Hs.

JlaGopatopHbie OIIK-2
3aHATUS OIIK-5

Tema 1.1 "Knaccuueckas nuHelHas MOZielIb MHOXKECTBEHHOI perpeccun’”.
JluneiiHass Mozens MHOXKECTBEHHOM perpeccuu. MeTon HauMEeHBIINX
1.2 [xBagparoB (MHK). O606mennsiii MHK. ®uktuBHbe epemenHbie. MHK
C  OrpaHMYEHMSIMH  Ha  mapameTpsl.  MeTog  MaKCUMaJlbHOIO
MIPaBIONON00HS.

IIpaxTyeckne OIIK-2
3aHATHA OIIK-5

Tema 1.1 "Kiaccuueckast muHeHass MOJeNTb MHOJKECTBEHHOM perpeccun”.
Jluneiinas Mopenb MHOKECTBEHHOM perpeccud. MeToll HauMEHbIINX

- . perp A CamocTosTeNbHAS OIIK-2
1.3 [xBagparoB (MHK). O6o6mennsiii MHK. ®uktuBHbIe epemenHsie. MHK aGora 2 2 OITK-5
C  OrpaHMYEHMSIMH  Ha  TapamMeTpsl. MeTonq  MaKCHMalbHOTO p
MIPABIONOI00HSI.

Tema 1.2 "Crenudukanus ypaBHeHUs perpeccun’.

MyJBTHKOIIMHEAPHOCTh M METObI ycTpaHeHus. OmuOKy crenudpukanim
M HMX JUAarHOCTHKA. BpIOOp onTUMambHOrO Habopa perpeccopoB M
(yHKIIMOHATBHON hopmbt perpeccHoHHOM 3aBUCHUMOCTH.
I'eTepockenacTHYHOCTE CIy4aifHOTO BO3MYIIEHHS U €€ NMPUYHUHBI, METOIBI JlaGoparopHbie OIIK-2
IUATHOCTUKH © YycTpaHeHus. Bi3semenusii MHK. ABTtokoppemsmus 3aHATHUSA OIIK-5
CIIy4aifHOro BO3MYIIEHHMS W €€ MpPUYUHBI, METOIbl JAWATHOCTHKH U
yCcTpaHeHHsl. DHIOTEHHOCTh TepeMeHHBIX. Ciydail KOppenMpoBaHHOCTH
perpeccopoB u ciaydaiiHOW ommbOkn. OmmOKM M3MEpeHnil IepeMEHHBIX.
WHcTpyMeHTanbHbIe mepeMeHHble. TecT Xaycmana. DKOHOMETPHUECKOE

1.4




MoyiepoBaHue ocymectBisiercs B mMoxyne "Crarucruka" Tabmun Cale
Libre Office u sxonomeTpuueckom nakere Gretl.

1.5

Tema 1.2 "Crenudukanms ypaBHeHuUs perpeccun’.

MybTUKOIIMHEAPHOCTh M METObI ycTpaHeHus. OmuOKY crienu(uKanum
U WX JUarHocTHka. BpIOop onTHManpHOro Habopa perpeccopoB u
(yHKIMOHATBHON hopmbt perpeccHuoHHON 3aBHCHUMOCTH.
I'etepockenacTHYHOCTb CIIy4ailHOrO BO3MYILIEHHS M €€ IPUYUHBI, METObI
JUarHOCTUKM U ycrpaHeHus. Bspemennsiii MHK. Aproxoppensius
CllydaifHOrO BO3MYLIEHHMS W €€ TPUYUHBI, METO[bl JAWATHOCTHKH U
yCTpaHeHus. DHJIOTeHHOCTh nepeMeHHbIX. Ciydail KoppelaupoBaHHOCTH
perpeccopoB ¥ ciy4daiiHoi omuOku. OmmOKM M3MEpeHUi IEepEeMEHHBIX.
WucTpymeHTanbHbIE TepeMenHble. TecT XaycmaHa.

IIpakTyeckue
3aHATHSA

OIIK-2
OIIK-5

1.6

Tema 1.2 "Crenudukanus ypaBHeHus perpeccun’.
MynbTHKOJUTMHEAPHOCTh U METOIBI ycTpaHeHus. Ommbku crenudukanum
W UX JUardocruka. Bpibop onTumanbHOro Habopa perpeccopoB H
(yHKIHOHAIIBHOI (dopmBbI PErpecCHOHHOI 3aBHCHMOCTH.
I'eTepockeacTUYHOCTD CITy4aiHOTO BO3MYIIEHHS M €€ IPUYHHBI, METOIBI
JUAarHOCTUKM W ycrpaHeHus. Bspemenusii MHK. Aproxoppensius
cilydaiffHOro BO3MYILIEHHMS U €€ IpPUYUHBI, METOIbl AWATHOCTHKUH U
yCTpaHeHus. DHIOTCHHOCTh IepeMeHHBIX. Ciydail KoppelupoBaHHOCTH
perpeccopoB u ciydaitHoW omOku. OMmHOKA W3MEPEHUH MepeMEHHbIX.
HucrpymenrtanbHble nepemeHHsle. Tect XaycMana. DKOHOMETPUYECKOE
MozieNIpoBaHKe ocyuectisiercs B moxyne "Crarucruka" Tabmun Cale
Libre Office u sxonomeTpuueckom nakere Gretl.

CamMocTosTenbHast
pabora

OIIK-2
OIIK-5

1.7

Tema 1.3 "Logit u Probit mogenn".

JlucKpeTHbIe 3aBHCHMBIC TEPEMEHHBIC: HOMHHAJIbHBIC, PAHXHPOBAHHBIC,
KoJNMuYecTBeHHbIe. Monenu OuHapHoro BbiOOpa. Logit u Probit momeinu.
Wutepnperanns k03(hGUIHCHTOB B MOAECNIAX OWHAPHOTO BBhIOOpa. MeTon
MaKcHUMajbHOTO mnpasaononobus B Logit u Probit momensx. Kpurepuu
KadecTBa Mojesell. DKOHOMETPUYECKOEe MOJESIUPOBAHHE OCYILECTBILSIETCS
B Moxyne "Crarucruka" Tabmun Cale Libre Office u sxoHOMeTpHYEeCKOM
nakete Gretl.

JlaboparopHbie
3aHATHS

OIIK-2
OIIK-5

Tema 1.3 "Logit u Probit momenn".

JIMCKpEeTHbIC 3aBHCHMbIC IIEPEMEHHBIC: HOMHHAJIBHBIC, PAH)KUPOBAHHEIE,
KonM4ecTBeHHbIe. Mozenu OmHapHOTro BhIOOpa. Logit m Probit monmemn.
Wutepnperanus ko3hGUIHEHTOB B MOAEIAX OWHAPHOTO BbIOOpa. MeTon
MaKcUMaJbHOTO mpasaononobus B Logit u Probit monensx. Kpurepun
KauyecTBa MOJICIICH.

IMpaxruyeckue
3aHATUAL

OIIK-2
OIIK-5

1.9

Tema 1.3 "Logit u Probit momenu".

JluckpeTHbIe 3aBHCHMBIC II€PEMEHHBIC: HOMHHAIbHBIC, PAH)KHPOBAaHHEIE,
KoNu4ecTBeHHble. Monenn OuHapHoro BwiOopa. Logit u Probit moapenu.
Hurepnperanus ko3pduuneHToB B Mozensx OuHapHoro BbiOopa. Merox
MakcuManbHOro mnpaspomnonobuss B Logit u Probit moxmensx. Kpurepun
KagecTBa Mozeneld. DKOHOMETPUUECKOE MONEIHPOBAHIE OCYLIECTBISCTCS
B Moayie "Craructuka" Tabmun Calc Libre Office u sxoHOMeTpuueckom
nakete Gretl.

CamMocTosTenpHast
pabora

OIIK-2
OIIK-5

Paznen 2. "Mogenu BpeMeHHBIX PAI0B U HA AHEIbHbIX JaHHBIX' .

HaumeHoBanue TE€MbI, KPAaTKo0€ CoAepKaHue

Buj 3ansiTus /
pa6otsl / popma ITA

Cemecrp /
Kypc

KosmmuecTBo
4acoB

Komnerenuuu

2.1

Tema 2.1 "Moaenu BpeMeHHBIX PSIO0B".

Mogens bokca-/[xenkuHca. Mogenu ¢ pacnpefeleHHbBIMH JlaraMu
(Mozeny 4aCTUYHOTO HPHUCIIOCOOJICHHS, MOJICNIb AIalITUBHBIX OXHIaHUH).
Tectr  IpeliHkepa Ha  NPUYMHHO-CICACTBEHHYIO  3aBHCHMOCTb.
DKOHOMETPHUYECKOE  MOJCIMPOBAHHE  OCYLIECTBISETCS B MOIYJe
"Craructuka" Tabmun Calc Libre Office m sKoOHOMETpHYECKOM ITaKeTe
Gretl.

JlaGopatopHbie
3aHSTHS

OIIK-2
OIIK-5

22

Tema 2.1 "Mopenu BpeMEHHBIX psiioB".

Mogens bBokca-/[xenkunca. Mogenn ¢ pacnpeAeseHHBIMH JiaraMu
(Mozenp 4aCTUYHOTO HPHUCIIOCOONICHHS, MOJICNIb AIalITUBHBIX OXHIAHUI).
Tect I'peiinpkepa Ha IPUIMHHO-CIIEACTBEHHYIO 3aBHCUMOCTb.

[IpaxTuyeckue
3aHATHUSA

OIIK-2
OIIK-5

2.3

Tema 2.2 "HecraunoHapHble BpeMEHHBIE PAABI".

Mmuumast perpeccust. EquHn4HbI KOpeHb. TecThl Ha €qUHHYHBINA KOPEHb.
Kounrerpauuss BpeMeHHbIX psiioB. Mozellb  KOPPEKIMH  OLIMOOK.
OKOHOMETPUUECKOE  MOJEIMPOBAaHME  OCYILECTBISIETCS B MOAYIe
"Craructuxa" Tabmuiy Calc Libre Office m sxoHOMETpHYECKOM ITaKeTe
Gretl.

JlaGoparopHhsbie
3aHATUS

OIIK-2
OIIK-5

24

Tema 2.2 "HecraunoHnapHbie BpeMEHHBIE psiibl".
Munmas perpeccrs. EquHuuHbIN KopeHb. TecTbl Ha €AMHUYHBIA KOPEHB.
KonHTerparus BpeMeHHBIX psiioB. Mozielb KOPPEKIUH OMIIOOK.

[IpaxTugeckue
3aHATHA

OIIK-2
OIIK-5

2.5

Tema 2.2 "Mopenu BpeMeHHBIX psaoB. HecrammoHapHble BpeMEHHBIE
psnsr".

Munmas perpeccrs. EquHnYHbIN KopeHb. TecTbl Ha €AMHUYHBIA KOPEHB.
KonHTerparus BpeMeHHBIX psiioB. Mosielb KOppeKIUH OMIO0K.

CamocTosTenbHast
pabora

OIIK-2
OIIK-5




2.6

Tema 2.3 "Ila"nensHble qaHHBIE".

[IpeumymiectBa  HMCHONBb30BaHMS IAHENBHBIX  JAHHBIX. TpYyIHOCTH,
BO3HHKAIOLIME NpU paboTe ¢ MaHeabHbIMU JaHHbIMU. [loHATHE O Moxenu
OJJHOKOMITOHEHTHOI omunOKu. Crenuduranms MOZIEIH.
JleTepMUHUPOBAaHHBIH W CIIyYaliHbIH  WHIUBUAYAlbHBIA  3(QEKT.
OKOHOMETPUUYECKOe  MOJEIMPOBAHHE  OCYIIECTBISIETCS B MOAYNe
"Craructuxa" Tabmui Calc Libre Office m sxoHOMETpHYECKOM IaKere
Gretl.

JIaboparopHble
3aHATUSL

OIIK-2
OIIK-5

2.7

Tewma 2.3 "Ila"ensHble qaHHBIE".

IIpeumymiectBa HMCHONB30BaHMS IAHENBHBIX  JAHHBIX. TpyIHOCTH,
BO3HHKAIOIIUE ITPH paboTe C MaHeIbHBIMHU JaHHBIMU. [ToHsTHE O MOmenn
OTHOKOMITOHEHTHOM OIIHMOKH. Crnenudukarus MOJICTIH.
JleTepMHUHUPOBAHHBIH U CITyYaifHbIH MHAWBUAYaIbHBIA ddEKT.

[paxTHyeckne
3aHATUSL

OIIK-2
OIIK-5

2.8

Tema 2.4 "Monenu Ha naHeJbHBIX JaHHBIX".

Omneparoper  «Between» u «Within». Buasl onenok. CpaBHHTENBHBII
aHanu3 OLEHOK. TecTupoBanue creU(UKAIMUA B MOJACISAX IaHEIbHBIX
nanabiX. Tect Xaycmana. TecT Ha HaMMYHeE CITy9allHOTO MHIUBUAYAIEHOTO
s¢dexra. Tecr Ha Hamuuue IETEPMUHUPOBAHHOIO HMHAMBHIYAJIBHOTO
3¢ dexra. IKOHOMETPUIECKOE MOJCIHPOBAHNE OCYILIECTBISIETCS B MOJIYIIE
"Craructuxa" Tabmuiy Calc Libre Office m sxoHOMETpHYECKOM IaKeTe
Gretl.

JlaGoparopHbie
3aHATHUA

OIIK-2
OIIK-5

2.9

Tema 2.4 "Mopenu Ha aHEIbHBIX JaHHBIX".

Omneparopsr  «Between» u «Within». Buasl onenok. CpaBHHTENBHBII
aHanu3 OlEHOK. TecTupoBanue creU(HUKALMUA B MOJCNSAX MaHEIbHBIX
nanabiX. Tect Xaycmana. TecT Ha HaMUYHeE CITy4alHOTO MHIMBUAYAIEHOTO
a¢pdekra. Tect Ha HamMuyKe AETEPMUHHPOBAHHOTO WHAWBUIYaJIbHOTO

addexra.

[pakTHyeckue
3aHATUSL

OIIK-2
OIIK-5

2.10

Tema 2.4 "Monenu Ha MaHEIbHBIX JAHHBIX"

Omneparopsr  «Between» u «Withiny. Buasr ouenok. CpaBHHTENbHBII
aHaNM3 OIEHOK. TecTHpoBaHWe CHEUU(HKAIMH B MOJEISAX IMaHEIbHBIX
nanubix. Tect Xaycmana. TecT Ha HalUYUe CIy4aifHOrO HHANBHIYaJIbHOTO
a¢pdekra. Tecr Ha Hamuuue IETEPMUHUPOBAHHOIO HHAMBHIYAJIbHOTO

a¢dekra.

CamocTosTeNbHast

pabora

OIIK-2
OIIK-5

2.11

Tema 2.5 "Cucrems! ypaBHeHUH"

CucreMbl  HE3aBHCHMBIX  ypaBHeHHH. CHCTEMBI  OIHOBPEMEHHBIX
(coBMECTHBIX,  B3aHMO3aBHCHMBIX)  ypaBHeHHMH. CTpykTypHas U
npuBeneHHas (opmbr Mozenu. [Ipodnema maeHtudukamun. OueHuBaHUE
napamMeTpoB CTPYKTYPHOM MOJIENH.

CamMocTosTenbHast

pabora

OIIK-2

18 OTTK-5

2.12

TTogroroska k HpOMC)KyTO‘IHOI‘/'I arTeCTaluu

3auer 2

OIIK-2
OIIK-5

4. POHJ1 OIEHOYHbBIX CPEICTB

Crpyktypa u coaepkaHue (OHAA OLEHOYHBIX CPENCTB A HPOBEACHMS TEKYLIEro KOHTPOJIS M IMPOMEXYTOYHOH arTecTalnuu
npenctasieHsl B [Ipmnoxennn 1 x pabodeit mporpaMMe TUCIUTUIHHEL

5. YYHEBHO-METOAUWYECKOE 1 THO®OPMAIIMOHHOE OBECIIEYEHUE JUCHUIIJIMHBI

5.1. YueOHuble, HayYHbIe H METOAMYECKHE H3TAHUS

ABTODHI, Bubmuorexa /
3arnaBue WsnarenscTBO, TON
COCTaBUTENH KomuvectBo
1 Heuenxo, 1O. C. Oxonomerpuka B MS EXCEL: maboparopHsbIii Caparos: At [Iu Dp 3BC «IPR SMART»
MPaKTUKYM Menua, 2018
2 Epmosa, H. A., CoBpeMeHHas SKOHOMETPHKa: Y4eOHOe mocodne Mocksa: Poccuiickuit 9BbC «IPR SMART»
MMaBnos, C. H. roCyIapCTBEHHBIN
YHUBEPCUTET MPABOCYIHS,
2018
3 Sxosnesa, A. B. DKOHOMETPHKA: yueOHOe mocodue Caparos: HayuHas kHura, 9BbC «IPR SMART»
2019
4 [IpuxagHast SKOHOMETPHKA: KypHAaI MockBa: YHUBEpCUTET OBbC «YHuBepcurerckas
Cuneprus, 2018 O6ubnnoTeKa OHIANH)
5 [puxnagHast S)KOHOMETPHKA: KypHAI MockBa: YHUBEpCUTET OBbC «YHuBepcureTckas
Cuneprus, 2018 6ubnuoTeka oHIalH»
6 Oprosa 1. B., l'ankiHa | DkoHOMETpHKA: 00y4aIONHii KOMIIBIOTEPHBII Mockga: [Ipomereii, 2018 OBC «YHuBepcuTeTckas

JI. A., I'puroposuy /1.
b.

MPaKTUKYM: TPaKTUKYM

OMOIMOTEKa OHJIANHY




ABTOpHI, bnbmmorexa /
3arnaBue W3parensctBO, TOX
COCTaBUTENH KonuuectBo
7 Yeueposa, H. A. DKOHOMETPHKA: Ja00OPATOPHBIN MIPAKTUKYM Komcomonbck-Ha-Amype, 9BC «IPR SMART»
CapartoB: Amypckuit
TYMaHUTapHO-
TeAarornIeCcKuit
rOCYapCTBEHHBIN
yauBepcuret, At [lu Ap
Menua, 2019
8 [IpuxagHast 5)KOHOMETPHKA: KypHaI MockBa: YHUBEpCUTET ObC «YHuBepcurerckas
Cuneprust, 2018 Oubioreka OHJIAKHY
9 [IpuxiagHast S)KOHOMETPHKA: KypHaI MockBa: YHUBEpCUTET OBbC «YHuBepcurerckas
Cuneprus, 2019 OubioTeka OHJIAKHY
10 [IpuxiiagHast S)KOHOMETPHKA: KypHaI MockBa: YHUBEpCUTET ObC «YHuBepcurerckas
Cuneprus, 2019 OuOIMOTEeKA OHJIANHY»
11 | Kpemep H. III., ITytko | DOxoHOMETpHKA: YIeOHHK Mocksa: FOnutu-/lana, OBbC «YHuBepcureTckas
b. A., Kpemep H. I1I. 2017 OuOIMOTEKA OHTIANH

5.2. IlpojeccnonanbHbie 0a3bl JAHHBIX U MH(POPMaLIOHHBIE CIIPABOYHbIE CUCTEMbI

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

Bassl nannbix Poccrara https://rosstat.gov.ru/databases

Enunas MexBenoMcTBeHHas HHGOPMAIIMOHHO-CTaTUCTHYeCKas cucTtema https://www.fedstat.ru/

baza nanHbIx Poccniickoro MOHUTOPHHTA SKOHOMHYECKOTO MOJIOKEHUS U 370poBhs Hacenenuss HUY BIID https://www.hse.ru/rlms
Bassr nanaeix BHUOM https://weiom.ru/?id=79, https://wciom.ru/?id=1130

NCC «Koncynsrantllmtocy»

HCC «I"apant http://www.internet.garant.ru/

5.3. IlepeueHsb NpOrpaMMHOro odecrneyeHus

Onepanuonsas cucrema PEJI OC
Gretl
Libre Office

5.4. YueOHO-MeTOANYEeCKHE MATEPUAJIBI TSI 00YYAIOIINXCS ¢ OTPAHNYEHHBIMH BO3MOKHOCTSIMH 310POBbS

[Tpu HEOOXOAMMOCTH TI0 3asBJICHUIO 00YYaIOIIErocs ¢ OrpaHUYCHHBIMH BO3MOXXHOCTSIMH 3/I0POBbsl y4EOHO-METOINYECKHE MaTeprabl
TPEIOCTABIIAIOTCSA B (hOpMax, aJaiTHPOBAHHBIX K OTPaHUYCHHSAM 3IO0POBBS M BOCHPHUATHSA MH(popMmarwd. s W1l ¢ HapyIICHUSIMH
3penns: B popme ayauodaiina; B medaTHOH GopMe YBEIHUCHHBIM mpH(TOM. [l U] ¢ HApYIICHUAMH CIyXa: B (hopMe IIEKTPOHHOTO
JOKYMEHTa; B reyaTHol (opme. s Il ¢ HAapYIICHUSIMH OIIOPHO-/ABUraTeIbHOIO ammapara: B (opMe 3JIeKTPOHHOTO JIOKYMEHTa; B
neyaTHoOH opme.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHME JUCHHUIIJIMHBI

ITomemenns It BceX BHIOB PadoOT, MPEXyCMOTPEHHBIX YYEOHBIM IUIAHOM, YKOMIUICKTOBAaHBI HEOOXOIMMOM CIICIMaN3NPOBAHHON
y4eOHOIl MeOesbl0 U TEXHUYECKUMH CPEACTBAMH O0YUIEHUSI:

- CTOJIBI, CTYJIbS;

- IePCOHAIILHBIA KOMIIBIOTEP / HOYTOYK (TTepEeHOCHOMH);

- IIPOEKTOD;

- 9KpaH / UHTEPaKTHBHAs JOCKa.

JlabopaTopHbIe 3aHSATHSA MPOBOIATCA B KOMITBIOTEPHBIX KiaccaX, pabodwme Mecra B KOTOPHIX OOOPYHOBaHBI HEOOXOANMBIMH
JWLEH3UOHHBIME W/WIH  CBOOOTHO pPACHPOCTPAHSAEMBIMH IIPOTPAMMHBIMU CPEACTBAaMH M BBIXOZOM B MHTepHeT, w/mm B
CIEHUATN3UPOBAHHBIX JIAOOPATOPUSX, IPEAYCMOTPEHHBIX 00pa30BaTeNbHON IPOrpaMMOil.

[Tomemenus Uit CaMOCTOATENBHON PabOTHl 00YYAIOIIMXCSl OCHAIIECHBI KOMITBIOTEPHOH TEXHHKOH ¢ BO3MOXXHOCTBIO HMOJKIIIOYECHHS K
cetr "MHTEpHET" M1 00ECIICUCHNEM JTOCTYTIA K 3JICKTPOHHON HH()OPMAIIMOHHO-00pa30BaTeIbHOM cpee.

