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KA®EJIPA CTaTucTUKU, JKOHOMETPUKHU U OLIEHKH PUCKOB

Pacnpenenenne YacoB TUCHUIIIMHBI IO CeMecCTpaM

Cemectp
(<Kypc>.<Cemectp Ha 2(1.2)
Kypee>) Uroro
Henens 15 2/6
Bun 3anaruit I PIl i PII
JIabopartopHbIe 16 16 16 16
Ipaxtuyeckue 16 16 16 16
HWroro ayn. 32 32 32 32
KonTaktHas pabora 32 32 32 32
Cawm. pabora 40 40 40 40
Uroro 72 72 72 72
OCHOBAHHE

Y4eOHbli IU1aH yTBEpKIeH yU4EHBIM coBeTOM By3a oT 26.03.2024 mpoTokon Ne 13.

IIporpammy coctaBmiI(H): K.3.H., Ho1eHT, JKutaukoB H1.B.
3aB. kadenpoii: 1.3.H., npodeccop Husopoxkuna JI.U.

MeTomu4eckiM COBETOM HaIlpaBIICHUS: J.3.H., 3aB.Kadenpoit COnOP, HuBopoxkuna JI.W.



1. HEJIX OCBOEHUSA JUCIHUTIINHBI

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

2. TPEBOBAHUSA K PE3YJbTATAM OCBOEHUS JTUCITUIIJINHBI

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

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

B pe3yabTaTe 0cBOCHMS AMCHMILJIMHBI 00YYAKOUINIiCH TOJIKEH:

3HaTh:

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

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

YMeTb:

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

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

Baagers:

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

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

3. CTPYKTYPA U COJEP KAHUE JTUCITUITJIMHBI

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

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

1.1 Tema 1.1 "Knaccruueckas nuHeitHast MOi€TIb MHOKECTBEHHOM 2 2 OIIK-2 OIIK-5 JIT.1 J11.2 JI1.3
perpeccun". JI1.4J12.1 JI2.2 J12.3
JIuneiiHas MoJieNIb MHOKECTBEHHOMU perpeccun. Meron JI2.4 J12.5 J12.6 JI2.7

HanMeHbIuX kBagpaToB (MHK). O606mennsiit MHK.
®duxrusHble nepemennbie. MHK ¢ orpannuenusmu Ha
rnapameTpsl. MeToa MakCUMaJIbHOTO PaBAOIOA00NSI.

/J1ab/

1.2 Tema 1.1 "Knaccruyeckas nuHeitHast MOI€TTh MHOXKECTBEHHOM 2 2 OIIK-2 OTIK-5 JIT.1 J11.2 JI1.3
perpeccun". JI1.4J12.1 J12.2 J12.3
JIuneitHast MoJieNIb MHOKECTBEHHOU perpeccun. Meron J12.4 J12.5 J12.6 JI2.7

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

Mp/

1.3 Tema 1.1 "Knaccuueckas TuHeHHas MOJI€]Ib MHOKECTBEHHOM 2 2 OIIK-2 OIIK-5 JI1.1 J11.2 J11.3
perpeccun’. JI1.4J12.1 J12.2 J12.3
JIuneitHast MoIeTh MHOXKECTBEHHOH perpeccun. Meton J12.4 J12.5 J12.6 J12.7

HauMeHbInX kBagapaToB (MHK). O606mennsiit MHK.
OuxrtusHbIe NepeMenHble. MHK ¢ orpannuenusmu Ha
napameTpsl. MeToa MakCUMalbHOTO npaBaononodus. /Cp/




1.4

Tema 1.2 "Cneuuduxanuus ypaBHeHHs perpeccun’.
MynbTHKOJUIMHEAPHOCTD M METOIBI YCTpaHeHuUsI. Ommoku
cnenuUKaMy 1 UX JUarHOCTHKA. BEIOOp onTUMaIbHOTO
HaOopa perpeccopoB U PyHKIIMOHATIBHOH (HhOPMBI
pEerpeccHOHHOI 3aBUCUMOCTH. | eTepocKeaacTHIHOCTh
CJIy4aifHOTO BO3MYIICHHS U €€ IPUYNHBI, METOMbI
JIMAarHOCTHKH U ycTpaHeHus. B3semennsiii MHK.
ABTOKOPpEISIIUS CITy4aiiHOTO BO3MYILEHHUS U €€ IPUIHHBI,
METO/bI TUATHOCTUKU M YCTPaHEHHs. DHI0TEHHOCTh
nepeMeHHbIX. Clydail KOppeInpOBaHHOCTH PETPECCOPOB U
ciydyaitHoit omnOku. OmubOKky U3MepeHnit nepeMeHHbIX.
Wnctpymenrtansable nepemennsie. Tect XaycmaHa.
DKOHOMETPHUECKOE MOAEIUPOBAHNE OCYILECTBISETCS B
monysie "Craructuka" Tabmur Cale Libre Office u
sKOHOMeTpHrUYecKoM makere Gretl.

/J1ab/

OIIK-2 OIIK-5

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

1.5

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

Mp/

OIIK-2 OIIK-5

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

1.6

Tema 1.2 "Cnenuduxanvsi ypaBHeHUs perpeccun’.
MyNbTHKOJUTMHEAPHOCTD M METOIBI YeTpaHeHuUsI. OUInOKu
cneunUKaIMy ¥ UX JUarHOCTHKA. BBIOOp onTHMAaIbHOTO
Habopa perpeccopoB U PyHKIIMOHATIBHOH (HOpMBI
perpeccuoHHON 3aBUCUMOCTH. I'eTepocKke acTUIHOCTh
CIIy4aifHOTO BO3MYIICHUS U €€ IPUYHHBI, METO/IbI
MAaTHOCTHKH U ycTpaHeHwus. B3semennsii MHK.
ABTOKOppEISIHS CITy4aiHHOTO BO3MYIICHUS U €€ TPUYHHBL,
METO/bI JUATHOCTUKU U YCTPaHEHHs. DHIO0TeHHOCTD
nepeMeHHbIX. Ciydaii KOppenupoBaHHOCTH PErPECCOPOB U
ciyyaitHoit omnOku. OmrOKN U3MEpPEHUH epeMEHHBIX.
MNucTtpymenTanbHble nepeMeHHble. TecT Xaycmana.
OKOHOMETPHUECKOE MOAEIUPOBAHNE OCYIIECTBISIETCS B
monyie "Craructuka" Tabnun Cale Libre Office n
JKoHOMeTpHIecKkoM makere Gretl.

/Cp/

OIIK-2 OIIK-5

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

1.7

Tema 1.3 "Logit u Probit mozenu".

JlMcKpeTHbIEe 3aBUCHMBbIE IEpEMEHHBIC: HOMHHAJIBHBIE,
paHXHUpPOBAaHHbBIE, KOJIMYECTBEHHBIC. Moieny OMHApHOTO
BeIOOpa. Logit u Probit monenn. MaTeppeTanus

k03¢ GUIIMEHTOB B MOAENAX OMHApHOTO BEIOOpa. MeTon
MaKCHMAaJIbHOTO MpaBonooous B Logit u Probit Momensx.
Kputepuu kauectBa Mozeneil. OkoHOMETpHUECKOE
MO/JICITUPOBAHUE OCYIIECTBIIsAETCS B MoAye "CraTiucTuka"
Ta6nur Calc Libre Office u axoHOMeTprueckom mnakere Gretl.
/J1ab/

OIIK-2 OIIK-5

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

1.8

Tema 1.3 "Logit u Probit mozenu".

JIMcKpeTHBIE 3aBUCHMBIC IEpEMEHHbIC: HOMUHAJIbHBIE,
paHXHUpPOBAaHHbBIE, KOJIMYECTBEHHBIC. Moienn OMHApHOTO
BbIOOpa. Logit u Probit moxenu. MaTepnipeTanus

k03 duimeHToB B Mojiensix OuHapHOTO BeIOOpa. MeTos
MaKCHMaJIbHOTO npaBaonoaoous B Logit u Probit mozesnsx.
Kpurepunu xauecta moaeneii. /TIp/

OIIK-2 OIIK-5

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




1.9

Tema 1.3 "Logit u Probit mogenu".

JluckpeTHbIE 3aBUCHMBIE IEpEeMEHHbIE: HOMUHAJIbHEIE,
paHXUpPOBAaHHbIC, KOJIMUECTBEHHBIE. MoIeNTd GHHAPHOTO
BbIOOpa. Logit u Probit moxenu. MHTepnipeTanus

koo durenToB B Mozensax OunapHoro Beibopa. Meton
MaKCHMAaJIBHOTO MpaBaonoaoous B Logit u Probit Mozmensx.
Kpurepun xauectBa Mojeneil. JKOHOMETpHYECKOE
MOJIETIMPOBAaHKE OCyIIecTBIsieTcs B Moayie "CraTtuctuka"

Tabmur Calc Libre Office u axonomerpuueckom nakere Gretl.

/Cp/

OIIK-2 OIIK-5

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

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

2.1

Tema 2.1 "Mopenu BpeMeHHBIX psIoOB".

Mopens bokca-/l)xenknHca. Monenu ¢ pacnpeaeIeHHbIMU
naramu (MOJieJIb YaCTUYHOTO MPUCTIOCOOICHNUS, MOJICITh
ajanTUBHBIX oxuganuii). Tect ['peitHmpkepa Ha IPUIUHHO
-CJIEJICTBEHHYIO 3aBUCUMOCTb. DKOHOMETPHUYECKOE
MO/ICITUPOBAHUE OCYIIECTBIIsIETCS B MoAyIe "CraTiucTuka"

Ta6mnur Calc Libre Office u axoHoMeTpuueckom nakere Gretl.

/J1a6/

OIIK-2 OIIK-5

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

2.2

Tema 2.1 "Mopenu BpeMEHHBIX psoB".

Mopens bokca-/Ixenkunrca. Moaenu ¢ pacupeneleHHBIMA
naramu (MO/eJIb YaCTUYHOTO IPUCTIOCOOJICHNUS, MOJIEITb
ajanTUBHBIX oxkuganuil). Tect ['peitHpkepa Ha TPUYUHHO
-CIIE/ICTBEHHYIO 3aBUCUMOCTb.

Mp/

OIIK-2 OIIK-5

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

2.3

Tema 2.2 "HecraumoHapHble BpeMEHHBIE PsIbl'.

Mmuunmas perpeccusi. Enqumamansiii kopens. TecTs Ha
eIMHUYHBIN KOopeHb. KonHTerpaiys BpeMeHHbIX PsI0B.
Moiens KOppeKIy ONTHOO0K. DKOHOMETPHUECKOE
MOJIEJIUPOBAHUE OCYIIECTBIIsIETCS B MoAye "CraTucTuka"

Ta6mnur Calc Libre Office u axoHOMeTpHueckoM makere Gretl.

/JTab/

OIIK-2 OIIK-5

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

2.4

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

Mp/

OIIK-2 OIIK-5

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

2.5

Tema 2.2 "Monenu BpeMeHHBIX psoB. Hecranuonapusie
BpPEMEHHEBIE PSIBI".

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

OIIK-2 OIIK-5

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

2.6

Tema 2.3 "[lanenbHble JaHHBIE".

IIpeumyiiecTBa HCIONb30BAHNS HAHENIBHBIX JAHHBIX.
TpyaHocTH, BO3HUKAIOIIUE IIPH PabOTe C MaHEIbHBIMU
JaHHbIMU. [ToHsATHE O MOJEIH OJHOKOMIIOHEHTHOH OLIMOKH.
Crneuudukarnys Moznenu. JleTepMUHIPOBAHHbIA 1 CITydaliHbIH
WHANBHIYAIbHBIH 3(dexT. DkoHOMeTpHIecKoe
MO/JICTIUPOBAHUE OCYIIECTBIsAeTCs B MoAye "CraTucTuka"

Ta6mun Calc Libre Office u axoHoMeTpuueckom nakete Gretl.

/JTa6/

OIIK-2 OIIK-5

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

2.7

Tema 2.3 "IlanenbHble naHHBIE".

IIpeumyiecTBa NCNOIB30BAHUS TAHEBHBIX TaHHBIX.
TpynHOCTH, BOSHUKAIOIIKE IPH paboTe C MaHeIbHBIMU
JaHHbIMU. [TOHATHE O MOJIENIN OJJHOKOMITOHEHTHOM OIIHOKH.
Crieruukanust Mosienu. JleTepMUHUPOBAHHBIN U CITy4aiiHbIH
WHJIUBUAYAIBHBIH S dEKT.

Mp/

OIIK-2 OIIK-5

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




2.8 Tema 2.4 "Mojenu Ha ITaHENbHBIX JaHHBIX". 2 2 OIIK-2 OIIK-5 JI1.1 J11.2 J11.3
Omnepatopsl «Between» u «Within». Buzpl orieHoK. JI1.4J12.1 J12.2 J12.3
CpaBHUTENBHBII aHAJIN3 OLEHOK. TecThupoBaHue J12.4 J12.5 J12.6 J12.7
crenudUKayy B MOAEISX MaHENbHBIX JaHHBIX. TecT
Xaycmana. TecT Ha HAMYUE CIIyIallHOTO MHIUBHUAYAJIbHOTO
a¢dexra. TecT Ha HaMYKE AETEPMUHUPOBAHHOTO
HWHAUBUAYAIBHOTO 3 (dexTa. IKOHOMETPHUECKOe
MOJIETTUPOBaHHE OCYyIIeCTBIsIeTCS B Moayse "Cratuctuka"

Ta6mur Calc Libre Office u sxoHOMeTprueckom makere Gretl.
/J1ab/

2.9 Tema 2.4 "Mojienu Ha aHEIBHBIX TAaHHBIX". 2 2 OIIK-2 OIIK-5 JIL.1J11.2 J11.3
Ormeparopsl «Between» u « Withiny. Bunsr omieHok. JI1.4J12.1 JI2.2 J12.3
CpaBHUTENBHBIN aHAIN3 OIIEHOK. TecTupoBaHue J12.4 J12.5 J12.6 J12.7
crenudUKaIKy B MOJICNSAX MAHENIBHBIX TaHHBIX. TecT
Xaycmana. Tect Ha HanM4YWe CIIy9allHOTO HHIUBUAYATHHOTO
sddekra. TecT Ha HaNUIUE JETSPMHUHHUPOBAHHOTO
uHAnBUAYyaIsHOTO 3 dexra. /TIp/

2.10 Tema 2.4 "Mopnenu Ha NaHEIbHBIX TaHHBIX" 2 8 OIIK-2 OIIK-5 JI1.1J11.2 J11.3
Omnepatopsl «Between» u «Within». Buzsl orieHOK. JI1.4J12.1 J12.2 J12.3
CpaBHUTEIBHBIM aHAJIN3 OIICHOK. TecTupoBaHue J12.4 J12.5 J12.6 J12.7
crenuduKayy B MOAEISIX aHENBHBIX TaHHBIX. TecT
Xaycmana. Tect Ha HanU4KE CITYYaHOTO UHIUBUYaJIbHOTO
a¢dekra. TecT Ha HaTMYKE AETEPMUHUPOBAHHOTO
uHAuBUAYyansHoro 3¢ dekra. /Cp/

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

[Ipobnema nnentudukanuu. OLeHUBaHUE TAPAMETPOB
cTpykTypHoii moaenu. /Cp/
212 /3auér/ 2 0 OIIK-2 OIIK-5 JIL.1J11.2 J11.3
JI1.4J12.1 J12.2 J12.3
J12.4 J12.5 J12.6 J12.7

4. ®OHJ OOEHOYHBIX CPEJACTB

CtpyKTypa u cozepkaHie (oHIa OLEHOYHBIX CPEACTB IS MPOBENCHNUS TEKYIIEeil U MPOMEXXyTOTHOH aTTeCTAIIMH PEJICTABICHEI B
IMpunoxenuu 1 x paboueil mporpaMMe JUCIUIUINHEL.

5. YYHEBHO-METOANYECKOE U THOOPMAIIMOHHOE OBECIIEYEHHUE JUCHUIIINHBI

5.1. OcHoBHast InTepaTypa

ABTOpBI, COCTaBUTEIN 3arnaBue WzparenscTBo, rox Konuu-Bo
JI1.1 |Yeueposa, H. A. DKOHOMETPHKA: JIAOOPATOPHBIN MPAKTUKYM Komcomonbck-Ha-Amype, https://www.iprbookshop
CaparoB: AMypcKuit .u/85837.html
FyMaHI/ITapHO- HeOl"paHVl'—[eHHbll‘/Jl JOCTYII
Iearoruueckuii JUTSE 3apETUCTPHUPOBAHHBIX
rOCY1apCTBEHHBII [OJIb30BaTEICH
yHuBepcureT, Aii [Tu Ap
Menaua, 2019
J1.2 [puknaHas 5KOHOMETPHKA: KYPHAI MockBa: YHUBEPCUTET https://biblioclub.ru/inde
Cuneprus, 2019 x.php?
page=book&id=562205
HeOl"paHH'—[eHHblﬁ ﬂOCTyl’l
JUTS 3apETUCTPUPOBAHHBIX
oJib30BaTenei
JI1.3 [puknaHas 5KOHOMETPHKA: KYPHAI MockBa: YHUBEPCUTET https://biblioclub.ru/inde
Cuneprus, 2019 X.php?
page=book&id=562206
HEOTPaHMYEHHBIN JOCTYII
JUTS 3aPETUCTPUPOBAHHBIX
oJib30BaTenei




ABTOpLI, COCTaBUTCIIN

3arnaBue

W3narenscTBo, TOI

Komnunu-Bo

JI1.4

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

DKOHOMETPHKA: YIeOHUK

Mocksa: FOuntn-/lana,
2017

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

5.2. lonoHUTe/IbHAS TUTEPATYpa

ABTODBI, COCTaBUTEIHN

3arnaBue

W3nmarenscTBO, TO

Konnu-Bo

J12.1

Heuenko, 0. C.

Oxonomerpuka B MS EXCEL: nabopaTopHblit

MpPaKTUKYM

Capatos: Aii [Tu Op Menna,
2018

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

HEOTpaHUYECHHBIH JOCTYI

JUISL 3apErUCTPUPOBAHHBIX
MOJIb30BaTelIeh

J12.2

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

CoBpeMeHHast 5)KOHOMETpHKA: yueOHoe rocodue

Mockga: Poccuiicknii
roCyJapCTBEHHBIHN
YHUBEPCUTET MPABOCYAHS,
2018

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

HEOTpaHUYEHHBIN JOCTYT

VTS 3apETUCTPUPOBAHHBIX
T0JIb30BaTeNei

J12.3

SlkoneBa, A. B.

DKoHOMeTpHKa: yaeOHOe moco0ue

Caparos: Hayunas kuura,
2019

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

HEOTpaHUYEHHBIN JOCTYTI

JUTS 3apETUCTPUPOBAHHBIX
T0JIb30BaTeNei

J12.4

IIpuknagHas 3KOHOMETpHKA: KypHAI

MockBa: YHHUBEpCHUTET
Cuneprus, 2018

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

JI2.5

[puknagHas SKOHOMETPUKA: KypHAI

Mocksa: YHuBepcuTeT
Cuneprus, 2018

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

JI2.6

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

DKOHOMETPHKA: 00YYAIOIINI KOMITBIOTEPHBII

MPaKTUKYM: IPAKTHKYM

Mocksa: IIpomerei, 2018

https://biblioclub.ru/inde
x.php?
page=book&id=494918
HEOTpaHUYEHHBIN JOCTYT
JUIA 3apErUCTPUPOBAHHBIX
nojb30BaTeneh

J12.7

TIpuknagHas S5KOHOMETpHKA: KypHAI

Mocksa: YHUBEpCUTET
Cuneprus, 2018

https://biblioclub.ru/inde
x.php?
page=book&id=562204
HGOFp&HH'—[CHHbIﬁ JOCTYII
JUISL 3aPErUCTPUPOBAHHBIX
NOJIb30BaTeNCH

5.3 IIpodeccuonanbubie 6a3bl JAHHBIX U HHPOPMaLMOHHbIE CIPABOYHbIE CHCTEMBbI

baza nannbix Llenrpanpaoro 6anka P® http://cbr.ru/hd_base/

ba3zel nannbix Poccrata https:/rosstat.gov.ru/databases

entpanbHas 6a3a cTaTUCTUYECKUX AaHHBIX https://www.gks.ru/dbscripts/cbsd/dbinet.cgi

Enunas Me)xBeoMCTBEHHAs! HH(GOPMaIMOHHO-CTaTHCTHYecKas cuctema https://www.fedstat.ru/

Baza nanubix Poccuiickoro MOHUTOpHUHTa SKOHOMHYECKOTO MOJIOKEHHS U 310poBbs Hacenenuss HUY BILD https://www.hse.ru/rlms

baszer nanaeix BIIMOM https://weiom.ru/?id=79, https://wciom.ru/?id=1130

NCC «Koncynprantllmoc»

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

5.4. IlepeyeHb MPOrpaMMHOro odecreveHust




Gretl

Libre Office

5.5. YueGHO-MeTOAMYeCKHE MAaTePHAJIbI VISl CTYJeHTOB ¢ OTPAHHYEHHbIMH BO3MOKHOCTSIMH 30POBbS

Ilpr HEOOXOAUMOCTH MO 3asBICHHIO OOYYArOMIErOCs ¢ OIPAHMYCHHBIMHA BO3MOJKHOCTSIMH 3JOPOBbSI Y4EOHO-METOAMYCCKHE MaTepHalIbl
MPEIOCTABISIIOTCS B popMax, aanTHPOBAHHBIX K OTPaHUYCHUSIM 3I0POBbS U BOCTIPUATHS HHGOpManuy. JJist ULl ¢ HAPYIICHUSIMU 3PSHUS: B
¢dopme aynnodaiina; B neyatHoi GpopMe yBenuueHHbIM mpudToM. [IJis ULl ¢ HApYIIEHUSIMH CilyXa: B (popMe 3IIEKTPOHHOTO JIOKYMEHTa; B
neyatHo# (opme. st U] ¢ HAPYIICHUSIMA OTIOPHO-IBUTATENBHOTO ammnapara: B GopMe 3JeKTPOHHOTO JJOKYMEHTa; B IEUYaTHOH opMe.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE JUCIUIIJIMHBI (MOAY JIST)

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

- CTOJIBI, CTYJIbS;

- IEpPCOHANIbHBII KOMIIbIOTED / HOYTOYK (IIEpEHOCHOIT);

- IPOEKTOP, 3KpaH / UHTEPAKTHBHAS TOCKA.

