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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 !
npogeccoHaIbLHBIX 321a4;

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
mozyie "Cratuctuka" Tabmurg Calc Libre Office u
aKoHOMeTpuueckoM mnakere 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
moxyne "Cratuctuka" Tabmur Calc Libre Office u
sKOHOMeTprueckoM makere Gretl.

/Cp/

OIIK-2 OIIK-5

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

1.7

Tewma 1.3 "Logit u Probit momemu".

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

k03¢ GUIIMEHTOB B MOAENAX OMHApHOTO BEIOOpa. MeTon
MaKCHMaJIBHOTO TpaBaomnono6us B Logit u Probit moxensx.
Kputepuu kauectBa Mozeneil. OkoHOMETpHUECKOE
MO/JICITUPOBAHUE OCYIIECTBIIsAETCS B MoAye "CraTiucTuka"
Tab6nun Calc Libre Office n sxoromerpuyeckom nakere Gretl.
/J1ab/

OIIK-2 OIIK-5

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

1.8

Tewma 1.3 "Logit u Probit momemu".

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

k03 duimeHToB B Mojiensix OuHapHOTO BeIOOpa. MeTos
MaKCHMaJbHOTO mpaBromnonobus B Logit u Probit moxensx.
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 moxemu".

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

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

OIIK-2 OIIK-5

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

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

2.1

Tema 2.1 "Mopenu BpeMeHHBIX 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"
Ta6mun Calc Libre Office u sxonomerpuueckom makere Gretl.

/J1a6/

OIIK-2 OIIK-5

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

2.2

Tema 2.1 "Mopenu BpeMEHHBIX psoB".

Mopens bokca-/Ixenkunrca. Moaenu ¢ pacupeneleHHBIMA
naramu (MO/eJIb YaCTUYHOTO IPUCTIOCOOJICHNUS, MOJIEITb
ajanTUBHBIX oxkuganuil). Tect I'peitHmkepa HA TPUIMHHO
-CIIE/ICTBEHHYIO 3aBUCUMOCTb.

Mp/

OIIK-2 OIIK-5

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

2.3

Tema 2.2 "HecranmoHapHbie BpeMEHHBIC PsIIbI'".

Mmuunmas perpeccusi. Enqumamansiii kopens. TecTs Ha
eIMHUYHBIN KOopeHb. KonHTerpaiys BpeMeHHbIX PsI0B.
Moiens KOppeKIy ONTHOO0K. DKOHOMETPHUECKOE
MOJIEJIUPOBAHUE OCYIIECTBIIsIETCS B MoAye "CraTucTuka"
Tao6mun Calc Libre Office u sxonomerpuueckom makere Gretl.
/J1ab/

OIIK-2 OIIK-5

JI1.1J11.2J11.3
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"
Tab6nun Calc Libre Office u sxonomerpuueckom makere Gretl.
/JTa6/

OIIK-2 OIIK-5

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

2.7

Tema 2.3 "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
Omneparopsr «Between» u « Withiny. Bumst omeHOK. J1.4J712.1 J12.2 J12.3
CpaBHUTENBHBII aHAJIN3 OLEHOK. TecThupoBaHue J12.4 J12.5 J12.6 J12.7
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"

Ta6aur Calc Libre Office u sxonomerpuueckom nakere Gretl.
/J1ab/

2.9 Tema 2.4 "Mojienu Ha aHEIBHBIX TAaHHBIX". 2 2 OIIK-2 OIIK-5 JIL.1J11.2 J11.3
Ormeparopsr «Betweeny u «Withiny. Buss omeHok. JI1.4J12.1 J12.2 J12.3
CpaBHUTENBHBIN aHAIN3 OIIEHOK. TecTupoBaHue J12.4 J12.5 J12.6 J12.7
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
Omneparopsr «Between» u « Withiny. Bus omeHoK. JI11.4J12.1 J12.2 J12.3
CpaBHUTEIBHBIM aHAJIN3 OIICHOK. TecTupoBaHue J12.4 J12.5 J12.6 J12.7
crenuduKayy B MOAEISIX aHENBHBIX TaHHBIX. TecT
Xaycmana. TecT Ha HATMYUE CIIyIaiiHOTO WHIUBUAYATBHOTO
a¢dekra. TecT Ha HaTMYKE AETEPMUHUPOBAHHOTO
uHAuBUAYyansHoro 3¢ dekra. /Cp/

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

[Ipobnema nnentudukanuu. OLeHUBaHUE TAPAMETPOB
cTpykTypHO#i Moaenu. /Cp/
2.12 /3auét/ 2 0 OIIK-2 OIIK-5 JI1.1J11.2 J11.3
JI1.4J12.1 J12.2 J12.3
J12.4 J12.5 J12.6 J12.7

4. ®OHJ OOEHOYHBIX CPEJACTB

CtpyKTypa u 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 .ru/g85837.html
FyMaHI/ITapHO- HeOl"paHVl'—[eHHbll‘/Jl JOCTYII
Iearoruueckuii JUTSE 3apETUCTPHUPOBAHHBIX
rOCY1apCTBEHHBII [OJIb30BaTEICH
yHuBepcureT, Aii [Tu Ap
Menaua, 2019
J1.2 [puknaHas 5KOHOMETPHKA: KYPHAI MockBa: YHUBEPCUTET https://biblioclub.ru/inde
Cuneprus, 2019 x.php?
page=book&id=562205
HeOl"paHH'—[eHHblﬁ ﬂOCTyl’l
JUTS 3apETUCTPUPOBAHHBIX
oJib30BaTenei
JI1.3 [puknaHas 5KOHOMETPHKA: KYPHAI MockBa: YHUBEPCUTET https://biblioclub.ru/inde
Cuneprus, 2019 X.php?
page=book&id=562206
HEOTPaHMYEHHBIN JOCTYII
JUTS 3aPETUCTPUPOBAHHBIX
oJib30BaTenei




ABTOpLI, COCTaBUTCIIN

3arnaBue

W3narenscTBo, TOI

Komnunu-Bo

JI1.4

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

DKOHOMETPHKA: YIeOHUK

Mocksa: FOuntn-/lana,
2017

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

5.2. lonoHUTe/IbHAS TUTEPATYpa

ABTODBI, COCTaBUTEIHN

3arnaBue

W3nmarenscTBO, TO

Konnu-Bo

J12.1

Heuenko, 0. C.

Oxkonomerpuka B MS EXCEL: mabopaTopHsIii

MpPaKTUKYM

Capatos: Aii [Tu Op Menna,
2018

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

HEOTpaHUYECHHBIH JOCTYI

JUISL 3apErUCTPUPOBAHHBIX
MOJIb30BaTelIeh

J12.2

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

CoBpeMeHHast 5)KOHOMETpHKA: yueOHoe rocodue

Mockga: Poccuiicknii
roCyJapCTBEHHBIHN
YHUBEPCUTET MPABOCYAHS,
2018

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

HEOTpaHUYEHHBIN JOCTYT

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
T0JIb30BaTeNei

J12.7

TIpuknagHas S5KOHOMETpHKA: KypHAI

Mocksa: YHUBEpCUTET
Cuneprus, 2018

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

5.3 IIpodeccuonanbubie 6a3bl JAHHBIX U HHPOPMaLMOHHbIE CIPABOYHbIE CHCTEMBbI

Baza nannbix LenTpanpsHoro 6anka PO http://cbr.ru/hd_base/

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

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

EnuHas MeXBeJOMCTBEHHAst HH(POPMAIMOHHO-CTaTHCTHYecKast cuctema https://www.fedstat.ru/

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

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

NCC «Koncynprantllmoc»