7. METOIUYECKHUE YKA3ZAHUSA JJISA OBYYAIOIIUXCSA 11O OCBOEHUIO JUCIIMITIMHBI

MCTOI[I/I‘ICCKI/IG YKa3aHUA M0 OCBOCHUIO JUCHUIIJIMHBI ITPCACTABICHBI B HpI/UIO)KeHI/II/I 2K pa60qel71 IporpaMme JUCHUITITTAHBI.




[Ipunoxenue 1

®OHJA OUEHOYHBIX CPEJACTB

1. Onucanue nokasarenel U KpUTEPUEB OLICHUBAHUS KOMIIETEHIIUI Ha pPa3IMYHbIX TaNax ux
(hopMUPOBaHHUS, OTIMCAHUE TIIKAJT OTICHHUBAHHUS

1.1 [loka3zaTenu U KpUTEPUU OIICHUBAHUSI KOMIIETEHIUI:

3VH, cocrasisrole KOMIETEHIIAIO

IToka3aTenu olleHUBaHUSA

Kpurepun onieHnBanus

CpencrtBa
OLEHUBAHUS

OIIK-2: CnocobeH NUpPUMEHSTH IPOABHHYTHIE HHCTPYMEHTAIBHBIE METOJbl SKOHOMHYECKOTO aHaIW3a B IPHKIATHBIX W (WIIN)

(I)yHZ[aMeHTaJ'ILHLIX HCCICOOBAHUAX

3HaTh:

dopmynupyer OTBETHI Ha

MeTonbl  cOopa,  aHamM3a W | MOCTaBJICHHBIE BOMPOCHI; pPEIIaeT T -
00paboTKH JaHHBIX, [ TECTOBOE  3aJaHWE B  YaCTH

ITomHOT2 W  CoOmEpXKATETHHOCTh OTBETA; |(BapwaHTHI 1-10),
9KOHOMETPHUYECKOTO MeTonoB  cOopa, aHaIM3a W

yMeHne MIPUBOJUTH npuMepsl, [33 — 3amaHuAa K
MOJICTAPOBAHUS u | 06paboTkn JTAaHHBIX,

KOPPEKTHOCTH (hOPMYIHPOBOK M BEIBOJOB. [3adeTy (3amaHus 1-
MPOTHO3UPOBAHMS, HEOOXOAMMBIE | SKOHOMETPHUIECKOTO 10)
Ul petieHusi Mpo(eCCHOHATBHBIX | MOJESTHPOBAHMS "
3aja4 IPOTHO3UPOBAHHSI

YMeTh:0CYIIeCTBIATD BBIOOD
WHCTPYMEHTAJBHBIX CPENCTB IS
00pabOTKK SKOHOMHUYECKUX TaHHBIX
B COOTBETCTBHH C IIOCTaBJIIEHHOM
3a1a4en, aHaIM3UPOBATh
pe3yIbTaThl pacueToB "
000CHOBBIBATH MIOJTyYCHHBIC
BBIBOJIBI; OIICHUBATH
SKOHOMETPHUECKUE MOJICIIH,
AHATM3UPOBATh U  COJAEPIKATEIHFHO
HHTEPIPETUPOBATH PEe3yIBTATHI
SKOHOMETPHUIECKOTO

MOJICIPOBAHMS;, POTHO3HPOBATH
Ha  OCHOBE  HKOHOMETPHUYECKHX
Mojenei MOBEJICHUE
OKOHOMHWYECKUX arc¢HTOB, Pa3BUTHE
SKOHOMHYECKHX  MpPOLIECCOB U
SIBJICHUI HA MUKPO- M MAKPOYPOBHE

Pemiaer pasHoypoBHEBbIE 3a7auu,
(dhopMupyeT OTYEeT MO 3aTaHUI0 K
nmabopaTopHOil paboTe B 4YacTH

OIICHWBAHUS SKOHOMETPHYECKUX
MoJleNiell W TPOTHO3MPOBAHUS HA
OCHOBE SKOHOMETPHUYECKUX
MOJIelIei COLIMAIBHO-

OKOHOMHYECKHUX IPOLECCOB

[MosHOTa M COMEPKATETBHOCTh PEIICHHS C
coboaeHueEM HEOOXO0IUMOM
MOCJIEI0BATEILHOCTU PACUETOB;
MPaBUIBHOCTh M TOYHOCTh MMOTYYEHHBIX
PE3yJIbTaTOB;

Ka4eCTBO aHAllM3a W  HMHTEPIpETaIiu
MOJYYEHHBIX PEe3yJbTaTOB U  BBIBOJIOB;
Ka4ecTBO 0(OPMIICHHS

UTP — 1abopaTopHast
[padoTa
(;tabopaTopHBIE
[padoTHI 1-5),

33 3aJaHusg K
BadeTy (3amaHus 1-
10)

Bnaners:HaBpIKaMU
9KOHOMETPUYECKOTO
MOJIETUPOBAHUS U
MPOTHO3UPOBAHUS, HEOOXOJAUMBIMU
JUIS  peIIeHusT MpoeCCHOHATBHBIX
3ala4; CpeACTBaMM aHalau3a |
COZIEPXKATEIbHOW  MHTEpHpEeTaluu
TIOJTyYCHHBIX Pe3yIbTaTOB

Pertaer pa3sHOypOBHEBBIE 3a]1auH,
(opMupyeT OTYET MO 3aJaHUI0 K
1a00paTOPHOI paboTe ¢ MOMOIIIBIO
MHCTPYMEHTAIbHBIX CpencTB
OLICHUBAHUS IKOHOMETPUUYCCKUX
Mojenei

OO00CHOBaHHOCTh BBIOOPA U UCIIOIB30BAHHMS
HHCTPYMEHTAIBHBIX CPEJICTB; IOJHOTA U
COJICPKaTEIbHOCTD peuieHus c
co0umoieHeM HEOoOX0ANMOM
MOCIIEIOBATEIbHOCTH pacueToB;
NPaBWIBHOCTh M TOYHOCTb, KadeCTBO
aHanM3a M HHTEPIPETAlUH TMOTYYCHHBIX
pe3ynbTaTOB W BBIBOAOB;  KauyecTBO
0o OpMIICHHSI

JIP — naboparopHas
[paboTa
(J1abopaTopHbIe
[paboThl 1-5),

33 3alaHusl K
Ravery (3amaHus 1-
10)

OIIK-5: CnocobeH HCHOJIB30BaTh
poheCCHOHATBHBIX 33724

COBPCMCHHBIC HHq)OpMaL[PIOHHLIe

TEXHOJIOTUM W HOPOrpaMMHbIC CPEACTBA IIPpU PCHICHUUN

3HaTh:

BO3MOKHOCTHU HCIOJIL30BaHUS
Moy "Craructuka" Taomur Calc
Libre Office n 3KOHOMETPHUYECKOTO
makera Gretl; 2 0a3pl JaHHBIX CETH
Internet s pelieHus
AHAJIUTHYCCKHUX u
HCCIEN0BATENLCKHX 3a/1a4

3Haer BO3MOXKHOCTH
COBPEMEHHBIX HH()OPMAIIMOHHBIX
TEXHOJIOTHH B obmacTi
KOHOMETPHKH.

ApryMeHTHpYeT TIPUMEHEHHE
WH)OPMAIMOHHBIX  TEXHOJIOTHIA
[IPH MPOBEIECHUU PACYETOB.
OOBACHIET OCHOBHBIE KOMAaHJIBI
MaKeTa MPHUKJIaJHBIX IPOrPaMMm.

VMenue moan30BaThCs 0Oa3aMu  JIaHHEBIX;
MPAaBUIBHOCTh BBIOOpA W HCIOJIH30BAHUS
cpencte Moxyns "Cratmcruka"' TaOmwmig
Calc Libre Office nu 3KOHOMETPHYECKOTO
naketa Gretl s penreHus aHATUTHYECKIIX
u HCCIIEI0BATEILCKUX 3a7a4 npu
BBIMIOJIHCHUM 3aJaHus K J1abOpaTopHOM
pabote

T - TECTBH]
(BapuanThI 1-10)
UTP — mabopaTopHas]
[pabota
(JtabopaTopHBIE
[paboThI 1-5)

33 3aJaHus K
Badery (3amaHus 1-
10)

YMersb:

OCYIIECTBIIATH MMOMCK HEOOXOIUMOMN
uHpopmanuu B 0azax AaHHBIX CETH
Internet; wucnosb3oBaTh cpenacTBa
moxyist "Crarucruka" Tabmun Calc
Libre Office u 3KOHOMETPHUYECKOTO
maketa  Gretl mms  pemeHus
AHATUTHYCCKIX u
WCCIICIOBATEIBCKIX 33124

Pemaer pa3HOypOBHEBBEIE 3amayw,
(hopMupyeT OTYEeT MO 3aJAaHUI0 K
nabopaTopHOil paboTe B 4YacTH
nmoucka uHpOpPMAIUK B  CETH
Internet U HMCIIO0JIb30BaHUS
WHCTPYMEHTAJILHBIX CPEICTB

CaMOCTOSITEIBHOCTh M PAllHOHAIBHOCTH
BBIOOpA JTAHHBIX, CTENIEHh 00OCHOBAHHOCTH
BbIOOpa  MHCTPYMEHTAIBHBIX  CPE/ACTB;
MOJIHOTA U COJAEPIKATEIILHOCTh PEIICHUS C
coOmoaeHneEM HEOOXOUMOM
[1OCJIEIOBATEILHOCTH pacueToB;
MPAaBUIBHOCTh M TOYHOCTb [OTYYEHHBIX
pe3ynbTaTOB;  KAdecTBO  aHalW3a W

TP — naboparopras
[paboTa
(J1abopaTopHbIe
[paboThl 1-5),

33 3aJjaHusd K
Bavyery (3amaHus 1-
10)




HUHTEPIIPETALU TMOJTYUYCHHBIX PE3YyJIbTAaTOB
1 BBIBOJOB,; KQYCCTBO O(bOpMJ'IeHI/IH

cpeacrBamMu Moxynst "Cratuctuka"

LleneHanpaBiieHHOCTh TIOMCKa W 0TOOpa
Pemaer pasHoypoBHEBbIE 3ajaud,

HH(pOpMaIINH; MPaBUIBHOCTD

(dhopMHUpyeT OTYET MO 3aJaHUI0 K

Bnaners: . HCIIOIb30BaAHMS CPEICTB MOy JIst
., | maboparopnoii pabore cl, " .

criocod0aMu IMOMCKa HEOOXOIUMOM Craructuka" Tabmui Calc Libre Office u

UCTIOJNB30BaHUEM  COBPEMEHHBIX
uHpopManuu B ceTH Internet, skoHoMeTpudeckoro makera Gretl s JIP —maboparopHasy

nHpopMannoHHO-

o 06pa60TKI/I W aHaJi3a JaHHBbIX; IIOJHOTa U pa60Ta
KOMMYHUKAIIMOHHBIX TEXHOJOIMH

Tabmunm Calc Libre Office u COJIEPKATENBHOCTD peleHus ¢ |(raboparopHbie
U TII00aThHBIX HH()OPMAIOHHBIX N
sKOHOMeTpHueckoro makera Gretl CCVDCOB a TAKKe co0moieHeM HeoOxoauMmoi [paboTs! 1-5),
00paboTkw, aHaIM3a pecypeos, MMOCJIEI0BATEIHFHOCTH pacueToB; [33 — 3amaHusA K
HUHCTPYMEHTAIBHBIX CPEICTB JUIs
9KOHOMHUYECKHX JAHHBIX, | o o A | CAMOCTOATENBHOCTE M PAIHOHANILHOCTH 3a4eTy (3apmanus 1-
SKOHOMETPHUIECKOTO p ’ BbIOOpA JAHHBIX; MPABUIBHOCT U TOYHOCTH (10)
9KOHOMHYECKHX JaHHBIX,
MO/JICTTUPOBAHHMS u MOJYYEHHBIX  PEe3yJbTaTOB;  KadeCTBO
HKOHOMETPHYECKOTO
MPOTHO3UPOBAHUS aHajM3a M MHTEPIpEeTaly IOJyYeHHBIX
MO/JICTTUPOBAHHMS "
pe3yJNbTaToB M BBIBOJOB;  KayeCTBO
MPOTHO3UPOBAHUS

odopmIcHHS

1.2. llkana oneHuBaHUS:
Texymuii KOHTPOJb YCHEBAEMOCTH U MPOMEXKYTOYHAs aTTeCTallMsl OCYIIECTBISETCS B paMKax
HAKOIUTENIbHOMN OaiIbHO-peUTUHIOBOM cuctemsl B 100-0amibHOM 1IKane.
[IpoMexyTouHas aTTecTalus OCYLIECTBISAETCS MO CIASAYIOUICH 1IKae:
- 50-100 GamoB (3auTeHO)
- 0-49 GanoB (He 3a4TEHO).
2. TunoBble KOHTPOJIbHbIE 32JaHUSI WJIM HHble MaTepHaJIbl, He00OXOAMMbIe [JIfl OUEeHKH 3HAHUIA,
YMEHHUil, HABBbIKOB M (WJHM) ONbITA JAeSATEJbHOCTH, XAPAKTEPU3YIOIIMX IJTanbl (GopMuUpoOBaHMS
KOMIIeTeHIIUil B Mpolecce 0CBOEHUsI 00Pa30BaTeJbHOI MPOrPaMMbl
3ananus K 3a4ery
3AJJAHUE K 3AYETY Nel

1. Omepartopsl «Between» u «Within». Buner onernok. CpaBHHUTENBHBIH aHAIM3 OLEHOK. TecTHpOBaHUE
cnenu(puKauu B MOJENSAX TMaHENbHBIX JaHHbIX. Tect XaycMaHa. TecT Ha HalW4yue CiIy4ailHOTO
WHIUBUIYATBHOTO ¢ (dekra. TecT Ha HaTMuue 1eTePMUHUPOBAHHOTO MHANBUIYAIBHOTO () (deKTa.

2. JIuneiiHass MoJIelTb MHOXKECTBEHHOM perpeccur. Meton HauMeHbmux kBajapaToB (MHK). O600meHHbII
MHK.

3aoaua

UccnenoBaTenb UCMIONB3YET TOTUT-MO/ICNIb OMHAPHOTO BEIOOPA JIJIsl TOTO, YTOOBI BBISICHUTD, KaK BEPOSITHOCTh
oka3aThCsi 0e3pabOTHBIM 3aBUCUT OT OMbITa paboThl M oOpasoBanus. WcciaemoBatens ompocun 1000
SKOHOMHYECKUX AaKTHBHBIX TpakJaH B Bo3pacTte oT 21 g0 28 jeT W Noaydyus JaHHBIE O CIEAYIOLIUX

nepemeHHbix: Unemployed — OwHapHas mnepeMeHHas paBHas CIWHUIIE, €CJIM PECIIOHIEHT SIBJISICTCS
0e3pabotHbIM; Experience — ombIT paboThl pecnioHfeHTa (B ronax); Education — mpoIoKUTEIbHOCTD
o0y4eHHs pecloH/IeHTa (B rojax). B Tabmuiie mpeacTaBiIeHbl pe3yIbTaThl OIICHUBAHUSI MOJICITH:
Dependent Variable: Unemployed
Logit
Experience —0.20
(0.03)
Education —-0.10
(0.02)
Constant —0.60
(0.12)

Bompoc: Apucrtapx [lerpos 10 net yuumics B mkose u emie 4 roga B 6akanaBpuate. OmnbiTa pabOThl y HETO
noka HeT. C Kakoil BEpOSITHOCTBIO OH OKaXeTcst 0e3paboTHBIM?

3AJJAHUE K 3AYETY Ne2
1. 'erepocke1aCTUYHOCTD CIIYyYafHOrO BO3MYIIEHUS U €€ MPUYUHBI, METOJIbl TUArHOCTUKU U yCTpaHEHHUS.
B3gemennsiit MHK.
2. KounTterpanuys BpeMEeHHBIX psI0B. MoesTb KOPPEKIIUU OIIHOOK.

3aoaua




Bompocsr aToro 3aganusi OCHOBaHbI Ha clieAyromieM skcepumenTe: 400 BoguTenei, BRIOpaHHBIX CTy4alHbIM
00pa3oMm, TTOTPOCHITH TIPONTH CIICITUATBHBIN TECT Ha BOXKICHHUE aBTOMOOMIEM. J[Jsl Kak10T0 BOIUTEIST OBLTH
coOpaHsbl creayromue nanueie: Pass — GukTHBHAs mepeMeHHast, paBHasi €IUHUIIE, €CIIH BOAUTENb CIAN TECT,
Male — ¢ukTHBHAS TepeMeHHAs paBHAs SIUHUIIC, €CIIM BOJIUTENIb MY)KUWHA, ¥ paBHas 0, eciv BOIUTENb
*eHmuHa, Experience — ombIT BOKIEHHUS aBTOMOOMIeM (B rojax). B Tabmuiie mpeacTaBieHbl pe3yibTaThl
CceMU MOJIeJIeH, OIICHEHHBIX Ha OCHOBE MMCIOIIMXCS TAHHEIX.

Dependent Variable: Pass
Probit Logit Linear Probit Logit Linear Probit
Frabability Probability
(1) (2) 13) (4] (3 (&) (7)

Experience 0.031 0.040 0.008 0.041
{0.009) (0.016) [0.002) (0.156)

Male -0.333 -0.622 =0.071 =0.174
(0.161) [0.203) {0.034) {0.254)

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)

BOHpOCI 3aBUCHT I BEPOATHOCTL CAATh TCCT OT OIIbITA BOXKIACHU A (HCHOHLSyﬁTe PE3YyJIbTAaThl U3 KOJIOHOK (2)

u(7))?
3AJIAHUME K 3AYETY Ne3
1. Metoa MakCUMaJIbHOTO MTPaBIOTIOI00MS.

2. IlonsTHE O MOJENU OAHOKOMIIOHEHTHOW omuOku. Crneunpukanus Mojaenu. JleTepMUHUPOBAHHBIA U
CIIy4afHbIN MHIUBUYaJIbHBIA 3P QEKT.

3aoaua
Hccnemyetcst 3aBUCMMOCTD CPETHEAYIIIEBOTO MOTPEOICHNUS AIKOTOJIS IO CTPaHaM MUPA OT Pa3lIuYHbIX
(hakTOpoB.
Mopens 1:
ALCO=B1+B2GDPi+p3MUSLi+B4sBUDDi+psHINDUitei,
rne ALCO; — cpenneayiieBoe notpebiaeHne yuctoro cnupra Ha venoseka (1), GDPi — BBII na aymry
HaceneHus (nomutapo CIIIA), MUSLi, BUDDi, HINDUi — nonum HaceneHus MCIIOBEAYIOILETO,

COOTBETCTBEHHO, MYCYJIbMaHCTBO, OyIIM3M U MHIYU3M (B % OT 0OIIeil YucieHHOCTH HaceneHus). B xone
MHK-onienrBanusi MOJIeNId Ha OCHOBE JaHHBIX O 50 CTpaHax MOJYy4YEHBI CIEAYIOIIME PE3yabTaThl: CyMMa
kBaapaToB ocTaTkoBESS=200, 00bsacHenHas cymma kBaapaToBRSS=300.

Taxoke 11 IPOBEPKH THIIOTE3BI O TOM, UTO PEJIUTHS HE OKA3bIBAET CYIIECTBEHHOTO BIUSHUA HA MOTPEOIIeHNE
aJKoroJisi, ObUIH OLIEHEHBI MTapaMeTPhl BTOPOU MOJIETH:

Monens Ne2:

ALCOi=1+B2GDPitei.

Bo BrOpoii Mozenu, 1o cpaBHeHHIO ¢ TepBoil, 3HaueHHue RSS m3menumnocr Hal00. CKOJIBKO COCTaBUT
KOppPEKTHPOBaHHbIH R? Bo BTOpOi Mozenn?

3AJJAHUE K 3AYETY Ned4

1. Meton makcumanbHOro nipasionoaoous B Probit u Logit mogenax. Kpurepuu kauecta mozeneil.
2. ABTOKOppENAIUs CIy4alHOTO BO3MYIIEHUS U €€ TPUYHMHBI, METO/Ibl JUATHOCTUKH M YCTPaHEHUSI.

3aoaua

HccnenoBaTens oleHMI NpoOUT-Moelb. B kauecTBe 00bsACHAEMOI IEpEMEHHOM OH B3sJT IPEANOYUTACMbII
WH/IMBUIIOM THUII MOPOXKEHOTO, (PUCTAIIKOBOE MJIHM IIOKOJIQJHOE. A MMEHHO, Yi=1, €Cli i-bIii PECTIOHICHT
Oonbuie moOuT ¢ucrtamkoBoe U yi=0, ecnum - mokosnagHoe. B kauecTBe 0OBACHAMOLIEH NepeMEeHHOMN
UCCIIEI0BATENb B3sU1 KOJMUYECTBO OKOIA0K, Chb€AaEMOE PECIIOHACHTOM exkeMecsiuHO. [lomydnn oneHky ams
CKpHITOI mepemenHoit: y; = 2 — 0.3x;.

OneHuTe BepOATHOCTh TOTO, YTO MHIUBH/L, ChEAAIOLINM 6 IIOKOJIaI0K B MECSIL, MPEANIOYUTAET (PUCTAIIKOBOE
MOPOJKEHOE.



3AJJAHHUE K 3AYETY NeS

1. ®uktuBHbIe iepemeHHbie. MHK ¢ orpaHnYeHUs MU Ha TapaMETPBI.
2. Monens bokca-J>keHKkHuHCAa.

3aoaua
[To 40 HaOmOACHWSIM OIICGHCHAa MOJETbh 3aBHCUMOCTH 3apaboTHOW IuiaThl wagei ($) OT MIMTENBHOCTH
o0yuenus schooling: (ronbl) U onbITa paboThl experience; (roapl). OlleHEHHAs MOJICNIb UMEET BUI: Wage, =
250 + 15schooling; + 55experience;. ESS=125, TSS=200. ViccnenoBarens pemmua 100aBUTh B MOJACIH
obpaszoBanue poaureneit mschoolingi v fschoolingi (roner), mocne yero ESS=175. Ha ypoBue 3Haunmoctu 1%
MPOBEPSS TUIIOTE3Y O BIMSHUM JJIUTEILHOCTH OOYYEHHUsS POIUTENIeH Ha 3apaboTHYIO IUiaTy ux peOeHka,
OIIpEJICJIUTE YeMY PaBHO HAOIIOAaeMOe 3HAYCHUE TECTOBOM CTaTUCTUKU?