JlaGopaTopHBIe 3aHATHS IPOBOJATCS B KOMIIBIOTEPHBIX Kilaccax, paboure MecTa B KOTOPBIX 000pYIOBaHBI HEOOXOJMMBIMH JIUIIEH3HOHHBIMHU
W/WIM CBOOOJIHO PacIpOCTPaHsAEMbIMH ITPOTPAMMHBIMHU CPEJICTBAMH M BBIXOZIOM B VIHTEpHET.

7. METOAUYECKHUE YKA3AHUSA AJI1 OBYYAIOIIUXCS IO OCBOEHUIO JUCHUIIJIMHBI (MOY JIST)

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




[Tpunoxenue 1

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

POHJ OHEHOYHBIX CPEJICTB

OIIMCaHMC IIKaJl OICHNBaHUA

1.1 Iloka3zaTesy U KpUTEPUH OLIEHUBAHUS KOMIIETEHLIUN!

3VH,
COCTaBJIAIOIIUC
KOMIICTCHIIUIO

Ilokazarenu
OLICHUBAHUA

Kputepuu onenrnBanus

CpencrtBa
OILICHUBAHUSA

OIIK-2: Crnoco6eH mpUMEHSTh TPOJIBUHYThIE HHCTPYMEHTAIbHBIE METO bl SKOHOMHUYECKOTO
aHaJIM3a B MPUKJIAJHBIX U (1K) QyHIAMEHTAIhHBIX HCCIETOBAHUSIX

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

3HaTh:
DopMyIupyeT OTBETHI
METOJIbI cOopa,
Ha TIOCTaBJICHHBIE
aHanus3a u [TonHoTa 1
BOIPOCHI; PeIIaeT T - TecTsl
00pabOTKH JaHHBIX, COJIEPKATENbHOCTh
TECTOBOE 3aJJaHUE B (BapuaHTHI
YKOHOMETPHUYECKOTO OTBETAa; YMCHHE
4acTH METOJIOB cOopa, 1-10),
MOJICTTUPOBAHUS U MIPUBOJIUTH IPUMEPBHI,
aHajan3a u 00paboTKu 33 — 3amanus K
MIPOTHO3HPOBAHUS, KOPPEKTHOCTh
JAHHBIX, 3a4yeTy
HEOOXOIUMBbIE IS (hOopMyIHUPOBOK U
YKOHOMETPHYECKOTO (3amanus 1-10)
pelIeHus BEBIBOJIOB.
MOJICJTUPOBAHUS U
npodeccuoHaTbHBIX
MIPOTHO3HPOBAHHUS
3a1a4
YMers:
OCYIICCTBIISATh
BBIOOp
WHCTPYMCHTAITLHBIX
CPEICTB AJis
00paboTku
SKOHOMHYECKUX
JTAHHBIX B
COOTBETCTBUHU C
N Pemraer
MOCTAaBIICHHOM [TonHoTa 1
. Pa3HOYPOBHEBBIC
3a/ayei, COJIEPKATENBHOCTh
3ana4n, GopMupyer
AHATM3UPOBATH peNIeHUs ¢ COOTIOICHUEM
OTYET MO 33JaHUIO K . JIP —
pe3ynbTaThl . HE00X0TUMOi
naboparopHoii paboTe B naboparopHas
pacyeToB u MOCIIEZI0BATEILHOCTH
YaCTH OLICHUBAHUS pabora
000CHOBHIBATh pacyeTos;
YKOHOMETPHUECKUX (maboparopHbie
MOJTyYeHHBIC . MIPaBWIBHOCTH M TOYHOCTH
MoJIeNel u paboTsl 1-5),
BBIBO/IbI; OI[CHUBATh MOJIYYE€HHBIX PE3yIbTaTOB;
MIPOTHO3UPOBAHMS Ha 33 — 3agaHud K
9KOHOMETPHUYCCKHE KauecTBO aHAJIM3a U
MOJIEITH OcHioBe WHTEPIPETAINH 3atery
’ HKOHOMETPHUUECKHUX prip (3amanus 1-10)
AHAIM3UPOBATH U SO MOJIYYEHHBIX PE3yIhbTaTOB
COJIepKATETHHO Y BBIBOJIOB; KQ4E€CTBO
COLIMATTbHO-9KOHOMUYEC
UHTEPIIPETHPOBATH odopmITeHHS
KHX TIPOIIECCOB
pe3yIbTaThl
9KOHOMETPHUIECKOTO
MOJICTTUPOBAHUS;




YKOHOMUYECKUX
IIPOLIECCOB U
SIBJICHUN Ha MUKPO-
1 MaKpOypOBHE

Bnaners:

HaBbIKAMU
SKOHOMETPHUYECKOTO
MOJICJINPOBAHUS U
MIPOTHO3UPOBAHUS,
HEOOXOIUMBIMU 151
peuienus
npodeccuoHaNbHBIX
3a71a4; CPEACTBAMU
aHaiau3a u
COAEP)KATEITBHON
MHTEpIpPETALNH
ITOJIYYEHHBIX
pe3ynbTaTOB

Pemaer
pa3HOYPOBHEBbBIE
3agauu, GopMupyeT
OTYEeT M0 3aJaHHI0 K
nabopaTopHoi paboTe ¢
MOMOIIbIO
WHCTPYMEHTAIBHBIX
CPEJIICTB OLICHUBAHUS
YKOHOMETPHUECKUX
MoJeen

O60CcHOBaHHOCTH BHIOOpA
Y MCIOJIb30BaHUS
MHCTPYMEHTAJIbHBIX
CPEJICTB; MOJHOTA U
COJICPKATEIIBHOCTD
pELICHUs ¢ COOI0ICHIEM
HE00X0TUMOA
MOCJIEI0BATEIbHOCTH
pacueToB;

MPaBUILHOCTh U TOYHOCTD,
Ka4yeCTBO aHAIM3a U
HHTEPIIpETAInN
IMOJIYUYCHHBIX PE3YJIbTATOB
1 BBIBOJIOB; KQU€CTBO
odopmiteHHS

JIP —
nabopaTopHas
pabora
(;maboparopHbie
pabotsrI 1-5),
33 —3amaHus K
3a4yery
(3amanus 1-10)

OIIK-5: Crioco0OeH HCIoIb30BaTh COBpEME

HHBIE HHPOPMAITMOHHBIE TEX

HOJIOTHH U

POrpaMMHBIE CPEJICTBA MPH PEIICHUU TPO(DHeCcCHOHATBHBIX 3a7a4

3HaTh:
BO3MOYKHOCTH
HCITOJIB30BaHHs
MOJTYJIS
"Cratuctuka"
Ta6mur Calc Libre
Office n
IKOHOMETPUYECKOTO
nakera Gretl; 2 6a3n1
JIAHHBIX CETH
Internet mist

3HaeT BO3MOKHOCTH
COBPEMEHHBIX
UH(POPMALIMOHHBIX
TEXHOJIOTU B 001acTu
9KOHOMETPHKHU.
AprymeHTupyer
IIPUMEHEHNE
MH(OPMaLIMOHHBIX
TEXHOJIOTUH IpU
IPOBEJICHUH PACUETOB.

VYMeHue mojb30BaThCs
0azaMM JaHHBIX;
MPaBUIILHOCTH BBEIOOpA U
WCIIOJI30BAHUS CPEJICTB
moxayis "Crartuctuka'
Taomur Calc Libre Office
Y DKOHOMETPUUYECKOTO
nakera Gretl s perreHust
AHATUTUYECKUX U
HCCIIEIOBATENLCKUX 3a1a4

T - TecThl
(BapraHTHI
1-10)

JIP —
nabopatopHast
pabota
(;1aboparopHbie
pabotsr 1-5)

33 —3aymaHus K

peleHus OOBsCHSET OCHOBHBIE 3a4yery
IIPU BBITOJIHEHUH 33 JaHUS
AQHAJUTUYECKUX U KOMAaH/IbI [IaKeTa . (3amanus 1-10)
K JJabopaTopHoii paboTe
UCCIIEIOBATEIbCKUX | MPUKIIAIHBIX IPOrPaMM.
3a1a4
YMers: CaMoCTOSATENbHOCT U
OCYILECTBIISATh palnMoHaIBbHOCTh BBIOOPA
TIOUCK TAHHBIX, CTETICHb
HEo0X0IuMOMH Pewaer 000CHOBaHHOCTHU BBIOOpa
uHpOpMaIuU B WHCTPYMEHTAIBHBIX
pa3sHOYpPOBHEBbIE
0a3ax JaHHBIX CETH CpPEACTB; MOJHOTA U JIP —
) 3agaun, GopMUpYeT
Internet; COJIEPKATEITHHOCTh nmabopaTopHas
OTYEeT MO 33J]aHUIO K
UCIIO0JIb30BaTh . peleHus ¢ codnmoaeHeM | paborta
nabopaTopHOi paboTe B 9
CpeICTBa MOITYIS Heo0X0IuMO (;1abopatopHbie
" " YacTH MOMCKa
CraTuctuka MOCTIe10BaTEIbHOCTH pabotsl 1-5),
. nH(pOpMaIlUU B CETH
Tabmur Calc Libre pacyeToB,; 33 — 3amanus K

Office n

Internet u

MPpaBHUIILHOCTb U TOYHOCTb

3aueTy

UCIIOJIb30BaHUs

3KOHOMETPUYECKOTO MOJIYYEHHBIX pe3yabTaToB; | (3amanus 1-10)
WHCTPYMEHTAIBHBIX

nakera Gretl qns CpENCTB KauecTBO aHaIN3a U

pelieHus P MHTEpIpETANH

AQHAINTUYECKUX U MIOJIyYEHHBIX PE3yIbTaTOB

UCCIIEI0BATEIbCKIX U BBIBOJIOB; KQU€CTBO

3a/1a4y oopmieHus

Bnanets: Penraer [lenenanpaBieHHOCTH JIP —

crioco0amu MOMCKa | pa3HOYPOBHEBBIE MIOMCKA U 0TOOpa nabopaTopHas




HE00X0IUMOM 3agauu, GopMUpyeT nH(pOpMaINH; pabota
nH(OpMaIUK B CETH | OTYET MO 3aIaHHIO K MPaBUIILHOCTh (;1aboparopHbIe
Internet, 71a00paTOPHOI paboTe C | UCIIONIB30BAHUS CPEACTB | pabothl 1-5),
CpEACTBAMU MOJYJIS | HCIIOJIb30BAHUEM moayis "Craructuka' 33 — 3aganud K
"Craructuka" COBPEMEHHBIX Ta6mun Calc Libre Office |3auery
Ta6mun Calc Libre | urdopmarmonHo- 1 9KOHOMETPUYECKOTO (3amanus 1-10)
Office u KOMMYHHKAITHOHHBIX nakera Gretl qus
SKOHOMETPUYECKOTO | TEXHOJIOTUN U 00paboTKHU 1 aHaTu3a
nakera Gretl s ri100aIbHBIX JaHHBIX; [IOJHOTA U
00paboTKu, aHau3a | ”HPOPMAIIMOHHBIX COJIEPKaTENbHOCTh
YKOHOMUYECKUX PECYPCOB, a TaKXKe pelIeHus ¢ COONI0ICHUEM
JAHHBIX, MHCTPYMEHTAIBHBIX Heo0X0TuMOi
YKOHOMETPHUYECKOTO | CPEICTB JUIst 00pabOTKH, | ITOCIEI0BATEILHOCTH
MOJICJIMPOBAaHUS U | aHaJIHM3a pacyeTos;
MPOTHO3MPOBAHUS | SKOHOMHUYECKHX CaMOCTOSITEIILHOCTh U
JAHHBIX, paloHaIbHOCTh BBIOOpA
YKOHOMETPHYECKOTO TAHHBIX; PABUIHLHOCTH U
MOJIEJTUPOBAHUS U TOYHOCTb MOJY4EHHBIX
MIPOTHO3HPOBAHHUS PE3YIIbTATOB;
KauecTBO aHaIM3a U
WHTEPIIPETAIAH
MOJIYYEHHBIX PE3yIbTaTOB
Y BBIBOJIOB; KA4€CTBO
o opMIIeHUS

1.2. llIxama olleHUBaHUA:
Tekymnii KOHTpPOJIb YCIEBAEMOCTM M MPOMEKYTOUYHAs aTTECTalUsl OCYLIECTBIISIETCA B paMKax
HaKOIHMTEJIbHON OAJIITbHO-PEUTUHIOBOM cucTeMbl B 100-0aibHOM 1IKae.
[TpoMexxyTouHast aTTecTanus OCYIIECTBIAECTCS MO CIEAYIONIEH IKaJIe:
- 50-100 GamnnoB (3auTeHO)
- 0-49 GaoB (HE 3a4TECHO).

2. TunoBble KOHTPOJIbHBbIE 32JaHUS WM HHbIEe MaTepUaJibl, HeOOX0AUMbIe /ISl OLeHKH 3HAHMIA,
yMeHMii, HaBBIKOB M (WJIHM) ONbITA AesITeJIHOCTH, XapaKTepH3yIOLUX 3Tanbl (OPMHPOBAHUS
KOMIIeTeHIUI1 B Mpolecce 0CBOEHNs 00pa3oBaTe/IbHOI NPOrpaMMblI

3agaHus K 3a4ery
3AJJAHUE K 3AYETY Nel

1. Omneparopsr «Between» u «Withiny. Bunsl ornenok. CpaBHHUTENbHBIH aHATU3 OIICHOK. TECTUpOBAaHUE
cnenudukanmd B MOJENSAX TaHEIbHbIX JdaHHBIX. Tect Xaycmana. Tect Ha HamuuMe CIy9aifHOTO
MHAMBUIYAIbHOTO 3¢ ¢ekTa. TecT Ha HanMyue JeTePMUHUPOBAHHOTO MHIMBUAYAIBHOTO Y deKTa.

2. JluaeliHast MOJIENIb MHOXKECTBEHHOH perpeccun. Metox HamMeHbmx KBaapaToB (MHK). O6oOmeHHbIH
MHK.

3aoaua
HccnenoBarens HWCMONB3yeT JIOTUT-MOJENh OWMHApPHOTO BBIOOpA JJIE TOTO, YTOOBI BBIACHHUTH, Kak
BEPOATHOCTh OKa3aThCsl 0€3pab0THBIM 3aBUCHUT OT OTbITa paboThl 1 00pa3oBanus. Mccrnenosarens onpocut 1000
SKOHOMHUYECKUX aKTUBHBIX IPaXxJaH B Bo3pacTe oT 21 10 28 JIeT 1 moJIydui JaHHbBIE O CIAEAYIOIIUX MEPEMEHHBIX:
Unemployed — OunapHas mepeMeHHasi paBHasi €IMHUIIC, €CIIM PECIIOHACHT sBIIsieTcs 0e3paboTHbIM; Experience
— ombIT paboThI pecrioHieHTa (B roaax); Education — mpoaomkuTebHOCTh 00yUeHUs pECIIOHACHTA (B ro/1ax).
B Tabnuiie npeacTaBieHbl pe3ynbTaThl OICHUBAHUS MOJICIIH:



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

Bomnpoc: Apuctapx Ilerpos 10 et yunics B mikone u emie 4 rona B 6akanaspuate. Omnbita paboTsl y HETO
noka HeT. C Kakoi BEpOSITHOCTBIO OH OKa)KeTcst 0€3paboTHRIM?

3AJJAHHUE K 3AYETY Ne2

1. I'eTepockeIaCTUYHOCTh CIIY4YaHOTO BO3MYIIECHUSI MU €€ MPUYUHBI, METOJIbl JUArHOCTUKU U YCTPAHEHUS.
B3sentennrsii MHK.

2. KounTerpamus BpeMEeHHBIX ps10B. MoJiesb KOPPEKIHH OMIHUOOK.

3aoaua
Bompockl aToro 3amaHusi ocHOBaHbl Ha cienyromieMm skcnepumente: 400 Boauteneil, BbIOpaHHBIX
Clly4ailHBIM 00pa3oM, TOMPOCHIIM TPOUTH CICIHAIbHBIA TECT Ha BOXACHUE aBTOMOOWIeM. J[is Kaxmoro
BOAMTENsl ObUTH COOpaHBI ClEIyIOIIHe NaHHBbIC: Pass — (UKTUBHAS TNEpPEMEHHAs, paBHAs CIUHUIE, CSCIU
BOJIUTEIIb cAal TecT, Male — (pUKTHBHAs epeMEHHAs paBHAs SMHMUIIE, €CIM BOJUTEIh MY)KUMHA, U paBHas 0,
€CITM BOJIMTEIb JKEHIIMHA, EXperience — OMBIT BOXIEHUS aBTOMOOMIIeM (B roax). B tabnuie nmpeacraBieHsl
pe3yabTaThl CEMH MOJICIICH, OIICHCHHBIX HA OCHOBE UMEIOIINUXCSI TAHHBIX.

Dependent Variable: Pass
Probit Logit Linear Probit Logit Linear Probit
Probability Probability
(1) i2) (3) (4) (5} i8] 7

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

Male -0.333 -0.622 =0.071 =0.174
(0.161) {0.303) {0.034) {0.259)

Male*Experience -0.015
(0.019)

Constant 0.712 1.059 0.774 1.282 2.197 0.900 0.806
{0.126) (0.221) (0.024) (0.124) (0.2432) 10.022) {0.200)

Bormpoc: 3aBUCHT 1T BEpOSATHOCTH CIATh TECT OT OIBITA BOXJICHUS (UCIOJB3YHTE PE3yJIbTAaThl W3
KOJIOHOK (2) u (7))?

3AJJAHHUE K 3AYETY Ne3

1. Metoa MakCUMaJIbHOTO MPaBIONOI00USI.

2. Tlonsatue 0 MOAENM OJHOKOMMIOHEHTHOM ommOku. Cnemmdukanus Mmonenu. JleTepMUHUPOBAHHBIM U
CIIy4aliHbIN UHIUBUYaTbHBIA 3 (DEKT.

3aoaua
Hccnenyercs 3aBUCUMOCTh CPEHEAYIIEBOTO TOTPEOICHHUS AJIKOTOJISl IO CTPaHaM MUPA OT Pa3IUYHbIX
(hakTOpOB.

Mopnens 1:
ALCOi=p1+p.GDPi+p3sMUSL+psBUDD;+psHINDUi+ei,
rne ALCO; — cpennenymeBoe notpebiieHre 4ucToro crnupra Ha yenoseka (1), GDPi — BBII na gymy

Hacenenus (momtapor CIIIA), MUSL;, BUDD;, HINDU; — nonu HaceneHus HCTIOBEIYFOIIET0, COOTBETCTBEHHO,
MYCYJIBMaHCTBO, OyaAu3M U UHAYU3M (B % oT oOmieit uncnenHocty Hacenenus). B xone MHK-onennBanus
MOJICTM Ha OCHOBE JaHHBIX O S50 cTpaHax TOJNyYeHBI CICAYIONIUE pe3ylIbTaThl: CyMMa KBaJIpaTOB
octaTtkoBESS=200, o6bsicnennas cymma kBaaparoBRSS=300.

Taxke s MPOBEPKU THUIIOTE3Bl O TOM, YTO PEJHMTUS HE OKa3bIBAaCT CYIIECTBEHHOTO BIUSHUS Ha
moTpedIeHNe alIKOTOJIsl, OBLTH OLIEHEHBI TapaMeTPhl BTOPO MOJIEIH:

Monpenp Ne2:



ALCOi=p1+p2GDPi+s;.
Bo BTOpoit mozenu, mo cpaBHeHHIO C mepBoii, 3HaueHue RSS wum3menmnocer Hal00. CKOIBKO COCTaBUT
KOPPEKTHPOBaHHKI R? B0 BTOpOi MOmemn?

3AJJAHUE K 3AYETY Ned

1. Merox makcumanbHOTO Tpaszonogoous B Probit u Logit moaensax. Kpurepun kauecta Moeneii.
2. ABTOKOPPEIAIHS CITy4aliHOTO BO3MYIICHHUS U €€ IPUYUHBI, METOIbI THATHOCTUKU U YCTPAHEHHUSL.

3aoaua

HccnenoBatenb oOuEHWI mOpoOUT-MoAens. B kadecTBe OOBICHAEMOW TEpeMEHHOW OH  B3SUI
NPEANOYUTAEMbIH HHIMBUIOM THIT MOPOXEHOTO, (DUCTAIIKOBOE WIIM MIOKOJIaHOe. A UMEHHO, Yi=1, ecinu i-bIit
pecToHeHT OobIie JroouT (uctamkoBoe u Yi=0, eciu - mokonagHoe. B kauecTBe 00BSACHSIONICH TepeMEHHON
UCCIIEIOBATENb B3sUI KOJMYECTBO IIOKOJIA0K, CheJaeMO€e PECIIOHACHTOM exeMecsayHo. [lomyunn ouenky s
CKpBITOH TIepeMeHHoM: Y = 2 — 0.3x;.

OueHute BEpOATHOCTb TOTO, YTO HHAMBUA, ChEIAOMIMM 6 IIOKOJAJAOK B MECSL, HPEINOYNUTAET
(bucTamKoBoe MOPOKEHOE.