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

5.4. IlepeyeHb MPOrpaMMHOro odecreveHust




Gretl
Libre Office

5.5. Y'leﬁﬂo-MeTounqecmle MaTepUuaJbl IJI CTYACHTOB ¢ OrPAHUYCHHBIMA BO3MOKHOCTAMH 310POBbHA

Ilprr HEOOXOAUMOCTH MO 3asBICHHIO OOYYArOMIErOCs C OIPAHMYCHHBIMHA BO3MOJKHOCTSIMH 3JO0POBbSI Y4EOHO-METOAMYCCKHE MAaTepHalIbl
MPEIOCTABISIIOTCS B popMax, alanTHPOBAHHBIX K OTPAaHIMYCHUSIM 37I0POBbS U BOCTIPUATHS HHGOpManuK. JJis ULl ¢ HAPYIICHUSIMU 3PSHUS: B
¢dopme aynnodaiina; B nmeyarHoi Gopme yBenumueHHbIM mpudToM. JIJis UL ¢ HApYIICHUSAMH CiiyXa: B (hopMe DIIEKTPOHHOTO IOKYMEHTA; B
neyatHo# (opme. st U] ¢ HAPYIICHUSIMA OTIOPHO-IBUTATENBHOTO ammnapara: B GopMe 3JeKTPOHHOTO JJOKYMEHTa; B IEUYaTHOH opMe.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHUE JUCIUIIJIMHBI (MOAY JIST)

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

- CTOJIBI, CTYJIbS;

- IEpPCOHANIbHBII KOMIIBbIOTED / HOYTOYK (IEPEHOCHOI1);

- IPOEKTOP, 3KpaH / UHTEPAKTHBHAS TOCKA.

JlaGopaTopHBIe 3aHATHS IPOBOJATCS B KOMIIBIOTEPHBIX Kilaccax, paboure MecTa B KOTOPBIX 000pYIOBaHBI HEOOXOJMMBIMH JIUIIEH3HOHHBIMHU
W/WIM CBOOOIHO PacHpOCTPaHAEMbIMH IPOTPAMMHBIMH CPEJCTBAMH U BBIX0I0M B VIHTEpHeT.

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

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




POHJ OHEHOYHBIX CPEJICTB

1. Onucanue nokazaTeneil 1 KpUTEPUEB OLIEHUBAHMS KOMIETEHIIMI HA pa3IMYHBIX dTarnax ux GopMupoBaHUs,

OIIMCaHHEC IIKaJl OCHWBaHUA

1.1 Iloka3aTesnu U KpUTEPUU OLICHUBAHUS KOMIIETCHIIHI:

[Tpunoxenue 1

3VYH, cocTasigionye KOMIETEHIIMIO

Iloka3arenu orieHUBaHUA

Kpurepuu onienuBanus

Cpenctsa
OLICHUBAHWSI

OIIK-2: CnocobeH MpUMEeHSTh POJIBUHYTHIE HHCTPYMEHTAIbHbIE METO/Ibl SKOHOMUYECKOTO aHallu3a B
NPHUKJIATHBIX U (WIH) QYHIaMEHTAIBHBIX UCCIICTOBAHMUIX

®opmyaupyeT OTBETHI Ha

3narh: MOCTABIICHHBIC BOIIPOCHL; T - TecTsl
' petaet rectoBoe 3aganue | [lonnora u (BapuaHTHI
METO/Ibl cOOpa, aHaM3a U 00pabOTKH
B 4aCTH METOJIOB cOOpa, | comeprkaTesibHOCTh OoTBeTa; | 1-10),
JAHHBIX, SKOHOMETPHUIECKOTO
aHaiu3a u 06paboTKu yYMEHHE MPUBOJIUTH 33 — 3amanus
MOJICJTUPOBAHUS U POTHO3UPOBAHUS,
JTaHHBIX, IPUMEPBI, KOPPEKTHOCTHh |K 3a4eTy
HEO0OXOUMBIE IS PEILCHUs
9KOHOMETPHYECKOTO (hopMyIIHPOBOK U BHIBOJIOB. | (3a1aHUS
npodeccuoHaNbHBIX 3a7a4
MO/JICIIUPOBAHUS U 1-10)
MIPOTHO3UPOBAHUS
Ymers:
OCYIIECTBIISITH BBIOOP
UHCTPYMEHTAIBHBIX CPEICTB IS Pemaer paznoypoBueBbie | [lomHoTa u
00pabOTKM HIKOHOMHUYECKHX JIaHHBIX | 3a7auu, popmupyer COJIepKATEIBHOCTD P
B COOTBETCTBUU C IMOCTABJICHHOMN OTYET M0 3aJaHHIO K pelieHus ¢ coOII0IeHuEM 1a60DATODHA
3a/1a4ueii, aHATM3UPOBATh PE3YJIbTATHl | TAOOPATOPHOU paboTe B | HEOOXOIUMOIA a a612) a p
pacueToB U 000CHOBBIBATH 4acTU OIICHUBAHUS MOCTIEI0BATEIHHOCTH (;2)160 ATODH
MOJTyYEHHBIC BEIBOJIBI; OIICHUBATH HKOHOMETPHUYECKUX pacueTos; e aléonf
9KOHOMETPUYECKUE MOJEIH, Mojienelt u MPaBHIBHOCTD M TOYHOCTD | 4 5§)
aHAITM3UPOBATH U COJEPIKATEIBHO MIPOTHO3UPOBAHHS HA TOJyHEHHBIX PE3YIBTATOB; | 3 13a,[[aHI/I${
UHTEPIPETUPOBATH PE3YNIbTATHI OCHOBE Ka4yecTBO aHAIN3a U K 3aCT
9KOHOMETPUIECKOTO IKOHOMETPHUICCKHIX HWHTEPIIPETAIAH (3az[aHH};1
MOJICTTUPOBAHUS; IPOTHO3UPOBATH HA | MOJETEi MOJTYHEHHBIX PE3YILTATOB | 4 10)
OCHOBE SKOHOMETPHUYECKUX MOJICTIEH | COMAIBbHO-9KOHOMHUYECK | M BBIBOJIOB; KA4E€CTBO
MOBEJICHNE YIKOHOMHMUYECKUX areHTOB, | MX MPOIECCOB odopmIIeHUs
pa3BUTHE YKOHOMHYECKUX MTPOIECCOB
U SIBJICHUI HA MUKPO- U MAaKPOYPOBHE
O60cHOBaHHOCTH BBIOOpA U
UCTIONB30BaHUS
MHCTPYMEHTAIbHBIX JIP —
Brasers: Pemaet pa3HOypOBHEBbBIE | CPEICTB; MOJTHOTA U naboparopHa
) 3a1a4uu, GOPMHUPYET COJIEPKATEITHHOCTh s paboTta
HaBBIKAMHU 3KOHOMETPHUYECKOTO
OTYeT 1O 3aJ[aHHUIO0 K petieHus ¢ codnmoaenreM | (;1abopatopH
MOJICTTUPOBAHUS M MPOTHO3UPOBAHUS, . o
nabopaTopHOU paboTe ¢ | HEOOXOIUMOI bI€ paboTHI
HEOOXOIUMBIMH JJTST PEIICHUS
IOMOIIIBIO MHOCJIENOBATEIHLHOCTH 1-5),
npohecCHOHANBHBIX 331a4;
WHCTPYMEHTAIbHBIX pacyeros; 33 — 3agaHusd
CpeACTBaMH aHAIH3a U
o CPEJICTB OLICHUBAHUS MPaBIWIBHOCTh M TOYHOCTh, |K 3a4eTy
COJIepKaTeIbHON UHTEPIIPETALIUN
HKOHOMETPHUYECKUX Ka4yecTBO aHAIM3a U (3amaHus
MOJTY9YECHHBIX Pe3yJIbTaTOB .
Mozenein HHTEPIPETALNH 1-10)

MMOJIYUCHHBIX PE3YIbTAaTOB
Y BBIBOJIOB; KA4€CTBO
odopmIIeHUs

OIIK-5: CnnocoGeH ucnoyib30BaTh COBPEMEHHBIE MHPOPMAIIMOHHBIE TEXHOJIOTHH U TIPOTPAaMMHBIC CPEICTBA
IpU pelIeHUH Npo¢ecCHOHATbHBIX 3a1a4

3HaTh:

3HaeT BO3MOKHOCTH

| YMeHue nojab30BaThCst

T - TecTEI




BO3MOYXHOCTH UCIIOJIb30BAHUS COBpPEMEHHBIX 0a3aMu TaHHBIX; (BapuaHTHI
monyist "Craructuka" Tabmun Calc | uHbOpMannoOHHBIX MPaBUIILHOCTH BBEIOOpA U 1-10)
Libre Office u sxoHOMeTpHYeCKOro | TEXHOJOTUH B 00IaCTH WCIIOJIb30BAHUS CPEICTB JIP —
naketa Gretl; 2 6a3bl qaHHBIX ceTH SKOHOMETPUKH. monayis "Cratuctuka" nmabopaTopHa
Internet muis pemieHns: aHATUTUYECKUX | APTYMEHTHPYET Tao6mui Calc Libre Office u | st pabota
U MCCIIEZI0BATEIBCKUX 3a/1a4 MIPUMEHEHHE 9KOHOMETPHYECKOT0 (;maboparopH
MH(POPMALIMOHHBIX nakera Gretl s pemenus | bie paboThI
TEXHOJIOTHH pu AHAIUTUYECKUX U 1-5)
MPOBEACHUU PACUETOB. HCcCIeA0BaTeNbCKuX 3a1au | 33 — 3agaHus
OOBbsCHSET OCHOBHBIE IPU BBITIOJTHEHUH 33/1aHUS | K 3a4eTy
KOMaH/Ibl TTaKeTa K JabopaTopHoii pabote (3amanus
MIPUKJIATHBIX TPOTPaAMM. 1-10)
CaMoCTOATENBHOCTD U
paloHaIbLHOCTh BbIOOpA
JAaHHBIX, CTENICHb
000CHOBaHHOCTH BBIOOpA
WHCTPYMEHTAIBHBIX JIP —
YMmerTs: PemaeTr pazHoypoBHEBbIE PYM
. CPEICTB; OJIHOTA U naboparopHa
OCYIIIECTBIISATH IOUCK HEOOX0AMMOH | 3amaun, hopmMupyer
COJIEPKaTENbHOCTh g paboTa
uHpopManuu B 0a3ax JaHHBIX CETH | OTYET MO 3aJaHHIO K
. petieHus ¢ coononenueM | (1aboparopH
Internet; ucronb3oBath cpencTaa nabopaTopHoii paboTe B 9
" " HEO0OXOAUMOM bI¢ PabOTHI
monyist "Cratuctuka" Tabmui Calc | wactu moucka
) ) MOCJIEI0BATENLHOCTHA 1-5),
Libre Office u sxonomerpuueckoro | vHGOpPMAIHK B CETH
pacyeToB; 33 — 3amaHus
naketa Gretl qis perenus Internet u ucnons3oBanus
MPaBUJIBHOCTh U TOYHOCTh | K 3a4eTy
AHATUTUYECKUX U HMHCTPYMEHTAIIBHBIX
NOJYYEeHHBIX Pe3yJabTaToB; |(3amaHus
MCCIIEIOBATEIbCKHIX 3a7a4 CpencTB
KauyeCcTBO aHAIM3a U 1-10)
UHTEPIIPETANN
MOJTyYEHHBIX PE3yIbTaTOB
Y BBIBOJIOB; KA4€CTBO
odopmieHus
[lenenanpaBieHHOCTh
TOUCKa U 0TOOpa
UHpOpMaLny;
MIPaBWIIBHOCTH
Pemraer pazHoypoBHEBBIE
UCTION30BaHUS CPEICTB
3a1a4u, GopMHUpyeT " i
OTHET 110 3ATAHHIO K moxaynst "CraTuctuka
N Taomuu Calc Libre Office u
nabopaTopHOIt padoTe ¢
HKOHOMETPUYECKOTO
HCIIOJIb30BaHUEM
nakera Gretl ms JIP —
Buagers: COBPEMEHHBIX
. 00paboTKH 1 aHaTu3a nabopaTopHa
crioco0amu Moucka HeoOX0AUMOM nH(OPMAIIMOHHO-
JAHHBIX; TIOJTHOTA U s paboTa
uH(popmanuu B cetu Internet, KOMMYHHKAIIMOHHBIX
" " . COJIEPKATEITHHOCTh (;taboparopH
cpenctBamu Moayis "CratucTuka TEXHOJIOTHH U CIIIeHIA C COBIONEHIEM | i paBoThI
Tabsmn Calc Libre Office u rI100abHBIX P - P
HE00X0TUMOM 1-5),
sKOHOMeTpHuueckoro nakera Gretl mis | uHGopMaIHOHHBIX
MOCIIEA0BATEIbHOCTH 33 — 3agaHud
00paboTKH, aHaJIN3a SKOHOMUYECKUX | PECYPCOB, a TaKXKe
pacueTos; K 3a4eTy
TAHHBIX, SKOHOMETPHUYECKOTO WHCTPYMEHTAIBHBIX
CaMOCTOSITENILHOCTh U (3amaHus
MOJICTUPOBAHUS U TTPOTHO3UPOBAHUS | CPEICTB TSl 00pabOTKH,
pannoHAILHOCTH BbIOOpa | 1-10)

aHajan3a YKOHOMHYECKHUX
JTaHHBIX,
SKOHOMETPUYECKOTO
MOJICTTUPOBAHUS U
MIPOTHO3UPOBAHUS

JIAHHBIX; IPaBUIIBHOCTD U
TOYHOCTH TOTYUYECHHBIX
pe3yIbTaTOR;

Ka4yeCTBO aHAIM3a U
MHTEpIIpETAIN
MOJIYYCHHBIX PE3yJIbTaTOB
1 BBIBOJIOB; KQU4€CTBO
odopmiIeHUS




1.2. I[lIxaa olleHUBaHUA:
Tekymuii KOHTPOJb YCHEBAEMOCTH M TNIPOMEXKYTOYHAsi aTTECTalus OCYILIECTBISAECTCS B paMKax
HaKOIMHTEJIbHON OAJIITbHO-PEUTUHTOBOM cucTeMbl B 100-0aibHOM 1IKare.
[IpomexyTouHast aTTecTalus OCYIIECTBIISIETCS MO CIEAYIONIEH IIKae:
- 50-100 6amoB (3auTeHO)
- 0-49 GayoB (HE 3a4TEHO).

2. TunoBble KOHTPOJIbHbIE 32J]aHUSI WJIH WHbIe MAaTEPHAJIbI, HE00OX0AUMBbIE VISl OLEHKH 3HAHUIMA,
YMEHHUii, HABBIKOB W (MJHM) ONBITA JAeATeIbHOCTH, XAPaKTePU3YWIIUX 3Tanbl (GopMUPOBaAHUS
KOMIIEeTEeHIIUI B Mpoiecce 0CBOEHUsI 00pa30BaTeIbHOIM MPOrpamMMbl

3anaHusi K 3a4ery

3AJJAHUE K 3AYETY Nel

1. Omneparopsl «Between» u «Withiny. Bunsl ornenok. CpaBHUTENBHBIA aHATU3 OLICHOK. TECTUPOBAaHUE
crenUKAUM B MOJCISAX IaHEJbHBIX JaHHBIX. Tect Xaycmana. TecT Ha Hanuuue CIydaifHOro
uHIuBHIyanbHOrO 3ddekra. TecT Ha HanMYKe TETEPMUHUPOBAHHOTO UHANBUIYATIBHOTO dPQeKTa.