3AJAHHUE K 3AYETY Ne6

1. Tect I'pelinmkepa Ha MPUYMHHO-CJICICTBEHHYIO 3aBUCUMOCTb.
2. OmmOkm coeruduKalMud W WX JAUArHOCTUKA. BbiOOp onTtuManbHOrOo HabOpa perpeccopoB
(byHKIIMOHATBEHOM (DOPMBI perpecCUOHHON 3aBUCUMOCTH.

3aoaua
Crenuanyct Mo CeIbCKOMY XO3SHCTBY MOJIAaraeT, 4To NOoTpeOIeHne roBIIUHBI B peruoHax (y) B TOHHaX B
IOl 3aBUCHT OT LICHBI TOBAUHBI (X7) pyOJiel 3a KWIOrpaMM, LIEHbI CBUHHUHBI (X2) py0OJiei 3a KUiorpaMm, LIEHbI
KypATUHBI (X3) pyOsieli 3a KWJIOrpaMM M CpPEIHEOYILIEBBIX ICHEXHBIX H0XO0AO0B (x¢). Crnemyromas
perpeccuoHHasi MOZIENb M0JIyuyeHa Ha OCHOBE BbIOOpKHU U3 30 peruoHoB:

logy =-0.024-0.5291logx; +0.217logx, +0.193logx; +0.0416logx,
(0.168) (0.103) (0.106) (0.163)

R* =0.683

a) UaTepnperupyiite ko3 duiiueHt npu log x;.

0) IIpoBeprTe Ha 1% ypoBHE 3HAUMMOCTH HYJIEBYIO TUIIOTE3Y O TOM, YTO Ko dunment npu  /og x4 B
TeHEPaJIbHON COBOKYITHOCTH PaBEH HYIIIO.

3AJAHHUE K 3AYETY Ne7

1. ABTOKOppEeNALUs CIy4aitHOrO BO3MYIIEHUS U €€ IPUYUHBI, METO/IbI IUarHOCTUKU U YCTPAHEHHUS.
2. DHJIOTEHHOCTD NnepeMeHHbIX. Cllydail KOppeTupoBaHHOCTH PETPECCOPOB U ClIydaitHOM omnOku. OmudKu
u3MepeHuil nepemeHHbIX. UHCTpyMeHTanbHbIe niepeMenHbie. Tect XaycMmana.

3aoaua
HccnenoBaTens aHaMU3UPYeT 3aBHCUMOCTb MOTpeOieHus (C) OT pacrosiaraeMoro oxoja (y) Ha OCHOBE
NPOCTON IMIUPUYECKOH Mojenu: Ci=Pyite€i, & - HE3aBUCHMbIE HOPMAJbHO paclpeeliCHHbIC CITydaifHbIe
BEJIMYMHBI C HYJIEBBIM MaTeMaTHYECKUM OXKUIaHKueM U aucnepcueit V(g;) = a? - yl-z.
HccnenoBatens coOpail AaHHBIE O JBYX ThICA4ax JMAOMAIIHUX XO3MHCTB M OCYIIECTBMJI CIEIYHOLIHE
MIPEBAPUTEIILHBIE PACYETHI:
P00y = 2000; $32%¢; = 1000; YPN°0y7 = 1450; XP0%yi¢; = 950; X002 = 1050; Xi%0 =
L

=1y
1550.
Hcrons3yst Te U3 JOCTYMHBIX JaHHBIX, KOTOPBIC BaM HEOOXOIUMBI, BEIYHCIUTE (D (DEKTHBHYIO OLIEHKY
IpeeIbHOM CKIIOHHOCTH K IOTPEOIEHHUIO.

3AJJAHUE K 3AYETY Ne8

1. JluckpeTHblEe 3aBUCHUMBIC TEpPEMEHHBIC: HOMWHAIIBHBIC, PAHXHPOBAHHBIC, KOJIWYECTBEHHBIE. Mozenu
o6unapHoro BeiOOpa. Probit u Logit Monenu. UaTepnperanus k03pPHUIHEHTOB B MOJENSIX OWHAPHOTO BHIOOPA.
2. Muumas perpeccus. EnnHnyHbiil KopeHb. TecTbl Ha €TUHUYHBIN KOPEHb.



3aoaua
Hccnemyercst 3aBUCMIMOCTD CPETHEAYIIIEBOTO MTOTPEOJICHHUS AJIKOTOJIS TI0 CTPAaHAM MHUpPA OT Pa3IHIHBIX

(bhakTopoB.

Mounens 1:

ALCO=B1+B2GDPi+B3MUSLi+BsBUDDi+BsHINDUi+¢i,

rne ALCOi — cpennenymeBoe noTpediieHHe YucToro crnupra Ha 4enoseka (1), GDPi — BBII Ha mymry
Hacenenus (mommapo CIHA), MUSLi, BUDD;, HINDU; — pgonu HaceneHHs HCIOBEAYIOIIETO,

COOTBETCTBEHHO, MYCYJIbMaHCTBO, OyIIM3M M UHAYHU3M (B % OT oOuieil ynucieHHocTu HacesneHus). B xone
MHK-ouennBanusi MOJIe M Ha OCHOBE JAaHHBIX O 50 cTpaHaxX MOJYyYEHbI CIEAYIOUIME PE3ybTaThl: CyMMa
kBaapaTroB octaTkoB ESS=200, o0bsicHenHnast cymma kBaapatoB RSS=300.

Taxoke U1 IpOBEpKU TUIOTE3BI O TOM, UTO PEJIMTUS HE OKA3bIBAET CYIIECTBEHHOTO BIMSIHUSA HAa IOTpeOsieHne
aJIKOT0J1s, ObUIM OLICHEHBI ITapaMeTPbl BTOPOU MOJIETH:

Mopenpb Ne2:

ALCO=B1+p2GDPit=ei.

Bo BTopoii monenu, mo cpaBHeHHUIO ¢ mnepBoM, 3HaueHue RSS m3menunocs Ha 100. CkoOJIBKO COCTaBUT
KOppeKTHpoBaHHbI R? Bo BTOpOii Moaenn?

3AJJAHHUE K 3AYETY Ne9

1. Monenu ¢ pacnpeneleHHBIMU JaramMu (MOJeidb YaCTHYHOTO IMPUCIIOCOOJICHUS, MOJENbh adalTHBHBIX
OXKUIAHHMIA).
2. MynbpTUKOJUIMHEAPHOCTh U METO/IBl YCTPAHEHHS.

3aoaua
[To 35 HaOmOJCHHUAM OIICHEHA MOJCIb 3aBUCHUMOCTH 3apabO0THOM IuiaThl wagei ($) OT UIMTENILHOCTH
oOy4eHnus schoolingi (ronbl) u onbITa paboThl experience; (roapl). OTICHEHHAs MOJICIIb UMEET BHII: Wage, =
400 + 25schooling; + 60experience;. ESS=130, TSS=210. VccnenoBaTens peuiusi 100aBUTh B MOJENb
oOpasoBanue poautenei mschooling: n fschooling: (rogsr), mocie yero ESS=180. Ha ypoBHE 3HAYMMOCTH
10% mpoBepsisi TUIIOTE3Y O BIUSHUM JUTUTETLHOCTH O0yUYeHUS pOAUTENeH Ha 3apabOTHYIO TUIaTy UX peOeHKa,
YKQXUTE KOJTMIECTBO OTPAHUICHHH, KOTOPBIC MPUPABHEHBI K HYJTIO B (POPMYJIMPOBKE HYJICBOU TMITOTE3bI?

3AJJAHHUE K 3AYETY Nel0

1. TeTepockeqaCTUIHOCTH CIYYaHOTO BO3MYIICHHS M €€ TMPUYUHBI, METO/bl JUATHOCTUKH U yCTPAHCHHUS.
Bssemennsiiit MHK.

2. IlpeumymiecTBa WCIONB30BAHUS TAHEIBHBIX JAHHBIX. TPYAHOCTH, BO3HHUKAIOUIME MpPU paboTe C
MaHEeNbLHBIMH JaHHBIMH.

3aoaua

ITo 2040 Habmr0eHUSAM OIEHEHA MOJICTh 3aBUCMOCTH CTOMMOCTH KBapTHpPHI price; (B 1000$) ot meTpaxa
xwioi tiommanu livespi: price, = 90 + 1.8livesp;. llpu noctpoeHnn 95% noBEpUTEIHHOTO MHTEPBAJIA JIJIS
E(pricej|livesp=70), uemy paBHa V/Er(pﬁ'c\ef|X ), ecin 62 = 1259.265, a KoBapHallMOHHAS MAaTPUIIA UMEET
CIICAYIOIHIA BU/:

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

livesp —0.46 0.01

OxkpyrisiiTe 10 OJJHOTO 3HaKa MOCIIE 3aMsITOM.

Kpumepuu oyenusanus:

Maxkcumanovnoe Koauuecmeo o6annoé — 100.

3agaHue K 3a4eTy COACPKUT 2 Bompoca U 1 3agady, 6ayiibl U KpUTEPUH OIIEHUBAHMS 110 KOTOPBIM MPUBEICHBI
BbIIIe. basibl BBICTABISIOTCS MO KXKIOMY 33JaHHIO B OTACIBHOCTH U CYMMHPYIOTCSI.

Kaotcowtit 6éonpoc ouenueaemcesa omoenpbHo, Makcumanwvho 6 24 oanna.

Kputepuu onieHuBaHus OTAETHFHOTO BOIIPOCA!



o 13-24 6amna. OTBET Ha BOIPOC BEPHBII; MPOJIEMOHCTPUPOBAHO HATMYME [NTYOOKHUX MCUEPIBIBAIOIINX
/ TBEpABIX U JOCTATOYHO IOJIHBIX 3HAHWH, TPAaMOTHOE M JIOTHUECKU CTPOWHOE M3JIOXKEHHE MaTepHuaia Mpu
OTBETE, BO3MOXKHBI OT/ICTbHBIE IIOTPEITHOCTH ¥ OTHOKH, YBEPEHHO UCTIPABJICHHBIE U TIOCIIE TOTIOIHUTEIBHBIX
BOIPOCOB; MPOAEMOHCTPUPOBAHO HAJIMUUE TNTyOOKHX HMCUEPNBIBAIOIIMX / TBEPABIX M JOCTATOYHO IOJIHBIX
3HaHW, TPaMOTHOE ¥ JIOTHYECKU CTPOHHOE M3JI0KEHUE MaTepraia py OTBETE.

o 0-12 GammoB. OTBEeT Ha BOMPOC JHIIb YAaCTHYHO BEPEH, MPOJAECMOHCTPHPOBAHA HETOYHOCTh H
HEYBEPEHHOCTb OTBETOB Ha JOMOJIHUTEIbHBIE W HABOIIME BONPOCH], JHMOO OTBET HA BOMPOC HE BEPEH,
IIPOIEMOHCTPUPOBAHA HEYBEPEHHOCTh U HETOYHOCTh OTBETOB HA JIONIOJHUTENIbHBIE U HABOASIIME BOIIPOCHI.
3aoaua oyeHuaemMca MaKCUMaIbHo 6 52 oanna:

Kpurepuu onieHnBaHus 3a1a4u:

e 27-52 Gamna. 3amava pelieHa B MOJHOM 0ObeMe, BBHIOpaHbI BEPHbIE MHCTPYMEHTAIbHbIE METOIbI U
MIPUEMBI PEIICHHS, IPOBEICHBI BEPHBIC PacueThl, CJICJIaH TOTHBIH, COePKATEIbHBII BRIBOJI IO PE3yiIbTaTaM
IIPOBEICHHBIX PacyeToB; JIM0O0 3a7aya pelieHa B OJIHOM 00beMe ¢ HeOOIBIIMMHU OTPEIIHOCTSMU, BHIOPaHbI
BEpHbIC HHCTPYMEHTAIBHBIE METOJIBI U MPHEMbI PEIICHUs, TIPOBE/ICHB BEPHBIC PACUEThI, C/ICTaH IOJHBIN,
COJIepKaTeNIbHbIM BBIBOJ MO pe3yjbTaTaM IPOBEACHHBIX PACYETOB, B pacyeTax M BbIBOJAX COJEPKATCS
HE3HAYUTEIIbHBIC OLTHOKH.

e 0-26 OGamnoB. 3ajaua pelieHa YaCTUYHO, YACTUYHO BBIOPAHBI BEPHbIE MHCTPYMEHTAJIbHBIE METOJbI U
MIPUEMBI PEUICHHUS, IIPOBEICHBI YaCTHYHBIE PAaCUeThl, CJIeJIaH BBIBOJI 110 PE3yJIbTaTaM MPOBEICHHBIX PACYCTOB
C TOTpEIIHOCTAMHU JHOO0 33aj7aya He pellleHa WIM pellleHa YaCTHMYHO, YaCTUYHO BBIOpaHBl HEOOXOIMMBbIE
WHCTPYMEHTAJIbHBIE METO/IBI ¥ IPHEMBI PEIICHHS, PACUEThI HE IPOBEICHBI MIIM MPOBEICHBI YaCTUYHO, BEIBO/T
0 pe3yJbTaTaM MPOBEJCHHBIX PACYE€TOB HE C/IEIaH WX OIMOOYEH.

3auem evicmasnsiemcs Ha OCHOBAHUU UMO2080U CYMMbL OANN08, HAOPAHHBIX CIMYOEHMOM:

o 50-100 6amIoB «3auTEHOY;

. 0-49 6annoB «HE 3aUTEHOY.

Tecr
Bapuanm 1
1. (BeIOEpHTE HECKOJIBKO BapuaHTOB 0TBeTa) K BHIaM SKOHOMETpHUYECKMX MOJIeNel 10 TUIIaM 3aBUCUMOCTH
OTHOCATCS MOJENH ...
A) cucteM SKOHOMETPUUYECKUX YpaBHEHMH; b) HenmuHeitHol perpeccuu;
B) BpeMeHHBIX psI0B; I') nuneiinoi perpeccumu.

2. Kputepuii CThro/IeHTa TpeAHA3HAYEH AJIA. ..

A) Onpezenenus JKOHOMUYECKON 3HAUMMOCTH KaXKI0ro KodhdUlleHTa ypaBHEHHS.
b) Onpenenenus craTuCTUYECKON 3HAUMMOCTH KaXKJ0r0 K03 duiinenra ypaBHeHHUSI.
B) [IpoBepku MozieM Ha aBTOKOPPEIISALIMIO OCTATKOB.

I') OnpenenenHns 5JKOHOMUYECKON 3HAUNMOCTH MOJEIH B LIEJIOM.

J1) [IpoBepku Ha TOMOCKEIaCTUYHOCTb.

3. [Tokazarenem, Ha OCHOBaHHUU KOTOPOT'O MOXKET OBITh MPOBEAEHA TPOBEPKA CYILIECTBEHHOCTH (3HAYMMOCTH )
OTJEJIBHOTO TapaMeTpa YPaBHEHUS PETPECCUU HE SIBIISETCH ...

A) OOuras nucrniepcus 3aBUCUMON NTEPEMEHHOMN B) t-xpurepuit CtproneHra

b) JloBepuTenbHbIi HHTEPBAI I') Kpurepnii @uiepa

4. VccnenoBarenb NOMYYMI CJEIYIONIUME pPE3yJlbTaThl OLEHMBAHUS IapaMeTpoOB JMHEWHOW MoJenn
MHOXKECTBEHHOW PErpeccuy INMpH NMOMOIIM METOJa HAaMMEHBIIMX KBAaJIpaTOB HA OCHOBE JAHHBIX O ABYX
ThICSYaX HAOIIOICHHIHA:

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

(2,44) (1.97) (1.99)

B ckobOkax mox oneHkamu K03()(HUITMEHTOB yKa3aHbl COOTBETCTBYIOIIME CTaHIAPTHBIE OMNOKH. Vcronb3ys
IATUIPOLEHTHBIM YPOBEHb 3HAUUMOCTH, TECTUPYITE HE3HAYMMOCTb KO3(DPULIMEHTOB NpH NEPEMEHHBIX B
3ToM ypaBHeHHH. (COOTBETCTBYIOIIEE KPUTHUECKOE 3HAUCHHE t-CTATHCTUKU MPU YPOBHE 3HAUMMOCTU 5%
coctapiseT 1,96.)
a) 3HaYMM TOJILKO KOA(PPHUIIMEHT MPH MEPEMEHHOH Xi.
0) 3Ha4MM TOJBKO KOI(PPHUIIMEHT TIPU IEPEMEHHOH Zi.



B) 3HauMMBbI U K03((HUIMEHT IPU NEPEMEHHOM Xi, U K03()(DULUEHT NpU EPEMEHHOI Zi.
r) Hu ogua 13 k03 QUIIMEeHTOB HE 3HAYHM.

5. KoadunumeHnTt perpeccuy B JTMHEWHON pPErpeccHd COBOKYITHOTO CIpoca Ha MoOWIbHBIC TenedoHBI (B
TeIcAYax py0Jeit) no 1exe (B py0iisix) oka3ayics paBHbIM «—1». DT0 03Ha4aeT, 4YTo

A) yBenuueHue LeHbl Ha 1% cHMXKaeT cripoc Ha MoOUiIbHBIE TesleoHb! Ha 1%.

b) yBennuenue niens! Ha 1 pyOiib CHUXKAET cpoc Ha MOOMIIbHBIE TeaedoHb! Ha 1%.

B) yBennuenue nienst Ha 1% cHMKaeT cpoc Ha MOOWIbHBIE TeIe(OHBI HAa OJIHY THICSIUY PyOJIei.

I') yBenuueHnue 1eHs! Ha 1 pyOiib CHUXKAET Cpoc Ha MOOMJIbHBIE Tele(OHBI Ha OJIHY ThICAUY pyOJIei.

J1) IOTy4eHHOE YHCII0 HUKAK He MHTEPIPETHPYETCS.

6. BenunamuH nbITaeTcs MOHATH, TaK JIM CTpAllHAa TE€TEPOCKAaJECTUYHOCThb, Kak e Manwoior:) Ecim y
BennamuHa ectb KOHeuHas BbIOOpKa HaONOeHUA 1 BeHMaMuH He JiesaeT MPearolokeHUs O TOM, 4YTO &i
MMeeT HOpMaJIbHOE paclpe/esIeHr e, TO KaKOBbI MOCJIEICTBUSA, €CJIU B JJAHHBIX €CTh T€T€POCKEIaCTUUHOCTh?
1) Ouenku MHK 0651a1a10T BceMH MPEKHUMH CBOMCTBAMU, YTO U ITPU TOMOCKEJACTUYHOCTH;

2) Ouenku MHK 6onbiie He sBst0TCS caMbIMU 3G ()EKTUBHBIMU CPEIH JIMHEHHBIX HECMEIEHHBIX;

3) Ouenku MHK 6osbiiie He SIBISIFOTCS HECMEIEHHBIMU;

4) Ouenku MHK 6onbiiie He SBISIIOTCS TUHEHHBIMHU.

7. BeHnamuH WcclieAyeT BIUSHUC PA3IMYHBIX (DaKTOPOB HA 3apabOTHYIO IUIATy JIFOJCH, MPOKUBAIOIINX B
Poccun. ITo 350 HabmioaeHUsIM OH OLEHHIJI PErPECCUI0 3apaboTHOM miuaThl (wWagei, B ThicS4ax pyoOiseii) oT
oOpazoBanus yenoBeka (educi, B rogax), oOpa3zoBaHus MaTepH ATOro yenoBeka (mother.educi, B rogax) u
JaMMHU Ha ombIT paboTsl (experi: 1 - ecnu Gonee 5 net, 0 - ecu MeHee 5 jeT). BeHnaMuH momy4us ciaeayromime
PE3yJIbTATHI:
wage i=10+20-educi+5-mother.educi+15-exper;

Y BennamuHa ecTh OIACeHUs, YTO B JIAHHBIX €CTh I€TEPOCKETACTIMNHOCTL. UTOOBI IPOBEPHUTH CBOIO JIOTAJIKY,
OH XO4YeT MpOBECTH TecT YaiiTa Ha ypoBHE 3HauuMOcTU 5%. BeHMaMuH OLIGHWT BCIIOMOTATENbHYIO
perpeccuto 1 nomy4un Raux?=0.55.

Kaxoii BeiBoA crienaetr Bennamun?

1) Ha ypoBHe 3Haummoctn 5% HysneBas TuIoTe3a HE OTBEPraercs, B JAHHBIX €CTh YCJIOBHas
TOMOCKEJJaCTUYHOCTb;
2) Ha ypoBHe 3Haummoctn 5% HylleBas THIIOTE3a OTBEpPraercs, B JAHHBIX €CTh YCJIOBHas
TOMOCKEJJaCTUYHOCTb;
3) Ha ypoBHe 3Haummoctn 5% HyseBass THUIOTE3a OTBEPraercsi, B JIaHHBIX €CTh YCIJIOBHas
reTepOCKENaCTUIHOCTD;

4) Ha ypoBHe 3Hauumoctu 5% HyneBas Trumore3a HE OTBEpraercsi, B JaHHBIX €CTh YCJIOBHas
reTepOCKENACTUIHOCTD.

8. Ouenka, koTopyro BeHnaMuH noyryuuT 3a KOHTPOJIBHYIO paboTy 10 TEOPUH BEPOATHOCTH, SABIISETCS
JUCKPETHOH ciTydyailHOM BETMYMHOM, KOTOpast MOKeT ObITh paBHa 4, 7 u 8 (u3 10) ¢ BepostHoctsmu 0.1, 0.4
n0.5.

Uemy paBHO MaTeMaTHYECKOE 0>KM/IaHKME OLIEHKU BeHnamuna?

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

9. BennaMuH OIIeHIIT 3aBUCUMOCTh KOJTMYECTBA PEIIEHHBIX UM 3a BEUep 3a7a4 10 IKOHOMeTpuke (problems)
OT KOJIMYECTBA CheJICHHBIX Oyiouek ¢ sonokamu (applepie) u msicom (meatpie):

prz’;bi?msi =2+ 0.5 - applepie; + 0.7 - meatpie;
Ecnu BeanamuH chect enié oHy OyII0UKy ¢ S0JIOKaMHU U eIié OJTHy ¢ MSICOM, TO B CPEIHEM KOJTUIECTBO
PEMIEHHBIX 3a/1a4u YBEIUYUTCS HA. ..

10. YciaoBHAsI TOMOCKEIACTUYHOCTD — DTO:

1) E(e;|sce perpeccopsl) = o2 .
9



(22 2
2) E(=?|sce perpeccopsl) = o°,

9

3) E(£%|sce perpeccopel) = & .

4) E(e;|ece perpeccopel) = o .

Bapuanm 2
1. Ilpu onieHke napaMeTpoB JMHEMHOTO YPAaBHEHUS PETPECCUU C TOMOIIbIO METO]a HAMMEHBIIINX KBAJPaTOB

2
COOTHOIIICHUE Z( Y, - y,-)
i

A) Unrerpupytot; b) Munnmusupytot; B) [IpupaBauBaroT k Hymt0; ') Makcumusupytor.