3AJJAHHUE K 3AYETY Ne5

1. ®uxTuBHbIe iepeMeHHbie. MHK ¢ orpaHn4YeHUs MU Ha TTapaMeTphl.
2. Moaens bokca-J>xeHkuHca.
3aoaua

[To 40 HaOnrOEHUSM OLIGHEHA MOJICIb 3aBUCHMOCTH 3apaboTHOM miatel Wagei ($) oT MIMTeNbHOCTH
o0yuenust schoolingi (rompl) u ombiTa paboThl eXperiencei (roapl). OleHEHHAs MOJEIb UMEET BUI: Wage, =
250 + 15schooling; + 55experience; . ESS=125, TSS=200. WccnenoBarens pemuna A00aBUThH B MOJECIb
obpazoBanue poxuteseir mschoolingi u fschooling; (roaer), mocie yero ESS=175. Ha ypoBhue 3naunmoctu 1%
MPOBEPSS THIOTE3y O BIUSHHUM JUIUTEIFHOCTH OOYYeHHUsS poaWTeNlell Ha 3apabOTHYIO IjaTty ux peOeHKa,
OTIpeIeTUTE YeMy paBHO Ha0JII01aeMoe 3HaUeHHE TECTOBOM CTaTUCTHKHU?

3AJAHHUE K 3AYETY Ne6

1. Tect I'pelinkepa Ha IPUUUHHO-CIIEACTBEHHYIO 3aBUCUMOCTD.
2. OmmOku crenuuKalUy U UX TUarHocThka. Beibop ontumanbHOro Habopa perpeccopoB U (yHKIMOHAIBHOM
(bopMBI perpecCHOHHOMN 3aBHCHMOCTH.

3aoaua
CrienuanucT 1o celnbCKOMY XO3SIMCTBY IoJIaraeTt, 4yTo MoTpeOeHne roBsiAMHBI B peruoHax (y) B TOHHaX
B TOJ] 3aBHCHUT OT IICHBI TOBSIIMHEI (X1) pyOJIeii 3a KUIorpaMM, 1IeHbI CBUHUHBI (X2) pyOIiei 3a KUjIorpaMM, 1IeHbI
KypSATHHBI (X3) pyOJIeii 3a KUJIOTpaMM M CPETHETYIIEBBIX IEHEKHBIX JO0X0/I0B (X4). Crnemyrorias perpeccuonHas
MOJIeJIb TIOJy4YeHa Ha OCHOBE BBIOOPKH 13 30 perHoHOB:

log y =-0.024-0.5291log X, +0.217log X, +0.193log X, + 0.0416log X,

(0.168) (0.103) (0.106) (0.163)
R? =0.683
a) Unarepnpetupyiire kospdurment npu log Xi.
6) IIpoBeprTe Ha 1% ypoBHE 3HAUMMOCTHU HYJIEBYIO TUIIOTE3Y O TOM, YTO KO(PPUIIMEHT NPU log x4 B

IeHEPAIbHON COBOKYITHOCTH PaBEH HYIIIO.

3AJJAHHUE K 3AYETY Ne/



1. ABTOKOppENIALUS CIy4aiiHOrO BO3MYILEHUS U €€ IPUYMHbI, METObl IUaTHOCTUKH U YCTPaHEHHUS.
2. DHAOTEHHOCTh MepeMeHHBIX. Ciydail KOppeaTupOBaHHOCTH PErPeccopoB M CiaydyaiHOW ommuOku. Omudku
W3MEpEeHHl mepeMeHHbIX. MHCTpyMeHTanbHbIE IepeMeHHbIe. TecT XaycmaHa.

3aoaua

HccnenoBarens aHaTM3UPyET 3aBUCUMOCTH TOTPEOIIeHus (C) OT pacmojaraeMoro 1oxoja (y) Ha OCHOBE
MPOCTOM SMIUpUYECKON Moxaenu: ci=Pyitei, & - HE3aBUCUMbIE HOPMAaIBHO pACIpE/ICICHHBIC CITydaiHbIe
BEJIMYMHBI C HYJIEBBIM MaTEMATHUECKUM OKMIaHueM M muctepcueii V(g;) = a? - y?.

HccnenoBatens coOpan JaHHBIE O ABYX THICSYax JOMAIIHUX XO3SHCTB M OCYIIECTBWI CIICAYIOIIHE
npeBapUTEIIbHbIC PACUETHI:

£220y; = 2000; T c; = 1000; RFR°yF = 1450; T yic; = 950; TR0 =1050; T =
1 l

1550.
Hcnonb3ys Te U3 JOCTYIHBIX TaHHBIX, KOTOPbIE BaM HEOOXOIUMBI, BEIYUCINUTE () (PEKTUBHYIO OLICHKY
MPEeeIbHON CKJIOHHOCTH K MOTPEOJICHHUIO.

3AJJAHHUE K 3AYETY Ne8

1. JluckpeTHble 3aBHCHUMBIC II€PEMCHHBIC: HOMHHAJbHBIC, DPAaH)XXKMPOBAHHBIC, KOJIWYECTBEHHBIC. Moenu
OounapHoro Beioopa. Probit u Logit mogenu. MaTepnperamust KO3 GUIHEHTOB B MOJEIAX OMHAPHOTO BHIOODA.
2. Muumas perpeccusi. Enuanynblii kopeHb. TecTbl Ha e IMHUYHBIN KOPEHb.

3aoaua
Hccnenyercs 3aBUCUMOCTh CPEIHEAYIIEBOTO MOTPEOICHUS AJIKOT OIS IO CTPaHAM MUPA OT PA3IUIHBIX
(hakTOpOB.
Mopens 1:
ALCO=B1+p.GDPi+B3sMUSLi+BsBUDD;i+psHINDUi+ei,
rie ALCOi — cpenHenymieBoe notpebieHne uucroro cnupra Ha venoseka (1), GDP;j — BBII nHa nymy

Hacenenus (nomnapos CIIA), MUSL;, BUDD;, HINDU; — nonu HaceneHust HCTIOBEIYIOIIETO, COOTBETCTBEHHO,
MYCYJBbMaHCTBO, Oyau3M 1 UHAYHU3M (B % OT oOmielt unciaeHHocTH HaceneHus). B xone MHK-onenuBanus
MOJIeTIM Ha OCHOBE JaHHBIX 0 50 cTpaHax MOJMYYEeHBI CIEAYIOIIHE Pe3ydbTaThl: CyMMa KBaJpaTOB OCTATKOB
ESS=200, o6bsicuenHast cymma kBagpaToB RSS=300.

Takxke A MPOBEPKU TUIOTE3bI O TOM, YTO PEJUIHs HE OKa3blBa€T CYIIECTBEHHOTO BIIMSHHUS Ha
noTpeOIeHne aaKorosi, ObIIM OLIEHEHbI TapaMeTpbl BTOPOH MOJAEIH:

Mopnenb Ne2:

ALCOi=B1+p2GDPi+s;.
Bo BTopo#t momenu, mo cpaBHeHHMIO ¢ TiepBoi, 3HaueHue RSS m3menunoch Ha 100. CKOJBKO COCTaBUT
KOPPEKTHPOBaHHEIH R? BO BTOpOii Mozenu?

3AJJAHUE K 3AYETY Ne9

1. Moaenu c pacmpeneleHHBIMA JaramMu (MOJETh YaCTHYHOTO IPHCIIOCOONIEHUs, MOJENb aaalTHBHBIX
OXHJAHUH).
2. MynbTHKOJTMHEAPHOCTh U METO/BI YCTPaHEHHSI.

3aoaua
[To 35 HaOnrOMEHHUSM OIIEHEHA MO 3aBUCHMOCTH 3apaboTHOM miatel Wagei ($) oT JIMTeNbHOCTH
obyuenus schoolingi (romer) u ombita paboTel experience; (roapr). OueHeHHas MOJETb UMEET BHI: wage, =
400 + 25schooling; + 60experience; . ESS=130, TSS=210. HccrnenoBarens pemua J00aBUTH B MOJENb
obpazoBanue poauteneit mschoolingi u fschoolingi (roasr), mocie wero ESS=180. Ha yposue 3naunmoctu 10%
MPOBEPsisE THIOTE3y O BIUSHHUM JUIUTCILHOCTH OOYYCHHUS POAMTEICH Ha 3apabOTHYIO IUIaTy WX peOeHKa,
YKQ)KUATE KOJMYECTBO OTPaHUYCHUI, KOTOPBIE IPUPABHEHBI K HYIIO B ()OPMYITHPOBKE HYJIEBOU THITOTE3HI?



3AJJAHHUE K 3AYETY Nel0

1. I'erepockeqacTUYHOCTDh CIYyYaWHOTO BO3MYIICHHUS M €€ MPUYUHBI, METOJbl JIMATHOCTHUKU M YCTPAHECHHS.
B3semennsnit MHK.

2. [IpenmytiecTBa UCIONH30BAHUS MTAHEIBHBIX JAHHBIX. TPYIHOCTH, BOSHUKAIOIINE IMPU padOTe C TaHEIbHBIMH
JAaHHBIMH.

3aoaua
[To 2040 HaGmoAEHWSIM OLCHEHA MOJEIb 3aBUCHMOCTH CTOMMOCTH KBapTupbl pricei (B 10008) ot

MmeTpaxka kwioil turomanu livespi: price, = 90 + 1.8livesp; . Tlpu mnoctpoernu 95% HTOBEPUTEIHLHOTO
untepBana s E(prices|livesp=70), uemy paBHa V/Er(pmf|X ), ecmu 62 = 1259.265, a koBapHaLOHHAS
MaTpHIIa UMEET CISAYIONUN BUI:

(Intercept) livesp
Var(B|X) = | (Intercept) 21.9 —0.46
livesp —0.46 0.01
OKpyrisiTe 10 OAHOTO 3HAKA MOCTE 3alSATOMH.

Kpumepuu oyenueanus:

Makcumanvhnoe konuuecmeo oannos — 100.

3amaHue K 3a4eTy coaepkuT 2 Bompoca U 1 3amauy, O6amibl U KPUTEPUHU OLIEHWBAHUA MO KOTOPBIM
MIPUBE/ICHBI BBIIIE. basuibl BHICTABISIOTCS MO KXKIOMY 33JaHUIO B OTACIBHOCTH U CYMMUPYIOTCS.
Kaocowtit eonpoc ouenusaemcesn omoenvHo, makcumanvro 6 24 oanna.

MakcumanbHast o0mas onienka — 40 6amioB. Kpurepuu onieHMBaHUs OTACIBHOTO BOIIPOCA:

13-24 6anma. OTBET Ha BOIPOC BEPHBII; MPOJEMOHCTPUPOBAHO HAMYME TITYOOKHUX HMCUYEPIBIBAIOUINX /
TBEPJBIX M JIOCTATOYHO TOJHBIX 3HAHWH, TPAMOTHOE M JIOTHUECKH CTPOWHOE M3JIOKEHHE MaTepuaia mpu
OTBETE, BO3MOXHBI OTJE/IbHBIE TOTPEIIHOCTH U OIIMOKH, YBEPEHHO UCIpaBJIEHHbIE U TOCIe
JOTMOJTHUTEIBHBIX BOIPOCOB; MPOJEMOHCTPHPOBAHO HAIWYHE TITYOOKHMX HCUYEPIBIBAIOUINX / TBEPABIX U
JOCTaTOYHO MOJIHBIX 3HAHUH, IPaMOTHOE U JIOTUYECKU CTPOHHOE U3JI0KEHUE MaTepuaa Ipu OTBETe.

0-12 GamnoB. OTBeT Ha BONPOC JMIIb YacTUYHO BEPEH, MPOJIEMOHCTPUPOBAHA HETOYHOCTh U
HEYBEPEHHOCTh OTBETOB Ha JIONIOJHHUTEIBHBIE M HABOJAIINE BOIMPOCHI, JIUOO OTBET HAa BONPOC HE BEPEH,
MIPOIEMOHCTPUPOBAHA HEYBEPEHHOCTh U HETOUHOCTh OTBETOB Ha JIOMOJHUTEIbHbIE U HABOASIINE BOIPOCHI.

3aoaua oyenueaemcs MaKcumaabio ¢ 52 oanna:
Kpurepuu onienuBanus 3agauu:

27-52 Gamna. 3agada penieHa B MOJTHOM 00beMe, BRIOpaHbI BEPHBIE HHCTPYMEHTAIBHBIE METOIBI U TIPUEMBI
peleHysl, TpOBeJIeHbl BEpHbIE pacueThl, CJENIaH IOJIHBIA, COAep)KaTeNbHBIH BBIBOJI IO pe3yibTaTaM
MPOBE/ICHHBIX PAcyeToB; JIMOO 3a/lavya pelieHa B IOJHOM O0beMe ¢ HEOOJBIIMMHU IOTPEUTHOCTSIMH,
BbIOpaHbI BEpPHBbIE HHCTPYMEHTAIbHBIE METO/Ibl U MIPUEMBI PELIeHHUs, TPOBEICHBI BEpPHbIE pacueThl, CIeIaH
TIOJTHBIN, COJIEPIKATENBbHBI BBIBOJ IO pPE3yJbTaTaM IPOBEJICHHBIX pacueToB, B pacueTax W BBIBOJAX
cojiepKaTcsi He3HAYUTEIbHbIE OIINOKH.

0-26 OammoB. 3amava pemieHa YacTUYHO, YAaCTHMYHO BHIOPAHBI BEPHBIE HHCTPYMEHTAIBHBIE METOIBI U
IPUEMBl DPELICHHs, MPOBEIEHbl YAaCTUYHBIE pAacyeTbl, CIeNaH BBIBOJ MO pe3yibTaTaM IPOBEICHHBIX
pacyeToB C MOTPEHIHOCTSAMH JHOO 3amada HE pelieHa WIM peIlIeHa YacTHYHO, YaCTHYHO BBIOpPaHBI
HE00XO0/AMMbIE MHCTPYMEHTAJIbHBIE METO/IbI M IPUEMBI PEIIEHHs], pacueThl He MPOBEICHbl UM MPOBEICHBI
YaCTUYHO, BBIBOJI 110 pe3yJIbTaTaM IMPOBEICHHBIX PACUETOB HE C/ICTIaH WA OMTHOOYEH.

3auem evicmasnsemcs HA OCHOBAHUU UMO20801 CYMMbl 661]1]106, Ha6paHHle cmydeHmOM:

e 50-100 6amIoB «3auTEHOY;
o 0-49 GaiU10B «HE 3aUTEHOY.

TecT nMcLMEeHHBIH

Bapuanm 1



1. (BrIOEpUTE HECKOJBKO BapHaHTOB OTBeTa) K BHAaM SKOHOMETPHUYECKHUX MOJECJECH MO THUIIaM 3aBHUCHUMOCTH
OTHOCSATCS] MOJICTIH ...

A) cuCTeM YKOHOMETPUUYECKUX YPaBHEHUMH; b) HenuHeliHOM perpeccuu;

B) BpeMeHHBIX ps0B; I') nuneiiHoM perpeccumn.

2. Kpurepuii CTplofieHTa IpeIHA3HAYEH JIJIS. ..

A) OnpezneneHusi 53KOHOMUYECKONW 3HAYUMOCTHU KaXXA0Tr0 KO UILIMEeHTa YPaBHEHHUS.
b) Onpenenenust cTaTUCTUYECKON 3HAUUMOCTH KXXI0T0 KO3 PHILIMEeHTa ypaBHEHHUS.
B) IIpoBepku Mozieny Ha aBTOKOPPEIISALIUIO OCTATKOB.

I') Onpenenennst 5)KOHOMUUYECKON 3HAUMMOCTH MOJEIHU B LIEJIOM.

J1) IIpoBepku Ha TOMOCKEAACTHYHOCTb.

3. Ilokazarenem, Ha OCHOBaHUU KOTOPOTO MOXKET OBITH MPOBE/IEHA MPOBEPKA CYHIECTBEHHOCTH (3HAYMMOCTH)
OTJIEJIBHOTO TapaMeTpa YPaBHEHUS PETPECCUU HE SIBISIETCS ...

A) O6mras nucriepcus 3aBUCUMOM TTEPEMEHHOM B) t-xputepuit CTeroneHTa

b) JoBeputenbHblii HHTEPBAT I') Kpurepuii ®umepa

4. MW ccnenoBarenb TMONYyYWJI CICIYIOIIME pPE3YJIbTaThl OIECHWBAHHUS IapaMeTpOB JIMHEWHOW MOJAEIH
MHOKECTBEHHOW PEerpeccuu MpH MOMOLIM METOa HAUMEHBIINX KBaJPaTOB HA OCHOBE JIaHHBIX O JBYX ThICSYaX
HaOMoIeHNiT:

Y, =0,084+2,62x, +1,69z,

(244) (191 (1,99

B ckoOkax mox oreHkamMu K03(pPHUIMEHTOB yKa3aHbI COOTBETCTBYIOIIME CTaHIApTHBIC omMOkH. Mcmonb3ys
ISATUIPOLIEHTHBIN YPOBEHb 3HAUUMOCTH, TECTUPYHTE HE3HAUUMOCTh KO3(P(PULIMEHTOB IIPU NIEPEMEHHBIX B 3TOM
ypaBHeHUHU. (COOTBETCTBYIOIIEE KPUTHUECKOE 3HAUEHUE t-CTATUCTUKU IIPH YPOBHE 3HAYMMOCTH 5% cocTaBisieT
1,96.)
a) 3Ha4uM TOJIBKO KOO(PPUIIMEHT ITPU EPEMEHHOH Xi.
0) 3HauuM TOJIBKO KO3()PUIIMEHT U NTEPEMEHHO Zi.
B) 3HaYMMBbI U KOOPPUIUEHT [IPH NEPEMEHHOH Xi, U KOAPULMEHT NPU EPEMEHHON Zi.
r) Hu onuH u3 k03¢ HUIIMEeHTOB HE 3HAUNM.

5. Koaddunuent perpeccuu B IMHEHHOMN perpeccuy COBOKYIHOTO CIpoca Ha MOOMIIbHBIE TeJIeOHBI (B ThICSYaX
pyOeit) mo 1iene (B pyOssix) oka3ajicsi paBHBIM «—1». DTO 03HAYAET, 4yTO

A) yBenuyeHue 1eHbl Ha 1% cHIDKaeT cpoc Ha MOOMIIbHBIE TeaeoHbl Ha 1%.

b) yBenuuenue nensl Ha 1 pyOsb CHUXAET cripoc Ha MOOMIIbHBIE TenedoHb! Ha 1%.

B) yBennuenue niensl Ha 1% cCHUXKaeT clipoc Ha MOOMIIbHBIE TeNe(OHBI HA OAHY ThICSIUy pyOeil.

I') yBenuuenue ueHsl Ha 1 pyOib CHUXKAET CIIpoc Ha MOOMIIbHBIE TeNle(hOHBI HA OJHY ThICAYY pyOsei.

J1) OIy4eHHOE YMCII0 HUKAK He HHTePIPETHPYETCs.

6. BennamuH neiTaeTcs MOHATH, TAaK JIM CTPAIIHA T€TEPOCKAIECTUIHOCTD, Kak e€ MamooT:) Ecnu y Bennamuna
€CTh KOHEYHas BBIOOpKa HaOmoneHWid W BeHnamMuH HE AenaeT NPEANoJOKEHHUS O TOM, YTO & HWMEET
HOpMaJIbHOE pacmpeieJIeHue, TO KaKOBBI IOCIECTBUS, €CIU B JAHHBIX €CTh T€TEPOCKEIACTUYHOCTD?

1) Ouenxn MHK o0061amaroT BceMu peXHUMHU CBOMCTBAMH, YTO U TTPH TOMOCKETACTUIHOCTH,

2) Ouenku MHK Gonbinie He SBISIOTCS caMbIMU 2P GEKTUBHBIMU CPEAH TUHEHHBIX HECMEIIEHHBIX;

3) Ouenku MHK Gosnbiiie He SBISIOTCS HECMENEHHBIMU;

4) Ouenku MHK GonbInie He SBISIOTCS JIMHEHHBIMH.

7. BeHnaMuH uccienyeT BIUSHUE Pa3UYHBIX (PAKTOPOB HA 3apabOTHYIO IUIATY JOJEH, MPOKUBAIOIINX B
Poccun. Ilo 350 HaGmroeHUsIM OH OLICHWJI PETPECCHI0 3apa0OTHOW TaThl (wWagei, B ThICSYax pyoOJiei) oT
obpasoBanus uenoBeka (educi, B romax), oopazoBaHus MaTepu 3Toro yenmoeka (mother.educi, B rogax) u
JlaMMH Ha OTIBIT paboThl (experi: 1 - eciiu 60see 5 net, 0 - ecniu MeHee S eT). BeHnaMuH noixy4us clieayoine
pE3yIbTaTHI:

wage i=10+20-educi+5-mother.educi+15-exper;
Y BennaMmuHa eCcTh ONACeHMs], 9TO B JAHHBIX €CTh I'€TEPOCKETACTYMHOCTh. UTOOBI MPOBEPUTH CBOIO JIOTAIIKY,
OH XOYeT MTPOBECTH TeCT Y aiiTa Ha YpOBHE 3HAYMMOCTH 5%. BeHHaMUH OIEHHIT BCTIOMOTATEIbHYIO PETPECCUI0
u momyum Raux?=0.55.
Kaxkoii BeiBO caenaet Beanamun?



1) Ha ypoBHe 3HaumMmocTH 5% HylIeBas THIIOT€3a HE OTBEpraercs, B JAHHBIX €CTh YCIIOBHas

TOMOCKEIACTUYHOCTb;

2) Ha ypoBHe 3HaummocTd 5% HyjJeBas THIOTE3a OTBEPracrcs, B JaHHBIX €CTh  YCJIOBHAs
TOMOCKEIACTUYHOCTE;

3) Ha ypoBHe 3HaumMocTH 5% HyJeBas THIOTE3a OTBEPraercs, B JAHHBIX €CTh YyCJOBHAs
reTePOCKEIaCTUUHOCTE;

4) Ha ypoBHe 3Hauumoctd 5% HyleBas THUIIOT€3a HE OTBEpraercs, B JaHHBIX €CThb YCJIOBHas
reTePOCKEeIaCTUUHOCTb.

8. Ouenka, koTopyro BeHnaMuH moyryguT 3a KOHTPOJIBHYIO PabOTy MO TEOPHH BEPOSTHOCTH, SBISETCS
JUCKPETHOM ClTydailHON BEIMYMHOM, KOTOpas MOKeT ObITh paBHa 4, 7 1 8 (u3 10) ¢ BepositHOCTsIMU 0.1, 0.4 11 0.5.
Yemy paBHO MaTeMaTHYECKOE 0>KMJIaHUE OLleHKU Bennamuna?