2. JluneiiHas Mopenb MHOKECTBEHHOH perpeccuu. Meron HamMmenpmmx kBaaparoB (MHK). O6oOmieHHbIH
MHK.

3aoaua
HccnenoBatens UCHONB3YeT JIOTMUT-MOJETh OMHAPHOTO BBIOOpA AJIE TOTO, YTOOBI BBISCHUTH, KaK
BEPOSITHOCTH OKa3aThCsl 0€3pad0THBIM 3aBUCHUT OT ONbITa paboThI U 00pazoBanus. Mccnenosarens onpocuit 1000
SKOHOMMYECKUX aKTUBHBIX TpakJaH B Bo3pacte oT 21 110 28 neT u nory4us JaHHbIE O CIeAYIOIIMX EPEMEHHbIX
Unemployed — OunapHas nmepeMeHHasi paBHasi €IMHUIIC, €CIIH PECITOH/ICHT sBjsieTcst 6e3paboTHbiM; Experience
— ombIT paboTHI pecnonaeHTa (B roaax); Education — npogomkurenbHOCT, 00yueHHUsl PECIIOHICHTA (B r0/1ax).
B Tabnuiie npeacTaBIeHbl pe3yNIbTaThl OIICHUBAHUS MOJICIIH:

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

Bompoc: Apucrapx Ilerpos 10 net yunscs B mkode u eme 4 rosa B 6akanaspuare. OnbiTa paboThl y HET0
noka HeT. C Kakoi BEpOSITHOCTBIO OH OKa)KeTcst 0e3paboTHRIM?

3AJJAHHUE K 3AYETY Ne2

1. I'erepockeqacTUYHOCTh CIYyYaWHOTO BO3MYIIEHHUS M €€ NMPUYUHBI, METOJbl JIMarHOCTUKUA M YCTPAHEHHS.
B3senrennsiii MHK.
2. KounTerparus BpeMEeHHBIX ps10B. Moenb KOPPEKIHH OIIUOOK.

3aoaua
Bormpocsl 3TOro 3amaHus OCHOBaHBI Ha ciemyronieM skcrepumente: 400 BoauTeneid, BhIOpaHHBIX
cllydyailHbIM 00pa3oM, MOIMPOCHIIM TPOWUTH CIEHHUATbHBIA TECT Ha BOXKAECHUE aBTOMOOMIeM. s Kakaoro
BOAMTENS ObUIM cOoOpaHbl cienyromue naHHble: Pass — (UKTHBHAs NepeMeHHas, paBHas €IUHUIE, €CITU
BOJIUTEIb CAAJ TecT, Male — (puUKTHBHAs nepeMeHHas paBHas €MHULIE, €CIIH BOJUTEIh MY)KUMHA, U paBHas 0,
€CJIM BOJIUTEINb KeHIMHa, Experience — OMbIT BOXKAEHHUSI aBTOMOOWIEM (B rojax). B tabiuie npeacraBieHsl
PE3YJIBTAaThl CEMU MOJIENEN, OLIECHEHHBIX HA OCHOBE UMEIOINXCS IaHHBIX.



Dependent Variable: Pass
Probit Logit Linear Probit Logit Linear Probit
Frabability Probability
(1) (2) (3) (4] (5} (e) (7

Experience 0.031 0.040 0.00&6 0.041
{0.009) (0.016) [0.002) (0.156)

Male -(.333 -0.622 =0.071 =0.174
{0.161) {0.203) {0.034) (0.259)

Male*Experience -0.015
(0.019)

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

Bompoc: 3aBHCHT JIM BEpOSITHOCTh CHATh TECT OT OIBITA BOXICHUS (MCIIOJIB3YHTE PE3Yy/IbTaThl U3
KOJIOHOK (2) u (7))?

3AJJAHHUE K 3AYETY Ne3

1. Meros MakCMMaIbHOTO IIPaBAONOI00US.
2. Tlonsatne 0 MoAenM OJHOKOMIOHEHTHOW ommOku. Cnemmduranus monenu. JleTepMUHUPOBAHHBIA H
CIIy4alHbII UHIUBUIYaTbHBIA 3 (hEKT.

3aoaua
Hccnenyercs 3aBUCUMOCTh CPEHEYIIEBOIO MOTPEOICHUS alIKOT0JIs 10 CTpaHaM MHpa OT Pa3iIMYHbIX
(hakTOpOB.
Mopens 1:
ALCOi=B1+p2GDPi+B3sMUSLi+pB4BUDD;+BsHINDUi+s;i,
rne ALCO; — cpennenymeBoe motpebiieHre ducToro crnupra Ha yenmoBeka (i), GDPi — BBII na gymy

Hacenenus (nomwtapos CHIA), MUSL;, BUDD;, HINDU; — nonu Hacenenust UCIIOBEIYIOIIET0, COOTBETCTBEHHO,
MYCYJIBMAHCTBO, OyAM3M U MHAYHU3M (B % OT oOmiei unciaeHHocTH HaceneHus). B xome MHK-onennBanus
MOJETM Ha OCHOBE JaHHBIX O 50 cTpaHax ™OJNydYeHBl CIEAYIOLUIUME pe3ylbTaThl: CyMMa KBaJpaTOB
octatkoBESS=200, o0BsicHeHHast cymMa kBaaparoBRSS=300.

Takxe Ans MPOBEPKH TUMOTE3bl O TOM, YTO PENUTHsS HE OKa3bIBA€T CYIIECTBEHHOTO BIIMSHHUS Ha
MOTpeOJIeHNE AJTKOT OIS, OBLTH OIIEHEHBI ITApaMeTPhI BTOPOH MOICIIH

Mogens No2:

ALCOi=B1+P2GDPi+si.
Bo BTOpoil Mozenu, mo cpaBHeHHIO C mepBoil, 3HaueHue RSS wu3menunocr Hal00. CKOIBKO COCTaBUT
KOppeKTUpOBaHHEIH R? BO BTOpO# Moaenn?

3AJJAHHUE K 3AYETY Ne4

1. Meron MakcumaibHOTO npasaomnonodus B Probit u Logit monemnsix. Kputepuun kadecTBa Moemneil.
2. ABTOKOppEIISILIHS CTy4yailHOrO0 BO3MYIIIEHUS U €€ IPUYHHBI, METOAbl JUATHOCTUKHU U YCTPAHEHHUSI.

3aoaua

HccnenoBatens OIEHWI NpoOUT-MOJENb. B KkauecTBe OOBSACHAEMOW TIEpEeMEHHOW OH B3
MPEANOYUTAEMBIN HHAMBHUIOM THIT MOPOKEHOTO, (DUCTANIKOBOE MJIM IIIOKOJaJHOE. A UMEHHO, Yi=1, eCiu I-bIi
peCTOHJEHT OobIe JHOUT (uctamkoBoe U Yi=0, ecinu - mokonagHoe. B kauecTBe 00BACHSIONIEH TepeMeHHON
HCCIIENIOBATEIb B35J1 KOJMYECTBO IMIOKOJIAIOK, ChEJAEMOE PECIIOHICHTOM exeMecsyHo. [lonyunn oneHky mist
CKpBITOM nmepeMenHoit: y; = 2 — 0.3x;.

OueHuTe BEpPOSTHOCTh TOrO, YTO HMHJMBHJ, ChENAOMMA 6 NIOKOJAJOK B MECAL, MNPEANOYUTAET
(bucTaKoBoe MOPOKEHOE.

3AJAHHUE K 3AYETY Ne5

1. ®uktuBHbIE IepeMeHHble. MHK ¢ orpannueHnsiMu Ha mapameTphl.
2. Monens bokca-/[>xeHKuHCA.
3aoaua



[To 40 HaOnrOACHHUSIM OIICHEHA MOJICIIb 3aBUCUMOCTH 3apaboTHOW miaTel Wagei ($) oT JIMTeIbHOCTH
obyuenus schoolingi (romer) u ombita paboTel experience; (roapr). OueHeHHas MOJAETb UMEET BHI: wage, =
250 + 15schooling; + S55experience; . ESS=125, TSS=200. WccnengoBarens pemun A00aBUTH B MOJEIb
obpaszoBanue pomutesieir mschoolingi u fschooling; (roaer), mocie yero ESS=175. Ha ypoBue 3naunmoctu 1%
MPOBEPSIsE THIOTE3y O BIUSHHUU JUIUTCIBLHOCTH OOYyYEHHUs pOAMTENIeH Ha 3apabOTHYIO IJaTy uX peOcHKa,
OIpe/IeINTE YeMy PaBHO HAOJFOIaeMO€E 3HAUYCHHE TECTOBOW CTATHCTHKH?