2. SBHas popmyna mis oueHok kodddunmentoB MHK, monyuennas ¢ ucnosnp3oBaHueM JTUHEHHOM anreOpsl,
UMEeT BUJI:

ZiY;

A) B =(X'X) X'y, p) 8= (X'y) XX, B) B=(X"'X) X'y, r = o,

3. DHIOTEHHOCTh BO3HUKAET, KOT/1a
Var(e;) #+ 0
1) ( e) 7 .

9

~ 0,

’
5

2) Covl(e;, x;)
3) Cov(e;,z;) = 0.

4) Cov(z,x;) # 0.

4. (BpIOEGpPUTE HECKOJIBKO BapHAaHTOB OTBeTa) 3HaueHHE Kod(duiMeHTa aerepMuHanuu coctaBuio 0,9,
CJICZIOBATEINBHO ...

A) ypaBHeHHEM perpeccur 00bsicHieHo 90% aucrnepcuu pe3yIbTaTUBHOTO MPU3HAKA

b) nons octaTouHOM AUCTIEpCUU 3aBUCUMOM MTEPEMEHHOH ) B ee 00mieit nucnepcun cocrasmia 90%

B) nons ocraTouHOI qucniepcuu 3aBUCHMOI TepeMeHHOM y B ee o0meit aucriepcun coctasmiia 10%

I') ypaBHeHueM perpeccun o0bsicHeHo 10% aucnepcuu pe3yiabTaTUBHOIO IPU3HAKA

5. Ilo 30 Habt01eHUsAM OBLIO OLIEHEHO CIIEAYIOLIEE ypaBHEHNE perpeccuu (B CKOOKax yKa3aHbl CTaHJapTHBIE

OTKJIOHEHHSI OIIEHOK K03 (HUIIHEHTOB): N
7 =15-09-2" +0,04-2% 40,002 +2,0-2!", R* = 0,59

(1,0) (0,4 (0,01) (0,02) (0,6)
[IpoBeppTe (Ipu ypoBHE 3HAYUMOCTH 5%) THIOTE3y O TOM, YTO BcE KOI(PMUIIMEHTH MPH MEPEMEHHBIX
ypaBHEHHUS OJHOBPEMEHHO PaBHBI HYJIIO.
A) PacuéTtnas ctaTuctuka coctaBut 8,99 u cienyeT NpuHITh TECTUPYEMYIO THIIOTE3Y;
b) Pacuérnas craructuka coctaBut 8,99 u cieayer OTKIOHUTh TECTUPYEMYIO THIIOTE3Y;
B) Pacuérnas cratuctuka coctaBut 0,23 1 cieayeT OTKIOHUTH TECTUPYEMYIO THIIOTE3Y,
I') Pacuérnas cratuctuka coctaBuT 0,23 U clieAyeT NPUHATH TECTUPYEMYIO THIIOTE3Y .

2)

6. lccrnenoBarenb MONMYyYHJI CIEAYIOIIME pPE3ylbTaThl OICHUBAHUS IMapaMeTpOB IJUHEHHOW MOJenu
MHOKECTBEHHOW PETrpecCHH TpH TIOMOIIM METOJa HAaWMEHBIIMX KBAJPAaTOB HA OCHOBE JAHHBIX O JBYX
TBICSTYAX HAOJIIOJEHHI:

v, =0,21+6,72x, + 8,81z,

(0,12) (1,95 (1,97)
B cko0Okax moa oneHKkamMu K03()(HUIIMEHTOB yKa3aHbl COOTBETCTBYIOIINE CTaHJApTHBIE OMHUOKH. Mcmonb3ys
ISTUNIPOLICHTHBI YPOBEHb 3HAYMMOCTH, TECTUPYHTE HE3HAYUMOCTH KOX(P(UIIMEHTOB NPH TEPEMEHHBIX B
sToM ypaBHeHHH. (COOTBETCTBYIOIIEE KPUTHUECKOE 3HAUCHHE t-CTATHCTUKU MPH YPOBHE 3HAYMMOCTU 5%
cocrapseT 1,96.)
a) 3HaYMM TOJIBKO KOA(PPHUIIMEHT MPH MEPEMEHHOH Xi.
0) 3HauUM TOJIBKO KO3(PPULUEHT P EPEMEHHOH Zi.
B) 3HAUYUMBI ¥ KOA((HUITMESHT TPU TIEPEMEHHOM Xi, U K03()(HUITMESHT TIPU TIEPEMEHHOM Zi.
r) Hu onun u3 k0o UIMeHToB HE 3HAUHM.

7. KakoBO OJTHO U3 CaMbIX CTPALIHBIX MOCIIEICTBUI aBTOKOPPEISIUN?
1) OHa MOXET NPUBECTU K HECOCTOSITEIbHOCTH CTaHAAPTHBIX OLIMOOK;



2) OHa MOXET NPUBECTH K HJIOT€HHOCTH;
3) OHa MOXeT NPUBECTH K YCIOBHON I'€T€POCKETaCTUIHOCTH;
4) OHa MOKeT NMPHUBECTU K MYJIbTUKOJJIMHEAPHOCTH.

8. Uccnenoarens nzydaet 3¢p(heKTUBHOCTH HOBOTO JIEKApPCTBA OT TOPHOI 0OJNIE3HHU, C KOTOPOH CTATKUBAIOTCS
JII0JIA, OKa3aBIIUCh Ha O0bInoN BeicoTe. OH coOpan nanubie 0 2000 anbnUHKUCTAX, MOJOBUHA U3 KOTOPBIX,
HAXOJsICh Ha BBICOTE, NMPUHUMAla HOBOE JIEKApPCTBO, a Jpyras MOJOBHUHA — HET. [l Kaxaoro us
QJIIBITMHUCTOB B PE3yJIbTaTe KOMILICKCHOTO 00CIIe/IOBaHHS ObLIT 3aMEPEH YPOBEHB 3JI0POBBS IO CIICIIHATBLHON
10-6amnpHOM mKkane (1 — oueHs mwioxo, 10 — oveHb XOpoIo).
[Toce HEKOTOPBIX MPOCTHIX PACYETOB, UCCIICIOBATEH TOTYUHII CISAYIOIMINUE PE3YIbTaThI:
e Jlns anpIMHKUCTOB, NMPUHUMABIIUX JIEKAPCTBO, CPEAHMN YPOBEHb 3J0pPOBbs paBeH 4 Oamiam, mpu
BBIOOPOYHOMN JUCTIEPCUH PABHOM 2.
o Jlis anbIMHHUCTOB, HE MPUHMMABIIUX JIEKApPCTBO, CPEAHUN YpPOBEHBb 3/J0pPOBbS paBeH 7 OaiiaM, mpu
BBIOOPOYHOMN JUCTIEPCUH PABHOM 2.
[ToMuMO BBIYKCTICHHS CPEHUX, HAIIl HCCIEA0BATENb JKeIaeT OIICHUTh PErPECCHIO:

yi=ot02-Xitei
rae Xi — (pUKTUBHAS MEpEeMEHHas paBHAs €JUHHIIE, €CIH i-i albIUHUCT MPUHUMAT JIEKapCTBO, U PaBHAS
HYJTIO B IPOTUBHOM CJTydae, yi — YPOBEHB 370POBbsI 1-T0 aIbIIUHKUCTA. VICIIONB3Ysl JOCTYIMHYIO HHPOPMAIIHIO,
MTOMOTHUTE UCCIIEI0BATENIO BBIYUCIUTh OLIEHKH KOA((OUIIMEHTOB B TAKOH PETPECCUHU.
PaccMoTpuM Tpu BapuaHTa peain3ainnuy SKCIIEPUMEHTA C JIEKApCTBAMHU.
BapuanT 1: xaxaplii anblIUHUCT, YYaCTBYIOUINI B SKCIIEPUMEHTE CaAMOCTOSTEIBHO PEIaeT, MPUHUMATD JIH
€My JICKapCTBO WJIH HET.
BapuaHT 2: anbIMHUCTHI YYaCTBYIOT B JIOTEPEE, B XOE KOTOPOIl cllydallHbIM 00pa3oM OMpeAenseTcs, KTO U3
HUX OyJIeT MPUHUMATH JICKApCTBO, a KTO HE OyJIeT.
BapuanT 3: anbInUHUCTHI-KEHIIUHBI TPUHUMAIOT JIEKAPCTBO, a ANBIIMHUCTHI-MY>KUUHBI — HET.
B xakoMm u3 cirydaeB perpeccop B ypaBHEHUU OyIE€T IK30T€HHBIM?

1) B ciyuae peanuzauuu Bapuanra 1;
2) B ciyuae peanuszanuu BapuaHTa 2;
3) B ciyuae peanuzauuu Bapuanra 3;

4) B xaxaom u3 Tpéx Cirydaes.

9. s nByx BUIOB mpoaykimu B u C Mojenu 3aBUCUMOCTH yACTBHBIX IMMOCTOSTHHBIX PacXoJ0B OT 00beMa
BBIMTYCKa€MOM TPOAYKIIMU BBITTISASAT CIEAYIOLUUM 00pa3oM:

yB =80+ 0,7x yC = 40x%

Omnpenennure KO3PGUIUEHTHI AIACTUIHOCTH 110 KaXKJIOMY BHY MPOIYKIIUU U MOSCHUTE UX CMBICI.

10. Boibepute BepHOE yTBEpKICHHE:

A) Ecnu y Hac ecTb TeOpeTHUECKHE OCHOBAHUS CYUTATh, YTO 3aBUCUMOCTb OT IEPEMEHHOM Z €CTh, a BbI
OLICHMBAETE PETPECCUI0, OHA HE 3HAYMMA, JIy4llIe €€ OCTaBUTh.

b) Eciiu y Hac ecTh TeopeTndecKkue OCHOBaHUS CUUTATh, YTO 3aBUCUMOCTh OT IEPEMEHHOM Z €CTh, a BbI
OLICHUBAETE PETPECCUI0, OHA HE 3HAYUMA, JIyYllle €€ UCKIFOYUTD.

B) Ecnu nepemenHas 3HauuMa, HO TEOpHs TOBOPUT: HE JJOJKHO OBITh 3aBUCUMOCTH OT 3TOM MEPEeMEHHOMH,
TO JIy4Yllle €€ UCKIIFOUUTb.

Bapuanm 3
1. KBagpat kakoro ko3 ¢uiinenTa B mapHON perpeccuu yKa3bIBaeT JOJ0 TUCIIEPCUU OJTHON CITy4alHOM
BEITMYHHBI, 00YCIOBIEHHYIO BapuaIueil 1pyroii?
A) KoadummenT nerepmunanyu, b) [TapHbrit K03hHUIHEHT KOPPETSIINY;
B) Yactuslii koaduiimeHT koppensiiuu; ') MHOXKeCTBEHHBIN KO3(DPUITMEHT KOPPEISAIIH.

2. KoauuueHT koppensuuu, paBHbli —1, 03Ha4aeT, 4To MEXy NEePEMEHHBIMH..

A) nuHelHas CBA3b OTCYTCTBYET, b) cymecTByer nuHelHas CBA3b;

B) dyHkunonanbHas oOpaTHas 3aBUCUMOCTb; I'. cutyanus He onpenescHa.

B kuHOTEaTpE NPOBOANUTCS HCCIIEIOBAHUE, KAKOW BUJI IIOIIKOPHA IIPEANIOYUTAIOT 3pUTEIH.



3. Haiinure BepHOe BbIcka3biBaHue. [Ipu oTOope (akTOpOB MyTeM MOCTENEHHOI'O YMEHBLICHHUS MX 4Hcia
MIPUMEHSIIOTCS

A) Kputepuun ®@umepa, Cteronenra, Jlapouna-Yorcona, ko3 GUIHMEHT MHOKECTBEHHOH JIeTepMUHALINY.

b) Kosddunmentsr napHOii M MHOXKECTBEHHOW KOPPEISIUH PE3YIbTUPYIOLIETO MOKa3aTelst U (akTOpoB,
kputepun @uepa u CTbIOIEHTA.

B) Koaddunmentsr mapHOi U MHOKECTBEHHOH KOPPEISLUU PE3yIbTHPYIOMIETO MoKa3aTes U (PaKTopos,
kputepuu lapouna-Yorcona, @umepa u CTbIoJIeHTA.

I') Kpurepun [ap6buna-Yorcona, CrbiogeHTa, KO3(Q(UINEHTH MHOXXECTBEHHOW KOppeNsilud HU
JNETEpMUHALIH.

) Kputepuu ®@umepa, CtbrofeHTa, Ko3puIueHTbl MHOKECTBEHHOW KOPPEISALUHN U JeTEPMUHALIUY.

4. CtangapTHbBIE TIOKA3aTeNId KaueCcTBa MOJIENCH. ..

A) IeiicTBYIOT B OJJMHAKOBOM HAIPAaBJICHUU: YEM 3HAUCHHUE KPUTEPHUS HUXKE, TEM MOJIENb XYXKe.
b) neiicTByIOT B 0IMHAKOBOM HANpaBJICHUM: YEM 3HAUCHHUE KPUTEPUS HUKE, TEM MOJIENb JIyUlle.
B) nelicTByIOT B pa3HOM HANpaBJIEHUU: B 3aBUCUMOCTU OT KPUTEPHUSI.

I') neiicTBYIOT B OIMHAKOBOM HAIPABJICHUM: YEM 3HAUCHHUE KPUTEPUS BbIIIE, TEM MOJEIb JTyYIlIe.
JlaHo ypaBHEHUE MHOXECTBEHHOU perpeccuu. [IpoBeputh 3HauuMOCTh KO3 (HUIIUEHTOB.

5. B paMkax npeanoceliok KJIacCu4eCcKoi TMHEMHON MOIETIN MHOKECTBEHHON PErPECCUH UCCIIE0BATENb IIPU
MIOMOUIM METO/a HaMMEHBIIMX KBaJpaToB HAa OCHOBE JAHHBIX O JIECATU ThICAYaX HAOJIOJIEHUN MOIYYUII
CJIEYIOIINE PE3YJIbTaThl OLICHUBAHUS [1APAMETPOB YPABHEHMSL:

Iny, =0,34+0,12*Inx, +0,71*Inz,, R>=0,4.
YT0 MOXKHO CcKa3aTh O 3HAYMMOCTH II0JyYEHHOTO YpaBHEHUA?
(CooTBeTcTBYyIOIIEE KPUTUYECKOE 3HAaUeHHe F-cratucTuku npu ypoBHe 3HauuMoctu 5% cocrasiser 3,00, a
npu ypoBHe 3HauuMoctu 1% paBHo 4,61.)
A) Ilpu uCHOIB30BaHUM S-NMPOLIEHTHOTO YPOBHS 3HAYMMOCTU CJEAYEeT CJAejaTh BbIBOJ O 3HAYUMOCTHU
ypaBHeHus. Ilpm wucnonp3oBaHMM |-IPOLIEHTHOTO YPOBHS 3HAYUMOCTU CIEAYET CHAEIaThb BBIBOA O
HE3HaYUMOCTH ypaBHEHUSI.
b) Ilpu wucnonp3oBaHUM 1-TPOLIEHTHOTO YPOBHS 3HAYMMOCTH CJEIyeT cZeNaTh BBIBOA O 3HAYUMOCTH
ypaBHeHus. Ilpu uCHOIB30BaHUU S-TPOIEHTHOIO YPOBHS 3HAUYMMOCTH CJEAYET CJAeNaTh BBIBOA O
HE3HaYMMOCTH yPaBHEHUS.
B) Ilpu ucmons30BaHum Kak S-MPOIEHTHOTO, TaK U 1-TIPOIIEHTHOTO YPOBHEW 3HAYMMOCTH CIIETyET CleaTh
BBIBOJI O 3HAYUMOCTH YPABHEHHS.
I') Ilpu ucnonap30BaHUM KaK S-IPOLEHTHOIO, TaK U 1-MPOLEHTHOI0 YPOBHEW 3HAYUMOCTHU CIIEAYET clienaTh
BBIBOJI O HE3HAUMMOCTH yPaBHEHUSI.

6. BennamuH uccrneayeT BIUSHUE PAa3IMYHBIX (DaKTOPOB HA 3apaOOTHYIO ATy JHOJEH, MPOKUBAIOIINX B
Poccun. 1o 1,000 HaGmromeHn OH OIICHHJT PETPECCHI0 3apa0OTHON IJIaThl (Wagei, B ThICSAYax pyoOsieit) oT
oOpasoBanus yenoBeka (educi, B rojax), oOpa3oBaHus MaTepH ATOro yenoBeka (mother.educi, B rogax) u
JaMMHU Ha onbIT paboThl (experi: 1 - ecnu Oonee 5 net, 0 - eciu MeHee S sieT). BeHnaMuH nosmy4un ciaenyromnue
PE3yIIbTATHI:
wage; = 10 + 20 - educ; + 5 - mother. educ; + 15 - exper;
Y BennamuHa ecTh OIMaceHwsl, 9TO B JAHHBIX €CTh MYJIbTUKOJUIMHEAPHOCTh. YTOOBI MPOBEPUTH CBOIO JOTAIKY,
OH OIICHHJI BCIIOMOTaTeIIbHBIC PETPECCHH U TIOTY YT
E&;E; = 11 + 2 - mother. educ; — 5 - exper;, R? =0.97

motﬁgﬁeduci =10 + 10 - edue; + 3 - exper;, R?> = 0.93
éxper; = —8- educ; + 9 - mother. educ;, R* =03

PaccunraB k03 GUIMEHTH B3AyTHS TUCIIEPCUU JUISI BCEX BCIOMOTATEIBHBIX PErPECcCHid, KaKOW BBIBOJ
JIOJDKEH caenath Beanamun?

A) MybTUKOJUIMHEAPHOCTh MEXKy 0Opa30BaHUEM YEJIOBEKA U €ro OINBITOM PabOThI €CTh, ITH IEPEMEHHBIC
3aBHUCHUMBI MEXTy COOOM, HO HE CBSI3aHBI C 00pa30BaHHEM MaTepH;

b) MynbTHKOITMHEAPHOCTh MEXKTy 0Opa30BaHHEM MaTepu U € peOEHKA U OMBITOM pabOThI €CTh, BCE ATH
MIEPEeMEHHBIE 3aBUCUMBI MEXIY COOOI;



B) MynbTUKOIIMHEAPHOCTh MEXAY 00pa3oBaHHEM MaTepH U e€ peOEHKa eCTh, 3TU MepEMEHHbIC 3aBUCHUMBI
MeX/1y cO0OM, HO HE CBSI3aHbI C OIIBITOM PadOTHI;

I') MynbTUKOIIMHEAPHOCTh MEXIy OOpa30BaHMEM MAaTepH M OMBITOM PAaOOTHI €CTh, 3THU MEPEMEHHBIC
3aBUCUMBI MEXTy cOOOM, HO HE CBsI3aHbI C 00pa3oBaHuEM peOEHKaA.

7. Cnenatp BbIBOJ. B ckoOKax yka3aHbl 3HAUCHHS CTAHIAPTHBIX OMIMOOK /I KO3()PHUIIMEHTOB perpeccuy.
y =543 +1,7x;+0,3x, tragn =2,26.
(3.85) (0,7) (0,1)

8. Pe3ynbrarel nokasanu, yto BUJ A npeanouutaet 65% matoc-munyc 3%. Uto o3HavaeT “mioc-MUHycC
3%7?

A) Tpu nporeHra 3puTesield U3BMEHUIN CBOU MPEAIOYTEHHS B 013y MONKOPHA BUJa A.

b) beuto uccnenorano 3% Bcex 3puteneii.

B) UcTtunnas noins arobureneil monkopHa Bujga A mMoriia Obl ObITh OIIpeieIeHa, ecii uccienoBaTh Ha 3%
OoublIe 3pUTenei.

I') Uctunnas nons aroburesneil monkopHa Buja A ¢ GUKCUPOBAHHON JOBEPUTEIBHON BEPOSTHOCTHIO
HaxOJUTCs B Ipesenax oT 62 1o 68 mpoLeHTOB.

J1) Tpu mpolieHTa pe3yiabTaToB B BBIOOPKE HEAKKYPATHBI U JOJKHBI ObITh OTOPOILEHBI.

9. (BrIOEpUTE HECKOJIBKO BapuaHTOB 0TBeTa) Cpean (pakTopoB, ONpeAesaouX JUHAMUKY BpPEMEHHOTO psijia
MO>KHO Ha3BaTh ...

A) JlunaMuKy ¥ COBOKYIHbIE (PaKTOPbI B) ABToKoppensuuio u TpeH

b) Ce3onnble kone6aHus U TEHICHLIUIO I') TenaeHuuto u cayvaiiHele GaKTOpbI

10. UccnenoBaTenb OIIEHUBAET MapaMeTpbl MOACIH Vi = By +B,*x; +¢ IIPHA TTIOMOILX JBYXIIArOBOTO METOA
HauMeHbIHMX KBajpaToB (2MHK), ucnonbs3ys nepeMeHHy0 W Kak HHCTPYMEHT JJI niepeMeHHou x. Kakum
TpeOOBaHUSM JIOJDKHA YJIOBJICTBOPSITH HMHCTPYMEHTAIbHAs IEPEMEHHAs, YTOOBI TIOJy4YeHHas OIICHKA
koaduimenTa 2 ObUIa COCTOATENBHOMN?

a) C'ov(w g, j:O Cov(w,,x,)=0

6) Cov(w,,g )=0, Cov(w

B) Cov(w,g )=0, Cov(w,,x
)= (

0, Cov(w.,x

P77

i

)
)=0
)=

r) C'ov w ,E;

Bapuanm 4

1. Kak untepnperupyercs B IMHEHHON MoAenn Ko3QpPUIUEHT perpeccuu bi?
A) KoappunueHT 3macTH4HOCTH;

b) Tanrenc yria HakJIOHA JTMHUH PETPECCHH;

B) 3nauenue pe3ynpTaTUBHOTO MpHU3HAKA [P HYJIEBOM 3HAYEHUU (PaKTOpA.

2. Kpurepnii CtbloieHTa IpeIHA3HAYEH JUIS. ..

A) Onpezenenust CTaTUCTUYECKON 3HAUMMOCTH Ka)KJ0T0 U3 KO3 (PHUIIMEHTOB ypaBHEHUS PErPECCUU.

b) Onpenenenns 53KOHOMUYECKON 3HAUUMOCTHU KaXXJI0T0 U3 K03(p(PUIIMEHTOB YpaBHEHUS PErPECCHH.

B) Onpenenenus cTaTUCTUUECKON 3HAUUMOCTH MO/IEIH B I1€JIOM HA OCHOBE COBOKYITHOM JJOCTOBEPHOCTH BCEX
ee K03 (HUITMEHTOB.

I') Onpenenennst 5)KOHOMHUYECKON 3HAUUMOCTH PEIPECCUOHHOM MOJIENN B LIEJIOM.