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

9. BeHnaMuH OILICHMJI 3aBUCUMOCTh KOJTHMUYECTBA PEIIEHHBIX UM 32 BeUep 3aJ1ad 110 3KOHOMETpuKe (problems) ot
KOJIMUYECTBA CheJIeHHBIX Oylouek ¢ ss6nokamu (applepie) u msicom (meatpie):

praaz?msi =2+ 0.5 - applepie; + 0.7 - meatpie;
Eciu BennamuH chect eni¢ oHy OYJIOUKY ¢ SI0JIOKaMU U €Ilé OJTHY C MSICOM, TO B CPETHEM KOJIUYECTBO
PEIIEHHBIX 3a/1a4 YBEIMYUTCS Ha. ..

10. YciaoBHas TOMOCKEAACTUYHOCTD — 3TO:

1) E(g;|sce perpeccopsl) = a2 .
b
2) L'(Ef BCe perpeccophl) = o,

3) E(&? |sce perpeccopsl) = o -

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

Bapuanm 2

1. [Ipu oueHke mapaMeTpoOB JMHEHHOIO YpaBHEHMsI PETPECCUU C MOMOIIBI0 METO/a HAMMEHBIINX KBaJpaToB
2
THOLICHU
COOTHOIIIEHHE Z(yi_yi)
i

A) Unrerpupytot; b) Munumusupytor; B) IlpupaBauBator k Hymo; ') MakcumMuszupyror.

2. SIBHas opmyna st oneHok kodpduimentoB MHK, monyueHHas ¢ MCIONBb30BAaHUEM JIMHEWHON anreOpsl,
MMeeT BU/IL:
A) 8= (X'X) lX’y; B) B = (X"y) 1X’X; B) f=(X1X) l)(’y; p) x?

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

2) Cov(e;,z;) # 0.
3) Cov(eij,z;) = 0-

4) Cov(z;, m;) # 0

4. (BbIOEpUTE HECKOJIBKO BAapUAHTOB OTBeTa) 3HadeHHe KodpduiueHTa aerepmMuHanuu cocrasuio 0,9,
CJIEIOBATEIBHO ...

A) ypaBHeHHEM perpeccun 00bsicHeHo 90% aucnepcuu pe3yabTaTUBHOTO NMPU3HAKA

b) nons ocraTouHoi qucniepcun 3aBUCUMOM TIEpeMEHHOM Y B ee o01eil aucnepcun coctaBuina 90%

B) noxns octaTouHOM quciepcuu 3aBUCUMOI IepeMeHHOH Y B ee ob1eit aucriepcun coctasuia 10%

I') ypaBHeHueM perpeccuu 00bsacHeHo 10% nucnepcuu pe3ynbTaTUBHOTO IMPU3HAKa



5. ITo 30 nHaGmroeHUsIM OBLIO OIIEHEHO CIIEYIOIIee ypaBHEHUE perpeccu (B CKOOKax yKa3aHbl CTaHAApPTHBIC

OTKJIOHEHHSI OLICHOK KO3(P(HUIINEHTOB):

7 =15-09-2" +0,04-2% 40,002 +2,0-2!", R* = 0,59
(L,0)y  (0,4) (0,01) (0,02) (0,6)

[IpoBeprTe (Ipu YpOBHE 3HAYMMOCTH 5%) THUIOTE3y O TOM, YTO Bce KOA(P(OUIMEHTHl MPU MEPEMEHHBIX
ypaBHEHUS OJHOBPEMEHHO PaBHBI HYJIIO.

A) PacuérHas ctaTuctuka coctaBut 8,99 u clieIyeT NpUHATh TECTUPYEMYIO THIIOTE3Y;

b) Pacuérnas cratuctuka coctaBut 8,99 u cienyer OTKJIOHUTh TECTUPYEMYIO TUIIOTE3Y;

B) Pacuérnas cratucruka coctaBut 0,23 U cieayeT OTKJIOHUTHh TECTUPYEMYIO THIIOTE3Y;

I') Pacuérnas cratuctuka coctaBuT 0,23 U ciaeayeT NPUHATh TECTUPYEMYIO TUIIOTE3Y.

6. MHccrmemoBaTenb MOMYYHII CICAYIOUIME pE3yJabTaThl OLCHUBAHHWS IapaMeTPOB JIMHEHHOW MOJENN
MHOYKECTBEHHOM PErPECCHH MPH IMOMOIIHM METO/1a HANMEHBIINX KBAJAPATOB Ha OCHOBE JaHHBIX O ABYX THICSYaX
HaOJIIOIEHUH:

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

(012) (1,95 (1,97)
B ckoOkax mox oreHkamMu K03(pPHUIMEHTOB yKa3aHbI COOTBETCTBYIOUIME CTaHIApTHBIC omHOKH. Mcmonb3ys
ISTUIIPOLIEHTHBIH YPOBEHb 3HAYMMOCTH, TECTUPYHTE HE3HAYUMOCTh KOI(P(PHUIIMEHTOB MPH MEPEMEHHBIX B 3TOM
ypaBHeHUHU. (COOTBETCTBYIOIIEE KPUTHUECKOE 3HAUEHUE t-CTATUCTUKU IIPH YPOBHE 3HAYMMOCTH 5% cocTaBisieT
1,96.)
a) 3HaYMM TOJIBKO KOA(PPHUIMEHT MPH MEPEMEHHOH Xi.
0) 3HauuM TOJIBKO KO3 PUIIMEHT IpU NTEPEMEHHO Zi.
B) 3HaUMMBI ¥ KOA((HUIIUESHT IPU TIEPEMEHHOM Xi, U K03 PULIMEHT IpH IepEMEHHO Zi.
r) Hu oqun u3 ko3 puiimeHToB HE 3HAYNM.

7. KakoBO 0JIHO M3 CaMbIX CTPAITHBIX MOCJIEICTBHA aBTOKOPPEISITUN?
1) Ona MOXET NMPUBECTU K HECOCTOSTEILHOCTH CTAH/IAPTHBIX OIMIMOOK;
2) OHa MOXET IPUBECTH K SHJIOT€HHOCTH;
3) OnHa MOXXET NMPUBECTH K YCITOBHOM TeTePOCKETACTUIHOCTH;
4) OHa MOXET MPUBECTU K MYIbTUKOJTHHEAPHOCTH.

8. HUccnenoBarens u3ydaeT 3pPeKTUBHOCTh HOBOTO JIEKAPCTBa OT TOPHOM OONIE3HU, C KOTOPOH CTaIKHUBAIOTCS
JIIOJIA, OKAa3aBIIKMCh Ha O0JbInoN BhicoTe. OH coOpan gaHHbie 0 2000 ambNMHKUCTAX, MOJOBHHA M3 KOTOPHIX,
HAXO/ISICh Ha BBICOTE, MPUHKUMAaJIa HOBOE JIEKAPCTBO, a IpYyrasi MOJIOBUHA — HET. [ KaxX/10Tr0 U3 aJbIUHUCTOB B
pe3yibpTaTe KOMIUIEKCHOTO OO0CieI0BaHMs ObUI 3aMEPEeH YpPOBEHb 3JI0POBBSl MO crenuaibHoi 10-0ammbHoi
mkane (1 — odens wioxo, 10 — o4eHb XOpOIIIo).
[Tocie HEKOTOPBIX MPOCTHIX PACUETOB, UCCIICIOBATEIb MTOJIYUMII CISAYIONINE PE3yIbTaThI:
e JInst anbMIUHUCTOB, MPUHUMABIIIUX JIEKAPCTBO, CPETHUIN YPOBEHD 3710POBbsI paBeH 4 Oaniam, Mpu BEIOOPOUHOMN
JUCIIEPCUU PaBHOM 2.
e Jlns anbIMHUCTOB, HE MPUHUMABIIMX JIEKAPCTBO, CPEIHUN YpPOBEHb 370pPOBBS paBeH 7 Oamnam, mpu
BBIOOPOYHON JUCTIEPCUU PABHOM 2.
[ToMuMO BBIUKCIIEHHS CPEHUX, HAIIl UCCIIE0BATENb JKEIaeT OIIEHUTh PErPECCHIO:
Vim0 t+02-XitEi

r7ie Xj — (QUKTUBHAS IEpEMEHHAsI paBHAasl MHUIIE, €CIH 1-i aNbIIMHUCT MPUHUMAI JICKAPCTBO, U paBHAs HYIIIO B
MIPOTUBHOM CJIy4ae, Vi — YPOBEHbB 37I0POBbS i-T'0 abITMHKUCTA. VICITONB3ys JOCTYIHYIO HHPOPMAITUIO, IOMOTHTE
HCCIIEIOBATEIIO BEIYUCIUTH OIEHKH KOA(P(PHUIIMEHTOB B TAKOH pPerpeccu.
PaccmoTpum Tpu BapraHTa peaqu3anny SKCIIEPUMEHTA C JICKaPCTBAMH.
BapuanT 1: KaXIblil aTbIIUHUCT, YIACTBYIOIIUHN B SKCIIEPUMEHTE CAMOCTOSTETILHO pellaeT, IPUHUMATh JTU eMy
JICKapCTBO WJIM HET.
BapuaHT 2: anbIHMHUCTHI yYaCTBYIOT B JIOTEpPEE, B X0/ KOTOPOU ClIydaiiHBIM 00pa3oM OmpeAensieTcs, KTO U3 HUX
OyJeT MpUHUMATh JISKaPCTBO, a KTO HEe Oy/IeT.
BapuanT 3: albIMHUCTHI-KEHIIUHBI PUHUMAIOT JIEKAPCTBO, & AIbIIUHUCTBI-MY>KUNHBI — HET.
B xakoMm u3 ciydaeB perpeccop B ypaBHEHUHU OYyJI€T IK30T€HHBIM?

1) B cnyuae peanu3zanuu BapuanTa 1;

2) B cnyuae peanuzanuu BapuaHTa 2;

3) B cmyuae peanuzanuu Bapuanra 3;



4) B xaxmaom u3 TpEX ciydaes.

9. lmst nByx BUAoB mpoaykiuu B m C Mojenu 3aBUCUMOCTH YACITBHBIX IMOCTOSHHBIX PacxXxoJ0B OT 0ObeMma
BBIITYCKaeMOH MPOIYKIIMU BRITJIAIAT CIACTYIOIUM 00pa3oM:

yB =80 + 0,7x yC = 40x%°

Omnpenenure K03(pPUIMEHTHI 3TACTUIHOCTHU O KKIOMY BUIY IPOAYKIIUH U TOSICHUTE UX CMBICIL.

10. BeiOepute BepHOE yTBEPKACHUE:

A) Ecnm y Hac ecTh TeOpeTHUECKHE OCHOBAHUS CUMTATh, YTO 3aBUCUMOCTD OT IIEPEMEHHOM Z €CTh, a BbI
OLIEHHUBAETE PErPECCUI0, OHA HE 3HaYMMa, JIy4llle €€ OCTaBUTh.

b) Ecnu y Hac ecTb TeopeTudeckiue OCHOBAHMSI CUUTATh, YTO 3aBUCUMOCTb OT IIEPEMEHHOM Z €CTh, a BBI
OLICHHUBAETE PETPECCUI0, OHA HE 3HAYMMAa, JTy4llle €€ UCKIIOYUTD.

B) Ecnu nepemenHast 3Hauuma, HO TEOPHsI TOBOPUT: HE JOJKHO OBITh 3aBUCUMOCTH OT 3TOM MEPEeMEHHOH, TO
JIy4le €€ UCKIIOUUTh.

Bapuanm 3

1. KBagpat kakoro ko3 duimeHTa B apHOI PErpecCHH yKa3bIBaET JIOJIO JUCIIEPCUU OHOM CIy4aiiHOM
BEJIMYHHBI, 00YCIIOBJICHHYIO BapHaIle Ipyroi?

A) Koapdurment nerepmMuHamm; b) [TapHb1it K03hHUIHEHT KOPPETSIIY;

B) Yactusrnii koo duuuent koppemsiuun; ') MHOXecTBeHHBIH KO (DUITMEHT KOPPETISALIHH.

2. Koo duuueHT KOppensiuu, paBHbIi —1, 03Ha4aeT, 4TO MEXIy IEPEMEHHBIMH..

A) nuHeliHas CBSI3b OTCYTCTBYET, b) cymecTByer nuHeiHas CBA3b;

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

B kuHOoTeaTpe npoBoAUTCS MCCIeI0BaHNE, KAaKOW BUJ MTONKOPHA NPEANOYUTAIOT 3pUTEIH.

3. Haiigure BepHOoe BbICKa3biBaHue. [Ipu oTOope (hakTOpOB IyTeM IMOCTENEHHOIO YMEHbIIEHHMS UX 4YHCia
MIPUMEHSIFOTCS

A) Kputepun @umepa, Cterofenra, Jlapouna-Yorcona, ko3¢ GUIHEHT MHOXKECTBEHHOH J1IeTepMUHALINY.

b) Koa¢dduumentsl nmapHoil u MHOXKECTBEHHOH KOpPpENSIMM Pe3yIbTUPYIOIIEro IMOKa3aTens U (akTOpOB,
kputepun Puiepa u CTbOACHTA.

B) Kos¢pdunmentsl mapHO M MHOMKECTBEHHOW KOPPENSLUU PE3yJIbTUPYIOLIET0 IoKa3aTess U (aKkTOpOB,
kputepun lapouna-Yorcona, @umepa u CTbro/IeHTA.

I') Kputepun lap6una-Yorcona, CTbrofieHTa, KO3QGUIUEHTH MHOKECTBEHHONW KOPPESLUH U JeTEpPMUHALIIH.
1) Kpurepun ®@umepa, CtbroieHTa, K03()GUIHEHTH MHOKECTBEHHOM KOPPENALUU U JeTEPMHUHALIUH.

4. CranapTHbIE TOKA3aTeIN Ka4eCTBA MOJIEIEH. ..

A) eHCTBYIOT B OJJMHAKOBOM HAIIPABJICHUU: YEM 3HAUEHUE KPUTEPHS HUKE, TEM MOJIETh XYXKE.
b) neficTByIOT B OZJMHAKOBOM HalpaBJICHUU: YeM 3HAUCHHE KPUTEPHs HUXKE, TEM MOJIEIb JIyUllle.
B) neiicTBYIOT B pa3HOM HaIpaBJIEHUU: B 3aBUCUMOCTH OT KPUTEPHSI.

I') neficTBYIOT B OJMHAKOBOM HAIpPABJICHUHU: YeM 3HaUCHHE KPUTEPHS BBIIIE, TEM MOJIEINb JIyUllle.
JlaHo ypaBHEHUE MHOXECTBEHHOM perpeccuu. [IpoBeputh 3HaYUMOCTh KO UIIUEHTOB.

5. B pamkax mpeanochuioK KJIaCCHYECKOW JIMHEMHOW MOJEIN MHOXECTBEHHON PETrPECCUM MCCIEN0BATENb IIPU
MOMOIIM METO/Aa HAaUMEHBIIUX KBaJpaTOB HAa OCHOBE JAHHBIX O JECATU ThICAYaX HAOIIONEHUM MOIydu
CIIEyIOIIME Pe3yIbTaThl OLICHUBAHUS [TAPAMETPOB YPABHEHMUS:

Iny, =0,34+0,12*Inx, +0,71*Inz,, R>=0,4.
UT0 MOKHO CKa3aTh O 3HAUUMOCTH MOJIYYEHHOTO YPABHEHUS?
(CootBeTcTBYyIOLIEE KPUTHUECKOE 3HAUEHUE F-CTaTUCTUKH MTPU ypoBHE 3HAUUMOCTH 5% cocrasiset 3,00, a npu
ypoBHe 3HaunmocTu 1% paBHo 4,61.)
A) Ilpu ncnonb30BaHUM S-TIPOLIEHTHOTO YPOBHS 3HAYMMOCTH CIIEIYET CJIeNIaTh BBIBOJ O 3HAYMMOCTH YPaBHEHHUSI.
[Ipu ncnonb30BaHuu 1-MPOLEHTHOTO YPOBHS 3HAUMMOCTH CJIEIyET CAENaTh BHIBOJA O HE3HAYUMOCTH YpaBHEHUSI.
b) Ilpu ucnonb3oBanuu 1-MpOLIEHTHOTO YPOBHS 3HAUMMOCTH CIIEAYET CAENATh BBIBOJ O 3HAUMMOCTH YpaBHEHUS.
[Ipu ucnosnp30BaHUM S-ITPOLIEHTHOTO YPOBHS 3HAUUMOCTH CJIEAYET CIEIaTh BBIBOJ O HE3HAUYMMOCTH YPABHEHHS.
B) Ilpu ncnonb30BaHMM Kak S5-TIPOLEHTHOIO, TaK M |-NPOLIEHTHOTO YPOBHEW 3HAYMMOCTHU CIIENYET CAENIATh
BBIBOJ] O 3HAYUMOCTHU YPABHEHUSI.



I') IIpu ucnonb30BaHUM KaK S-TIPOLIEHTHOTO, TaK M 1-TIPOIIEHTHOTO YPOBHEH 3HAYMMOCTH CIIEIYET CHIeaTh
BBIBOJI O HC3HAYUMOCTH YPABHCHUS.

6. BeHmamuH uccieqyeT BIMSHHUE PAa3HYHBIX (DAKTOPOB Ha 3apa0OTHYIO IUIATY JIFOJEH, MPOKUBAIOIIUX B
Poccun. ITo 1,000 HaGmroneHWit OH OLIGHUI perpeccuto 3apaboTHOM 1aThl (Wagei, B ThIcauax pyoOsei) ot
obpasoBanus yenoBeka (educi, B romax), o0pazoBaHus MaTepH 3TOro uenoBeka (mother.educi, B rogax) u 1aMmu
Ha ombIT pabothl (experi: 1 - eciu Gosee 5 ner, 0 - ecnmum MeHee S5 jeT). BeHnaMuH MOTydYns CienyrOIIUe
PE3yIbTATHI:
wage; = 10 + 20 - edue; + 5 - mother. educ; + 15 - exper;
Y BenmamuHa €CcTh OMACEHUS, YTO B JIAHHBIX €CTh MYJIBTHUKOJUTMHEAPHOCTh. UTOOBI MPOBEPUTH CBOIO JIOTAJIKY,
OH OIICHWJI BCIIOMOTaTeNbHbIE PETPECCUN U TTOTYUNIT:
EREE\; — 11 + 2 - mother. educ; — 5 - exper;, R* = 0.97

—_— 2
mother. eduec; = 10+ 10 - educ; + 3 - exper;, R = 0.93

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

PaccuntaB k03 PUIIMEHTHI B3AYTHS AUCIIEPCUH JJIsi BCEX BCIIOMOTaTeNbHBIX PErpecCHil, KaKOi BBIBOJ JOJIKEH

caenatb Bennamun?

A) MynbTUKOIIMHEAPHOCTh MEXAYy 0Opa30BaHHMEM YEJIOBEKAa M €ro OIMBITOM pabOThl €CTh, ITH NMEPEMEHHBIE
3aBHCUMBI MKy COOOH, HO HE CBSI3aHBI C 00pa30BaHUEM MATEPH;

b) MynbpTukoIIMHEAPHOCTh MEXAY OoOpa3oBaHHMEM MaTepu M €€ peOEHKa U OMBITOM PabOThI €CTh, BCE ITH
MIEPEMEHHBIE 3aBHCUMBI MEXTy COOOM;

B) MynbTHKOIIIMHEAPHOCTh MEXy 00pa3oBaHUEM MaTepH U e€ peOEHKa eCTh, ITH NEPEMEHHBIE 3aBHCHMBbI
MeX1y cOOOM, HO HE CBSI3aHbI C OIIBITOM PadOTHI;

I') MynbTHKOIITMHEAPHOCTh MEXTy 00pa30BaHUEM MATEPH U OIBITOM pabOTHI €CTh, 3TU MEPEMEHHbBIE 3aBUCHUMBI
MEXy o000, HO HE CBsI3aHbI ¢ 00pa3oBaHueM peOEHKa.

7. Cnenatp BbIBOJ. B ckoOKax yka3aHbI 3HAYCHHS CTAHIAPTHBIX OMIMOOK I KO PHUIIMEHTOB PETPECCHH.
y =543 +17x;+ 0,3x, tragn =2,26.
@85 (07)  (01)

8. Pe3ynbraThl mokasanu, yto BUJ A npeanouutaer 65% mmtoc-munyc 3%. Uto o3HauvaeT “mumtoc-Munyc 3%”?7

A) Tpu nmporneHTa 3puTenei K3MEHUIN CBOU MPEANOYTEHHS B NOJIb3Y MOMKOpPHA BUa A.

b) beuio uccnenosano 3% Beex 3purteneil.

B) Vctunnas nons mobureneld monkopHa Buia A Moria Obl ObITh ONpeieNieHa, eciy uccienoBaTh Ha 3%
00JIbI1IE 3pUTENIEH.

I') UctunHas nons nmoduresnel NonkopHa Bujaa A ¢ GUKCUPOBAHHOMN 10BEpUTENILHON BEPOSTHOCTBIO HAXOAUTCS
B npezenax ot 62 10 68 mpoILeHTOB.

J1) Tpu npotieHTa pe3ynbTaToB B BEIOOPKE HEAKKYPATHBI U JJOJKHBI OBITH OTOPOIIEHBI.

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

A) JluHaMUKY ¥ COBOKYIHBIE (PAKTOPBI B) ABTOKOppENALNIO U TPEH]T

b) Ce3onHble koneOaHUs U TEHICHIIUIO I') Tenaenuuio u ciaydaitbie GakTOpbI

10. Mccnenosarens ornennBaer mapamerps Moxenu Y =B +B. * X, + € npu momomm gByximarosoro meroma
HanMeHbIuX KBaapatoB (2MHK), ucrosnb3ys MepeMeHHY0 W Kak MHCTPYMEHT Juls TepeMeHHol X. Kakum
Tpe60BaHI/I$IM AOJDKHa YAOBJICTBOPATH HWHCTPYMCHTAJIbHAd TICPEMCHHAs, YTOOBI MMOoJIyd€HHasA OILCHKa
ko3 dunrenTa P2 6bl1a COCTOATENBHOM?

a) Cov(w,.,a{. ): 0, Cov(w,,x;)=0

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

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

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

Bapuanm 4



1. Kak unTEepmipeTHpyETCs B TUHEHHON Moaenn KoddpuimeHT perpeccuu by?
A) KoappunueHt 3macTH4HOCTH;

b) TanreHc yriia HaKJIOHA TUHUW PETPECCUU;

B) 3nauenue pe3yabTaTUBHOTO MPHU3HAKA TP HYJIEBOM 3HAYEHUH (PAKTOPA.