3AJAHHME K 3AYETY Ne6

1. Tect I'pelinakepa Ha TPUIMHHO-CIIEACTBEHHYIO 3aBUCUMOCT.
2. Omnbku cnenu@uKanuy 1 UX IMarHocTuka. Beioop ontumansHoro Habopa perpeccopoB U (pyHKIIMOHATBHOM
(hOpMBI perpecCMOHHOM 3aBUCUMOCTH.

3aoaua
Crienuanuct 1o celnbCKOMY XO3SIMCTBY I0JIaraeT, YTo NMOTpeOIeHNE rOBSAUHbI B pernoHax (Y) B TOHHax
B T'OJ] 3aBHCHUT OT IICHBI TOBSIAUHEI (X1) pyOIieii 3a KUIorpaMm, LIeHbl CBUHUHBI (X2) pyOsieil 3a KUIorpaMM, 1IeHbI
KypSATHHBI (X3) pyOsiel 3a KUJIOrpaMM U CPEIHEAYIIEBBIX ICHEKHBIX J0X0/0B (X4). Clienyromas perpeccHoHHast
MOJIeJIb MOJy4YeHa Ha OCHOBE BbIOOPKH U3 30 peruoHoB:

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

(0.168) (0.103) (0.106) (0.163)
=0.683
a) Unrepnperupyiire kospdurment npu 1og Xi.
0) [IpoBepbTe Ha 1% ypOBHE 3HAYMMOCTH HYJCBYIO TUIIOTE3Y O TOM, 4TO KodhduimeHt npu 109 X4 B

reHepanLHoﬁ COBOKYITHOCTH PAaBCH HYJIIO.

3AJTAHHUE K 3AYETY Ne7

1. ABTOKOppENsIus CIy4YaHOTO BO3MYIIEHUS U €€ IPUYMUHBI, METO/Ibl IMATHOCTUKH U YCTPAHEHHUS.
2. DHAOTEHHOCTh TepeMeHHBIX. Ciydali KOppEeIMpPOBAHHOCTH PETPECCOPOB U CiIydailHOW omuOku. Ommoku
U3MEpEeHU nepeMeHHbIX. IHCTpyMeHTanbHbIe nepeMenHble. Tect Xaycmana.

3aoaua

WccnenoBarens aHaIM3UpyeT 3aBUCUMOCTh TOTPeOIeHHS (C) OT pacrojaraemMoro J10xo/a (y) Ha OCHOBE
MPOCTOM SMIUpHUEcKoil Moaenu: Ci=Pyitei, & - HE3aBUCUMBIE HOPMAJIbHO paclpeielieHHbIe CIyJaiHble
BEJIMYMHBI C HYJEBBIM MaTeMaTHIECKMM OKUIaHueM U auctepeueit V(g;) = a? - yiz.

HccnenoBarens coOpan JaHHBIE O ABYX ThICSYaX JIOMAIIHUX XO3SHCTB M OCYIIECTBUI CIEIYIOIIHE
NIPEBAPUTEIILHBIE PACUETHI:

£21°y: = 2000; TR°c; = 1000; TE°y7 = 1450; B2 yic; = 950; R =1050; R0t =

1550.
Hcnonb3ys Te U3 TOCTYIHBIX JaHHBIX, KOTOPHIE BaM HEOOXOIUMBI, BEIUUCTUTE () (HEKTUBHYIO OIICHKY
MpeeTbHON CKIIOHHOCTH K MTOTPEOIICHHUIO.

3AJJAHHUE K 3AYETY Ne8
JIUCKpeTHBIE 3aBHCHMBIC IIEPEMECHHBIC: HOMHHAJBHBIC, DPAaH)KUPOBAHHBIC, KOJIWYECTBEHHBIC. Mojenu
OunapHoro BeiOopa. Probit u Logit mogenu. MaTepnpeTanus Ko3pQHUIMEHTOB B MOCISAX OMHAPHOTO BHIOODA.

2. Muumas perpeccusi. Equnnunbiii KopeHb. TecThl HA € ITMHUYHBIA KOPEHb.

3aoaua



Hccnenyercs 3aBUCUMOCTh CPEHEAYIIEBOI0 NOTPEOIEHUS aJIKOTOJIsl TI0 CTPaHaM MUpPa OT Pa3IMYHbIX

(bakxTopoB.
Mogpens 1:
ALCO;=p1+p2GDPi+BsMUSLi+psBUDDi+psHINDUi+;,
rie ALCOi — cpeanenymeBoe morpebiieHne 4yuctoro crnupra Ha denoBeka (1), GDPi — BBII na mymy

Hacenenus (nomutapos CIIA), MUSL;, BUDD;, HINDU; — nonu HaceneHust UCTIOBEIYIOIIETO, COOTBETCTBEHHO,
MYCYJBbMaHCTBO, Oyiu3M 1 UHAYHU3M (B % OT oOmiell uynciaeHHocTH HaceneHus). B xone MHK-onenuBanus
MOJICJIU Ha OCHOBE JaHHBIX 0 50 cTpaHax MOJy4YeHBI CIEAYIOUIME PE3yJbTaThl: CyMMa KBaJIpaTOB OCTATKOB
ESS=200, o6bsacaennas cymma kBagpato RSS=300.

Taxxke s MPOBEPKU TUIIOTE3BI O TOM, YTO PEJIMTUS HE OKAa3bIBAECT CYIIECTBEHHOI'O BIIMSHUS Ha
noTpebIieHne alKoroJs, ObUTH OLIEHEHBI TapaMeTphbl BTOPOI MOJIEIH:

Mopenb No2:

ALCOi=p1+p2GDPij+e;.
Bo Bropoii mMozenu, mo cpaBHeHHIO C TepBoi, 3HaueHne RSS wm3menunock Ha 100. CKOJIBKO COCTaBUT
KOPPEKTHPOBaHHbI R? BO BTOpOi Momean?

3AJAHHUE K 3AYETY Ne9

1. Mogenu ¢ pacnpeneiaeHHbIMH JlaraMu (MOJIEeIh YaCTUYHOTO TPHUCIIOCOOJICHHs, MOJCNb aJalTHBHBIX
OXKHUIaHUH).
2. MynbTUKOIIMHEAPHOCTh U METO/IbI YCTPAHEHUSI.

3aoaua
[To 35 HaOnroIEeHHUSAM OLIGHEHA MOJICNb 3aBUCHMOCTH 3apaboTHOM miatel Wagei ($) oT MIMTeNbHOCTH
o0yuenust schoolingi (roapl) u ombiTa paboThl experiencei (roapl). OleHEHHAs MOJEIb UMEET BUI: Wage, =
400 + 25schooling; + 60experience; . ESS=130, TSS=210. Hccnemoarens pemmia 100aBUTh B MOJEIb
obpaszoBanue poauteneit mschoolingi u fschooling; (roasr), mocie wero ESS=180. Ha ypoue 3naunmoctu 10%
MPOBEPSS THIOTE3y O BIUSHHUM JUIUTEIFHOCTH OOYyYeHHUsS poaWTeNell Ha 3apabOTHYIO IjaTty ux peOeHKa,
YKaXHUTE KOJIHMYECTBO OIPaHUYCHHI, KOTOPbIE TPUPABHEHBI K HYIIO B (OPMYTHUPOBKE HYJIEBOM TUIIOTE3bI?