J1) Hu ogHO u3 BhIcKa3siBaHui A-I" He BepHO.

3. CimyuaiiHas cocTaBisionias B 3KOHOMETPUYECKON MOJAECIH ...

A) IlpuMeHsieTcs TOJIbKO B IMHEHHBIX MOJEIIAX

b) He umeet 5KOHOMHUYECKOTO CMBbICIIA

B) OtpakaeT BnusiHEE Ha pe3yIbTATUBHBIN MPU3HAK CITy4allHBIX (PAKTOPOB
I') SIBnsieTcss HUYTOXKHO MaJIO BEIMYMHON, KOTOPOH MOXKHO MpeHeOpeb



4. B paMKax npearnochUIOK KIaCCUYEeCKOM TMHENHOM MOIETM MHOKECTBEHHON PErpecCUU CCIIEI0BATENb ITPU
MIOMOIIM METO/JAa HaMMEHBIIMX KBaJpaToB HA OCHOBE JAHHBIX O JIECATH ThICAYaX HAOJIOIEHUHN MOIYYUII
CJIeIyIOILME PE3YNIbTaThl OLIEHUBAHUS IAPAMETPOB YPABHEHMUS:

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

YTO MOXKHO CKa3aTh O 3HAYMMOCTH MOJIY4YEHHOTO YPAaBHEHHUS?

(CooTBeTcTBYyIOIIEE KPUTUYECKOE 3HAUEHHE F-cTatncTuky npu ypoBHe 3HaunMocTH 5% cocrasiset 3,00, a
pu ypoBHe 3Haunmoctu 1% paBHo 4,61.)

A) Ilpu ucnonp30BaHUU S-NPOLIEHTHOTO YPOBHS 3HAUYMMOCTH CIEAYET CIEJIaTh BBIBOJ O 3HAYMMOCTH
ypaBHeHusa. Ilpum wucnonb3oBaHUM |-NPOLIEHTHOTO YPOBHS 3HAYMMOCTH CIEIYET CHeNaTh BBIBOA O
HE3HaYUMOCTH yPaBHEHUSI.

b) Ilpu wucnonb3oBaHuM |-MPOLIEHTHOTO YPOBHS 3HAUYMMOCTH CIIEYeT clielaTh BBIBOJ O 3HAUYUMOCTH
ypaBHeHus. Ilpu uCHoOab30BaHMU S-IPOLEHTHOIO YPOBHS 3HAUYUMOCTH CIELYET CAENaTh BBIBOA O
HE3HAYMMOCTH YPaBHEHUS.

B) Ilpu ucnonb30BaHuM Kak S-MPOLIEHTHOTO, TaK U 1-MIPOLIEHTHOTO YPOBHEW 3HAYMMOCTH CIIEIyET CleiaTh
BBIBOJ] O 3HAYMUMOCTH YPABHEHUSI.

I') Ilpu ucnonp30BaHUM KaK 5-IPOLEHTHOIO, TaK U 1-IPOLEHTHOIO YPOBHEW 3HAUMMOCTHU CIIEAYET CleaTh
BBIBOJ] O HE3HAYUMOCTH YPABHEHUSI.

5. Ha ocHOBaHMHM P#/10B IaHHBIX JUIS HEpeMEHHBIX X M Y HOCTPOCHO yPaBHEHHE PErPEeCCUH:
y=a,+ax=5+125x.

Ecnm x=2, To 1aCTHYHOCTD PE3yIbTUPYIOIIET0 OKA3aTeNsl Y OTHOCUTENBHO (haKTopa X:

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

6. Uccnenosatens aHanmu3upyeT Mojenb Y, =0 +PBX, +&  juig KOTOpOH BBINOJHEHBI BCE MNPEINOCHUIKU
KJIACCUYECKOW JIMHEHHOM MOJEIN MHOXECTBEHHOM PETPECCUU 3a OJHUM HCKIIOYEHHEM: JMCIEPCHs
clayuaifHONH ommOKu & mMeer Bux V()=00X Eciou mccnenoBaTenb BOCIONb3YeTCs M OLCHHBAHUS
K03()(HDUIIMEHTOB MOJIENIN OOBIYHBIM METOZOM HAaMMEHBIINX KBaJIPATOB, TO MOJYYSHHBIC UM OLICHKH OyIyT:
A) cMenieHHBIMU U 3()()EeKTUBHBIMU; b) cmemennbiME 1 HEd(h(HEKTUBHBIMU;

B) HecmemennpIMU 1 3 (PEKTUBHBIMU; I') HecmemeHHbIMU U HEA(DPEKTUBHBIMH.

7. JaHo ypaBHEHHE MHOKECTBEHHOM perpeccun. [IpoBepuTh 3HaunMMOCTh K03 duiueHToB. Crenars BHIBO.
B ckoOkax yka3aHbl 3HAYCHHSI CTAHIAPTHBIX OIMMUOOK TSl KO (PHUIIMEHTOB perpeccuu.
y =124,3 +1,12x,-0,53x, tragn =2,26.
(385) (0,3) (0,6)

8. KoadpummeHT ypaBHEHUS perpeccuy OKa3bIBaeT ...

A) Ha ckonbko % u3MeHUTCs pe3ynbTar nIpu u3MeHeHuu ¢akropa Ha 1 %.
b) Ha ckonbko % u3menuTcst paktop npu M3MEHEHUH pe3ynbTarta Ha 1 %.
B) Ha ckosbko ell. U3MEHUTCs pe3yIbTaT Ipy U3MEHeHnu ¢pakTopa Ha 1 en.
I') Ha cxoinbko ea. u3aMeHuTcs (pakTop Mpu U3MEHEHUH pe3yJibTaTa Ha 1 enl.
J1) Bo ckonbko pa3 u3MeHUTCs pe3yibTaT Npu U3MeHeHUH (aktopa Ha 1 e.

9. Ilyctb Y — TOBapooOOpOT MarasuHa, MIH.py0., X1 — Toprosas IUIOIIAJb, THIC.KB.M, X2 — CpeJlHee
KOJIMYECTBO MOCETUTENIEH B J€HbB, THIC. YEll.

y=—0,832+4,743x,+ 0, 175 x,.
KakoB Oymer ToBapooOOpOT MaraswHa, €CIM OH HAXOJUTCS B OTHOCHTEIHHO OXHBJICHHOM MECTE C
konuyecTBoM nocerureneit 20000 u umeet Toprosyto miomaas 1000 kB.m?
A. 8242,168 muH.pyO. b. 8,243 miH.pyo0.
B. 7,411 mun.pyo0. I. 3,911 mnH.pyo6.
J1. Bce otBeTh! B . A-I" HEBEpHBI.

10. ITycTs MMeeTCsI cleayronmas MOJeNb PETPECCHH, XapaKTePU3YIOIIasi 3aBUCUMOCTD y OT X:
y = 8 — 7x. I3BecTHO Takke, 4To Ixy = -0,5; n = 20. Tk (0,05, 18) =2



[TocTpoiiTe moBepUTENbHBIA MHTEpBAN Il Ko3(dduumeHTa perpeccun B 3TONH MOJAETH, MPOAHATU3UPYHTE
pE3yJIbTATHI.

Bapuanm 5

1. TabnuyHoe 3HaueHue kputepus Puriepa 3aBUCHUT. ..

A) TOJIBKO OT YPOBHS I0BEpUTEIHLHON BEPOSTHOCTH.

b) Tonpko oT uncna pakTopoB, BKIIOYEHHBIX B MOJIETb.

B) TonpKO OT AJIMHBI HCXOJHOTO psifa.

I') TonbKO OT ypOBHS 1OBEPUTEIBLHOM BEPOSITHOCTH U YKciia (PaKTOPOB, BKIIOUECHHBIX B MOJIEIIb.

J1) 1 OT ypOBHSI JJOBEPUTEIbHON BEPOATHOCTH, U OT 4yHcia (PaKTOPOB, BKIFOYEHHBIX B MOJEIb U OT JUIMHBI
UCXOJIHOTO PsiJa.

2. (BeIOEpUTE HECKOIBKO BapraHTOB 0TBeTa) B sxoHOMeTprueckyto moaeins Buaa Koo6a-/lyrinaca muHeHbIM
00pa3oM BKJIFOYEHBI
A) IlepemenHas x2; b) Ilepemennas x1; B) [lepemennas y;  I') [lapamerp a.

3. B yem cMbIcit MeTO/1a HAUMEHBIINUX KBAJAPaTOB?
A)X(y=3,)* - min; B) 3(y-  x)* — max;
B) X(y-y) — min; I) X(y-J) — max.

4. Vccmemosatens aHANMZHPYET MOXETh i =0x, +9-,-’ JUIsL KOTOPOM BBIMOJIHEHbI BCE MPEINOCHUIKU

KJIACCUYECKOW JIMHEHHOM MOl MHOXKECTBEHHOM perpeccuu 3a OJHHUM HCKIIOYEHHEM: JUCHepCHs
ciyuaiiHoii ommGkn & umeer Bug V(e)=8x/ §>0. Eciu nccineqoBaTelb BOCIONB3YETCS IS OLCHUBAHHS
K03 PHUIIMEHTOB MOJIENIN OOBIYHBIM METOJOM HAaMMEHBIIINX KBAIPaTOB, TO MOJy4YE€HHbIE UM OLIEHKU OyAyT:
A) cMmeleHHbIMU U 3P PEKTUBHBIMY; b) cmemenHbIME U HeA(HEKTUBHBIMU;

B) HecmerieHHbIMU 1 3¢ (HEKTUBHBIMUY; I') HecMereHHBIMU U HeA(P(HEKTUBHBIMH.

5. B wMozenu MHOXECTBEHHOW JMHEWHOW perpeccud ¢ JABYMS OOBSCHSIOIIMMH TEPEMEHHBIMU
Y=q+fixi+fox2+u onenka kodpduuuenta fi mo MeToy HAMMEHbBIINX KBaJpaTOB Ul 3aJaHHON BBIOOPKHU
HE 3aBHUCHUT OT:

A) HaOMIOICHHBIX 3HAYEHUH TIEPEMEHHOM X/}

b) HabntoieHHBIX 3HAUEHNUI IEPEMEHHOM X2;

B) HabmtoieHHBIX 3HAYEHU TIEPEMEHHOH Y

') 3HaUeHUs MOCTOSTHHOTO WIEHA ¢

J1) KoBapuaru MexIy x; u Y.

6. Ha ocHOBaHUM psAI0B TaHHBIX IS IEPEMEHHBIX X U Y IIOCTPOCHO YPaBHEHUE PErPECCUMU:
y=a,+ax=5+125x.

Kaxkoe u3 ciaenyromux BbICKa3bIBAHUH SIBISETCS BEPHBIM:

A) Ouenka ko3¢ durmenrta a2 =1,25 o3Hayaer, 4To €CliM 3HaAUECHUE MepeMeHHON X YBEIMUUTCS B CPETHEM Ha

1,25, To 3HaueHne NepeMeHHON Y IPH NMPOYMX PABHBIX YCIOBHSX YBEIUYUTCS Ha | euHUILY.

b) Ouenka koa¢¢punmenra a2 =1,25 o3HavaeT, 4To eciiv 3HaUeHUE NepeMeHHOH Y yBenuuutcs Ha | eauHuty,

TO 3HaYEHUE NepeMeHHON X MpPH MPOYNX PABHBIX YCIOBUSX YBEIUYMTCS B CpelHEM Ha 1,25.

B) ®opma ypaBHEHMS perpeccuy MOKa3bIBAET, UTO epeEMEHHBIE X U Y JIMHEMHO 3aBUCAT JPYT OT ApyTa.

I') Ecniu npu npouux paBHBIX YCIOBHSIX 3HAUEHHE NMEpPEeMEHHON X yJIBOUTCS, TO 3HaUE€HUE MEepPeMEHHON Y

BO3pacTeT B cpeiHeM Ha 25%.

J1) Bce Bhicka3biBanus B 1i1. A-I” HEBEpHBI.

7. Boibepute BepHOE yTBEPKICHHE.

1) Ridge, LASSO perpeccun paboTaroT 1Mo OAHOMY IPHUHLUILY, OHHM BBOIAT IUTpad 3a CIMIIKOM
ManieHbKHe B, a METoJ] SaCTHYHON CeTH Ha000POT BBOAMT mTpad 3a CAMIIKOM Oombime .
2) Ridge, LASSO perpeccun 1 METOJ 3JIaCTUYHON CeTH pabOTaIOT 10 OJHOMY MPUHIUITY, OHU BBOJST

A
mrpad 3a CAUIIKOM MaJleHbKHe [3 .



3) Ridge, LASSO perpeccun u MeTO JIaCTHYHON CeTH pabOTarOT MO OJHOMY MPHUHIIMITY, OHH BBOJIST
mrpad 3a ciumkoM Gonbiuue B

4) Ridge, LASSO perpeccun paboTaroT mo oAHOMY MPUHIUILY, OHU BBOAAT LITpad 3a CIULIKOM OOJIbIINE
B’, a MeTOM 3MaCTHYHOM ceTH Ha0G0POT BBOAMT INTPad 3a CIUIIKOM MaleHbKue B,

8. . Kakoe 13 ypaBHeHMI perpeccuu Heab3s CBECTH K JIMHEHHOMY BUJY:
A Y=aotaxitFtaux,té

B y=e&"xfl.... xi"¢e .
B y=a0+a1/xl+...+an/xn+g .

r Y=aotax{?+ ..+ €.

1. Bce ypaBHenus B . A-I" MOKHO CBECTH K JINHEMHOMY BHUTY.

9. JonmycTuM pyKOBOJCTBO PELIMJIO MOCTPOUTHh Mara3uH Ha yJIMII€ cO cpeHel yactoToil nocemenuid 7500 B
JIeHb U XO0Telo Obl UMETh TOProBblii ob6opot 4,75 muH.py06. KakoBa noimkHa OBITH IPU 3TOM TOPIroBast
wiomaas? Y — ToBapooOOpOT MarasuHa, MiH.py0., X1 — Toprosas IUIOINA/b, ThIC.KB.M, X2 — Cpe/Hee
KOJIMYECTBO IOCETUTENIEN B J€Hb, THIC. YEll.

y=-0,832+4,743x,+0, 175x,.
A) 0,9 k.m; B) 900 xB.M; B) 1000 xB.M; I') 549 xB.M;  []) Bee otBetsl B . A-I” HEBEepHBI.

10 MccnenoBarenb aHAIM3UPYET 3aBUCHMOCTb MOTPEOJICHUS HEKOTOPOTO TOBapa OT YPOBHS J10XOJa JJIs
OJTHOPOHOM rpymiel notpeduteneii: Yi=Pi1+P2+InINCOMEi+¢i, rne Yi— norpebieHne HEeKOTOporo Toapa (B
kunorpammax), INCOMEi — noxon norpedurens (B pyoisix). B xoae olieHuBaHus MO/IETTH HAa OCHOBE JJAHHBIX
0 400 TOTpeOUTENsIX IONydeHbI CleAylomue pesyibrarsl: Yi=3,0+0,8*InJNCOME;, R*=0,95. Jaiite
MHTEpHpeTannio KodpQuireHTa npyu nepeMeHHo:

A) npu yBenuueHuu goxoja Ha 1% notpebdienue ToBapa yBeianurupaercs Ha 8%;

b) npu yBenuuenun 1oxoaa Ha oJiuH pyoIs moTpebaeHne ToBapa yBennuuBaeTcs Ha 8%;

B) npu yBenuueHnun 10xoaa Ha oJIuH pyosb noTpedbiaenue Toapa ysenuunpaercs Ha 0,08%;

I') mpu yBennuenuu noxoxaa Ha 1% moTpebieHne ToBapa yBeIUIMBAETCS HA § KT

J1) mpu yBenuueHuu noxozaa Ha 1% norpebnenue ToBapa ysennuusaetcs Ha 0,008 kr.

Bapuanm 6

1. B Mozaenu mapHoi TUHEIHON perpeccur IpU UCIOJIb30BaHUN METO]a HAMMEHBIIIUX KBaIpaTOB BEPHBI
CJIEYIOIINE U3 IEPEUNCIICHHBIX YTBEPKACHUMN:

L KBanpat ko3 dunnenta koppensaunn Mexa1y GakTH4eCKUMHU U TEOPEeTHUECKUMH 3HAUECHUSIMU
3aBHCUMOH NIepEMEHHOM B BbIOOpKE paBeH R2

IIL. KBanpat ko3 unmenta koppensaunn Mex1y 3aBUCUMON epeMeHHON U 00bSICHSIOIIEH TEpEeMEHHOMN
B BbIOOpKeE paBeH R2

III.  Jlonst octaTouHOM (HEOOBSICHEHHOI ) TUCTIEpCHH 3aBUCUMOI TepeMeHHo paBHa R2

A) Tomsko I;  B) Tombko II;  B) Tomeko [u III; T') Tomeko I m IT; J1) I, IT u II1.

2. Uccnenosarenb aHaIu3upyeT Mojaelnb Y, = +PX, +& s KOTOpOH BBINONHEHBI BCE MPEANOCHUIKH
KJIACCHYECKOW JIMHEMHOM MOJENN MHOXECTBEHHOM PETPECCHMU 3a OJHUM HCKIIOUYEHHEM: JHMCHEPCHS
CllyyaliHOM OIIMOKH & HMMEeT BHJ V(e)=0ux]. B srom cilydae Uil NodydeHHs 3(PQPEeKTUBHBIX OLEHOK
KOd((HUIIMEHTOB CIEAYET UCIIOIb30BATh:

A) MeToJ1 HAaUMEHBILIUX KBAIPATOB; b) nByxmaroBblii METOJT HAUMEHBIINX KBAIPATOB;

B) B3BemIeHHBIN METOI HAUMEHBIINX KBAAPaTOB; |') METO MHCTPYMEHTAIbHBIX IIEPEMEHHBIX.

3. (BbIOEpHUTE HECKOJBKO BAPHMAHTOB OTBETa) Marpuiua HapHBIX KOA(PHUIMEHTOB JHMHEHHONW KOpPPEIsSIUU
MOXET CIIYXHTb JUIS PEIICHUsS CICAYIOINX 3a/1a4:

A) BrisiBIeHHS MYJIbTUKOITMHEAPHOCTH MTEPEMEHHBIX

b) Onpenenenust TECHOTHI TMHEHHOW CBSI3U MEKIY TIEPEMEHHBIMA



B) Pacuera oneHOK mapamMeTpoB ypaBHEHUS
I') Onpenenenust 3HaYNMOCTH KOA(H(HUITMEHTOB IETEPMUHALINT

4. Koo uumeHT perpeccunt B IMHEHHON perpeccHy COBOKYITHOTO CIIPOca Ha CTYJIbs (B ThICSAYax py0Iieii) mo
1ieHe (B ThIC .py0.) OKa3ajcs paBHBIM —2. TO O3HAYAET. ..

A) yBenuueHue 1eHsl Ha 1% cHuXkaet crpoc Ha cTynbs Ha 2%.

b) yBennuenue 1ieHs! Ha 1 pyOiib CHUXKAET CIpoC Ha CTyJibs Ha 2%.

B) yBenuuenue nensl Ha 1% CHMKaeT Crpoc Ha CTYJIbS Ha JIBE ThICAYU pyOJIeit.

I') yBenuuenue 1eHsl Ha 1 Teicady pyOJieil CHIXKaeT Cripoc Ha CTYJbsI Ha JIBE THICSYU pyOIeil.

J1) moJiy4eHHOE YUCII0 HUKAK HE UHTEPIIPETUPYETCS.

5. KoagdunueHT nerepMuHanny noKa3blBaer. . .

A) Jlono M3MEHYMBOCTU 3aBHCUMOM NEPEMEHHOW, OOBSCHEHHYIO BIMSHHUEM (DaKTOpOB, BKIIOUYEHHBIX B
MOJIETIb.

b) TecHoty cBsi3u Mexay (PaKTHYECKMMHU M PAacUETHBIMU 3HAUYEHUSMH PE3yJbTHPYIOIIEro MOKa3aTens B
0a3rMCHOM TIEPHO/IE.

B) Cratuctuueckyro 3HaUMMOCTh MOJIENM B LIEJIOM Ha OCHOBE OIPEIEICHMsI COBOKYIIHOM JOCTOBEPHOCTH
Bcex ee Ko (HHUIMEHTOB.

I') DxOHOMHUYECKYIO 3HAYUMOCTh MOJIEH B LIEJIOM.

1) Hu ogHo u3 BeIcKa3piBaHu# B mil. A-I” He BepHO.

6. Tlo 39 Toukam oneHeHa cheayromas ¢GopMysia MPOU3BOACTBEHHON (QYHKIMH, B KOTOPOH OTACIHHO
PacCMOTPEHBI JIBE COCTABIIAIOIIME 3aTpaT OCHOBHOIO KanuTana: K; - 31aHusl U COOpykKeHus, U K2 - MalllHbl U
000pyZIOBaHHE; a TAKXKE JBE COCTABIISIOIIME 3aTpar TpyJa: L; - 3aTpaThl KBATU(PUIKUPOBAHHOTO TpyAa, U L2 -
3aTpaThl HEKBATU(UIIMPOBAHHOTO TPYAQ; ¥ — BBIMYCK:
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> =092, DW=1,74 (B ckoOkax
MIPUBECHBI CTAHAPTHBIE OIUOKH KO3(DPHUITMEHTOB).
Kaxkoit u3 BbIBO/IOB U JAJIbHEUIIINX I11Ar0B MpeACcTaBisieTcs: Bam BepHbIM?
A) HyxHo uckmounTts (pakrop L (mepemenHsble L1 1 L2), T.K. OH OKa3ajucs HE3HAYUMBbIM;
b) meet MecTo MyJIbTHKOJITMHEAPHOCTD, MTO3TOMY HY>KHO O0BEAMHHTH (hakTophl K/ 1 K2
B) Nmeer MecTo MyJIbTHKOITHHEAPHOCTD, TO3TOMY HY>KHO OOBeTUHUTH (hakTophl L1 L2
I') OTknoHeHUs e; aBTOKOPPENNPOBAHbI, HY>KHO U3MEHUTH (POPMYITy 3aBUCUMOCTH;
J1) ®opmyna 3aBUCUMOCTH IIpUEMIIEMA 110 BCEM NPUBEICHHBIM [TapaMeTpaM, U N3MEHEHUS HE HYKHBbI.

7. Kpurepuii @umepa nokasbiBaer. ..

A) Jlomo M3MEHYMBOCTH 3aBHUCHUMON MEPEMEHHOW, OOBSICHEHHYIO BIMSHHUEM (AKTOPOB, BKIIIOUEHHBIX B
MOJIETIb.

b) TecHoty cBsi3u Mex1y (PaKTHUECKUMU U PACYETHBIMU 3HAYCHUSIMH PE3YJIBTUPYIONIETO MOKa3aTeNsl.