2. Kpurepuii CtbloieHTa IpeJHa3HAYEH JUIS. ..

A) Onpenenenust CTaTUCTUYECKOM 3HAUMMOCTH KaX/10T0 U3 KO3 (UIIMEHTOB YPAaBHEHUSI PETPECCHH.

b) Onpenenenust 53KOHOMUYECKON 3HAYMMOCTH KaXKJ0T0 U3 K03()(PUIIMEHTOB ypaBHEHUS pErPecCuu.

B) Onpenenenust cTaTuCTUUECKOM 3HAUMMOCTH MO/JIEJIN B LIEJIOM HA OCHOBE COBOKYITHOM JIOCTOBEPHOCTH BCEX €€
KO3 PHUIIHEHTOB.

I') Onpenenenns 3KOHOMUUYECKON 3HAYUMOCTH PErPECCUOHHOM MOJIENH B LIEJIOM.

1) Hu ogHo u3 Bhicka3bsiBanuii A-I" He BepHO.

3. CiiyyaiiHasi COCTABJISIIOIIAsI B SKOHOMETPUYECKON MOJIETH ...

A) ITpumeHsieTcs: TOJIBKO B JIMHEHHBIX MOJIEIISX

b) He umeer skoHOMHUYECKOTO CMbICA

B) Otpaxaet BnusiHUE Ha pe3yIbTaTUBHBIN MPU3HAK CIy4ailHBIX (aKTOPOB
I') SABnsieTcss HUYTOXKHO MAJIOW BETMYUHOM, KOTOPOUM MOXHO MPEeHEeOpeYb

4. B paMKkax mpeanochbuUIOK KJIACCHUECKOM JTMHEHHON MOJEIN MHOXECTBEHHON PETrpecCHH MCCIEI0BATENb MPU
IIOMOIM METOAAa HAaUMEHbIIUX KBaJIpaTOB HA OCHOBE JAHHBIX O JECATH ThICSAYaX HAOIIOACHUN MHOIYUMII
CJIEIYIOIME PE3YNIBTATHI OLICHUBAHMS IAPAMETPOB YPABHEHMUS:

l}l_}f- =-0,014+0,06*Inx, +0,04*Inz,, R’ =0,2.

UTo MOXKHO cKa3aTh O 3HAYMMOCTH MOJIYYEHHOI'O ypaBHEHUs?

(CootBercTBylOlIIEe KpUTHUECKOE 3HaUeHUe F-cTatncTiky npu ypoHe 3HaunMoctu 5% coctasiset 3,00, a mpu
ypoBHe 3HaunMocTu 1% paBHoO 4,61.)

A) [Ipu ucnonp30BaHuU S-NPOIIEHTHOTO YPOBHS 3HAUMMOCTH CJIEAYET CAENIaTh BbIBOJ O 3HAUMMOCTH YPAaBHEHUS.
ITpu ncnonp30BaHny 1-POLEHTHOTO YPOBHS 3HAUUMOCTH CJIEYET CAEIaTh BBIBOJ O HE3HAYMMOCTU YPaBHEHUS.
b) Ilpu ucnonb3oBanuu 1-MpoLIEHTHOTO YPOBHS 3HAUMMOCTH CIIEAYET CIIENaTh BBIBOJI O 3HAUUMOCTH YpaBHEHUSI.
IIpu ncnosb30BaHNU S-NIPOLEHTHOTO YPOBHS 3HAUMMOCTH CJIEIyET CAEIaTh BBIBOJ O HE3HAYMMOCTU YPaBHEHUS.
B) Ilpu ncnonb30BaHMK KaK S5-TIPOIEHTHOIO, TaK M |-TIPOLIEHTHOTO YPOBHEW 3HAYMMOCTHU CIIEIYET CAENaTh
BBIBOJI O 3HAYMMOCTH YPAaBHEHHSI.

I') IIpu ncrosnb30BaHUM KaK S5-TIPOLEHTHOrO, TaK M 1-IPOLEHTHOrO0 ypOBHEH 3HAUMMOCTH CIEAYeT CleiaTh
BBIBOJI O HE3HAYMMOCTH yPAaBHEHUS.

5. Ha ocHOBaHnuMn pPAAOB JaHHBIX TSI ICPEMCEHHBIX XuyY MMOCTPOCHO YPABHCHUC PCTPECCCUN!
y=a +a,x=5+125x.

Ecnu x=2, To 31aCTUYHOCTD PE3yIbTUPYIOIIETO MOKA3aTeNsl y OTHOCUTENBHO (aKTopa X:

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

6. Hccnenosarens aHanusupyer Mojeidb Y, =0 +PX;+& | g KoTOpO# BBIMOJIHEHBI BCE MPEIIOCHUIKH
KIJIAaCCUYECKOH JIMHEHHON MOJETTN MHOKECTBEHHOH PEerpeccH 3a OJIHUM HCKITIOYCHUEM: JIUCTIEPCHUS CITyJaitHON
oum6Ky & umeer Bux V(8)=0,X' Ecnu mccnenoBarens BOCIONB3YeTCS IS OLEHMBAHMS KOO((PULEEHTOB
MOJIeJIN OOBIYHBIM METOJJOM HAaUMEHBIINX KBAJAPATOB, TO MOJYYE€HHBIE UM OLIEHKU OYIyT:

A) cMeleHHBIMU U 3P EKTUBHBIMY; b) cmenienubiMu 1 HEI(PPEKTUBHBIMY;

B) HecMerieHHBIMU 1 3 (HEKTUBHBIMUY; I') HecMeleHHBIMU U HEd(PPEKTUBHBIMH.

7. Jlano ypaBHEHHE MHOECTBEHHOU perpeccuu. [IpoBepuTh 3HaunMocTh k03 dunrentoB. Crenars BeiBOI. B
CKOOKax yKa3aHbl 3HAUCHUSI CTAHJIAPTHBIX OMIMOOK /7151 KO (PHUITMEHTOB perpecCcu.
y =124,3 +1,12x,-0,53x, tracn =2,20.
(385 (0,3) (0,6)

8. Koaddurment ypaBHeHHS perpeccru OKa3bIBaeT ...

A) Ha cxonbko % U3MEHUTCS pe3yabTaT Npu u3MeHeHuu ¢axropa Ha 1 %.
b) Ha cxonbko % uzmeHuTcst pakTop mpu U3MEHEHUH pe3yabTaTta Ha 1 %.
B) Ha ckonbko ell. u3MEHUTCS pe3yabTaT Ipyu U3MEHEHUH ¢akTopa Ha 1 ex.



I') Ha ckonbko e u3MeHHuTCs pakTop MpY U3MEHEHUH pe3yabTara Ha | ef.
J1) Bo ckosibko pa3 M3MEHUTCS pe3yNbTaT IpHu U3MEeHeHuu (akropa Ha 1 e.

9. Ilyctp Y — TOBapooOOpoT Mara3zuHa, MJIH.py0., X1 — TOprosas IUIOUIaJb, THIC.KB.M, X2 — CpeJHEe
KOJIMYECTBO IMOCETUTEIICH B JICHb, THIC. YEIL.

y=-0,832 +4, 743x,+ 0, 175 x,.
KakoB OyneT ToBapooOOpOT MarasuHa, €Ciii OH HaXOAUTCS B OTHOCUTEIBHO 0’KUBJICHHOM MECTE C KOJIMYECTBOM
nocerurteneit 20000 u umeet Topropyto miomaab 1000 kB.mM?
A. 8242,168 muH.py0. b. 8,243 MiH.pyO.
B. 7,411 mun.py0. I. 3,911 muH.pyo.
J1. Bce otBeTsl B . A-I" HEBEpHBI.

10. ITycTs nmeetcs cienyrouiast MOAENb PETPECCUN, XapaKTEPU3YIOILasi 3aBUCUMOCTb Y OT X:

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

[TocTpoiiTe nOBEpUTENBHBIN HHTEpBaN A Ko3(duimeHTa perpeccud B 3TOH MOAETH, MPOAHAIUZUPYHTE
pE3yJIbTaTHI.

Bapuanm 5

1. Tabnuunoe 3HaueHue kpurepus Ouiepa 3aBUCHT. ..

A) TOJIBKO OT YPOBHSI TOBEPUTEIHLHOM BEPOSITHOCTH.

B) Tonpko oT uncna pakTopoB, BKIFOYCHHBIX B MOJICTb.

B) TOonBKO OT AJIMHBI KCXOHOTO PsiAA.

I') TobKO OT ypOBHS TIOBEPUTEIHLHOM BEPOSITHOCTH M YUCIIa (PaKTOPOB, BKIIOYCHHBIX B MOJICITb.

JI) u OT YypOBHSI JTOBEpUTENHHONH BEPOSTHOCTH, U OT 4Hcla (AaKTOPOB, BKIIOYCHHBIX B MOJAETb U OT JJIMHBI
HCXOJIHOTO psija.

2. (BpIOEpHUTE HECKOJIBKO BapHaHTOB OoTBeTa) B axoHOMeTpuueckyro mojnens Buna Kobb6a-/lyrinaca nuHeHHBIM
00pa3oM BKITFOYEHBI

A) Ilepemennas x2; b) Ilepemennas x1; B) Ilepemennas vy; I') [Tapamerp a.

3. B 4em cMbICII METO/1a HAUMEHBIINX KBAJAPaTOB?

A)Z(Y-Y,)* - min; B) (y- § x)° — max;

B) Z(y-y) — min; I Z(y-y) —> max.

4. WccrmenoBaTenb aHATH3UPYeT MOJETb 20 Ox, +e, , Ul KOTOpPOM BBINOJHEHbI BCE IPEINOCHUIKH

KIJIAaCCUYECKOH JIMHEHHON MOAETTN MHO>KECTBEHHOM perpeccuu 3a OJTHUM UCKIFOUEHUEM: TUCTIEPCHSI CITyIailiHOM
o6k & nmeer Bux ¥ (e)=8x", §>0. Ecii nccieoBaTens BOCIONb3yeTcs [T OLCHHBAHHS KOd(QHINEHTOB
MO/JIENI OOBIYHBIM METOJJOM HAaMMEHBIINX KBA/IPATOB, TO IMOJYUYECHHBIE M OIIEHKH OYIyT:

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

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

5. B wMozenn MHOXECTBEHHOH JIMHEHHOM perpeccuu ¢ JByMS OOBSCHSIOIIUMHU IEPEMEHHBIMU
Y=a+iX1+/Xe+U  oleHka KodphuueHTa f1 1o METoly HAUMEHBIINX KBAAPaTOB /Ul 3aJaHHOW BEIOOPKH HE
3aBHUCHT OT:

A) HaOMIOAEHHBIX 3HAUEHUH TIepEMEHHOM X1,

b) nHabnioieHHBIX 3HAYCHUN TIEPEMEHHOM X2;

B) HabmroieHHBIX 3HAaUEHUN IepeMeHHOH Y,

') 3HaueHus MOCTOSHHOTO WIEHa «,

J1) xoBapuaruu Mexay X1 1 Y.

6. Ha ocHOBaHUM psIIOB TaHHBIX JIJIs MEPEMEHHBIX X U Y MTOCTPOEHO YPABHEHUE PETPECCUU:

y=a +a,Xx=5+125x.



Kaxkoe u3 ciaenyromux BbICKa3bIBAaHUH SBIISIETCS BEPHBIM:

A) Ouenka ko3¢ durmenrta az =1,25 o3HavaeT, yTO €cily 3HAUYCHHE NMEPEMEHHON X YBEIMUMUTCS B CPEIHEM Ha
1,25, To 3HaUYeHNE IEPpEMEHHON Y TPU MPOUYUX PABHBIX YCIOBUSX YBEIUYUTCA HA | €IUHUILY.

b) Ouenka ko3 dumnmenra az =1,25 o3Ha4aet, YTO eIy 3HAYCHHUE IEPEMEHHON Y YBEIUUUTCS HA | eMHUILY, TO
3HAYEHHUE NMePEeMEHHOM X MPHU MPOYMX PABHBIX YCIOBUSIX YBEJIMYHUTCS B cpeiHeM Ha 1,25.

B) ®opma ypaBHEHMS perpeccuu MOKa3bIBAET, UTO epeMeHHble X U Y JTMHENHO 3aBUCAT JpPYT OT Ipyra.

I') Eciu mpu mpounx paBHBIX YCIOBHUSX 3HAYCHHE TMEPEMEHHOW X YIBOWTCS, TO 3HAYCHUE IEpEeMEHHOH Y
BO3pacTeT B cpeiHeM Ha 25%.

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

7. BeiOepute BEpHOE YTBEPKICHHE.

1) Ridge, LASSO perpeccuu paGoTaroT 0o 0JHOMY IIPHHIMITY, OHH BBOJAT ITpad 3a CIAUIIKOM MaeHbkue 3,
a METOJ1 3JIaCTHYHOM ceTH Hao60POT BBOJMUT IITpad 3a CIAUIIKOM GonbIue B

2) Ridge, LASSO perpeccuu u METOJ] 2IaCTHYHOM ceTH pabOTAIOT [0 OJJHOMY IIPHHIIUITY, OHU BBOJAT ITpad
3a CIIMIIKOM MalieHbKue f3.

3) Ridge, LASSO perpeccuu u METOJ] IaCTUYHOM ceTH pabOTAIOT MO OJJHOMY IIPUHIIHUITY, OHH BBOJST HITpad
3a caUmKoM Gonbmine B

4) Ridge, LASSO perpeccun paboTaioT 10 0AHOMY IIPHHIAITY, OHU BBOJAT IITpad 3a ciuuikoM Gonbmue B, a
METOJI 3JIACTUYHOHN CeTH Ha000pOT BBOJUT IITpad 3a CIUIIKOM MaJeHbKHE 7.

8. . Kakoe 13 ypaBHEHUI perpeccruu Heb3sl CBECTU K JUHEHHOMY BHUY:
A y= a0+ a1x1+~~'+anx;z+ E.

B y=e"0xft. . xin.g .

B Y=aoton/ xitFa,/ xate .
T Y=aotaixf?+ ... + €.

J. Bce ypaBHeHus B nni. A-I" MOXKHO CBECTH K JIMHEHHOMY BHIY.

9. JlomycTM pyKOBOJCTBO PEIIMJIO TOCTPOUTH Mara3vH Ha yJHWIE CO CpeAaHel "acTtoToil mocemennit 7500 B
JIeHb U XO0TeJO0 Obl UMETh TOProBblid 000poT 4,75 MiH.py0. KakoBa gomkHa ObITE IPU 3TOM TOPToBast MJIOIA/b?
Y — ToBapooOOpOT MarasuHa, MIIH.py0., X1 — TOpromasi IJIOLIAdb, THIC.KB.M, X2 — CpEeJHEE KOJIMYECTBO
MOCETUTENIeH B €HB, ThHIC. YEll.

y=-0,832+4,743x,+0, 175x,.
A) 09 kB.™M; bB)900kB.M; B) 1000 kB.M;  T') 549 kB.M; /) Bee oTBeTh! B . A-I” HEBepHBI.

10 HccnenoBaTens aHAIU3UPYET 3aBUCHMOCTH MOTPEOJIEHHs HEKOTOPOrO TOBapa OT YPOBHS A0XOAa JUIs
onaHopoaHO# rpymmsl moTpeduteneit: Yi=B1+P2«ININCOMEi+ei, tae Yi — morpebiieHre HEKOTOpOro ToBapa (B
kmorpammax ), INCOME; — noxon motpebutens (B py0isx). B xo/ie olieHUBaHUS MOJIEIM HAa OCHOBE JaHHBIX O
400 moTpeOUTENsIX TONYyYEHBI CJICAYIONINE PEe3yNbTaThl: Yi=3,0+0,8*InINCOME;, R%=0,95. JlaiiTe
MHTEpIpeTanuio ko3 uirenta npyu nepeMeHHo:

A) npu yBenuueHuu 1oxoa Ha 1% norpebiaeHne ToBapa yBeauuuBaeTcs Ha 8%;

b) npu yBenuuenuu noxoaa Ha oiuH py0Os HoTpebaeHne ToBapa yBenuuuBaercs Ha 8%;

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

I') npu yBenuuenuu noxonaa Ha 1% noTtpebieHre ToBapa yBeITUUUBAETCs Ha 8 KT

J1) ipu yBenuueHuu 10xonaa Ha 1% notpebinenue ToBapa yBenuuupaercst Ha 0,008 kr.

Bapuanm 6

1. B Moenu mapHO# IMHEWHOH perpeccuy MpH UCIOIB30BAHUN METO/1a HANMEHBIIINX KBaIPaTOB BEPHBI
CIICAYIOIINE U3 TIEPEUNCIICHHBIX YTBEP)KICHHIA:

. KBagpar koaddurimenta koppeasanun Mex1y GakTHISCKUMHU U TEOPETUISCKUMH 3HAYCHUSIMU
3aBHCUMOM NIEpEMEHHOM B BEIOOpKE paBeH R2



1. KBagpar koaddurinenta Koppeasiun MeX 1y 3aBUCHMON ITEPEMEHHON U 00BSCHSIONICH IEPEeMEHHON B
BbIOOpKE paBeH R2

1. Jons octaTouHOo# (HEOOBICHEHHON ) TUCTIEPCUM 3aBUCUMOM TTepeMeHHOo# paBHa R2

A) Tounbko [; b) Toawko II; B) Tonbko [ u I1I; I') Tompko Tu II; M) I, T u IIL

2. Wccnenosarennb aHaIM3UpyeT Mojpelnb Y =0 +PBX,+€ | 118 KOTOpOM BBINOJHEHBI BCE IPEANOCHUIKH
KJIACCUYECKOM JIMHEHHON MOJIeSTM MHOKECTBEHHOM PErpecCUM 3a OJIHUM UCKJIIOUYEHUEM: TUCIEPCUs CydailHOU
oumbKy & nmeer Bux V(€)=0,x'. B srom ciydae Ui mojaydeHus d(PpQPEeKTUBHBIX OIEHOK KOA(P(UIIMEHTOB
CJIe1yeT UCIOJIb30BaTh:

A) MeTo1 HauMEHBIINX KBaJIPaTOB; b) aByx1aroBsiif METOJl HAMMEHBIINUX KBAJPATOB;

B) B3BeIICHHBIN METO/I HAMMEHBIINX KBaJ[PATOB; I') MeTo MHCTPYMEHTATBHBIX TICPEMEHHBIX.

3. (BbIOEpHTE HECKOIBKO BAPHAHTOB 0TBEeTa) MaTpuiia mapHbIX KOAPPHUIUEHTOB JIMHEHHON KOPPEISIIUNA MOXKET
CITYXHTB JUIS PELICHUS CIEAYIOINX 3a1a4:

A) BrIsiBiIeHNS MYJIbTUKOITMHEAPHOCTH MTEPEMEHHBIX

b) Onpenenenust TECHOTBHI TMHEHHON CBSA3U MEXKIY EPEMEHHBIMU

B) Pacuera onieHOK mapamMeTpoB ypaBHEHHS

I') Onpenenenns 3Ha4UMOCTH K03 (PUIUEHTOB IeTepMUHALIUN

4. KoapduuueHT perpeccuut B IMHEHHONW pPErpeccMM COBOKYIHOTO CIIpOca Ha CTYJbs (B Thicsiuax pyoieil) mo
1[eHe (B ThIC .py0.) OKazajcs paBHbIM —2. DTO O3HAYaET. ..

A) yBenuyeHue 1eHbl Ha 1% CHIKaeT crpoc Ha cTyiibs Ha 2%.

b) yBennuenue 1ensl Ha 1 pyOsb CHUXKAET CIIPOC Ha CTYJbs Ha 2%.

B) yBennuenue niens! Ha 1% CHUXKaeT CIIpOC Ha CTYJIbs Ha JIBE ThICSUU pyOJIei.

I') yBenmuenue niensl Ha | ThicA4y pyOsieid CHIKAET CIIpOC Ha CTYIbS HA JIBE THICSYU PYOJIei.

J1) OIy4eHHOE YMCII0 HUKAK He HHTePIPETHUPYETCS.

5. Koadunuent nerepmMuHaiy nokas3bBaer. . .

A) Jlonto N3MEHYMBOCTH 3aBUCUMOM NEPEMEHHON, OOBSICHEHHYIO BIUSHUEM (DaKTOPOB, BKIFOUEHHBIX B MOJIEb.
b) TecHoTy cBs3M Mexay (PakTHUECKUMH W PACUETHBIMM 3HAUYEHUSIMH DPE3YJIbTUPYIOIIEro IOKa3aTess B
0a3rMCHOM TIEpHO/IE.

B) CraTuctudeckyro 3Ha4MMOCTb MOJIEITH B LI€JIOM Ha OCHOBE OIPE/Ie/IEHHs] COBOKYITHOM IOCTOBEPHOCTH BCEX €€
K03 (HULIUEHTOB.

I') DKOHOMHYECKYIO 3HAYUMOCTbh MOJIEH B LIEJIOM.

1) Hu oxHo u3 Bhicka3siBaHu# B mil. A-I” He BepHO.