3AJJAHHUE K 3AYETY Nel0

1. T'erepockenacTUYHOCTh CIYyYaWHOTO BO3MYIICHHUS M €€ NMPUYUHBI, METOJBl IUarHOCTHUKU M YCTPAHCHHS.
B3semennsiiit MHK.

2. IlpeumytiecTBa UCIOIB30BAHMS TAHENBHBIX JAHHBIX. TPYAHOCTH, BO3HUKAIOIINE TIPU pabOTE C MaHEIbHBIMU
JTaHHBIMU.

3aoaua
[To 2040 HaGmOAEHHSIM OICHEHA MOJENh 3aBUCHMOCTH CTOMMOCTH KBapTupbl pricei (B8 10008) ot
MeTpaka skuiod tuomanu livespi: price, = 90 + 1.8livesp; . Ilpu noctpoerun 95% TOBEPUTEITHHOTO
untepBana Uit E(prices|livesp=70), uemy paBHa V’(fr(pﬁc\ele ), ecnu 62 = 1259.265, a koBapualMoHHas
MaTpHUIla UMEET CIETYIOIIHNI BUI:
(Intercept) livesp
Var(B|X) = | (Intercept) 21.9 —0.46
livesp —0.46 0.01
OKpyrasiiTe 10 OAHOTO 3HAaKa MOCIIe 3ansATOM.

Kpumepuu ouenusanusn:

Makcumanovnoe konuuecmeo 6annoe — 100.

3amaHre K 3a4eTy COACPKUT 2 Bompoca M | 3amady, Oaulbl U KPUTEPUU OIICHUBAHHUS IO KOTOPHIM
HpI/IBeI[eHBI BBIIIIC. Bamel BBICTABJIAKOTCSA 110 Ka)KI[OMy 3aJaHUKO B OTACJIIBHOCTHU U CYMMHPYIOTCﬂ.



Kaosicowit 6éonpoc oyenueaemcesa omoenbHo, MaKkcumaivho 6 24 danna.

MaxkcumanbHas oOmias onenka — 40 6amioB. Kputepun orieHHBaHUS OTAEIBHOTO BOIIPOCa:

e 13-24 Gamna. OTBeT Ha BOIPOC BEpPHBIN; MPOJEMOHCTPUPOBAHO HAIWYHME TITyOOKHX HCUEPIBIBAIOIIUX /
TBEPABIX M JOCTATOYHO IMOJIHBIX 3HAHWM, TPAMOTHOE U JIOTUYECKH CTPOMHOE M3JIOKEHHE MaTepuaia mpu
OTBETE, BO3MOXHBI OTJECIbHBIC TIOTPEITHOCTH W OMIMOKH, YBEPEHHO HWCIPABICHHBIE W TIOCHE
JIOTIOJIHUTEIBHBIX BOMPOCOB; MPOAEMOHCTPUPOBAHO HANUYME TIYOOKMX HCUEPNBIBAIOIIUX / TBEPABIX U
JIOCTATOYHO TOJIHBIX 3HAHUW, TPAMOTHOE U JIOTHYECKH CTPOHHOE M3JI0KEHHE MaTepraa Ipu OTBETE.

e 0-12 OamnoB. OTBeT Ha BONPOC JHIIb YAaCTUYHO BEpPEH, NPOJEMOHCTPUPOBAHA HETOYHOCTH U
HEYBEPEHHOCTh OTBETOB Ha JIOTOJHHUTEIBHBIC W HABOJSIIME BOIMPOCHI, JIMOO OTBET HA BOMPOC HE BEPEH,
MIPOJIEMOHCTPUPOBAHA HEYBEPEHHOCTh U HETOYHOCTh OTBETOB Ha JIOTMIOJHUTEIbHbIE U HABOSIINE BOIIPOCHI.

3aoaua ouyeHusaemMca MAKCUMAIbHO 6 52 banna:

Kpurepuu onienuBanus 3aauu:

e 27-52 Ganna. 3agaya pelieHa B MOJIHOM 00beMe, BHIOpaHbl BEPHbIE HHCTPYMEHTAIbHBIE METO/IbI U IIPUEMBI
pelIeHUs, TPOBEACHBI BEPHBIC PACUeThl, CIACNIaH TOJHBIM, COJEP)KATEIBHBIN BBIBOJ IO pE3yJIbTaTaM
MPOBEJICHHBIX PacyeToB; JHUOO 3ajaya pelieHa B IMOJHOM OObeMe € HEOOJNBIIMMHU MOTPEHIHOCTSIMH,
BBEIOpaHBI BEPHBIC HHCTPYMEHTAJIBHBIC METO/IBI U TIPUEMBI PEIICHHUS, TIPOBEACHBI BEPHBIC PACUCTHI, CACIaH
MIOJIHBIM, COJEepKATEeNbHBIM BBIBOJ IO pe3yilbTaTaM IPOBEICHHBIX PAcueTOB, B pacueTax U BBIBOJAAX
coJiepKaTcsi HE3HAYUTEIbHBIC OITHOKH.

e 0-26 GamnoB. 3amaya pemnieHa YaCTUYHO, YaCTUYHO BHIOpAHBI BEPHBIE MHCTPYMEHTAJIBHBIE METOJbI U
MPUEMBl PEIICHUS, TPOBEJACHBI YAaCTUYHBIC PACUETHI, CAEJAH BBIBOJ IO PE3yJIbTaTaM IPOBEICHHBIX
pacueToB C MOTPEHIHOCTSAMHU JIUOO 3a/ada HE pellleHa WJIM pelleHa YacTUYHO, YaCTUYHO BBIOPAHBI
HEO0OXO0TMMbIC MHCTPYMEHTAIBHBIC METOABI M TIPUEMBI PEIICHUS, PACUEThI HE MTPOBECHBI WIIA TPOBEICHBI
YaCTUYHO, BBIBOJI IO pe3yJbTaTaM MPOBEACHHBIX PACUETOB HE CAENaH WK OINOO0YEH.

3auem evicmasnsiemcs Ha OCHOBAHUU UMO2080U CYMMbl OANN08, HADPAHHBIX CIYOEHMOM.:

e 50-100 6ann0B «3a4TEHOY;
e 0-49 6amioB «HE 3aUTCHO.

TecT NMUCHBMEHHBIH
Bapuanm 1

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

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

B) BpeMeHHBIX pSIOB; I') nuneiino perpeccumu.

2. Kpurepuit CTbrofieHTa peIHa3HAuEeH JJIS. ..

A) Onpeznenenusi 3KOHOMUYECKONW 3HAYUMOCTH KaXXA0Tr0 KO3 (ULIMEeHTa YpaBHEHHUS.
b) Onpenenenus craTUCTUYECKON 3HAUMMOCTH KaXJI0T0 KO3 PHILIMEeHTa ypaBHEHHUS.
B) IIpoBepku Mozieny Ha aBTOKOPPEIISALIUIO OCTaTKOB.

I') Onpenenenuns 5)KOHOMUYECKON 3HAUNMOCTH MOJIEIH B LIEJIOM.

J1) [IpoBepky Ha TOMOCKEIACTUYHOCTb.

3. IlokazareneM, Ha OCHOBaHHH KOTOPOTO MOXET OBITh MPOBEJCHA MPOBEPKA CYIMIECTBEHHOCTH (3HAYUMOCTH)
OTJEJBHOIO TapaMeTpa YpPaBHEHUS PETPECCUN HE SIBIISETCS ...

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

b) JloBepuTenbHbIil HHTEpBAJ I') Kpurepnii @umiepa

4. WccnemoBarenb TMOJNYYWIT CIEIYIONIME pPe3ylbTaThl OICHUBAHHS MapaMeTpPOB JIMHEWHOW MOJeNH
MHOKECTBEHHOU PErpeccuy IpH IMOMOIIY METOIa HAMMEHBIINX KBAJPAaTOB Ha OCHOBE JIAHHBIX O JABYX ThICSYaX
HaOJIIONCHUIA;

¥, =0,0842,62x, +1,69z,

(2,44) (1,91) (1,99)
B ckoOkax mox oreHkamu K03(pPHUIMEHTOB yKa3aHbl COOTBETCTBYIOIIME CTaHIApTHBIE OMIMOKU. Mcmomb3ys
IATUIPOLIEHTHBIN YPOBEHb 3HAUNMOCTH, TECTUPYHTE HE3HAUUMOCTh KO3(D(PUIIMEHTOB MTPU NTEPEMEHHBIX B 3TOM



ypaBHeHUHU. (COOTBETCTBYIOIIEE KPUTHUECKOE 3HAUCHUE t-CTaTUCTUKU ITPH YPOBHE 3HAYUUMOCTH 5% cocTaBisieT
1,96.)