B) Cratuctudeckyro 3HaYMMOCTh MOJIENIM B I1I€JIOM HAa OCHOBE COBOKYMHOW JOCTOBEPHOCTH BCEX €€
K02 PUITMEHTOB.

I') DOxoHOMHUYECKYIO 3HAUUMOCTh MOJIEIIN B IIEJIOM.

1) Hu ogHo u3 yrBepkaenuii A-I" He BEpHO.

8. JloBepUTENbHBIE HUHTEPBAJIBI CTPOSTCS JJIA. . .

A) OneHku KadecTBa IpOrHO3a.

b) [IpoBepku kadecTBa HCXOAHOW MHPOPMAIIHH.

B) Ornienky BeposTHOCTH COBNAICHUS (DAKTHUSCKUX M MIPOTHO3HBIX 3HAYCHUH.
I') Hu onun u3 otBeToB B ni.A-I” He BepeH.

9. Ilycte Y — TOBapooOOpOT MarazuHa, MiH.py0., X1 — TOprosas IJIOLIa/b, THIC.KB.M, X2 — CpeaHee
KOJHNYECTBO MMOCETUTEIIEH B A€HbD, THIC. Y€El.
A
=—0,832+4,743x,+ 0, 175x,.
KakoB Oymer TOBapooOOpOT MaraswHa, €CIM OH HAXOJUTCS B OTHOCHTEIHHO OXHBJICHHOM MECTE C
konuyecTBoM nocerureneit 20000 u umeet Toprosyto miomaas 1000 kB.m?



A) 8242,168 miH.pyO. b) 8,243 mnH.py6. B) 6,411 mnH.py0.
I') 3,911 mua.pyo. 1) Bce otBeTsI B . A-I" HEBEpHBI.

10. PyxoBoactBo ¢upmbl «ABC» pemmno wuccnenoBats 3(GGEKTUBHOCTH KypCOB IO TIOBBIIICHHIO
KBaJTM(HUKAIIMK, KOTOPbIE MHOTJa MIPOBOJIATCS Ul €€ COTPYAHUKOB. B ncciieoBaHUM NpUHUMAU y4acTHe
200 pabotHuKoB (hupmbl. Cpe HUX ciydaitHBIM 00pa3oM ObUTH 0TOOpaHbl S0 YeIOBEK, TSI KOTOPBIX OBLITH
IIPOBEJIEHBI 3TU KYPChI, OCTAJIbHBIE COTPYAHHMKH, YYaCTBYIOIME B UCCIEJOBAHUM, KYpPCOB IO MOBBIIIECHUIO
kBasiukanuu He npoxoauiu. Ilocie 3Toro Ha ocHoBe MOdy4YeHHBIX JaHHBIX npu nomouu MHK Gbuio
OLIEHEHO CIIeAyIollee YypaBHEHHE perpeccud (B CKOOKax yKa3aHbl CTaHJApTHbIE OIIMOKHM OLIEHOK
K03 (HULIUEHTOB):

Iny, =2,0+0,5x, +0,3z, R’ =0,8.

(0.4)  (04) (0.1)
3nech Xi — (QUKTHBHAS TIEpEMEHHAs, KOTOpast paBHa | ISl COTPYIHHUKOB, MPOLISIIINX KyPChl TTOBBIIICHUS
KBaTU(UKAIKK, U paBHa 0 JJIs1 OCTABHBIX COTPYIHHUKOB, Zi — CTaX PabOThI i-r0 COTPYAHUKA, U3MEPEHHBIH
B r0JIaX, Yi — MPOU3BOIUTEIHLHOCTh TPYAA i-T0 COTPYAHUKA. B COOTBETCTBUY C MOIyYeHHBIM YpaBHEHUEM Ha
CKOJIBKO IIPOLCHTOB IPH MPOYUX PABHBIX YCIOBUAX YBCIIMUYUBACTCS IIPOU3BOAUTCIIBHOCTD TPy a pa6OTHI/IKa
B PE3yJIbTaTe MPOXOXKICHHS KYPCOB MOBBIIICHHUS KBATU(PUKAIIN?

a) Ha (82 - IJ*IOO%,

6) Ha el 100%,

B) Ha (\/Eflj *100%,

r) Ha Je ¥100%.

Bapuanm 7

1. 171 BBISIBJICHHSI aBTOKOPPEJISIIIMK OCTATKOB B YPABHEHHH PETPECCUH MMPUMEHSIETCS] CTATUCTHKA ...
A) Creronenta; b) ®umepa; B) bapraerra; I') Jlapouna-Yorcona.

2. Haiigute BepHoe Bbicka3biBaHue. [Ipu oTOope ¢hakTopoB myTeM MOCTENEHHOT0 HapallluBaHUs UX YKCiIa
JUIs1 BKITFOUEHUSI HOBOTO (DaKTOpa B MOJEIH TIOCTATOYHO, YTOOHI. ..

A) AGcomoTHOE 3Ha4YeHHE MapHOro Kod(h(dUIIMEeHTa KOPPESAIUN Pe3yIbTUPYIOUIETo MOKa3aTeias U BHOBb
BBOJMMOTO (hakTopa ObLT OOJIbIIIE HEKOTOPOTO MOPOTOBOTO 3HAYEHUSI.

b) HoBplii hakTop HE KOppenupoBall ¢ paHee BKIIOYEHHBIMU B MOJIETb.

B) [IynkTsl A 1 b BBITOTHSIHCH OJTHOBPEMEHHO.

I') U3smenenue ko3¢ uiineHTa MHOKECTBEHHOW JEeTEPMHUHAIIMHU, BhI3BAaHHOE JT00aBIeHHEM (pakTopa OBLIO
HEOTPULIATEITEHBIM.

J1) Hu ogHO u3 BhIcKa3biBaHui A-I" He BepHO.

3. Kpurepuii CThrofieHTa HCIIOJB3YETCS B 3KOHOMETPUUECKOM MOJICIUPOBAHMH. . .

A) Tonmpko Ui OIpENeNeHUs] CTATHCTUYECKON 3HAYMMOCTH KaXIoro u3 Kod()(UIMEHTOB ypaBHEHUS
perpeccuu.

b) Tombko ansi ompeneneHus: KOHOMHUYECKOW 3HAYMMOCTH KaXKJIOTO W3 KOX(PQPHUIMEHTOB ypaBHEHHS
perpeccuu.

B) Tompko I pacyeToB TOBEPUTEIBHBIX HWHTEPBAIOB KOX(P(UIMEHTOB YypaBHEHHS PETPECCUH U
IIPOTHO3HOI'0 MHTEpBaJa 3aBUCUMOI BEJTMUNHBI.

I') U nnst onpenenenust CTaTUCTHUECKOW 3HAYMMOCTH KaXKI0TO U3 KOA((HUIIMEHTOB YPaBHEHUS PETPECCUH U
JUIL PAacyeTOB JIOBEPUTENIbHBIX MHTEPBAJIOB KOX(P(UIMEHTOB YpaBHEHHsSI PErpeccud M IMPOTHO3HOTO
MHTEpBaJia 3aBUCMOI BETUYNHBI.

J1) Hu oo u3 BhickasbiBaHuii A-I” He BEpHO.

4. BeHnaMuH WccielyeT BIMSHHE Pa3InYHbIX (PAKTOPOB Ha 3apabOTHYIO IJIATy JIFOJIEH, TPOKUBAIOIINX B
Poccuu. 1o 1,000 HaGmroneHni OH OIIEHMJI PErpecCHio 3apa0OTHON IJIaThl (wWagei, B ThIcA4ax pyoOsieit) oT
oOpa3oBanus yenoBeka (educi, B rogax), oOpa3oBaHusl MaTepu 3TOT0 yenoBeka (mother.educi, B ronax) u
JlaMMHU Ha onbIT paboThl (experi: 1 - ecnu Oonee 5 net, 0 - eciu MeHee S seT). BeHnaMuH nomyuun ciaenyromue

pEe3yIbTaTHI:
Wage; = 10 + 20 - educ; + 5 - mother. educ; + 15 - exper;



Y Beunamunaa ecth OIaCcCHUs, 4TO B JaHHBIX €CTh MYJIbTUKOJUIMHCAPHOCTD. qTO6BI MMPOBEPUTH CBOIO NOT'aJIKY,
OH OLICHMJI BCIIOMOT'aTCJIbHBIC PETPECCUN U TTOJTYHUUII:
E&ZE" = 11 + 2 - mother. educ; — 5 - exper;, R? =0.97

motﬁg;"‘.ﬁeduq =10 + 10 - educ; + 3 - exper;, R> = 0.93

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

PaccuntaB k03¢ (UIMEHTHl B31yTHS AUCHEPCUU JUISI BCEX BCIIOMOIATENIbHBIX perpeccuil, Kakoi BBIBOA
JOJDKEH caenath BennaMun?

A) MyJIbTHKOJUIMHEAPHOCTh MEX]ly 00pa30BaHUEM YEJIOBEKA U €r0 ONBITOM PadOThl €CTh, 3TU IIEPEMEHHbIE
3aBHCHMBI MEX]Ty COOOM, HO HE CBSI3aHbl ¢ 00pa30BaHUEM MATEPH;

b) MynbTUKOIMHEAPHOCTh MEXIY 00pa3oBaHHEM MaTepu U e€ peOEHKa M OMBITOM pabOThl €CTh, BCE ITH
IIEPEMEHHBIE 3aBUCUMBI MEX Y CO0O0i;

B) MynbTUKOIIMHEAPHOCTh MEXY 00pa3oBaHUeM MaTepu U e€ peOEHKa ecTbh, 3TH IIEpEMEHHbIE 3aBUCHMBbI
MEXy COOOM, HO HE CBS3aHBI C OIBITOM PaOOTHI;

I') MynbTUKOJIIIMHEAPHOCTh MEXJy 0Opa3oBaHHEM MaTepu U ONBITOM pabOThl €CTh, 3TU HNEPEMEHHbIE
3aBUCUMBI MEX1y COOOM, HO HE CBsI3aHbI C 00pa3oBaHuEM peOEHKaA.

5. Kakoe u3 ypaBHeHU# perpeccuu sBIseTCs MOKa3aTeIbHbIM?
A) Yy =aotaixi?+ ... + €. B) y =e"%fle .

_ 2 - x1 X2
B)y—ao+a1/x1+...+g. F)y aoal' o’ g .

) Y = ao+ a1xP+ €.

6. [lynbpxepus oLieHUIIa MOZIETb 3aBUCUMOCTH BRIPYUKU lag.quarterly.revenue: OT MHACKCA 1IeH price.index:
u joxoza income.level; o 39 HaOMIOEHUAM U NIOTy4HIIa

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

IIpennonoxenue: &=y ei—1+y2-€-2+u

[Tynbxepus xoueT nposectu TecT bpoiima-I'ondpu Ha Hannuue aBTokoppensuu. OHa oleHnIa
BCIIOMOTATENbHYIO PETPECCHIO & ¢ Ha price.index:, ncome.level;, & 1 v &2 n nonyunna Raux’=0.135.

Yemy paBHO HabII01a€MOE 3HaYEHUE TECTOBOW CTATUCTUKH, KoTopas nonyunia [lynsxepus? Beeaure
YHUCJIO C ABYMS 3HAKaMU I1OCJIE 3aISATOM.

7. (BbIOEpUTE HECKOJBKO BAapHAHTOB OTBeTa) 3HaueHHe KoddduieHta nerepMuHanuu coctasuio 0,9,
CJIEIOBATEIBHO ...

A) ypaBHeHUeM perpeccunt 00bsicHeHo 90% nucnepcun pe3ynbTaTUBHOTO MpU3HAKa

b) monst octaTouHOM AMCTIEpCHH 3aBUCHMOM ITEPEMEHHOM y B €€ 001Ieit nucnepcun coctaBuia 90%

B) nonst octaTouHO# 1ucniepcun 3aBUCUMON TIEpEMEHHOM y B ee o01eit nucnepcun coctaBuia 10%

I') ypaBHeHuem perpeccun o0bsicHeHo 10% aucnepcuu pe3yabTaTUBHOIO IPU3HAKa

8. Koo punueHt 3nacTuyHOCTH OKa3bIBAET. . .

A) Ha CKOJIBKO €]1. U3MEHUTCS (DaKTOp MpU U3MEHEHUH pe3yibTara Ha 1 efl.
B) Ha cKoJIBKO e1. I»3MEHUTCS pe3yIbTaT Py U3MEHEHNHU (akTopa Ha 1 en.
B) Bo ckoJIbKO pa3 U3MEHHUTCS pe3ysbTaT PH U3MEHEHHH (akTopa Ha 1 ej.
I') Ha ckonbko % H3MEHUTCS pe3ynbTaT NpHu W3MeHeHuu ¢akropa Ha 1 %.
J1) Ha cKOMBbKO % MU3MEHUTCS (PaKTOp MPU U3MEHEHUH pe3ynbraTta Ha 1 %.

9) PykoBoactBo ¢upmbl «ABC» pemmno wuccrnenoBaTh 3(()EKTHBHOCTH KypCOB IO TOBBIIICHUIO
KBaJTH(HUKAIMHA, KOTOPBIE HHOTJA MPOBOJISATCS JUIs €€ COTPYAHHUKOB. B McClle[oBaHUH MPUHUMAIN YYacTHE
200 pabotHukoB (pupmbl. Cpen HUX cydyaliHBIM 00pa3oM ObuTH 0TOOpaHbl 50 YenoBeK, 1T KOTOPBIX OBLTH
MPOBEJICHBI ATH KYPChI, OCTaJbHBIC COTPYIHUKH, YIACTBYIOIIUE B UCCICIOBAHUH, KYPCOB 10 TIOBBIIICHHIO
KBaTUpHUKaIMKU He mpoxonuid. [locie 3Toro Ha OCHOBE MOMYYEHHBIX JaHHBIX npu nomomu MHK 6buto
OLIEHEHO CIIeAyIOlee YypaBHEHHME perpeccur (B CKOOKaxX yKa3aHbl CTaHAAPTHBIE OIIMOKH OIEHOK
KO3 PHUIHUEHTOB):



l’]"’l‘:]h}!. = 0,5+ 2,0){:- +0"4Z;'5 R2 :0,9

(02 (0.3) (0,4)

3nech Xi — (UKTUBHAS TIEPEeMEHHAs, KOTOpasi paBHa | Il COTPYAHUKOB, MPOIIEANINX KyPChl MOBBIIICHHS
KBaTU(UKAIMHU, U paBHA 0 IJIs1 OCTAIBHBIX COTPYIHHUKOB, Zi — CTa)X PabOTHI i-T0 COTPYJHUKA, H3MEPCHHBIH
B roJIax, yi — HPOU3BOAUTEIBHOCTh TPY/Ia i-T'O COTPYAHUKA. B COOTBETCTBHY C MOJTyYCHHBIM YPAaBHCHUEM Ha
CKOJIBKO IIPOLCHTOB IPH MPOYUX PABHBIX YCIOBUAX YBCIIMUNUBACTCS IIPOU3BOAUTCIIBHOCTD TPpyJda pa6OTHI/IKa
B pe3yJIbTaTe MPOXOXKACHHUS KyPCOB TOBBIIICHUS KBaTH(pUKAIIH?

a) Ha (ez - IJ*IOO%,

6) Ha P 100%,

B) Ha (\/;—1]*100%,

r) Ha Ve *100%.

10. HccnenoBarenb MHOIY4YWJI CIEAYIOUIME pE3yJbTaThl OLEHUBAHUS IapaMETPOB JIMHEMHON MOJENH
MHOKECTBEHHOM perpeccuu Ipu IMOMOIIM METOJa HAaUMEHbIIWX KBaJpaToB Ha OCHOBE AaHHbIX O 200

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

(0.0)  (100,0) (2.4)
B cko0Okax mox oneHkamu K03(h(HUIIMEHTOB yKa3aHbl COOTBETCTBYIOIINE CTaHAapTHBIE omuoOkH. [locTpoiiTe
95-mpolIeHTHBIN AOBEPUTEIBHBIN HMHTEpBAI Il Kod(duireHTa nmpu nepeMeHHon Xi. (COOTBETCTBYIOIIEE
KPUTHYECKOE 3HaUEHHE t-CTATUCTUKH IIPU YPOBHE 3HaUUMOCTH 5% cocTasiseT 1,96.)

A) (700, 900)

b) (798,04, 801,96)

B) (408, 1192)

I') (604, 996).

Bapuanm 8

1. Ciyuaiinas cocTaBisioniasi B 3KOHOMETPUYECKON MOJEIH ...

A) mpuMeHseTCs TONBKO B TUHEHHBIX MOJEIISX.

b) He uMeeT SKOHOMHUYECKOTO CMBICIIA.

B) otpakaer BnusiHUE HA pe3yNbTAaTUBHBIN MPU3HAK CIy4YailHBIX (PaKTOPOB.
I') ssBnsieTCSt HUUTOXKHO MAJIOW BETUIMHOM, KOTOPOI MOXHO TIPeHEOpEUb.

2. Kakue 13 cienyromux 3aa4 IMEET CMBICI peliaTh MPU MOMOIIH JIMHEHOM perpeccun? Buumanue:
BriGepute nBa BepHBIX OTBETA!

A) OnieHka BIUSHUS OXO0Ja YEJIOBEKa Ha €ro pacXo/Ibl Ha MOKYIIKY CIaJ0CTEeH;

b) Onenka BepoATHOCTH MaJeHHsI KPYITHOTO METEOpUTa Ha 3eMITIO;

B) IIporuo3upoBanue 3apab0THOI MmaThl BelyckHUKa BY3a;

I') YcranoBneHrne npuanHHO-CIIEACTBEHHBIX CBS3EH MEXIy 00pa3oBaHHEM M MPOJOIKUTEIHHOCTHIO KU3HH
YEJI0BEKa.

3. Kak unTepnperupyercs B TMHEHHOU Moienu Ko3dduument perpeccun bo?
A) x03hPHUITMEHT TaCTHIHOCTH;

b) Tanrenc yria HakjoHa perpeccuu;

B) 3HaueHue pe3yapbTaTUBHOTO MPU3HAKA NIPU HYJIEBOM 3HaueHUH (hakTopa.

4. BeHnamMuH HccienyeT BIMSHHUE pa3MYHbIX (PAKTOPOB Ha 3apabOTHYIO IUIATy JItO/EH, MPOKUBAIOIINX B
Poccuu. ITo 350 HaOm0aeHUSAM OH OLIEHWJI PErpecCHIo 3apabOTHOM miaThl (wagei, B Thicsdax pyOnei) oT
oOpa3zoBanus yenoBeka (educi, B Togax), oOpa3oBaHusi MaTepu 3TOoro 4enoBeka (mother.educi, B rogax) u
JaMMH Ha onbIT paboThl (experi: 1 - ecnu Oonee 5 net, 0 - eciu MeHee 5 set). BeHnaMuH nosny4un ciaenyromme
pe3yJIbTaThL:
wage i=10+20-educi+5-mother.educi+15-exper;

VY BennamuHa ecTh ONaceHMsl, YTO B IaHHBIX €CTh I'€TePOCKEAACTYNHOCTE. YTOOBI IPOBEPUTH CBOO JIOTA/IKY,
OH XO4YeT MpOBECTU TeCcT YailiTa Ha YpoBHE 3HaUUMOCTH 5%. BeHMaMHMH OLIEHHWJ BCIOMOTaTENIbHYIO
perpeccuio 1 nonyuua Raux?=0.55.

Kaxoit BeiBOA crienaet Bennamun?



A) Ha ypoBHe 3Hauumoctu 5% HyJeBas TUIOTe3a HE OTBEpPraercsi, B JAaHHBIX €CTh YCJOBHAs
TOMOCKEIACTUYHOCTb;
b) Ha ypoBue 3Haummoctu 5% HyJeBas TUIOTe3a OTBEpPraercs, B JaHHBIX €CTh YCJIOBHas
TOMOCKEIACTHYHOCTb;
B) Ha ypoBHe 3Hauumoctu 5% HyneBas THUIOTe3a OTBEpraercs, B JaHHBIX €CTh YCJIOBHas
reTePOCKEIaCTUYHOCTh;
I') Ha ypoBue 3Haummoctu 5% HyJneBas THUIOTe3a HE OTBEpraercs, B JaHHBIX €CTh YCJIOBHAs
reTepOCKEeaCTUYHOCTb.

5. Cratuctuueckasi 3HaUMMOCTb MOJIENIU B 11€JIOM O3HAYaeT, YTO

A) JIns 6a3ucHOro neproaa pacyeTHble 3HAUCHUS Pe3yJIbTUPYIOIIEro oKa3aTens 6osee OJIM3KU K ero
WCTUHHBIM 3HAYEHUSIM, YEM €T0 CpeAHssl apupMeTHIecKasi BeIMYMHA B 3TOM IEPHO/IE.

b) Paszuuiia mexay pacdeTHBIMU U (PAKTUUECKUMH 3HAUCHUSIMU PE3yIbTHUPYIOIIETO MOKa3aTeNs s BCeX
TOUYEeK 0Aa3MCHOrO MEPHO0/ia HEe MPEBBIIIAET HEKOTOPOI Hanepe ] 3alaHHON BEJTMYHHBI €.

B) Pa3zuuna mexay pacdeTHbIMHU U (PAKTHUECKUMHU 3HAYECHUSIMU PE3yJIbTHPYIOIIETO MMOKa3aTes, B3ATas 1o
aOCOIIOTHON BEJIIMYMHE, JUISI BCEX TOUEK OA3MCHOTO Mepro/ia He MPEBHIIAeT HEKOTOPOil Harepe]] 3alaHHOI
BEJIMYMHBI €.

I') Cymma xBazipaToB OomMOOK HE MPEBBINIAET HEKOTOPOM, HaTlepe ] 3aJaHHON BEJIMYUHEI €.

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

6. PaccmaTtpuBaeTcs MOZIENb PErpeccUM CO CTOXACTHUECKUM perpeccopoM yi=fi+Paxitei. s momyueHus
olleHKH Kod(duurenta moaenu npumensercs ayxiiarossli MHK, rae B kauecTBe MHCTpyMEHTa MJis
[IEPEMEHHON X UCIIOJIB3YETCS IEpEMEHHAS Z.

B Hamewm pacnopsiKeHHH UMEIOTCA CeIyIOIIe JaHHbIe O IBYX ThICAYaX HAOII0ICHU:

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

Haiigure onenky mapametpa Pi.
A)l;, b)4, B)0.25 TI)0; IO -3.

7. (BbIOEpHUTE HECKOJIBKO BapuUaHTOB OTBeTa) 3HaueHHe KoddduuueHTta nerepmuHanuu coctasuio 0,9,
CJIEZIOBATEINBHO ...