6. ITo 39 Toukam oreHeHa ciemyromnias GopMyra MPON3BOICTBEHHON (PYHKIMH, B KOTOPOH OT/AEIEHO PACCMOTPEHBI
JIB€ COCTABJISIOLIME 3aTpaT OCHOBHOIO Kanurtana: Ki - 31aHus u coopykeHus, 1 Kz - MalimHbl 1 000py10BaHHUE; a
TaKXKe JBE COCTaBJSIIOLIME 3arparT Tpyaa: Li - 3aTparsl KkBanuuIMpoBaHHOrO Tpyaa, W L2 - 3arparsl
HEKBaJTM(UIIMPOBAHHOTO TPYAA; Y — BBITYCK:
In(Y)=-4,3 + 0,35In(Ky) + 0,26In(K2) + 0,63In(L.) + 0,58In(L>)
(1,4) (0,03) (0,05) (0,41) (0,38); R? =0,92;
DW=1,74 (B ckoOkax npuBe/leHbl CTaHJAapTHbIE OIIMOKU KO3 (UIIEHTOB).
Kakoii 113 BEIBO/IOB U JAJIbHEHININX IIAroB MpeicTaBiseTcs Bam BepHbIM?
A) Hyx#o uckmounts axtop L (mepemennbie L1 u Lo), T.K. OH OKa3ajics He3HAYUMBIM;
b) Umeer MecTo MyJIbTHKOJUTMHEAPHOCTD, TIO3TOMY HYKHO 00beIMHUTH (hakTopbl Kin Kz ;
B) MmeeT MecTO MyJIbTUKOJUIMHEAPHOCTD, IOATOMY HY>)KHO 00beIMHUTD (hakTopsl Liu L2;
I') OTK110HEHUS i ABTOKOPPETUPOBAHBI, HY)KHO U3MEHUTH (hOPMYITy 3aBHCUMOCTH;
J1) ®opmyna 3aBUCUMOCTH ITpUEMIIEMA 110 BCEM MPHUBEICHHBIM MTapaMeTpam, U U3MEHEHUS He HYXKHBbI.

7. Kputepnii @umepa nokaspiBaer. . .

A) 1010 U3MEHYMBOCTH 3aBUCUMON TEPEMEHHON, 00bSCHEHHYIO BIUSHHEM (PaKTOPOB, BKIIOUEHHBIX B MOJIEITb.
b) Tecnoty cBs3u Mex1y (PaKTUUECKUMH U PACUETHBIMU 3HAYECHUSIMHU PE3YJIbTUPYIOIIETO MOKA3aTesl.

B) Cratuctuyeckyto 3HAUYMMOCTb MOJIETM B II€JIOM Ha OCHOBE COBOKYIHOM JOCTOBEPHOCTH BCEX €€
K02 (D puIeHToBR.

I') DOKOHOMHYECKYIO 3HAUUMOCTb MOJIEIH B LIEJIOM.



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

8. [loBepuTenbHbIE HHTEPBAJIBI CTPOSTCS JIS. . .

A) OneHKu KayecTBa IPOTHO3a.

b) [IpoBepku kadyecTBa HCXOAHOW MH(POPMAIIUH.

B) Onenku BeposTHOCTH COBNAICHUS (DAKTHUECKUX M MMPOTHO3HBIX 3HAYCHUH.
I') Hu ogun u3 oTBeTOB B . A-I" HE BepeH.

9. Ilycts Y — TOBapooOOpoT Mara3uHa, MJIH.py0., X1 — TOpromas IUIOIIaJb, THIC.KB.M, X2 — CpeIHEe
KOJIMYECTBO MOCETUTENIEH B JCHbB, THIC. YEll.

y=-0,832+4,743x,+ 0, 175x,.
KakoB OyneT ToBapooOOpOT MarasuHa, €CJid OH HaXOJAUTCS B OTHOCHTEIIBHO 0’KUBJICHHOM MECTE C KOJIMYECTBOM
noceruteneit 20000 u umeet Toprosyto miomaas 1000 kB.mM?
A) 8242,168 muH.pyo. b) 8,243 muH.py0. B) 6,411 muiH.pyO0.
I') 3,911 mun.py6. J1) Bce otBetsl B . A-I" HEBEpHBL.

10. PykxoBonctBo ¢upmbl «ABC» pemmio wuccienoBatb 3(QQPEKTUBHOCTH KypCOB TIO  IOBBIMICHUIO
KBaJIM(DUKAIMK, KOTOPbIE HHOT/Ia MPOBOJATCS AJIs € COTPYAHUKOB. B uccnenoBanuu npunumanu yuactue 200
pabotHukoB ¢Gupmbl. Cpeau HUX ClaydailHBIM oOpa3oM ObLIM OTOOpaHbl 50 dYelloBeK, s KOTOPBIX OBLIH
MIPOBEJICHBI 3TU KYPChl, OCTAJIbHBIE COTPYIHUKH, YYACTBYIOIIUE B HCCIEAOBAHHUU, KYPCOB IO TMOBBIIMICHUIO
KBaJM(HUKAIMK HE TPoXoariiu. [lociie 3Toro Ha OCHOBE MOTy4eHHBIX JaHHBIX Tpu oMo MHK 6bu10 onieHeno
clieqyrolliee ypaBHEHUE perpeccuu (B CKOOKax yKa3aHbl CTAaHAAPTHBIE OLTHOKHU OLIEHOK KO3 PHUIIHEHTOB):

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

(0.4) (0.1} (0.1)

3nech Xi — (PUKTUBHAS NepeMeHHas, KOTopas paBHa 1 A COTPYJHHMKOB, HMPOIIEAIINX KYpPChl MOBBIIICHUS
KBaJMpUKaKK, U paBHa 0 11 OCTaIbHBIX COTPYIHUKOB, Zj — CTaX pabOTHI i-TO COTPYAHUKA, U3MEPEHHBINA B
rofiax, yi — MNPOU3BOJUTEIBHOCTh TPYyJa 1-TO COTPYAHMKA. B COOTBETCTBUU C MOJYyYEHHBIM ypaBHEHHEM Ha

CKOJIBKO IMPOOCHTOB IIPU IMPOYHX PABHBIX YCIOBHAX YBCIWMYHUBACTCA IMPOU3BOAUTCIIBHOCTL Tpyaa pa6OTHI/IKa B
pPE3YIbTATEC MMPOXOKACHUA KYPCOB IMOBBIIIICHU A KBaJ'H/ICI)I/IKaHI/II/I?

a) Ha (e2 — l)*lOO%.

6) Hae *100%,

B) Ha (x/g—l) *100%,

r) Ha Ve *100%.

Bapuanm 7

1. JInst BBISIBJICHUSI aBTOKOPPEISAILUN OCTaTKOB B YPaBHEHUH PETPECCUM MPUMEHSETCS CTaTUCTUKA ...
A) Cteronenta; b) @umepa; B) baptnerra; I') lap6una-YotcoHa.

2. Haiiaute BepHoe BbicKa3biBaHue. [Ipu orOope ¢pakTopoB myTeM NOCTENEHHOr0 HapallluBaHUs UX YUCIA IS
BKJIFOYEHHUSI HOBOTO (paKTOpa B MOAEIH IOCTaTOYHO, YTOOHI. . .

A) AOGcomoTHOE 3HaYeHHE TMapHOTO Kod(hdUIMeHTa KOPPEeIslud pPe3yIbTUPYIOMIETO TOKa3aTelis U BHOBBb
BBOJAMMOTO (hakTopa ObLT 60JIbIIE HEKOTOPOTO MOPOTOBOI0 3HAUECHUSI.

b) HoBblil hakTop HE KOppenupoBall ¢ paHee BKIIOYECHHBIMU B MOJIENb.

B) ITyHkTBI A ¥ b BBINONHSIIHUCE OTHOBPEMEHHO.

I') Usmenenune ko3QuiieHTa MHOXKECTBEHHOM NeTepMUHAIMH, BbI3BaHHOE J100aBiieHHMEM (akTopa ObLIO
HEOTPULATEIIbHBIM.

1) Hu oqHO 3 BhIcKa3siBaHuii A-I” He BepHO.

3. Kputepuii CThIOZI€HTa UCTIOIB3YETCSI B SKOHOMETPUUYECKOM MOJICIIMPOBAHUM. . .

A) Tonbko Asist onpeneseH s CTAaTUCTHYECKON 3HAYUMOCTH KaX/I0T0 U3 K03 PHUIIMEHTOB YpaBHEHHUS PETPECCUU.
b) Tonbko nms onpenenaeHus: 5KOHOMHUUECKON 3HAUMMOCTH KaKJ10T0 U3 KO3()PHUIIMEHTOB ypaBHEHUS PErPECCUU.
B) Tonbko aiist pacueToB TOBEPUTEIHHBIX HHTEPBAIOB KOA((DUIIMEHTOB YpaBHEHUS PErPECCUU U MPOTHO3ZHOTO
MHTEpBaja 3aBUCUMON BEJIIMYMHBI.



I') U nns onpeneneHust CTaTUCTUYECKON 3HAYMMOCTH KaXKI0T0 U3 KO3()PHUIIMEHTOB ypaBHEHUS PErpPecCUH U IS
pacyeToB JOBEPHUTEINHHBIX WHTEPBAJIOB KOI(DPHUIIMEHTOB ypaBHEHUS PETPECCHUM W MPOTHO3HOTO HWHTEpBala
3aBUCUMOM BEIMYHHBI.

) Hu oxHo u3 Beicka3bsiBanuii A-I" He BepHO.

4. BeHnaMuH HCCICNYeT BIUSHUE Pa3IMYHBIX (AaKTOPOB Ha 3apabOTHYIO TUIATY JIFOJACH, MPONKHUBAIOIINX B
Poccuu. ITo 1,000 HaGmroneHWit OH OLIGHWUI perpeccuto 3apaboTHOH 1aThl (Wagei, B ThIcIdax pyoOsei) ot
obpasoBanus yenoBeka (educi, B romax), o0pazoBaHus MaTepH 3TOro uesnoBeka (mother.educi, B rogax) u 1aMMu
Ha ombIT pabothl (experi: 1 - eciu Gosee 5 ner, 0 - ecnmu MeHee S jeT). BeHnaMuH MOMydYns CiEenyrOLIUe
PE3yIbTATHI:
tTﬁEi‘g'Te‘é = 10 + 20 - edue; + b - mother. educ; + 15 - exper;
Y BenmamuHa €cTh OMACEHUS, YTO B JIAHHBIX €CTh MYJIBTHUKOJUTMHEAPHOCTh. UTOOBI MPOBEPUTH CBOIO JIOTAJIKY,
OH OIICHWJI BCIIOMOTaTeNbHbIE PETPECCUU U TTOTYUNIT:
EREE\; — 11 + 2 - mother. educ; — 5 - exper;, R* = 0.97

—_— 2
mother. eduec; = 10+ 10 - educ; + 3 - exper;, R = 0.93

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

PaccuntaB k03 PUIIMEHTHI B3AYTHS AUCIIEPCUH JJIs BCEX BCIIOMOTATENIbHBIX PErpecCcHil, KaKoil BBIBOJI JOJIKEH

caenatb Bennamun?

A) MynbTUKOIIMHEAPHOCTh MEXAYy 0Opa30BaHHMEM YEJIOBEKAa M €ro OIMBITOM pabOThl €CTh, ITH NMEPEMEHHBIE
3aBHCUMBI MEXIY COOOH, HO HE CBSI3aHBI C 00pa30BaHUEM MATEPH;

b) MynbpTukoIIMHEAPHOCTh MEXAY OoOpa3oBaHHMEM MaTepu H €€ peOEHKa U OMBITOM PabOThI €CTh, BCE ITH
MIEPEMEHHBIE 3aBHCUMBI MEXy COOOH;

B) MynbTHKOIIIMHEAPHOCTh MEXy 0O0pa3oBaHuMEM MaTepu U e€ peOEHKa ecTh, STU MEePEMEHHbIC 3aBUCHMBI
MeX1y COOOM, HO HE CBSI3aHbI C OIIBITOM PadOTHI;

') MynbTHKOIITMHEAPHOCTh MEXTy 00pa30BaHUEM MATEPH U OIBITOM pabOTHI €CTh, 3TU MEPEMEHHbBIE 3aBUCHUMBI
MEXy 000, HO HE CBsI3aHbI ¢ 00pa3oBaHUeM peOEHKa.

5. Kakoe u3 ypaBHEeHUM perpeccuu sBIsETCS MOKa3aTeIbHbIM?

=aotarx{?+ ... + €. =e"0x{le .
A) y 0 1X1 B) y 1

2 — X1 X2
= o+ a1/ xi+ ... + €. =aoai aic-c .
B)y 0 1 1 F)y o1 a2

Y = oo+ ale‘2+ g .
1)

6. [Tynmbxepus olieHMIIa MOJIENb 3aBUCMMOCTH BhIpydkH lag.quarterly.revenue; ot unekca 1eH price.index; u
noxona income.level; mo 39 Habr0IeHUAM | TIOTyYHIIA

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

[Ipennonoxenue: et=y1-€—1+y2 €-2+Ut

[Tynexepust xoueT npoBectH TecT bpoitma-Ioadpu Ha Hanu4re aBToKoppessinui. OHa OleHMIa
BCIIOMOTATEBHYIO PErpeccHio ¢  Ha price.index;, ncome.levely, &' u €2 n momyumna Raux?=0.15.

Yemy paBHO HaOJIFO1aeMOE 3HAUCHHUE TECTOBOW CTATUCTUKH, KOTOpas moiyuuia [Tynexepus? BeeauTe uncio ¢
JBYMsI 3HaKaMH MOCJIE 3aIATOM.

7. (BbIOEpUTE HECKOJIbKO BAapHUAHTOB OTBeTa) 3HaueHue koddduuuenta nerepmuHanuu coctaBuwio 0,9,
CJIEOBATEIBHO ...

A) ypaBHeHHEM perpeccuu 00bsicHeHo 90% nucnepcuu pe3yibTaTUBHOTO MPU3HAKa

b) nons octaTouHoM Auciepcuu 3aBUCUMOI EpeMEHHOH y B ee o01eid qucnepcuu coctaBuina 90%

B) nonst octaTouHO#M AMCTIEpCcHE 3aBUCUMOM TTIEPEMEHHON y B ee o0mei qucnepcuu coctapmia 10%

I') ypaBHeHueM perpeccuu o0bsicHeHo 10% nucnepcun pe3ynbTaTUBHOIO MPU3HAKa

8. KoapummeHt >macTUHYHOCTH MTOKA3bIBAET. ..

A) Ha CKOJIBKO €/1. I3MEHHTCS (PaKTOp MPH U3MEHEHHUH pe3yabTaTa Ha 1 efl.
b) Ha CKOJIBKO €. U3MEHUTCS pe3yibTaT Npu U3MEHEeHUH (pakTopa Ha 1 en.
B) Bo ckosbKO pa3 M3MEHHTCS pe3ynbTaT Ipu U3MEeHeHnH (akropa Ha 1 ef.
I') Ha ckosbKO % W3MEHHUTCS pe3yabTaT Mpu u3MeHeHuu paxropa Ha 1 %.



J1) Ha ckonbKO % mM3MeHuTCs (HakTop MpH U3MEHEHUH pe3yabTaTta Ha 1 %.

9) PykoBoactBo pupmbel «ABC» permiio ucciaenoBarh 3GpPEeKTHBHOCTH KyPCOB 10 MOBBIIICHUIO KBATH(DUKAIINH,
KOTOpBIE WHOTJA MPOBOMATCS IS €€ COTPYAHHKOB. B mccrnenoBannu npunumanu ydactue 200 paOOTHHKOB
¢upmbl. Cpen HUX CITydaiiHBIM 00pa3oM ObuTM O0TOOpaHbl 50 YeNoBeK, JJIsl KOTOPBIX OBbLIM IPOBEICHBI ITH
KYPCBI, OCTaIbHBIE COTPYIHUKH, YIaCTBYIOIINE B MCCIICIOBAaHUH, KypCOB MO MOBBIMICHUIO KBATH(DHUKAIIIKN HE
npoxoauin. [lociie 3Toro Ha OCHOBE MOJIyUYEHHBIX MaHHBIX mpu nomonm MHK Obiio oneHeHo ciemyromiee
ypaBHEHHE perpeccui (B CKOOKaxX yKa3aHbI CTAaHAAPTHBIC OIIUOKU OIIEHOK KOA(P(UIIMEHTOB):

l‘;’-l}i = 0,5+ Z,OXE =+ 0!42“ RZ — 0’9

(0.2)  (0.3) (0.4)

3nech Xi — (PUKTUBHAS MepeMeHHas, KOTopas paBHa 1 A COTPYJHHKOB, HMPOIIEAIINX KYpPChl MOBBIIICHHS
kBannukayu, 1 paBHa 0 Ui ocTadbHBIX COTPYIHUKOB, Zi — CTaK pabOThI 1-TO COTPYAHHUKA, U3MEPEHHBIN B
rofax, yi — MPOU3BOJUTEIBHOCTh TPYyJa 1-TO COTPYAHHMKA. B COOTBETCTBMU C MOJNYYEHHBIM ypaBHEHHEM Ha

CKOJIBKO IIPOLCHTOB ITPU IMPOYHX PABHBIX YCIOBHAX YBCIMYHUBACTCA IMPOU3BOAUTCIIBHOCTh Tpyaa pa6OTHI/IKa B
pe3yJbTaTe MPOX0KICHUSA KyPCOB MOBBIIICHUS KBATU(PUKAIUN?

a) Ha(ez—lJ*IOO%.

6) Ha el 100%,

B) Ha(x/;—lj*IOO%,

r) Ha Je ¥100%.

10. HccnenmoBarenb MOMYYHI CIEIYIOIIUME pPE3YylIbTaThl OLEHUBAHHUA IAPAaMETPOB JIMHEHHOH MOJEH
MHOKECTBEHHOU perpeccMyd Mpu MOMOLIM MeTOJa HAUMEHBIIMX KBaJApaTOB Ha OCHOBE HaHHBIX o 200

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

(0,1) (100,0) (2,4)
B ckoOkax mox omeHkamMu K03()(PUIMEHTOB yKa3aHbl COOTBETCTBYIOIIME CTaHAApTHBIE ommOku. [loctpoiite
95-nIpOoLIEHTHBIN /10BEpUTENbHBIH HMHTEpBaN A KodpduuueHta npu nepeMmeHHod Xi. (CooTBercTByrOLIEe
KPUTHYECKOE 3HaYEHHE t-CTATUCTUKU NPU YPOBHE 3HaAUMMOCTH 5% cocTasiseT 1,96.)
A) (700, 900)
b) (798,04, 801,96)
B) (408, 1192)
I') (604, 996).

Bapuanm 8

1. Ciiyuaiinas cocTaBisioniasi B 3KOHOMETPUYECKON MOJEIH ...

A) npuMeHsieTcs TOIBKO B IMHEHHBIX MOJEIISAX.

b) He nMeeT H5KOHOMHUYECKOTO CMBICIIA.

B) orpakaer BIusHUE HA pe3yJbTaTUBHBIN MPU3HAK CIIy4alHbIX (PAKTOPOB.
I') sBnsieTCsl HUUTOKHO MaJioi BETUYMHOM, KOTOPOI MOXHO MIpeHeOpeyb.

2. Kakue u3 cieqyromux 3a1a4 MMEET CMBICI pellaTh [Py MOMOIIY JIMHEWHOH perpeccun? BHuMaHue:
Bri6epute n1Ba BepHBIX oTBETa!

A) OrnieHka BIHSHUS 10X0/1a YEIOBEKA Ha €ro pacxXo/Ibl Ha MOKYIKY CIIaf0CTeH;

b) Onenka BeposATHOCTH MaJeHUsI KPYITHOIO METEOpUTa Ha 3eMITIO;

B) IIporno3upoBanue 3apaboTHOM MIaThl BeITycKHUKA BY3a;

I') YcraHnoBrnenne mpUUMHHO-CIEICTBEHHBIX CBA3€H MEXIy OOpa30BaHHEM U TMPOJOJDKUTENIbHOCTBIO KU3HU
YeJI0BEKa.

3. Kak untepnperupyetcs B IMHEHHON Moenu K03 GUILmeHT perpeccuu bo?
A) K03(pPUIHEHT TaCTUYHOCTH;

b) TanreHc yriia HaKJIOHa Perpeccuy;

B) 3HaueHue pe3yabTaTUBHOIO IPU3HAKA IIPU HYJIEBOM 3Hau€HUH (hakTopa.

4. BeHMaMHH HCCIIEAYeT BIHMSHHE PA3UYHBIX (aKTOPOB Ha 3apabOTHYIO TUIATY JIFOJCH, MPOKUBAIOUINX B
Poccun. 1o 350 nHabmromeHUsIM OH OIICHWJI PETPeccHIo 3apaboTHOM miaTel (wagei, B ThICSYax pyoOusieit) ot



oOpasoBanms 4venoBeka (educi, B romax), oOpa3oBaHusi MaTepu 3TOro 4eiaoBeka (mother.educi, B romax) u
JaMMH Ha OTBIT paboTsI (experi: 1 - eciiu 6omee 5 net, 0 - ecnu MeHee 5 neT). BeHnaMuH moxyqu clieyrone
pe3yabTaThI:

wage"i=10+20-educi+5-mother.educi+15-exper;
VY BenunamuHa ecTh OaceHusl, 4YTO B JAHHBIX €CTh F€TePOCKEAACTYMHOCTh. UTOOBI MPOBEPUTH CBOIO JIOTAIKY,
OH XOYET IIPOBECTH TECT YailTa Ha ypOBHE 3HAUMMOCTH 5%. BeHnamMuH oneHm1 BCHOMOIaTeIbHYI0 PErPECCUI0
u omyuann Raux?=0.55.
Kakoii BeBoZ caenaer Bennamun?
A) Ha ypoBHe 3Haummoctu 5% HyneBas TuIlOTe3a HE OTBEpraercs, B JaHHBIX €CTh YCJIOBHas
FOMOCKEAACTUYHOCTb;
b) Ha ypoBue 3naunmocTu 5% HyJeBas runores3a OTBepraercs, B JaHHBIX €CTh YCIOBHAsI TOMOCKEIaCTUYHOCTb;
B) Ha ypoBHe 3Haummoctu 5% HysneBas TuIOTe3a OTBEpPraercs, B JaHHBIX €CTb YyCIOBHas
reTePOCKEIaCTUYHOCTD;
I') Ha ypoBHe 3Hauummoctd 5% HyneBas TUIIOTE3a HE OTBEpPraercs, B JAHHBIX €CTb YCJIOBHas
reTePOCKEIaCTUUHOCTb.