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

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

B) 3HaYMMBbI U KOA(DPHUITUEHT IPH MEPEMEHHOH Xi, 1 KO3(POHUIIUEHT MTPU TIEPEMEHHOH Zi.

r) Hu oun u3 k03¢ HUIIMEHTOB HE 3HAYNM.

5. Koaddunment perpeccuu B IMHEHHOMN perpecciy COBOKYITHOTO CIIpOca Ha MOOMIIbHBIE Tene(OHBI (B ThICAYax
pyOneit) mo 1ene (B py0six) oka3ajcs paBHBIM «—1». DTO 03HAYaeT, 4yTo

A) yBenuyeHue 1eHbl Ha 1% cHIDKaeT crpoc Ha MOOHMIIbHBIE TeaeoHbl Ha 1%.

b) yBenuuenue uensl Ha 1 pyOib CHUXKAET cripoc Ha MOOMIIbHBIE TenedoHsl Ha 1%.

B) yBenuuenwe nensl Ha 1% cHIKaeT crpoc Ha MOOUIIbHBIC Telle(hOHBI HA OJJHY ThICIUY PyOICi.

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

J1) IOy4EeHHOE YHCIIO0 HUKAK HE MHTEPIPETHPYETCS.

6. BennamuH nipITaeTcs MOHATD, TaK JIM CTPAIIHA TETEPOCKAIECTHUHOCTD, Kak e€ MainioioT:) Ecniu y Bennamuna
€CTh KOHEYHas BbIOOpka HaOmoneHWd W BeHunamMuH He nenaeT NpPEANoNIOKEHUS O TOM, YTO & HMEET
HOpPMaJIbHOE PACIIPEIEICHUE, TO KAKOBBI ITOCIIEACTBHS, €CIH B IAHHBIX €CTh F€TEPOCKEAACTUYHOCTh?

1) Ouenku MHK 06namaroT BceMu MpeKHUMU CBOMCTBAMM, YTO U MPU TOMOCKEIACTUYHOCTH;

2) Ouenxku MHK OGoubliie He SBISIOTCS cCaMbIMU AP PEKTUBHBIMHU CPENIU JIMHEWHBIX HECMEIIEHHBIX;

3) Ouenku MHK Gosbliie He SBISFOTCS HECMEIEHHBIMU;

4) Onenxku MHK GoubItie He SBISIOTCS JIMHCHHBIMH.

7. BeHnaMuH ucClIeyeT BIUSHUE PA3IMIHBIX (PAKTOPOB HA 3apa0OTHYIO IUIATY JIFOJEH, MPOKUBAMOIINX B
Poccuu. ITo 350 HaGmroaeHUSM OH OLIGHMJI PETPECCHI0 3apa0OTHOM IiaThl (Wagei, B ThICIYax pyoOJIeid) oT
obpasoBanus yenoBeka (educi, B romax), obpazoBaHus MaTepu 3TOoro uenmoeka (mother.educi, B rogax) u
JaMMU Ha OIBIT paboThI (EXperi: 1 - eciiu Gosee 5 net, 0 - ecniu MeHee S5 jeT). BeHnaMuH moryqu1 CiaeayoImue
pe3yJIbTaThI:

wagei=10+20-educi+5-mother.educi+15-exper;
Y BennaMmuHa €CcTh ONACEHUS, YTO B JJAHHBIX €CTh I'E€TEPOCKETACTIYMHOCTL. UTOOBI TPOBEPUTH CBOIO JIOTAJIKY,
OH XOYET MPOBECTH TECT YaiiTa Ha YPOBHE 3HAYMMOCTH 5%. BeHHaMUH OIEHHUIT BCTIOMOTAaTEIbHYIO PErPECCUI0
u momyums Raux?=0.55.
Kaxkoii BeiBOS crienaet Bennamun?
1) Ha ypoBHe 3HauMMOCTH 5% HyJeBas THIIOT€3a HE OTBEpraercs, B JAHHBIX €CTh YCIIOBHas

TOMOCKEIACTUYHOCTD;

2) Ha ypoBHe 3HaummocTH 5% Hy/neBas THUIOTE€3a OTBEPracTcs, B JaHHBIX €CTh YCJIOBHas
TOMOCKEIACTUYHOCTD;

3) Ha ypoBHe 3HaummocTi 5% HyjneBas THUIOTE3a OTBEpraercs, B JAHHBIX €CTh YCJOBHAs
reTEePOCKENACTUYHOCTD;

4) Ha ypoBHe 3Hauumoct 5% HyneBas THIOTe3a HE OTBEpPraercsi, B JIaHHBIX €CTh YCJIOBHas
reTepOCKENACTUYHOCTb.

8. Ouenka, koTopyto BeHnaMuH noyiyguT 3a KOHTPOJIBHYIO PabOTy MO TEOPHH BEPOSTHOCTH, SBISETCS
JUCKPETHOM CIy4aiiHON BETUYMHOM, KOTOopasi MOXKeT ObITh paBHa 4, 7 1 8 (u3 10) ¢ BepoarHocTsimu 0.1, 0.4 u 0.5.
YeMy paBHO MaTeMaTHYECKOE 0>KMIaHUE OLleHKU Bennamunna?

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

9. BeHnamMuH OIEHMIT 3aBUCHMOCTh KOJIMYECTBA PEHIEHHBIX M 3a Bedyep 3a]ad 1o SKoHomeTpuke (problems) ot
KOJIMYECTBA Che/ICHHBIX Oy0uek ¢ sonokamu (applepie) u mscom (meatpie):

pragz-;msl =24 0.5 - applepie; + 0.7 - meatpie;
Ecnn Bennamue chect emié oaHy 0yJI04Ky ¢ SOJIOKaMH U eIE OJTHY C MSCOM, TO B CPEIHEM KOJIMYECTBO
PEUIEHHBIX 33a]a4 YBEIHMYUTCS Ha. ..



10. YcnosHas TOMOCKEJAaCTHUYHOCTb — 3TO:

1) E(z;|ece perpeccops) = o* :
72 2
2) E(e7 |sce perpeccophl) = o

3) J'_;(E2 BCE PErPeccopbl) = @ «

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

Bapuanm 2

1. Tlpu omueHKe MapaMeTpPOB JMHEHHOTO YpaBHEHUS PErPECCHH C MOMOIIBI0 METOJa HaWMEHBIIHNX KBaJIpaTOB
2
COOTHOIICHUEC
(%)
i

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

2. SIBHas dopmyna misa oneHok koadunmentoB MHK, monydeHnHas ¢ ucnonb30BaHUEM JTUHEHHON aireOphl,
MMeEEeT BUI:

i
A) 8= (X'X) lX’y; B) B=(X"y) IX’X; B) B=(X"1X) IX’y; ) 2 x?
3. DHIOr€HHOCTh BO3HUKAET, KOT1a
1) Var(e;) # 0.

2) Covle;, z;) # 0;

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

4. (BbIOEpUTE HECKOJIBKO BAapUAaHTOB OTBETAa) 3HadeHHE KodpduuueHTa aerepmMuHanuu cocrasuio 0,9,
CJIEIOBATEIBHO ...