A) ypaBHeHHEM perpeccuu 00bsicHeHo 90% nucnepcun pe3yibTaTUBHOTO MPU3HAKA.

b) nons octaTouHOl AUCTIEpCHU 3aBUCUMOI TepeMeHHOH y B ee o01ieit nucnepcuu coctaBuna 90%.

B) nonst octaTouHo# Aucniepcuu 3aBUCUMOM NEpEMEHHOM y B ee 00mieit nucnepeuu coctaBuia 10%.

I') ypaBHeHuem perpeccuu o0bsicHeHo 10% mqucnepcuu pe3yabTaTUBHOTO IPU3HAKA.

8. YcnoBHas TOMOCKEAJACTUYHOCTD — O3TO:
1) E(g;|sce perpeccopsl) = o2 .
9

E(e?|sce perpeccopsl ol

2) #e 7
3) E(e?|pce perpeccopal) = o .
b

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

9. Haiinnre BepHOE BBICKa3bIBAHUE. DIACTUYHOCTD ITOKA3bIBAET. . .

A) Ha CKOJIBKO €JMHHMIl M3MEHHUTCS (PAaKTOp Xk HPU M3MEHEHHH pEe3yJbTUPYIOIIEro Mokasartens y Ha 1

€MHHULLY.

b) Ha CKOJBKO €IUHMII M3MEHUTCS Pe3yJbTUPYIOUIMH TOKa3aTenb y NMpH HW3MEHeHMH (akTopa Xk Ha 1

CAVHUILY.

B) Ha ckosbko % u3MeHuTCs PakTop Xk MpU U3MEHEHUH Pe3yJIbTHPYIONIEro nmokaszarens y Ha 1 % .

I') Ha cxonbko % M3MEHUTCS pe3yIbTUPYIONIMIA MOKa3aTelb Yy IpU U3MEHEeHUH (dakTopa Xk Ha 1 %.

J1) Bce BbICKa3biBaHUs B IIl. A-I" HEBEpHBI.

10. ITo 100 nHaGnroaeHussM BeHrnamMuH OLIEHHT 3aBUCUMOCTh KOJIMYECTBA PEIIEHHBIX MM 3a BEYep 3a/1ad 10

SKOHOMETpHKE (problems) OT KOTUYECTBA ChEACHHBIX Oyouek ¢ sioiokaMu (applepie) u Msicom (meatpie):
;n’ggé;nsé = 2+ 0.5 - applepie; + 0.7 - meatpie;



CrannaptHbie ommOku kodhduruenTor npu (applepie) u (meatpie) paBHbI, COOTBETCTBEHHO, 0.1 1 0.5.
[Toctpoiite 90%-b1if JOBEPUTENBHBIN HHTEpBA A KO3 PUIMEHTa IpU EPEMEHHOM applepiel U ykaxure
€ro JIEBYIO TPAHUILy C TOYHOCTBIO JIO IBYX 3HAKOB IOCJI€ TOYKH.

Bapuanm 9

1. Koa(ppuumeHT 3:1acTHUHOCTH MTOKA3bIBAET. . .

A) Ha CKOJIBKO €J1. '3MEHUTCS (aKkTop MpU U3MEHEHUH pe3yibTaTa Ha | ef.
b) Ha cKOJIBKO €]1. U3BMEHUTCS pe3ybTaT IpU U3MEHEeHnu ¢akTopa Ha 1 ex.
B) Bo ckonbKO pa3 U3MEHHUTCS pe3yibTaT Npy U3MEHEeHUU ¢pakropa Ha 1 en.
I') Ha ckosbKO % W3MEHUTCS pe3yibTaT Npu U3MeHeHuu (axropa Ha 1 %.
J1) Ha ckosbko % u3MeHUTCs PaKkTop MpU U3MEHEHUH pe3yiibrata Ha 1 %o.

2. BeHunamuH mbITaeTCs MOHATH, TAaK JIM CTpAIIHA TE€TEPOCKAIECTUYHOCTb, Kak e Manwoior:) Ecim y
BennamuHa ectb KOHeuHasi BbIOOpKa HaOmoIeHN 1 BeHnamuH He fenaer NpeArnoyiokeHust O TOM, UTO &i
MMeeT HOPMaJIbHOE paclpe/esIeHr e, TO KaKOBbI MOCIEICTBUSA, €CJIU B JJAHHBIX €CTh T'€T€POCKEIaCTUYHOCTD?
1) Ouenku MHK 0651a1a10T BceMH MPEKHUMH CBOMCTBAMU, YTO U ITPU TOMOCKEJaCTUYHOCTH;

2) Ouenku MHK 6onbiie He sBst0TCSA caMbIMU 3G ()EKTUBHBIMU CPEIN JIMHEHHBIX HECMEIEHHBIX;

3) Ouenku MHK 6osbiiie He SIBISIFOTCS HECMEIEHHBIMU;

4) Ouenku MHK 6onbiiie He SBISIFOTCS TUHEHHBIMHU.

3. Haiinute BepHOe BbIcKa3biBaHue. [Ipu oTOOpe (akTOpoB MyTeM MOCTENEHHOTO YMEHbBIIEHUS UX YHCIIa
IIPUMEHSIFOTCSL:

A) Kpurepun @umepa, Cteronenta, lapouna-Yorcona, KoapuIueHT MHOKECTBEHHOH J1I€TEPMHUHALINU.

b) Koad¢unmentsl napHO ¥ MHOXKECTBEHHOW KOPPEIALMU PE3yJIbTUPYIOIIEro MoKa3aTeis U (akTopos,
kputepun @uiepa u CTbIOIEHTA.

B) Kosddunuentsl napHoii U MHOXKECTBEHHON KOPpEJALUU Pe3yJbTHPYIOLIEro Moka3aTenas U (akTopos,
kputepun lapouna-Yorcona, @umepa u CTproaeHTa.

I') Kpurepun J[lapouna-Yorcona, CrberogeHTa, KOIDPUIIMEHTHI MHOXECTBEHHON KOPpEIAIUd |
J€TEpMUHALIH.

J1) Kpurepun ®umepa, CtbrofieHTa, K03()GUIHNEHTH MHOKECTBEHHON KOPPENIALUN U AETePMUHALIH.

4. HccnemoBaTenb TMOJIYYWI CIEAYIOIIAE PE3yJIbTaThl OICHUBAHHUS IMapaMETPOB JIMHCHHOW MOJEIH
MHOKECTBEHHOW PErpeccud TpH IMOMOIIM METOJa HAMMEHBIIUX KBaJpaTOB Ha OCHOBE AaHHBIX 0 400
HaOJIIONEHUX

¥, =232,64+600,0x, —7,5z,

(10,4) (200,0) (2.8)
B cko0Okax mox orneHKamMu K03 (HUIIMEHTOB yKa3aHbl COOTBETCTBYIOIINE CTaHAapTHBIE omuOkH. [TocTpoiiTe
95-TIpOlIeHTHBIN AOBEPUTEIBHBIN HMHTEpBAI I Kod(duiineHTa npu nepeMeHHon Xi. (CoOTBETCTBYIOIIEE
KPUTHYECKOE 3HaUEHHE t-CTATUCTUKH IPU YPOBHE 3HAUUMOCTH 5% cocTasiseT 1,96.)
A) (400, 800)
b) (598,04, 601,96)
B) (208, 992)
I') (404, 796).

5. lnsg nByx BumoB npoaykmuu B u C MoIeny 3aBUCUMOCTH YJIEIBHBIX MMOCTOSHHBIX PAacX0JI0B OT 00beMa
BBIMTYCKa€MOMW MPOAYKIIMU BBITTISAAT CIEAYIOLUUM 00pa3oM:
ys =80+ 0,7x
yc = 40x%°
Cpasnure npu X = 1000 snactuaHOCTb 3aTpat st npoaykiuu B u C. Caenaiite BHIBOJ.

6. Ha ocHOBaHUM psI0B TaHHBIX /JIsl HEPEMEHHBIX X U Y OCTPOCHO YPaBHEHUE PErPECCUU:
y=a,+a,x=5+125x.
Kakoe u3 ciaenyronix BbICKa3bIBaHUH SIBISIETCS BEPHBIM:



A) Ouenka ko3¢ durmenta a2 =1,25 o3HayaeT, 4YTO €CIIM 3HAUEHUE NIepeMeHHON X YBEIMUYUTCS B CPEIHEM Ha
1,25, To 3HaueHue nepeMeHHON Y IpU MPOUYMX PaBHBIX YCIOBUAX YBEIUUYUTCSA HA | eUHUILY.

b) Ouenka korxpduunenta a2=1,25 o3HauaeT, YTo €CiIM 3HAYCHHUE TepeMeHHON Y yBeIn4UTCs Ha | enuHuLy,
TO 3HAUYEHHE NEPEMEHHOM X MPH NMPOUYUX PAaBHBIX YCIOBUIX YBEJIUYUTCS B cpeaHeM Ha 1,25.

B) ®opma ypaBHEHUs perpeccuu MoKasbIBaeT, 4To nepeMeHHble X U Y JIMHEHHO 3aBUCAT APYT OT Apyra.

I') Ecnu npu npouynx paBHBIX YCIOBHSX 3HAUEHHUE MepeMeHHOW X yIBOUTCS, TO 3HaUCHHE IEepEMEHHON Y
BO3pacTeT B cpeiHeM Ha 25%.

1) Bce BrickaspiBanus B . A-I" HEBEpHBI.

7. Umerotcst nannblie o 150 abutypuenTax, claBaBIIUX BCTYIUTEIbHBIN SK3aMEH B MArUCTPaTypy HEKOTOPOIO
HKOHOMHYECKOro (akyiabreTa: Y — KOJIMYECTBO OaJIOB 3a BCTYNHTEIbHBIN 3K3aMEH MO SKOHOMHUYECKOMH
TEOPUH;

D — ¢ukrtuBHas mnepeMeHHass paBHas EAMHUIE, €CIM COOTBETCTBYIOLIMHM aOUTYpPHEHT Moceman
MOJITOTOBUTENIbHBIE KYpChl JIJISl TMOCTYIAIOLIUX, U paBHAs HYJIO B NpoTHUBHOM ciydae; EF — duxTuBHas
NepeMEeHHas paBHas €AMHUIIE, €CJIM COOTBETCTBYIOLINM aOUTYPUEHT SBJSETCS BBITYCKHUKOM OakaiaBpuaTa
JAHHOT'O YKOHOMUYECKOTO (paKyJIbTeTa, U paBHasi HyJII0 B IPOTUBHOM CiIydYae.

Hcnonw3ys 5TH NaHHbIE, UCCIIEN0BATEb OLCHUII IAPAMETPhI IMHEUWHON PErPECCUOHHON MOJENN:

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

(
B cooTBeTcTBUU C MOTYYEHHBIMU Pe3yIbTaTaMH, OMPEACINTE, KAKOE KOTUYECTBO OATIOB B CPEIHEM
MoJTy4aeT aOUTYPUEHT, KOTOPBIM 3aKaHUYMBAJI OaKkalaBpyaT JaHHOTO YIKOHOMHYECKOTO (aKyabTeTa U
noceman Kypcol? (ecnu Barn oTBeT nmpeacTaBiieH AeCATUYHON APOObIO, TO B KAUeCTBE AECSITHYHOTO

paszenurens UCIoNb3yHTe TOUKY, a He 3allATyl0; HanpuMmep, BepHo nucath 0.1, a He 0,1)

8. Jlna aByx BUOB mpoxykuuu B u C Moeny 3aBUCHMOCTH Y/ENbHBIX TIOCTOSHHEIX PAacX0J0B OT 00beMa
BBIITYCKAEMOM HPOIYKLHH BBIFIAIAT CJIEYIOIMM 00pa3oM:

yB =80+ 0,7x yC = 40x%

Onpenenute k03(GULIUEHTHI SIACTUYHOCTH N0 KA3KIOMY BUIY HPOIYKIHMH U TIOSCHUTE UX CMBICII.

9. PyxoBoactBo ¢upmbl «ABC» pemmno wuccnenoBath 3((EKTUBHOCTH KypCOB 10 TOBBIIICHHIO
KBaJTM(HUKAIMHA, KOTOPbIE HHOTA MTPOBOJISATCS JUIs €€ COTPYAHHUKOB. B MCClleIoBaHUH MPUHUMAIIN YYacTHE
200 paGotHuKOB GupMbl. Cpeau HUX CIy4aiHbIM 00pa3oM OblTH 0TOOpaHbl 50 YenoBeK, s KOTOPBIX ObLTH
MIPOBEICHBI ATH KYPCHI, OCTaJbHBIC COTPYTHUKH, YIaCTBYIOIINE B UCCIECIOBAHUH, KYPCOB 10 TIOBBIIICHHIO
KBaJMpUKaMu He npoxoamwid. [locie 3Toro Ha OCHOBE MOMYYEHHBIX JaHHbBIX npu nomomu MHK 6bu1o0
OILICHEHO CIIEAyIONIee ypaBHEHHE perpeccuu (B CKOOKax yKa3aHbl CTaHAAPTHBIE OIIMOKH OICHOK
KO3 PHUIUEHTOB):

1'1'1}! =0,5+2,0x, +0,4z, R*=0,9.
02 03 (094

3nech Xi — (QUKTHBHAsA IepeMeHHas, KOTopast paBHa 1 sl COTPYJHMKOB, MPOLIEIIINX KyPChl MOBBIIIEHUS
KBaJM(pHUKaIMK, ¥ paBHa O U1 OCTaJIBHBIX COTPYIHHUKOB, Zi — CTaX pabOTHI i-TO COTPYAHUKA, U3MEPEHHBII
B roJlax, yi — IMPOU3BOIUTENBHOCTh TPYAA 1-T0 COTPYAHUKA. B COOTBETCTBUY € MOTy4YE€HHBIM YpaBHEHUEM Ha
CKOJIBKO TPOLIEHTOB MPH MPOYHUX PABHBIX YCIOBUSIX YBEINYMBACTCS MPOU3BOIUTEIHHOCTD TPYJIa pabOTHUKA
B Pe3yJIbTaTe MPOX0XKIECHHUS KypCOB MOBBILICHUS KBATUPHUKALIMN?

a) Ha (ez - lJ*lOO%,

6) Ha et 100%,

B) Ha (\/;—1]*100%,

r) Ha e *100%.

10. ITynexepust orieHHIIa MOJIENb 3aBUCUMOCTH BBIPYYUKH lag.quarterly.revenue: OT MHICKCA LIEH price.index:
u poxoja income.level; o 39 HaOMIOACHUSM U TIOTy4YHIIA

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

[Ipennonoxenue: e=yi €i-1+y2-e-2+u

[Tynexepust xodet npoBectu TecT bpoiima-I'ondpu Ha Hanrmuue aBrokoppessiiuu. OHa oleHuIIa
BCIIOMOTATENLHYIO PETPECCHIO & 1 Ha price.index;, ncome.level;, € -1 1 & -2 n nonyunna Raux’=0.15.

YeMy paBHO HaOIFO1a€MOE 3HAYEHUE TECTOBOM CTATHCTUKH, KOoTopas monyunna [Tynsxepus? Beenure
YHCIIO C IByMsI 3HAKAMH TIOCJIE 3aIlsITOH.



Bapuanm 10

1. OneHka, KOTopyto BeHMaMuH MosyduT 3a KOHTPOJIbHYIO padoTy 10 TEOPUHU BEPOATHOCTH, SABISETCS
JUCKPETHOH ClTydyallHOM BETMYMHOM, KOTOpast MOKeT ObITh paBHa 4, 7 u 8 (u3 10) ¢ Bepoarnoctsimu 0.1, 0.4
n0.5.

Yemy paBHO MaTeMaTHUYECKOE OXkHIaHUE OlleHKH Bennamuna?

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

2. 3nauenue kodppuIreHTa MHOKECTBEHHOU KOPPEIISIIIUN HAXOIUTCS B OTPE3KE
A) [0, 1] B) [-1,0] b)[-1,1] ) [-2,2]

3. KakoBo nocneacTBue SHAOTE€HHOCTH?

A) OHa nNpUBOJUT K T€TEPOCKENaCTUYHOCTH OLIEHOK, Moy4eHHbIX MeToioM MHK.
b) Ona npuBoaut k HEcocTosTENbHOCTH OlIEHOK, MOTy4eHHbIX MeTo1oM MHK.

B) Ona npuBoAMT K MyJIBTUKOJUIMHEAPHOCTH OLIEHOK, MOTy4eHHbIX MeTojoM MHK.
I') OHa npUBOAUT K COCTOSITENILHOCTH OLICHOK, MoTy4eHHbIX MeTo oM MHK.

4. Haiinute BepHOE BbICKa3bIBaHUE. DIACTUYHOCTh MTOKA3bIBAET. ..

A) Ha CKOJIBKO €AMHUI] U3MEHHUTCS (PaKTOP Xk IPU U3MEHEHUHU PE3YIbTUPYIOMIETO MoKa3aTess y Ha 1
CAVHUILY.

b) Ha ckONBKO eMHUIT U3MEHUTCS PE3yJIbTUPYIONTUI TTOKa3aTelb y IpU U3MeHEeHUHU (pakTopa Xk Ha 1
CANHUILY.

B) Ha ckonbko % u3MeHHUTCs GaKTOp Xk MIPH U3MEHEHHUH PE3yJIbTUPYIOMIETO ToKa3aTens y Ha 1 % .
I') Ha cxonbko % HM3MEHUTCS pe3ybTUPYIOIIUN MTOKa3aTeNlb y Npy u3MeHeHuu ¢akropa xk Ha 1 %.
J1) Bce Bbicka3piBaHus B Mil. A-I” HEBEPHBI.

5. Umerotes cnepyromue ganbie o 100 nadmonenusax nepemenssix X2 | x® uy:

> "y, =200, > x? =0, > xV=o0, > xy, =300,
SO (x®) =100, S7(xP) =200, S"xPx =100, > xPy =200.

Boruucnure MHK-onieHky koadduitnenra 3, B perpeccun y; = p, + Bzxfz’ +
3) -
+B,x;" +&,.

A)10; B)12; B)14; T)16.

6. meroTcst ciaeayromue JaHHbIE:

20 20 20 20 20

E _ E iy N E gy, — § 2 § 2 _

i=1 i=1 i=1 i=1 =1
UccnenoBatens olleHMBaeT Mojelb BUAa yi=o+P-xit+ei. CTanaapTHas ommoOKa OleHKH KoddduimeHra o
COCTaBUT:

A)16.67; B)125; B)1.12; T)0.64.

7. B pe3ynbraTe TECTUPOBAHUS TUIOTE3bl MOKET OKA3aThCs, YTO
A) OtBepraercst aJbTepHAaTUBHAs THIIOTE3;

b) Ilpunnmaetcs HysieBasi THIIOTE3a;

B) Hynesas runoresa He oTBepraercs;

I') OtBepratorcst 06€ runoTe3sl: U HyJieBasi, U albTepHATUBHAS.

8. B paMKaX HpeI[HOCLIJ'IOK KJIACCUYECKON JIMHENHOU MOacIn MHO>XECTBEHHON perpeCCI/II/I HUcciaeaoBaTeiib
aHaﬂH:‘alyeT MOICJIb.
— *
yi _B] +BZ xi +B3 *ZF +8:"



CobpaB nannbie 0 500 HaOMIOAEHUSAX, OH OIEHWI MapaMeTphl MOAETH MPU MOMOIIM METOJa HaUMEHBIINX
KBaJpaToB:
y,=0,214+6,72x, 40,81z,

(012)  (1,93) (0,94)
B ckoOkax noa oneHkamu K03(pQUIHEHTOB yKa3aHbl COOTBETCTBYIOIIME CTaHAAapTHBIE omMOKu. [IpoBepbTe
runote3y B3=1. (CooTBeTCTBYyIOILEE KPUTUYECKOE 3HAUYEHUE t-CTaTUCTHKU INPU YpOBHE 3HAUUMOCTH 5%
coctapisieT 1,96, a nmpu ypoBHe 3HaunmocTH 1% paBHo 2,58.)

A) Tectupyemas runore3a He OTKJIOHSETCA KaK MpU YpoBHE 3HAaUUMOCTH 1%, Tak U Ipu ypOBHE
3HauuMocTH 5%.

b) Tectupyemast runoresza He IPUHUMAETCS KaK MIPH YpOBHE 3HaUUMocTu 1%, Tak U Ipu ypoBHE
3HauuMocTH 5%.

B) Tectupyemast runoresa He OTKJIOHSIETCSI IPU YPOBHE 3HAYUMOCTHU 1% M HE IPUHUMAETCS IPU YPOBHE
3HauYuMoCTH 5%.

I') Tectupyemast runiotes3a He OTKJIOHSIETCS IPU YPOBHE 3HAUUMOCTH 5% U HE IPUHUMAETCS [IPU YPOBHE
3HauuMocTHu 1%.

9. JonmycTuM pyKOBOJCTBO PELIMJIO MOCTPOUTHh Mara3uH Ha yJIMIIe cO cpeHel yactoToil nocemenuid 7500 B
JIeHb U XOTel0o Obl MMETh TOProBblii ob6opot 4,75 muH.py0. KakoBa nomkHa OBITH IPU 3TOM TOProBas
wiomaas? Y — ToBapooOOpOT MarasuHa, MiH.py0., X1 — Toprosas IUIOINA/b, ThIC.KB.M, X2 — Cpe/Hee
KOJIMYECTBO IOCETUTENIEN B J€Hb, THIC. YEll.

y=-0,832+4,743x,+0, 175x,.
A) 0,9 kB.m; B) 900 xkB.M; B) 1000 xB.M; [') 549 kB.™M;  []) Bee otBeThI B . A-I" HEBEpHBI.