5. Cratuctuueckasi 3HaUMMOCTh MOJEIU B IIEJIOM O3HAYaeT, YTO

A) Iy1st 6a3ucHOTO MIeprojia pacueTHbIE 3HAYCHUS PE3YJIbTHPYIOLIETO MoKa3aTes 6osee OJU3KHU K ero
WMCTUHHBIM 3HAYEHUSIM, YEM €T0 CpeAHssl apudMeTHIecKasi BeIMYMHA B 3TOM MEPHO/IE.

b) PazHuia Mexy pacueTHBIMU B (DAKTHUESCKUMH 3HAYCHUSMU PE3YJIbTHPYOIIETO MOKA3aTeNs IS BCEX TOUEK
0a3uCHOro Meprojia He MPEBbIIIAeT HEKOTOPOU Harnepe ]l 3aJaHHON BEJIMYHHBI €.

B) PaszHuira Mexy pac4eTHBIMU ¥ (PAKTHYCCKHUMH 3HAUYCHUSMU PE3YJIbTHPYIOIIETO MTOKA3aTesl, B3sTas 10
abCOMIOTHON BEIHUYMHE, JIJIs BCEX TOUEK 0a3MCHOTro Mepro/ia He MPEBBIIIAeT HEKOTOPOil Harepe1 3aJlaHHOM
BEJINYUHBI €.

I') Cymma kBagpaToB omIMOOK HE IPEBBINIACT HEKOTOPOM, HATIEpe | 3aJaHHON BEJIMUUHBI €.

1) Hu oo u3 yrBepxkaenuii A-I" e BepHo.

6. PaccmarpuBaeTcsi MOJENb PErpeccuy €O CTOXacTUYecKMM perpeccopoM Yi=Pi+PoXitei. st mosyueHus
OLIGHKH KodQduienta Moaenu mnpumenserca npyxmarobii MHK, rne B kadecTBe MHCTpyMeHTa st
IIEPEMEHHON X UCIIOJIb3YETCS NIepEMEHHas Z.

B Hamewm pacnopsikeHMHM UMEIOTCS CIIeIyIoIINEe JaHHbIE O IBYX ThICAYaX HAOJI0IEHUH:

D @ =2000,) "y = 2000, z = 2000

> a2 = 6000, iy = 6000, ) gizi = 6000, iz = 3000
Haiigure onienky napamerpa fi.
A)1; b) 4; B) 0.25; I) 0; ) -3.

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

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

b) mons ocTtaTouHoOM AUCTIEpCHH 3aBUCUMOM TTIEPEMEHHON y B ee 001meil qucnepcuu coctaBmia 90%.

B) noms octaTouHOM qUCTIEpCUU 3aBUCUMOM MTEPEeMEHHOH y B ee o01el aucrnepcuu coctaBuia 10%.

I') ypaBHeHueM perpeccuu o0bsicHeHo 10% maucnepcun pe3ynbTaTUBHOTO MpU3HAKa.

8. VYcnoBHas TOMOCKECOACTUYHOCTH — JTO:
E(g; 2.
1) (g;|Bce perpeccopel) = @ :

(22 2
2) L(_r BCe perpeccopsl) = O
2
1

3) E(£?|sce perpeccopel) = & -

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

9. Haiimute BepHOE BBICKa3bIBaHUE. DIIACTHYHOCTH ITOKA3HIBACT. . .

A) Ha CKOJIBKO €MHUIL U3MEHUTCS (PAKTOP Xk IPU U3MEHEHUH Pe3yJbTHPYIOILEro MoKa3zarTessd y Ha 1 enquHuIy.
b) Ha CKONIBKO €TUHHII N3MEHHUTCS PE3YIbTUPYIOIINNA TTOKa3aTeNb y IPU U3MEHEHHH (akTopa Xk Ha | eauHuIy.
B) Ha cxonpko % m3MeHuTCs GaKkTop Xk MPU U3MEHEHUH PE3YJIbTUPYIOLIETO Moka3aTens y Ha 1 % .

I') Ha ckOJIBKO % M3MEHUTCS Pe3yabTHPYIOLINHA MMOKa3aTeNb Y IPU U3MEHEHUH (paktopa Xk Ha 1 %.



J1) Bce BeICKa3bIBaHMs B ITl. A-I” HEBEpHBI.

10. ITo 100 naGnroneHussM BeHnaMuH OIICHWJ 3aBUCHMOCTH KOJHMUYECTBA PEUIEHHBIX MM 3a Bedep 3agad Io

SKOHOMETpHKE (problems) oT Koau4YecTBa CheICHHBIX Oyrouek ¢ somokamu (applepie) u msicom (meatpie):
prmnsi 2 4+ 0.5 - applepie; + 0.7 - meatpie;

Crannaptaeie ommnoku ko3 duurenTos npu (applepie) u (meatpie) paBHbl, cOOTBETCTBEHHO, 0.1 1 0.5.

[MocTpoiite 90%-blit JOBEpUTEIbHBINA UHTEPBAT T KO3 duIrenTa npu nepeMeHHoi applepiei u ykaxure ero

JIEBYIO TPaHMILY C TOYHOCTBIO JI0 ABYX 3HAKOB IIOCJIE TOUKH.

Bapuanm 9

1. Koa(ppuumeHT 31acTHUHOCTH MOKA3bIBAET. . .

A) Ha CKOJIBKO €]1. U3BMEHUTCS (DaKTOp MpU U3MEHEHUH pe3yibTara Ha | en.
b) Ha cKOJIBKO €]1. U3MEHUTCS pe3ybTaT NPy U3MEHEHUH (pakTopa Ha 1 en.
B) BO cKoNIbKO pa3 U3MEHHUTCS pe3yabTaT Mpu U3MeHeHuu ¢pakTopa Ha 1 en.
I') Ha ckosibKO % M3MEHUTCS pe3yiabTaT Ipu U3MEeHEeHuH (gakrtopa Ha 1 %.
J1) Ha ckoJIbKO % M3MEHHUTCS (aKTOp MPH U3MCHEHHUH pe3yiabTaTa Ha 1 %.

2. BeHnamuH nbITaeTcs NOHATH, TaK JIM CTpallHa FeTePOCKaIeCTUIHOCTD, Kak €€ MaiotoT:) Ecnu y Bennamuna
€cTb KOHEYHas BbIOOpKa HaOmroneHuil u BeHunamMuH He nenaeT NpEeanojOXKEeHHS O TOM, YTO € UMEET
HOPMaJIbHOE PACIIPEIETICHUE, TO KAKOBBI ITOCIIEACTBHS, €CIH B IAHHBIX €CTh F€TEPOCKEAACTUYHOCTD?

1) Ouenkun MHK o6s1afaroT BceMu MpeKHUMH CBOMCTBaMU, YTO U IIPH FTOMOCKEJaCTUYHOCTH;

2) Ouenkn MHK Goubliie He SBISIOTCS caMbIMU Y(PPEKTHBHBIME CPEIH JIMHEWHBIX HECMEIIEHHBIX;

3) Ouenku MHK Gosnbliie He SBISFOTCS HECMEIEHHBIMU;

4) Ouenku MHK 6osb111e HE SABJISIFOTCS TUHEHHBIMH.

3. Haiinute BepHOoe BbICKa3biBaHue. llpu oTOope (PakTOpoB IyTeM MOCTEIIEHHOTO yMEHBIIECHUS WX YHCIa
IIPUMEHSIOTCS:

A) Kpurepun @umepa, Cteronenta, lapouna-Yorcona, KoapuIuEeHT MHOKECTBEHHOH 1I€TEPMHUHALINU.

b) Koadduurentsl mapHO M MHOKECTBEHHOM KOppesiIMK pe3ylbTUPYIOLIEro IoKa3aTels U (hakTopos,
kputepun Oumiepa u CTbIOJCHTA.

B) Koa¢dduunentsl napHO M MHOXKECTBEHHOW KOPPENSLUHM pe3yIbTHPYIOLIEro IMokaszaress U (hakTopos,
kputepuu lapouna-Yorcona, ®umepa u CTpro/ieHTa.

I') Kpurepun lapOuna-Yorcona, CTbrofieHTa, KOOPPHUIUEHTH MHOKECTBEHHON KOPPEISILIUY U JeTEPMHUHALIUH.
) Kputepuu ®@umepa, CtbrofeHTa, KO3QPUIUEHTH MHOKECTBEHHONW KOPPEISILIMY U JeTepMUHALIIH.

4. MWccrmenoBarenb TMOJYYWJ CICIYIONIME PE3ylIbTaThl OICHWBAHWS MApaMeTPOB JIMHEWHOW MOJIEIH
MHOKECTBEHHOUM perpeccMyd Mpu TMOMOIIM MeToJa HAUMEHBIIMX KBaJApaTOB Ha OCHOBe naHHBIX 0 400
HAOIIOCHUSX

¥, =232,6+600,0x, — 7,5z,

(10,4) (200,0) (2.8)

B ckoOkax mox omeHkaMu K03()(PUIMEHTOB yKa3aHbl COOTBETCTBYIOIME CTaHAAapTHbIE omuOku. [loctpoiite
95-NIpONIEHTHBIN JTOBEPUTENFHBIA HWHTEpBAN s KodpduuueHTa mnpu mnepeMeHHoil Xi. (CooTBercTByrOIIEe
KPUTHYECKOE 3HaYEHME t-CTATUCTUKY NPU YPOBHE 3HAUNMOCTH 5% cocrtasiseT 1,96.)

A) (400, 800)

b) (598,04, 601,96)

B) (208, 992)

') (404, 796).

5. Ins nByx BuaoB mpoaykiuu B m C mMomenu 3aBHCHMOCTH YAETbHBIX HMOCTOSHHBIX PacxoJioB OT o0beMa
BBIIYCKA€MOM MPOAYKLUHU BBITJISAAT CIEAYIOLIINM 00pa3oM:
ys =80 + 0,7X
yc = 40x%°
Cpasnute npu x = 1000 sanactuynocTs 3atpat i npoaykiuuu B u C. Caenaiite BBIBOA.

6. Ha ocHOBaHUU PsA0B IaHHBIX JIJ1s1 IEpeMEHHBIX X U Y TOCTPOEHO YpaBHEHUE PErPeCcCUu:



y=a +a,Xx=5+125X.
Kakoe u3 cienyromux BbICKa3bIBaHU SIBISIETCS BEPHBIM:
A) Ornenka koaddurnuenTa a; =1,25 o3HayaeT, 4YTo €cliv 3HAYCHHE NEPEeMEHHON X YBEIMYUTCS B CPEAHEM Ha
1,25, To 3HaUYeHNE IEpEMEHHON Y IPU MPOUYUX PABHBIX YCIOBUSX YBEIUUYUTCA HA | €IUHUILY.
b) Ouenka koaddunmenta az =1,25 o3Ha4aeT, 4TO €CIIM 3HAYCHUE IEPEMEHHON Y YBEIUYHUTCS HA | eAMHUILY, TO
3HA4YEHHE NMEPEeMEHHOM X MPHU NMPOYMX PABHBIX YCIOBHUSIX YBEIUUYUTCS B cpeaHeM Ha 1,25.
B) ®opma ypaBHEHHUs perpeccuy MoKa3blBaeT, UTO NepeMeHHbIE X U Y JIMHEWHO 3aBUCAT JAPYT OT Apyra.
I') Ecnu npu mpoyux paBHBIX YCIOBUSAX 3HAYEHHE TIEPEMEHHOW X YJIBOUTCS, TO 3HAUYCHHWE TepeMEeHHOH Y
BO3pacTeT B cpeHeM Ha 25%.
J1) Bce Boicka3zpiBanus B . A-I" HEBEpHBI.

7. Umerotcs nanubie o 150 abuTypreHTax, caBaBIIMX BCTYMUTENbHBIN 9K3aMEH B MarucTpaTypy HEKOTOPOIo

HKOHOMHYECKOTo (hakynpTeTa: Y — KOJIMYECTBO OAJJIOB 332 BCTYMHTEIBHBIN SK3aMEH IO 3KOHOMUYECKON
TEOpUH;

D — ¢uxktuBHas mnepeMeHHas paBHas EAMHUIE, €CJIM COOTBETCTBYIOLIMM aOMTYypUEHT Iocenan
MOATOTOBUTENBHBIE KYpPChl JJIsi TOCTYMAIOIIUX, U PaBHas HyIO0 B MpoTUBHOM ciydae; EF — QuktuBHas

IIEpEeMEHHasl paBHasl €IUHMIIE, €CJIM COOTBETCTBYIOIIMN aOUTYPHUEHT SBIIAETCS BBIIYCKHUKOM OakanaBpuara
JAHHOTO YKOHOMUYECKOTO (PaKynbTeTa, U pPaBHAsl HYJIO B IPOTUBHOM CIIyYae.
Hcnosnb3ys 3TH JaHHbBIE, UCCIIEI0BATEIb OLICHU HapaMeTPhl IMHENHON PErpECCUMOHHON MOJEIH:

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

(
B cooTBeTcTBUU C MOIYYEHHBIMU PE3YIbTaTaAMU, ONPEAEIUTE, KAKOE KOJIUUYECTBO OAJUIOB B CPEIHEM IOJTYUYAET
abUTypUEHT, KOTOPBIN 3aKaHYMBa OaKajJaBpUaT JAHHOTO YKOHOMUYECKOTO (paKyabTeTa U MOCeIan Kypehl?
(ecu Bamr oTBeT npezacTaBiieH A€CATUYHON JpoOblo, TO B KAYECTBE JECSITUUHOTO Pa3/IeIUTENs UCIIONb3yHTe

TOUKY, a HE 3aMATylo; Hanpumep, BepHo nucath 0.1, a ve 0,1)

8. Ilna nByx BuaoB npoxaykiuu B u C Mozenu 3aBUCUMOCTH YIEIBHBIX IMOCTOSHHBIX PAacXo0B OT 00beMa
BBIIYCKAEMOM MPOAYKLHHU BBITISAAT CIAEAYIOLIMM 00pa3oM:

yB =80 + 0,7x yC = 40x°%°

Onpenenure kK03 HUIUEHTHI ATACTUYHOCTH 110 KaXI0My BUY MPOTYKIIUU U MOSICHUTE UX CMBICI.

9. PykoBozactBo ¢pupmsl «ABC» pemnio uccnenoBats 3pGeKTUBHOCTh KYpPCOB IO OBBIIEHHUIO KBAIU(DUKAIIH,
KOTOpbIE MHOT/Ia MPOBOAATCA JUIsL €e COTPYAHMKOB. B mccnenoBanuu npunumanu yyactue 200 paGoTHHKOB
¢upmbl. Cpean HUX ciydyallHBIM 00pa3oM Obutn oTOoOpaHbl 50 yenoBeK, A KOTOPBIX ObUIM MPOBEAEHBI 3TH
KYpCBI, OCTaJIbHbIE COTPYJHHUKH, YYaCTBYIOIIUE B MCCIEOBAHUU, KYPCOB IO MOBBIIICHUIO KBAIM(UKAUN HE
npoxoauiu. Ilocne 3Toro Ha ocHoOBe MOJy4YeHHBIX JaHHBIX npu nomomu MHK Ob110 oueHeHo cienyroriee
ypaBHEHHE perpeccuu (B CKOOKax yka3aHbl CTaHAAPTHBIE OIIMOKU OLIEHOK KOA(P(PHUIIMEHTOB):

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

(0.2)  (0.3) (0

3nech Xi — (PUKTUBHAS MepeMeHHas, KOTopas paBHa 1 A COTPYJHHMKOB, MPOIIEAIINX KYpPChl MOBBIIICHHS
KBaM(pUKauy, U paBHa 0 A1 OCTalIbHBIX COTPYIHUKOB, Zj — CTaX pabOThI 1-T0 COTPYAHUKA, U3MEPEHHBINA B
roiax, yi — MNPOU3BOJUTEIBHOCTh TPYyJa 1-TO COTPYAHMKA. B COOTBETCTBUM C MOJYYEHHBIM YpaBHEHUEM Ha

CKOJIBKO IMPOOCHTOB ITPU IMMPOYHX PABHBIX YCIOBHAX YBCIWMYHUBACTCA IMPOU3BOAUTCIIBHOCTh Tpyaa pa6OTHI/IKa B
PE3YIBbTATC MMPOXOKACHUA KYPCOB IMOBBIIIICHHU A KBaHI/I(I)I/IKaI_[I/II/I?

a) Ha (e2 — l)*lOO%.

6) muae *100%,

B) Ha (xE—l)*IOO%,

r) Ha Ve *100%.

10. TTynexepus olleHHIa MOJIEb 3aBUCMOCTH BhIpyuKH lag.quarterly.revenue; ot unaekca 1eH price.index; u
noxona income.levels mo 39 nabnroneHusM u noxydna

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

[Ipeanonoxenue: er=y1 €—1+y2-€—2+Ut

[Tynsxepus xouet nmpoBectu TecT bpoiima-I'ondpu Ha Hanuuue aBrokoppersiuun. OHa oLeHuIa
BCIIOMOTaTEIBHYIO PErpeccHIo ¢  Ha price.index:, ncome.levely, &' u €2 n momyumna Raux?=0.15.



Yemy paBHO HaOJIFOJaeMOE 3HAYCHHE TECTOBOM CTAaTUCTUKH, KoTopas noiyunia [lynexepusa? Beegure uncio ¢
JBYMS 3HAKAMU TOCJIE 3aIsTOM.

Bapuanm 10
1. Ouenka, koTopyro BeHraMuH moyiyduT 3a KOHTPOJIbHYIO pa0OTy MO TEOPUHU BEPOSTHOCTH, SIBISETCA

JTMCKPETHOH CITydaifHON BETMYUHOMN, KOTOpast MOXKeT ObITh paBHa 4, 7 u 8 (u3 10) ¢ BepostHOCTsIME 0.1, 0.4 1 0.5.
UeMy paBHO MaTeMaTHUYECKOE OKHMIaHUE OlleHKH Bennamuna?

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

2. 3HaueHue K0dPPUIIMEHTa MHOKECTBEHHOM KOPPETSIUU HAXOAUTCS B OTPE3KE
A) [0, 1] B) [-1,0] b) [-1,1] I [-2,2]

3. KaxoBo nocneacTsue 3HI0T€HHOCTH?

A) OHa npuBOJIUT K reTepOCKEeJaCTUYHOCTH OLIEHOK, MOJy4eHHbIX MeTogoM MHK.
b) Ona npuBoaut k HEcocTosTenbHOCTH OLIEHOK, NoTy4eHHbIX MeToioM MHK.

B) Ona npuBoAUT K MyJIbTUKOJZIMHEAPHOCTH OLIEHOK, OJy4eHHbIX MeTooM MHK.
I') Ona npuBOAUT K COCTOATEIBHOCTHU OLIEHOK, MOIy4eHHbIX MeTogoM MHK.

4. HaiinguTe BepHOE BBICKa3bIBaHUE. DIACTUYHOCTh IOKA3bIBAET. ..

A) Ha CKOJIbKO €JMHUILl U3MEHUTCS (HaKTOP Xk IPH U3MEHEHUH PE3YJIbTUPYIOIIEro IoKa3arenis y Ha 1 eauHuly.
b) Ha CKOJIBKO €TUHHII N3MEHHUTCS PE3YIbTUPYIOIINIA TTOKa3aTelb Y MPH U3MEHEHUH (hakTopa Xk Ha | eauHuUIy.
B) Ha ckonbko % u3MeHuTCs (PaKToOp Xk IpU U3MEHEHUU pe3yJbTHPYIOLIero nokasarens y Ha 1 % .

I') Ha ckoyIbKO % WM3MEHUTCS Pe3yIbTUPYIOUINHA MTOKa3aTeb Y Ipy U3MEHEHUH (akTopa Xk Ha 1 %.

J1) Bce Bbicka3biBaHus B Iil. A-I” HEBEpHBI.

5. Umerotes creayromue nanubie o 100 naGmonenusx nepemeHHsx X | x® uy:

> "y, =200, > xP =0, > o x =0, > " xPy, =300,
SO(x2) =100, S°(x2) =200, S°xPx =100, S"xy —=200.

Beruucnure M HK-oueHky koadduumenra 3, B perpeccuu y;, = 3, + Bzxm +
(3)
+B.x;7 +e,.

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

6. UmeroTcs cnenyromue I[aHHLIC'

ixz 2021:*_6[125& .Zy 10829 = 300

i=1 i=1 i=1
HccnenoBatens OLEHMBAET MOJENIb BUAA y|:a+B-X|+81. CTaHIlapTHaH omnOKa OLEHKH KOod(pQHUIMEeHTa o

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

7. B pe3ynbpTare TECTUPOBAHUS THIIOTE3bI MOKET OKa3aThCsl, UTO
A) OtBepraercs anbTepHaTUBHAsI TUIIOTE3a;

b) [lpunumaercst HyneBasi TUIIOTE3a;

B) HyneBas runortesa He OTBepraercs;

I') OtBepratorcst 00e TUIIOTE3bI: U HYJIEBas, U alIbTEPHATUBHASL.