10. Crpana KeitHcuanust siBIIe€TCS 3aKPHITOM SKOHOMUKOW 0€3 HEMOCPEACTBEHHOTO TOCYIapCTBEHHOTO
BMeEIIATENIbCTBA, IOITOMY OCHOBHOE MAaKpPOIKOHOMHYECKOE TOXKAECTBO B HEMl MMEET CIIEeTYIOIIMA BUI:
Y =Cietly,

rae Y:— BBII B mecsiie t, Ct — coBokymHOe moTpediieHue B Mecsile t, a [t — iHBecTUlnu B MecsIe t.
[ToTpebnenue cieayomum 06pa3oM 3aBUCHUT OT J10X0/1a:

C=Catmpc-Yitet,
I7I€ & — CllydaiilHble WIOKM HOTpeOJeHUs,, KOTOpbIE MNPEACTaBIAIOT COOOM HE3aBUCHUMBIE OJIMHAKOBO
pacmpe/ieNieHHble  Cay4ailHble BEJIMYMHBI C HYJIEBBIM MaTEMaTHUYEeCKHM OXHMJIAHUEM M IOCTOSHHOM
JUCTIepCUEH, ClTydaiiHbIe IIOKHU MOTPEOICHUSI HE KOPPEIUPOBAHBI ¢ UHBECTUIUSAMU. CTPYKTYPHBIX CABUTOB B
KeiiHcuanuu He MPOUCXOINUT, TOATOMY aBTOHOMHOE MOTpeOJIeHNE U NTPeieTbHAs CKIIOHHOCTH K MOTPEOJICHUIO
HEU3MEHHBI.
Brbl 3Haere ykazannble Bbllie (akTel 00 skoHOMuKe KeilHcMaHuu, a Takke pacrojiaraere eXeMecsSuYHbIMU
JAHHBIMU O JMHaMHKe noTpebsienus, uaBectunuit u BBII B aT0l cTpane 3a mocnennue 100 ner. Bac
MHTEpPECyeT, YeMy paBHa MpeenbHasi CKIOHHOCTD K nmoTpedienuto B KeitHcuanuu.
Bam accucteHT oCyIIeCTBUI TpPEIBAPUTETbHBIE pPACUEThl W BBIYHMCIWAI BBIOOPOYHBIE KOBapHallMU H
TUCTIEpCUU TUIs UMEIOLTUXCA B Ballem pacnopsiKeHUH MEPEMEHHBIX:
Cov(C;Y1)=150,Var(C)=100,Var(Y1)=300.
Oxonometpuct JIxoH HKOHCUCTEHT, pacnoniaras ToW ke caMoil mHbopMalluei, 4YTo U BbI, TOXKE PEIIHI
MOJIyYUTh OLEHKY INPEAEIbHOM CKIOHHOCTH K motpedneHuto. Mcnonb3ysa oObrunblii MHK, oH oneHuBaet
perpeccuro noTpedaeH s Ha JOX0/I. BeuucianTte oeHKy, KOTOpYIo Moixy4duT JkoH.
A)0.5; Bb)1.5 B)3; 1)0.33.
Kpurepun oueHuBanmsi:
MakcumaJjibHOe KoJIn4ecTBo 0a/ioB — 50.
W3 umeromerocs 6anka tectoB (GopmupyeTcs TecToBoe 3amaHue, coxepxkaiiee 10 tectoB. Kaxawiii Tect
conepxuT 3-4 BapuaHTa OTBETOB, OJWH WJIM HECKOJIBKO W3 KOTOPHIX — BEpHBIN. [IpaBuibHBIM OTBET Ha
KK TECT OI[CHUBAETCs B 5 6aNI0B, HempaBUIbHBIN — 0 6aIoB.

TemaTnka JadopaTopHbIX padoT MO pa3jiesiaM U TeMaM U 3aJaHHUs HA Ja0opaTopHble padoThI
Jladopamopnas padoma 1 Ouenuganue pezpeccuoOHHbIX yPAGHEHUIL U MOOeell OUCKPENHO20 6blO0pa
1. O630p ¢akros (¢aitn nanasix MROZ.wA1 [https://cloud.mail.ru/public/5Apk/S12u6DKX8]).

2. OtieHKa ypaBHEHUs TIpeIoKeHus Tpyaa (mpoueaypa I) .
3. CpaBaenue MHK, 5orut u npoOUT OLIEHOK U1l ypaBHEHHUS IPEAJIOKEHUH TPYAa.



4. OueHka ypaBHeHUs IpeiokeHus Tpyaa MetogoM yciaoBHoro MHK u To6ur (npouenypst 11 u I11).
5. OteHka IpUBEACHHOTO YPaBHEHHUS MpeIIoKeHust Tpyaa (mpouenypa V).

Jlabopamopuasa paboma 2. IkonHomempuuecKue Mooenu u Menmoosvl 8DEMEHHBIX PAO0E
Jlnst psiia TOMECSYHOM TMHAMMKKM 0O0beMa MPOMBIIUIEHHOro npou3BojacTBa B PO (daiin nanHbeIx example
3_1.wfl [https://cloud.mail.ru/public/5Apk/S12u6DKX8]):
1. IoctpoiiTe rpaduk BpEeMEHHOTO psla, FMCTOrpaMMy paclpeieieHHus YpOBHEW psija U onucaTelbHbIe
CTaTUCTUKH.
2. [ToctpoiiTe Tabauily A 3alaHHOTO YMCIIA J1aroB rpaduKu U 3HaYeHUs aBTOKoppessauuoHHo (AKD) u
yacTHOM aBTOKOppensiuuoHHoN QyHkiui (HAK®), npuyem aBTOMaTH4YEeCKH pacCUUTHIBAIOTCS 3HaYeHUs O
CTaTUCTUKH.
3. TlocTpoiiTe JNUHUIO TPEHAAa M BHIIOJHUTH IMPOBEPKY aJEKBATHOCTH M TOYHOCTH MOJEIM B Cllydae
II0KAa3aTeIbHOIO TPEHA.
4. IlocTpoiiTe MPOrHO3 U ONPEJEIUTE Er0 Ka4eCTBO.
5. BBINOJHUTE CIIIaKUBaHUE PsAJla U BBIAEICHNUE CE30HHBIX COCTABIISIFOIIMX METOJOM CKOJIB3SALINX CPEIHUX.
6. [Toctpoiite Ha 0 JHOM IpauKe UCXOJIHBIE U OUUIIECHHbIE OT CE30HHOCTH YPOBHHU Psijia.
7. llpumenure Apyroi crnocod BbIAEICHUS CE30HHOCTH C MOMOIIBIO (PUKTUBHBIX IEPEMEHHBIX.

Jlabopamopuasa pavoma 3. Cmayuonapuocms PUHAHCOBHIX 6PEMEHHBIX PAOOE

1. Paccmotpute BpemenHo# psin aenexHoro arperara M2 ¢ 01.01.2011 r. mo 01.11.2020r. u3 ¢aiina naHHbIX
ms_m?22.xlsx [https://cloud.mail.ru/public/5Apk/S12u6DKX8] no aHamoruu ¢ mpuMepoM aHajau3a psaa
(ITpunoxenue 2) 3a nepuon ¢ saBaps 1997 o utons 2002 roxa.

2. IlpumeHHuTe METOJ KCIOHEHLUANBHOTO CIrIaKUBAaHUS BTOPOrO MOPSAKA, MOJIYYHTE MOCIIE BBIYMTAHUS
CTJIQ)KEHHBIX 3HAUYEHUH U3 UCXOIHOTO PsiJia BpEMEHHOM psAJl OCTaTKOB.

3. IIpumenure ADF u KPSS TecTsl Ha cTallniOHapHOCTb.

4. 3apauu ¥ ynpaKHeHUsl.

Jlabopamopuasa paooma 4. llpuuunnocme epemeHHbIX PAO0E
1. JIns umerommxcs nanubix ((aitn nanaeix Keynes.wfl [https://cloud.mail.ru/public/5SApk/S12u6DKX8]) o
norpedurensckux pacxogax C u goxonax Y B CHIA B muipA. 10JUL., OUMIIEHHBIX OT CE30HHOCTH, HApUCYITE
rpaduk notpebieHus u 10Xo0B. UTo MOXKHO cKa3aTh 00 3TUX psAax mo rpaduxam?
2. Co3paiite mepBbIe pa3HOCTH JIorapudmMoB 1715t 060ux psaaoB. Hapucyiite rpaduk u cremaite BHIBOIBI.
3. TloctpoiiTe mMomenu ¢ moTpebiaeHueM (Moaenb 1) m AoxomoM (Mozeiab 2) B KavyeCTBE 3aBHCHMOM
IIEPEMEHHOM.
4. Onenure mapaMeTpsl CTPYKTypHOU dopmbl Mozenu nipu nomoni MHK 1o mcxomHpIM naHHBIM. 3aTeM
MIPOJIeNIaliTe TO )K€ CaMOe MCIIONIb3YS MTPeo0pa30BaHHbIE TaHHBIC pa3HOCTH JorapudmoB. OOBICHUTE, HIMEIOT
JIY J1Ba MOJIYYEHHBIX HaOOpa OIEHOK OJMHAKOBBINA cMbICI. Kakue olleHKH MpeAnovYTuTeabHee U mouemy?
5. Tlepenummte MoOJenb B TPUBEACHHOW (opMme. YKakKHTEe B3aUMOCBS3b MEXAy KOd(hQPUIMEHTAMH
CTPYKTYpHOU U mpuBeaeHHOUN Gopm. OleHuTe npuBeaeHHYI0 (HOpMy MOJENH MO UCXOIHBIM JaHHBIM U TIO
npeoOpa3oBaHHBIM JaHHBIM. Kakue OIeHKH MpeanoYTHTENbHEE U TouemMy?
6. JlobaBbTe emre Mo ofHOMY Jary B o0a ypaBHeHMs IpuBeleHHOU GopMmbl. OueHutre K03(PpPHUIHEHTHI 1O
MCXOJIHBIM JJAHHBIM U TIO TPE0OPa30BaHHBIM IaHHBIM U MTPOBEANTE TECTHI MPUUMHHOCTH 110 [ peiinmkepy. Uto
MO>KHO CKa3aTh O HaIlPaBJICHUU MPUYUHHOCTHU MO MOJIYYEHHBIM pe3ybTataM?
7. IIpoBepbTe psi/ibl HA HAIMYKE EAUHUYHBIX KOPHEH, UCTI0b3ys TecT Juku-Dyiepa.
8. TIpuMeHHTE K MCXOIHBIM JAHHEIM M K Jorapiu(MaM MCXOIHBIX JaHHBIX MeToj MoXaHceHa, HCIIONb3ys B
Moenu 4 j1ara pa3HoCTei.

Jlabopamopnan paooma 5. Ilanenvnsvie oannvle
Ha nannbix ¢aiina rlms578.wf1 [https://cloud.mail.ru/public/5 Apk/S12u6DKX8]:
1. Tlo3HakombTech ¢ coxaepkanueMm (aiina rlms578.wfl. Ilocmorpure ommcaHWe MEPEeMEHHBIX M HX
JECKPUINTUBHBIE CTAaTUCTUKU. [lepeBecTr JaHHBIE U3 KOPOTKOTO B JUIMHHBIN Qopmar.
2. OueHuTe CTaHAAPTHOE MUHIIEPOBCKOE ypaBHEHHE JJIS ACHEKHBIX JIOXOJOB INWg BKIIOYHB B KauecTBE
perpeccopoB iexp, iexpsq, iedu, imale. [IpokomMmMeHTHpYiiTEe MONy4YeHHBII pe3ynbTar. OIEHUTE PErpecCHIo
YKa3aHHOTO THMA ISl K&KAO0To roja (Mo MpoCTPaHCTBEHHBIM JTaHHBIM). CpaBHUTE pe3yJIbTaThl Ui Pa3HBIX
JIeT MeKIy co00il U ¢ OLIeHKaMH 10 Bceil manenu B nenoM. Crenaite BEIBOIBI.



3. V3yuuTe BausiHUE YPOBHsI 00pa30BaHUs Ha JICHEKHBIC TOXObl. [[pOKOMMEHTUPYHTE PE3yIIbTATHI.

4. OueHuTe BIUSHIE YPOBHS ypOaHNU3alMHU U PETHOHA IPOKMBAaHUE MHIUBU/IA, TPOTECTUPOBAB PACIIHPEHHOE
ypaBHeHHe MuHIIEpa, BKIFOUMB JONOJHHUTEIBHBIC IepeMeHHbIe urban, metro, nwest, central, volga, ncaucas,
ural, wsiber 1 UCTI0IB30BaB MOJIENb CO CITydallHBIMU 3 pekTamu.

5. B perpeccun Inwg Ha iexp iexpsq iedu imale ucmonb3yite ciaydaiiHple 3QGeKThl, (GUKCUPOBAHHBIC
a¢dektel. Kakas mopmenp ampuopu siBisieTcst Oonee anekBatHoi? Ilouemy? Bocmonb3yiitech TecToM
XaycMaHa Juis TeCTUpOBaHMs crienupukaiun Moaenu. Kakoi pesynbsrar Bbl nmomyumwin? OH COTNIacyeTcs ¢
BammMu oxxupaHusmMu? [IpokoMMeHTupyiiTe pe3ynbTraThl BbIOpaHHOW Monenu. CpaBHHTE pe3yNbTaThl
JydIei MOAEH ¢ OLleHKaMU, Ioay4eHHbIMH ¢ Tomolsio MHK between onennBarerns.

6. [TocTpoiiTe ypaBHEHHE ISl ONPEACTICHHUS BEPOSITHOCTH CYTPYKecKoro craryca. Crnenudukannio Moaenu
BbIOEpUTE CaMOCTOATENBHO. [laiiTe moIHYyI0 cofepKaTeNbHY0 HHTEPIIPETALIUIO MIOJyY€HHOTO ypaBHEHHUSI.

0) [locTpoiite Moaenb TOOUT /i JJorapr@ma 4acoB pabOThI (TOUKY LIEH3ypUpPOBaHUs HEOOXOIUMO BHIOPATH
B Inhr=3). Cneundukanuio Mozenu BBIOEPUTE CAMOCTOSATENIbHO. JlaliTe MOJHYIO COAEPIKATEIbHYIO
MHTEPIPETALNIO TOTYYCHHOTO YPaBHEHHS.

Kputepun onenuBanus:

MakcumajibHas OlleHKa 32 Bce JladopaTopHbie padoTsl - S0 6a/10B

MaxkcumaJsibHasi oueHka - 10 6a/u10B 3a KaxKIyI0 J1a00paTOPHYIO padoTy.

Hwuke npuBoaATCS KPUTEPHUH OLCHNBAHUS 0JHOM J1a0opaTOpHOIi padoThI:

9 — 10 6ayt0OB BBICTABJISETCS, €CITM OOYYAIOIIMICS BBITOJHUI pabOTy B MOJHOM O00OBeME C COOJI0IEHUEM
HEO0XO/IMMOW MOCIEeI0BATEIbHOCTH; CAMOCTOATENIBHO U PALMOHAIBHO BBIOpan crenuduKanud MoJeleH;
IrpaMOTHO O(OPMUII ITPE/ICTABICHHbBIN OTYET;

7 — 8 OanyoB BBICTABIISACTCS, €CAM OOYYAIOLIUICS BBHIMOIHUI paboTy B MOJIHOM 00BbeME ¢ COOIIOAECHUEM
HEOOXOAMMOM TOCIEA0BATEIPHOCTH, CAMOCTOSATEIFHO M PAIMOHAIBLHO BHIOpan crenu@uKaiuu MOICIICH;
rpaMOTHO O(GOPMMII NPEACTABICHHBIA OTYET; JlaHa COJAEp)KaTelIbHAsi MHTEPIpeTalusi MOJIY4YCHHBIX MpU
pElIeHNN 3ajay pe3yJbTaTOB; MaTepuan M3J0XKEH YETKO; JONYCKAarTCs OTIEIbHbIE JIOTUYECKHE U
CTHJIMCTUYECKHE MMOTPEIIHOCTH, YBEPEHHO HCIPABICHHbIE TOCIE IOTOIHUTEIbHBIX BOIIPOCOB;

5 — 6 OanIOB BBICTABIISETCS, €CIIM OOYYAIOUIUIICS BBHIOIHII PabOTy B TIOJHOM O00BEME C COONIOIEHUEM
HEO0OXOUMOM TOCIIeIOBATENFHOCTH; CaMOCTOSTENBHO U PAallMOHAIBHO BBIOpasl crenuduKalud Mojese;
rpaMOTHO O(GOPMHI TPEACTABICHHBIA OTYET; JlaHa COJAEp)KaTelbHAs MHTEPIPETalusl MOJTYYSHHBIX TpPU
pElIeHrr 3aJad pe3yJbTaToB; JOMYCKAIOTCS OTIENbHBIE JIOTMYECKHE U CTHIMCTUYECKHE IMOTPEIIHOCTH;
00yYaromuicss MOKET UCTIBITBIBATh HEKOTOPBIE 3aTPyAHEHHS B (DOPMYITUPOBKE CYXKICHHI,

0-4 Gama BhICTaBISIETCA, €CIIM pabOTa HE BBINOJIHEHA WM BBHITIOJIHEHA HE B TIOJTHOM 00beMe; 00yJaromuiics
MPAaKTUYCCKHU HC BJIAACCT TCOPCTUUCCKUM MATCpHUAJIOM, OOIIyCKas I‘I)Y6BIG OIHI/I6KI/I, HUCIIBITBIBACT
3aTpyaHeHUs] B (OPMYIHPOBKE COOCTBEHHBIX CYKICHHM, HECIOCOOEH OTBETUTh Ha JIOMOJHUTENbHBIC
BOIIPOCHI.

3. MeToauveckne MaTepUuaJibl, ONpeaesoNue NPoLueaypPbl OlleHMBAHUS 3HAHUI, YMEeHH i, HABLIKOB U
(WIK) ONBITA eI TEJIbHOCTH, XaPAKTEePU3YIOIIHUX 3TANbI ()OPMUPOBAHUA KOMIIETEH U
IIpouenypsl OlleHMBaHMSI BKJIIOYAIOT B c€0S1 TEKYILIMH KOHTPOJIb U IPOMEXKYTOUHYIO aTTECTALHIO.
Texymmii KOHTPOJIb YCTIEBAEMOCTH MPOBOUTCS C UCTIOIB30BAHUEM OIIEHOYHBIX CPEACTB, PEICTABICHHBIX
B I 2 JaHHOTO IIPHUJIOKCHUSA. PC3YJH>TaTI)I TCKYHIECTO KOHTPOJA AOBOAATCA OO CBCACHUSA CTYACHTOB [0
MPOMEXYTOYHOM aTTeCTaIUH.

IIpomexkyTouHas aTTecTalus MPOBOJUTCS B (hOpMe 3aueTa.
3aueT MpOBOJUTCS MO PACIUCAHHUIO POMEKYTOYHON aTTeCTAllMU B MMCbMEHHOM BHJIe. B 3aueTHOM 3amaHuu
— 2 TeopeTrueckux Borpoca u 1 3anaya. [IpoBepka 0TBETOB U 0OBSIBICHUE PE3YIHTATOB IPOU3BOIUTCS B ICHD
3aueTa. Pe3ynpTaThl aTTECTallMM 3aHOCATCS B SK3aMEHAIIMOHHYIO BEOMOCTh M 3a4€THYIO KHIKKY CTYJEHTA.
CTYI[GHTBI, HC Mpomeauume npoMEKyTOUHYIO aTTCCTAlUIO I10 rpaq)mcy CCCCHH, NOJIKHBI JIMKBUAHWPOBATDH
3aJI0JKEHHOCTh B YCTaHOBJICHHOM TOPSAKE.



IIpuioxenue 2

METOANYECKHUE YKA3AHMUSA 110 OCBOEHUIO JUCIIUITJINHBI

Metoanyeckue yka3zaHHs aJjpeCcOBaHbl CTYJICHTaM OYHOH (OpMbI 00yUeHusI.

VY4eOHbBIM MJIaHOM NPELyCMOTPEHBI CIEAYIOIINE BUbI 3aHATU:

- IPAaKTUYECKUE 3aHATHS;

- TabopatopHbIe PabOTHI.

B xone mpakTHuecKuX 3aHATHI pacCMaTpHBAIOTCS METOABI aHaIM3a M CHHTE3a B HpPEAMETHOW o0nacTu;
COBPEMEHHBIE ~ METOABl 3KOHOMETPUYECKOTO  aHaIW3a; BO3MOXHBIE OIrPaHUYEHUS IPUMCHEHHUS
HKOHOMETPHUYECKUX METOJOB; METOJIUKU COBEPUICHCTBOBAHMS 3HAHHI B OOJACTH SKOHOMETPUKH, AIOTCS
PEKOMEHAALIMY 110 CAMOCTOSTEIbHOM paboTe U MOATOTOBKE K JIa0OpaTOpHBIM paboTam.

B xoze mabopaTtopHbIX paboT yriayOJIstOTCS M 3aKPEIUISIOTCS 3HAHUS CTYACHTOB IO PsIIy pACCMOTPEHHBIX Ha
IPAKTUYECKUX 3aHATHSAX BOIPOCOB, (GOPMHUPYIOTCS U Pa3BUBAIOTCS HABBIKM HCIOJIb30BaTh COBPEMEHHOE
nporpammuoe obecrieuenue (Gretl) st pereHns SKOHOMUKO-CTaTHCTUYECKUX U SKOHOMETPUYECKUX 3a7a4
00pabOTKM JaHHBIX: IIOCTPOEHHE TalJMl, BU3yaJlu3alUs, MPOBEpPKAa THUIOTE3, KOPPEISILHUOHHO-
PErpeCCUOHHBIN aHAJIN3, AHAJIM3 BPEMEHHBIX PSAIOB U MAHEJIbHBIX JAHHBIX.

ITpu noaroToBke K 1a00paToOpHbIM paboTaM KaXkKJbli CTYAEHT JOJDKEH:

— U3YYHUTh PEKOMEH/IOBAaHHYIO YU€OHYIO JIUTEPATYPY;

— MOATOTOBUTH OTBETHI HA BCE BOIIPOCHI I10 U3y4aeMOM TEME.

B mpouecce moaroToBku K 1ab0opaTOPHBIM paboTaM CTYJASHTHI MOTYT BOCHOJIB30BATHCS KOHCYJIBTALUSMHU
IIpenoaaBaTes.

Bomnpocsl, He paccMOTpeHHBIE Ha TPAKTUYECKUX 3aHATHAX U 1a00paTOPHBIX paboTax, TOKHBI OBITh H3yUYCHBI
CTYACHTaMH B X0/I€ CaMOCTOSITENbHOM paboThl. KOHTPOIIb CAMOCTOATENILHON PpabOThI CTYAEHTOB HAJl y4eOHOM
IIPOrpaMMOM Kypca OCYLIECTBIISAETCS B XO€E 3aHATUM IIOCPEICTBOM TECTUPOBaHUsA. B Xo1e camocTosATenbHON
paboThI KaXKAbIH CTYJEHT 00513aH NMPOYUTATh OCHOBHYIO U 110 BO3MOKHOCTH JIONOJHUTEIBHYIO JIUTEPATYPY
110 U3y4aeMOH TeMe. BbIienuTh HENOHATHBIE TEPMUHBI, HAUTU UX 3HAYCHUE B SHIUKIIONECIUYECKUX CIIOBAPSIX.
JIsi MOATOTOBKM K 3aHATHSAM, TEKYIIEMY KOHTPOJIK W NPOMEXKYTOYHOM aTTECTaluu CTYAEHTbl MOTYT
BOCIIOJIB30BaThCS AJIEKTPOHHO-OMOIMOTEUHBIMM CHCTEMaMH. Takxke oOydyaroliuecss MOTYT B35Th Ha JOM
HEOOXOUMYIO JIUTEpaTypy Ha aOOHEMEHTE YHUBEPCUTETCKOW OHOIMOTEKH WM BOCIOJIb30BATHCA
YUTAJIBHBIMU 3aJIaMHU.
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