8. B pamMkax mpeanochUIOK KJIACCMYECKOW JIMHEHMHOW MOJIEIM MHOKECTBEHHOW PErpecCUH HMCCIeA0BaTENb
aHAIN3UPYET MOJIEIb:
ya :B] +B2 *xi +B? *Zf +8i'



Cob6paB manubie 0 500 HAOMIOACHHSIX, OH OIEHWJ MapaMeTpbl MOJCIH TMPH TMOMOIIM METOAa HAaUMEHBITNUX
KBaJpaToB:
y,=0,214+6,72x, 40,81z,

(0,12) (1,95) (0,94)
B ckoOkax mox oneHkamMu Ko3(pUIMEHTOB yKa3aHbl COOTBETCTBYIOIIME CTaHIapTHbIe omMOKku. [IpoBepbTe
runote3y Ps=1. (CooTBeTcTByIOIIEE KPUTHYECKOE 3HAYCHHE (-CTATUCTHKH TNPH YPOBHE 3HAYMUMOCTH 5%
cocraBiseT 1,96, a mpu ypoBHe 3Hauumoctu 1% pasHno 2,58.)
A) Tectupyemasi TMIIOTE3a HE OTKIIOHSIETCS KaK U YpOBHE 3HaUUMOCTH 1%, Tak U 1pu ypoBHE 3HaUuMocTu 5%.
b) Tectupyemas runoresa He IPUHUMAETCA KaK IIPU ypOBHE 3HAYUMMOCTHU 1%, Tak U IpU ypOBHE 3HAUUMOCTHU
5%.
B) Tectupyemas runoresa He OTKJIOHSETCSA IPU YPOBHE 3HAUUMOCTH 1% ¥ He MpUHUMAETCs IIPU YPOBHE
3HauuMocTu 5%.
I') Tectupyemas runotre3a He OTKJIOHSETCS IPU YPOBHE 3HAUUMOCTH 5% ¥ HE IPUHUMAETCS IIPH YPOBHE
3HauuMoctu 1%.

9. lomycTM pyKOBOJCTBO PEIIMJIO MOCTPOUTH Mara3uH Ha yJulEe CO cpeaHeil yactoToil mocemenuit 7500 B
JI€Hb 1 XOTeJ0 Obl UMETHh TOPToBBIA 000pOT 4,75 MiH.py0. KakoBa nomxHa ObITH IPH 3TOM TOProBast IIOMIAIb?
Y — ToBapooOopoT marazuHa, MIIH.py0., X1 — TOproBas IUIOMIA]b, THIC.KB.M, X2 — CpPEIHEE KOJIUYECTBO
MOCETUTENEH B IEHb, THIC. Yell.

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

10. Ctpana KeiliHcuanus siBisieTCs 3aKpbITO YKOHOMUKON 0€3 HeOCPeICTBEHHOTO TOCYAapCTBEHHOTO
BMEIIIATEIHCTBA, TIOATOMY OCHOBHOE MaKPOIKOHOMUYECKOE TOXK/IECTBO B HEM UMEET CIEAYIOIINI BU:
Y=Ci+l,

rae Y¢— BBII B mecsrie t, Ct — coBokynHoe notpediienue B mecsite i, a | — naBecTummu B Mecsie t.
[ToTpebnienue crieayromumM o0pa3oM 3aBUCUT OT J10XOa:

C=Catmpc-Yitet,
rie & — CIydYaiiHble IIOKM TOTpPeONIeHHs, KOTOpble MPEACTaBISAIOT COOOM He3aBUCHMBIE OJUHAKOBO
pacrpeiefieHHbIe CITy4aiHbIe BEJTUYHHBI C HYJIEBBIM MaTEMAaTHYECKUM OXKUIAHUEM U MTOCTOSIHHOW JUCTIEPCUEH,
Cly4aifHbIe IOKH MOTpeOsIeHUs He KOPPEIHPOBaHbI C UHBECTUIIMAMU. CTPYKTYpHBIX cIBUTOB B KeitHcranuu He
MIPOUCXOIUT, IOATOMY aBTOHOMHOE TIOTPEOJICHHE U MpeeibHAs CKIIOHHOCTD K MOTPEOJICHUIO HEU3MEHHBI.
Bbl 3Haere ykazanHble BbIlIe (BakThl 00 SkoHOMHKE KeilHCMaHMM, a TakkKe pacroyiaraeTe eXeMecsSUYHbIMU
JTAHHBIMU O TUHAMUKe oTpeOaeHus, uuBectuiuii u BBII B aTo# crpane 3a mocneanue 100 net. Bac unrepecyer,
4eMy paBHa MpeenbHasi CKIOHHOCTh K moTpebnenuto B KeitHcnanuu.
Bamr accucteHT ocyiecTBIII MpeBapuTEIbHbBIE PACUeThl U BBIUYMCINI BEHIOOPOUHBIE KOBApUAIIMH U TUCIIEPCUU
JUIS KMEIOIIUXCS B BalieM pacnopsbkeHun nepemeHHbix: Cov(Cy;Y1)=150,Var(Ct)=100,Var(Y)=300.
OxoHomeTpucT J[>koH VMHKOHCHCTEHT, pacroyiaras TOW e camoil umH(OpMmaluen, 4To W BbI, TOXKE PEIINIT
MOJIYYUTh OIIEHKY MpeNelbHONW CKIOHHOCTH K moTrpebnenuto. Mcmonb3ys oObruabiii MHK, oH oreHuBaer
perpeccuro oTpedIeHus Ha 10X0/1. Bbraucnure oneHkKy, KOTOpyro MoxyduT J[>KoH.
A)0.5; b) 1.5; B) 3; I') 0.33.

Kpurepun onenuBanus:

MaxkcumaibHOe K0JIn4ecTBO 0as110B — 50.

W3 umeromerocst 6aHka TecToB (popMupyercs TecToBoe 3ananue, cojepxaniee 10 tectoB. Kaxpiit Tect
COZIepkKUT 3-4 BapraHTa OTBETOB, OJWH WJIM HECKOJBKO M3 KOTOPBIX — BEpHBbINA. [IpaBUIBHBIN OTBET Ha
KaX/IbIif TECT OlIeHWBaeTCs B 5 0ayI0B, HEMPAaBUIbHBIN — 0 Oaios.

Tematuka 1a00paTopHBIX padoT 1O pa3feamM U TeMaM U 3aJaHus HAa 1a0opaTopHbIe padoThI

Jlabopamopuasa paboma 1 Ouenueanue pezpeccuoHnbIX YPAGHEHUI U MOOeIell OUCKPEMHO20 8blOopa
1. O630p ¢akToB (paitn naraeix MROZ.wf1 [https://cloud.mail.ru/public/5Apk/S12u6DKX8]).

2. OueHka ypaBHEHHsI IPEATIOKEHUs Tpyaa (mpoueaypa |) .

3. CpaBuenne MHK, morut u mpoOUT OIIEHOK /U1l ypaBHEHUS TIPEIIOKCHUH TPy/a.

4. OueHka ypaBHEHUS MpeioxkeHus Tpyaa merogoM yciosaoro MHK u Tobur (npouenyps! |1 u I11).

5. OueHka NpUBEICHHOTO YpaBHEHHS MTPeIoKeHus Tpyaa (mpoueaypa V).



Jlabopamopnas padoma 2. IKkoHomempuyecKkue mooeau u Menmoovl PEMEeHHbIX PAO0E

Jlist psiia MOMECSTYHON TUHAMUKH 00beMa ITPOMBIIIICHHOTO ITPpou3BoicTBa B PD ((aiin manusix example
3_1.wfl [https://cloud.mail.ru/public/SApk/S12u6DKX8]):

1. ITocTpoiiTe rpaduk BpeMEHHOTO psijia, THCTOIpaMMy paciipe/ielieHus] ypOBHEH psjia U onucareIbHbIe
CTaTUCTHUKH.

2. [TocTpoiiTe TabaUITy AJIs 3aIaHHOTO YKCIIa JIaroB Ipad UKy ¥ 3HaY€HUS aBTOKOppessnuoHHoi (AK®D) u
JacTHOU aBTOKOppersinuoHHon (yHKImi (YAK®D), mpudem aBTOMATHUYECKH PACCUUTHIBAIOTCS 3HAuYeHUs Q
CTaTUCTUKH.

3. IlocTpoiiTe MMHUIO TPeHAA W BBIIOJHUTH MPOBEPKY aJEKBATHOCTM M TOYHOCTH MOJETH B CIydae
MOKa3aTeIbHOr0 TPEH .

4. TlocTpoiiTe MPOTHO3 U OIPEJEIUTE Er0 KaYECTBO.

5. BolmonmHuTe CcrioaxkuBaHWE psAga U BbIIEJICHHE CE30HHBIX COCTABIIAIOIIMX METOJOM CKOJB3SIIUX
CpEIHUX.

6. [Toctpoiite Ha 0HOM rpadUKe UCXOIHBIE U OYUIICHHBIE OT CE30HHOCTH YPOBHU psilia.

7. I[lpumeHuTe APYroi crocoO BBIICICHHUSI CE30HHOCTH C TIOMOIIbIO (PMKTUBHBIX IEPEMEHHBIX.

Jlabopamopnaa paboma 3. Cmayuonapnocms QUHAHCOBHIX 6PEMEHHBIX PAOOE

1. PaccmoTpute BpemeHHO# psa aeHexHoro arperata M2 ¢ 01.01.2011 r. mo 01.11.2020r. u3 daiina
nanHbix MS_m22.xIsx [https://cloud.mail.ru/public/5Apk/S12u6DKX8] no ananoruu ¢ mpuMepoM aHaiu3a
psana (ITpunoxxenue 2) 3a nepuon ¢ ssuBaps 1997 no urons 2002 roxa.

2. llpumeHnTe METOA HKCIIOHEHIMAJIBHOTO CIJIAXKUBAHUS BTOPOrO0 NOPSAJKA, IOIY4YUTE IOCIe
BBIUUTAHUS CTIIA)KEHHBIX 3HAUEHUH U3 UCXOIHOTO PsAia BPEMEHHOM psill OCTaTKOB.

3. Ilpumennre ADF n KPSS TecTs! Ha cTanimioHapHOCTS.

4. 3amayu v ynpaKxHEHUsI.

Jlabopamopnas paooma 4. Ilpuuunnocmo epemenHsvix psaooe

l. s MMEIOIINXCSI JAHHBIX (paiin JAHHBIX Keynes.wfl
[https://cloud.mail.ru/public/5Apk/S12u6DKX8]) o motpedburensckux pacxoaax C u goxomax Y B CIIIA B mip.
JI0JUL., OYMILEHHBIX OT CE30HHOCTH, HapucyiTe rpaduk noTpedaeHust U J0X010B. YTo MOXKHO cKa3aTh 00 3TUX
psigax mo rpadukam?

2. CoznaiiTe nepBble pa3HOCTH JJorapu@moB Juist 06oux psaos. Hapucyiite rpaduk u cienaite BEIBOJIBI.

3. Ioctpoiite Mmoxenu ¢ morpebieHuemM (Moaens 1) U moxonoMm (MoAens 2) B KauecTBE 3aBUCHUMOU
IIEPEMEHHOM.

4. OneHuTe napaMeTpsl CTPYKTYpHOM hopmbl Moaenu ripu nomoud MHK 1o ucxoaHbM JaHHBIM. 3aTeM
MpoJieJIaliTe TO K€ caMOoe MCIOJIb3ys MpeoOpa3oBaHHbIEC JaHHBIE pa3HOCTH JorapudmoB. OOBsCHUTE, UMEIOT JIU
7IBa MOJTy4YEeHHbIX Ha0Opa OLIEHOK OIMHAKOBBIN cMbIci. Kakue olleHKH NpeArnodTUTeNbHee U noueMy?

5. IlepenummTe MoAenb B NPHUBENECHHON (opme. YKaKuTe B3aUMOCBSI3b MEXAY KOdPPUIMEHTAMU
CTPYKTYpHOH W mpuBefeHHOH (opMm. OueHute npuBeleHHYIO (OPMY MOJEIU MO HUCXOAHBIM JAHHBIM U IO
peoOpa30BaHHbBIM JaHHBIM. Kakue oneHKH npenoyTUTeIbHee U moyemy?

6. JlobaBbTe ele Mo oHOMY JIary B 00a ypaBHEHUS NpuBeaAeHHON (hopMbl. OneHuTe KO3pPUIMEHTH IO
MCXOJHBIM JIaHHBIM U IO MPeoOpa30BaHHBIM JaHHBIM M MPOBEIUTE TECTHl MPUUMHHOCTH 10 I'peitHmxepy. Urto
MO>KHO CKa3aTh O HANpaBJIEHUN MPUUYUHHOCTH MO MOJTYYEHHBIM pe3yibTaTtam?

7. IIpoBepbTe pALIbl HA HAINYWE EAMHUYHBIX KOPHEH, HCTIOB3Ys TecT Juku-Dynepa.

8. TIpuMeHHTE K MCXOIHBIM JAaHHEIM H K JIOrapiu(hMaM MCXOIHBIX JaHHEIX MeTo MoXaHceHa, HCIIONb3ys
B MOJiesin 4 nara pa3HOCTEH.

Jlabopamopnan paooma 5. Ilanenvnsvie oannvie

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

1. IMosnakombTech ¢ comepxkanuem ¢aiia rIms578.wfl. Tlocmorpure ommcaHue MEPEMEHHBIX U UX
JECKPUIITUBHbBIE CTAaTUCTUKU. [lepeBecTr JaHHbBIE U3 KOPOTKOTO B IIMHHBIN (hopMarT.

2. OLIGHI/ITG CTaHAAPTHOC MUHICPOBCKOC YPABHCHUC IJIA JCHCIKHBIX JOXOJ40B Int BKJIFOYHMB B KQUECTBEC
perpeccopoB iexp, iexpsq, iedu, imale. TIpokoMMeHTHpY#TE MONydYeHHBIH pe3yabTar. OIEHUTE PErPecCUI0
YKa3aHHOI'O TUIA AJIs KaKA0ro roja (1o NpocTpaHCTBEHHBIM AaHHBIM). CpaBHUTE PE3yJIbTaThl U1l pa3HbIX JIET
MEXy COOOM U ¢ OIIEHKAMH T10 BCE MmaHenu B 1eaoM. CaenaiTe BhIBOIBI.

3. V3yunte BIMsSHUE YPOBHS 00pa3oBaHMs Ha JICHEKHBIE 10X0AbI. [[pOKOMMEHTHDYIITE PEe3yIbTATHL.



4. Ouenute BiAMSHUE YPOBHS ypOaHW3allMM U pErvuoHa IMPOKMBAHWE WHIUBUIA, IPOTECTHPOBAB
pacmpeHHoe ypaBHeHHe MuHIepa, BKIIOYHMB JONOJHUTEIbHBIC NepeMeHHble urban, metro, nwest, central,
volga, ncaucas, ural, wsiber u ucmoibp30BaB MOJCITH CO ClTydaiHBIME () (heKTaMHu.

5. B perpeccun Inwg na iexp iexpsq iedu imale ucnonesyiite ciny4aiinbie 3GdexTsl, PUKCHPOBAHHBIC
addexTrr. Kakas Mozaens anpuopu sBisieTcst 6osiee agekBaTHo#? [Touemy? Bocnonb3yiitech TecToM XaycMmaHa
U TecTHpoBaHMs crneuudukanuu monenu. Kakoit pesynprar Bel monydwnu? OH coriacyercss ¢ BalldMHU
oxxunanusiMu? [IpokoMMeHTHpYITE pe3yabTaThl BEIOpaHHON Moaenu. CpaBHUTE PE3YNIbTAThI JIYUIICH MOJICTH C
OLICHKaMH, MMOJydeHHbIMHE ¢ Tiomolbio MHK between orenuBarerns.

6. IlocTpoiiTe ypaBHEHHE ISl ONMpPENEICHUS BEPOSITHOCTH CyHpykeckoro craryca. Creuuduxamuio
MOJICNIN  BBIOEPUTE CaMOCTOSTENbHO. JlaiiTe MOJMHYIO COJEpKATENbHYI0 HMHTEPIPETALUIO TOIYYEHHOTO
YpaBHEHHS.

0) IlocTpoiiTe Momens ToOUT mis jorapudma dacoB pabOThl (TOUKY LEH3YPHUPOBAHUS HEOOXOIUMO
BeIOpaTh B INhr=3). Crenudukaiyo Moaeau BbIOEPUTE CaMOCTOATENILHO. JlaliTe MOJHYIO COAEpKATEIbHYIO
HWHTEPIPETAIHIO TOJIYYeHHOTO YPaBHEHUS.

Kputepuu oneHuBanus:

MakcumaJjibHasi OLleHKa 3a Bece JJadopaTopHbie padoThl - S0 6as10B

MaxkcumasibHasi oueHka - 10 6a/u10B 3a Ka:xkayI0 J1a00paTOpHYI0 padoTy.

Hukxe npuBOAATCA KPUTEPUM OLIEHUBAHMS OTHOM J1a00paTOPHOi padoThI:

9 — 10 Ga/uTOB  BBICTABIISCTCS, €CIM OO0YYAIONIMIICS BBITIOJHUI pabdOTy B MOJHOM 00BhEME C COOIOACHHEM
HEO0OXOIMMOM MOCIEeI0BAaTeIbHOCTH; CAMOCTOSTEILHO M PAllMOHAIBLHO BBIOpai CHEHU(pUKAIUU MOJIENEH;
IPaMOTHO OOPMIIT ITPEIICTABICHHBIN OTYET;

7 — 8 OayyIoB BBICTABJISETCS, €CU OOYYArOIIUIICS BBIMOIHUI PabOTy B MOJHOM OO0bEME C COOJIIOICHUEM
HEOOXOIMMOM IOCIIEIOBATCIILHOCTH, CAMOCTOSTEIFHO M PAIlMOHAILHO BBHIOpAT CHEIH(PUKAIUU MOJICICH;
rpaMOTHO O0GOpPMUJT TPEICTABICHHBIN OTYET; JaHa CoJep)KaTelibHas HMHTEPHpEeTalus MOJTYYeHHBIX MpU
pelIeHnH 3aJad Pe3yJIbTaTOB; MaTepHall HM3JIOKEH YETKO; JIOMYCKAIOTCS OTICIbHBIC JIOTUYCCKHE |
CTHJINCTUYECKHE MOTPEIIHOCTH, YBEPEHHO HCIIPABICHHbIE MOCIE JOMOIHUTEIbHBIX BOIPOCOB;

5 — 6 GaIOB BBICTABJISETCS, €CIM OOYJAFOIIMICS BBIOJHUI PabOTy B TOJHOM OOBEME C COOIOJCHHEM
HEO0OXOIMMOM MOCIEeI0BAaTeIbHOCTH; CAMOCTOSTEIFHO M PAIMOHATBLHO BBHIOpAl CHEHH(PUKAIUU MOJIENeH;
rpaMOTHO O(GOPMHUJI TPEICTABICHHBIN OTYET, JaHa COJep)KaTelIbHAas HHTEPIpPETaIlds IOJYICHHBIX IPH
pElIeHrr 3a/lad pPe3ylbTaToOB; JTOMYCKAIOTCA OTAENbHBIE JIOTUYECKHE U CTHIIMCTUYECKUE TMOTPEUTHOCTH;
00yJarOITUICS MOXKET HCIIBITHIBATE HEKOTOPBIC 3aTPYTHEHUS B (POPMYITUPOBKE CYKICHUI;

0-4 Gamnuia BbICTaBIISIETCA, €CITH pabOTa HE BHIMOJIHEHA UM BHIMOJIHEHA HE B MOJTHOM 00beMe; 00ydaromuics
MPAKTUYECKH HE BJIAJICCT TEOPETHYCCKHM MATEpHAJOM, JIONMyCKas TpyOble OIMUOKH, WCIBITHIBACT
3aTpyqHeHUs B (DOpPMYIHPOBKE COOCTBEHHBIX CYKJIEHWUH, HECHOCOOEH OTBETHTh Ha JOMOJHUTEIbHBIC
BOTIPOCHI.

3. MeToau4yeckue MaTepuaJbl, onpeaeasiomye nMpouelypbl OlleHUBAHUSA 3HAHMI, YMEHHI, HABLIKOB H
(11M) ONBITA AEATETbHOCTH, XapPAKTEPHU3YIOLIUX 3Tanbl (POPMHUPOBAHUA KOMIETEH I

[Tporieaypsl OLICHUBAHUS BKJIIOYAIOT B Ce0s TEKYIIUI KOHTPOIb U MPOMEKYTOUHYIO aTTECTAIIUIO.

Texkymuii KOHTPOJIb YCHEBAEMOCTH TMPOBOJAMUTCA C HCIHOJB30BAaHUEM OIEHOYHBIX CPEJICTB,
MPEACTABICHHBIX B M. 2 JAHHOTO MPUJIOKEHHUs. Pe3yiabTaThl TEKYHIEro KOHTPOJS JOBOJSATCSA JO CBEACHUS
CTYJICHTOB JI0 MPOMEKYTOUYHON ATTECTAlHH.

IIpomexxyTouHas aTTecTanus IPOBOAUTCS B (hopMe 3a4eTa.

3a4eT MpOBOAMTCS MO PACMUCAHUIO MPOMEKYTOUHOW aTTeCTallMd B MHUCBbMEHHOM BHUJIE. B 3aueTHOM
3aJlaHuu — 2 TeopeTHIecKux Bompoca u 1 3amava. [IpoBepka 0TBETOB U OOBSIBICHUE PE3YIbTATOB IPOU3BOIUTCS
B JICHb 3auyera. Pe3ynbTaThl aTTeCTallMy 3aHOCITCA B JK3aMEHAIIMOHHYIO BEIOMOCTh M 3QUYETHYIO KHIXKKY
crynerta. CTyIneHTBl, HE TMPOILISANINE MPOMEKYTOUHYIO aTTECTAllMI0 MO TpaduKy CECCHH, OJIKHBI
JIMKBUIMPOBATH 3a/I0JKEHHOCTh B YCTAHOBJIEHHOM TOPSJIKE.



Ipuio:xkenne 2

METOAUYECKHUE YKA3AHUS IO OCBOEHUIO JUCHUITJIMHBI

MeTtonudeckue yka3aHus aJpecoOBaHbl CTyIEHTaM OYHOU (hOpMBI 0O0yUeHUSI.

VY4eOHBIM IIJIAHOM MPEyCMOTPEHBI CISAYIOIINE BU/IbI 3aHATHI:

- IPAKTUYECCKUE 3aHATHS;

- 1abopaTopHbIE PAOOTHI.

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

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

[Tpu moaroTOBKE K 1a00pPaTOPHBIM PadOTaM KaXKIbIi CTYICHT JIOJKCH:

— U3YYUTh PEKOMEHIOBAHHYIO YUCOHYIO JIUTEPATYPY;

— MOATOTOBUTH OTBETHI HA BCE BOMPOCHI [0 U3Y4aeMOU TeMe.

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

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

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