A) ypaBHeHHEM perpeccuu 00bsicHeHo 90% nucnepcuu pe3ylbTaTUBHOTO MPU3HAKa

b) nons ocratouHoi qucnepcun 3aBUCUMOM epeMeHHoM Y B ee o01elt aucnepcun coctaBuia 90%

B) nons ocraTouHo# Aucniepcun 3aBUCUMOM TIEpeMEHHOM Y B ee o01eit aucnepeun coctaBuia 10%

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

5. ITo 30 nabnroaeHusIM OBLIIO OLIEHEHO CIIEAYIOLIee YpaBHEHHE perpeccui (B CKOOKax yKazaHbl CTaHIapTHBIE

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

(1,0) (0,4 (0,01) (0,02) (0,6)
[IpoBeprTe (IpU YpOBHE 3HAYMMOCTH 5%) THUIOTE3y O TOM, 4YTO Bce KOA(D(OUIMEHTHl MPU MEePEMEHHBIX
YpPaBHEHUS OJJHOBPEMEHHO PABHBI HYJIIO.
A) PacuérHas cratucTuka coctaBut 8,99 U cienyeT NpuHATh TECTUPYEMYIO TUIIOTE3Y;
b) Pacuérnas cratuctuka coctaBut 8,99 u cienyer OTKJIOHUTHh TECTUPYEMYIO THIIOTE3Y;
B) Pacuérnas cratuctuka coctaBut 0,23 U cieayeT OTKIOHUTh TECTUPYEMYIO THIIOTE3Y;
I') Pacuérnas cratuctuka coctaBut 0,23 U ciaeayeT MPUHATh TECTUPYEMYIO TUIIOTE3Y.

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

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

(012)  (1.95) (1,97)
B ckobOkax moj oueHkamMu Ko3((UIHMEHTOB yKa3aHbl COOTBETCTBYIOIIME CTaHAApTHbIE OMIMOKHU. Mcronb3ys
MSATUIIPOLIEHTHBIN YPOBEHb 3HAUUMOCTH, TECTUPYHTE HE3HAUNMMOCTh KO3(P(PUIIMEHTOB MPU MEPEMEHHBIX B 3TOM
ypaBHeHHH. (COOTBETCTBYIOLIEE KPUTHUUECKOE 3HAUEHHE t-CTATUCTUKY ITPH YPOBHE 3HAYUMOCTHU 5% cocTaBIseT
1,96.)
a) 3Ha4yuM TOJbKO KO3(PPHUIIUEHT MTPU IEPEMEHHOM Xi.
0) 3HauuM TOJIBKO KO3(PPULIMEHT TPU IEPEMEHHOI Zi.
B) 3HaUMMBI U KOADPHUITUEHT TIPH MEPEMEHHOH Xi, B KO3(POUIIUEHT MTPU TIEPEMEHHOH Zi.



r) Hu oqun u3 ko3 puiimeHToB HE 3HAYNM.

7. KakoBO 0JIHO M3 CaMbIX CTPAITHBIX MOCJIEICTBHA aBTOKOPPEISITUN?
1) Ona MOKET MPUBECTU K HECOCTOSTEILHOCTH CTAH/IAPTHBIX OIMIMOOK;
2) Ona MOXKET IPUBECTU K SHIAOTCHHOCTH;
3) OHa MOKET IPUBECTH K YCIIOBHOM reTepOCKEAACTUYHOCTH;
4) OHa MOXeT MPUBECTU K MYJIbTUKOJIMHEAPHOCTH.

8. HUccnenoBarens u3ydaeT 3pPeKTUBHOCTh HOBOT'O JIEKAPCTBA OT TOPHOM 0O0JIE3HU, C KOTOPOI CTaJIKHUBAIOTCS
JII0JIA, OKa3aBIIMCh Ha 00JbIIoi BbicoTe. OH coOpan ganHbeie 0 2000 anbnMHKUCTAX, MOJOBHHA M3 KOTOPBIX,
HAXO/ISICh Ha BBICOTE, MPUHKUMAaJIa HOBOE JIEKAPCTBO, a IpYyras MOoJIOBUHA — HeT. [l KaxX/10ro U3 aJbIIMHUCTOB B
pe3ylibTaTe KOMILJIEKCHOTO 0OcienoBaHusi ObUT 3aMEpPEeH ypPOBEHb 3JI0OPOBbs MO crenuanbHou 10-0amipHON
mkajne (1 — odens mwioxo, 10 — o4yeHb XOpo1Io).
[Tocnie HEKOTOPBIX MPOCTHIX PACUETOB, UCCIICIOBATEIb MOIYUUI CIEAYIONIUE PE3yIbTaThI:
e JInst anbMUHUCTOB, MPUHUMABILIUX JIEKAPCTBO, CPETHUN YPOBEHD 3710POBbsI paBeH 4 Oaiiam, pu BEIOOPOUYHOM
JUCIIEPCUU PaBHOM 2.
e Jlns anbIMHUCTOB, HE NPUHUMABIIMX JIEKApCTBO, CPEIHUN YpPOBEHb 370pPOBbS paBeH 7 Oamnam, mpu
BBEIOOPOYHOMN AWCIIEPCUH PABHOM 2.
[ToMuMO BBIUKCIIEHHS CPEAHUX, HAIIl UCCIIEA0BATENb JKEIaeT OLICHUTh PErPECCUIO:
Vi=o1 o2 Xitei

rae Xi — (GUKTHBHAS IepeMEHHas paBHAasl €MHHUIIC, €CIU I-i aTbIMHUCT IPUHUMAI JIEKAPCTBO, U PaBHAS HYJIIO B
IIPOTHBHOM CJIy4ae, Yi — YPOBEHbB 370POBbs I-r0 abluHKCTa. VICTOIb3ys TOCTYIHYIO HH(POPMAITUIO, TOMOTHUTE
MCCJIEIOBATEIIO BEIYUCIUTH OLEHKU KOA((UIIMEHTOB B TAKON pPerpeccuu.
Paccmotpum Tpu BapraHTa peanu3anny SKCIIEPUMEHTA C JICKaPCTBAMH.
BapuanT 1: kaX/blil albIIUHUCT, YIACTBYIOIIUIN B SKCIIEPUMEHTE CAMOCTOSTEILHO pellaeT, IPUHUMATD JTU eMy
JICKapCTBO WJIH HET.
BapuanT 2: anbnMHUCTHI yY4aCTBYIOT B JIOTEpee, B X0 KOTOPOI CllydailHbIM 00pa3oM ONpeAensieTcs, KTO U3 HUX
OyJeT MpUHUMATh JIEKAPCTBO, a KTO HE Oy/IeT.
BapuanT 3: albIMHUCTHI-KEHIIUHBI TPUHUMAIOT JIEKAPCTBO, & AIbIIMHUCTHI-MY>KUNHBI — HET.
B kaxom 13 ciyyaeB perpeccop B ypaBHEHUH OyJ€T 9K30T€HHbIM?

1) B cnyuae peanu3zanuu BapuanTa 1;

2) B cnyuae peanuszanuu BapuaHTa 2;

3) B cnyuae peanuzanuu Bapuanra 3;

4) B xaxmaom u3 TpEX ciydaes.

9. s nByx BumoB mpoaykiuu B m C Mojenu 3aBUCUMOCTH YAETBHBIX MOCTOSHHBIX PacxoJ0B OT oO0beMma
BBIHYCKaCMOﬁ OpOAYKIHU BBIITIAOAT CICAYHOIIUM 06pa30M:

yB =80 + 0,7x yC = 40x%°

OHpeI[CHI/ITC KOB(l)(I)I/ILII/IeHTBI OJIACTUYHOCTH I10 KA)KAOMY BHUAY IIPOAYKIUHU U IMMOACHUTEC UX CMBICIIL.

10. Boibepute BepHOE yTBEpIKJICHHE:

A) Ecnm y Hac ecTh TeOpeTHYECKHE OCHOBAHUS CYMTATh, YTO 3aBUCUMOCTD OT [IEPEMEHHOM Z €CTh, a BbI
OLICHUBAETE PETPECCUI0, OHA HE 3HAYUMA, JIy4YIlle €€ OCTABUTD.

b) Ecnu y Hac ecTh TeopeTudeckie OCHOBaHMSI CUUTATh, YTO 3aBUCUMOCTh OT MIEPEMEHHOMN Z €CTh, a BbI
OLICHUBAETE PETPECCUI0, OHA HE 3HAYUMA, JIYYIlle €€ UCKIIIOUUTD.

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

Bapuanm 3

1. KBazgpat xakoro ko3 @uirieHTa B napHOH perpeccuu YKa3blBaeT AOJI0 AUCTIEPCUH OJHOM ciaydailHoH
BEJIMYMHBI, 00YCIOBICHHYIO Bapualien Apyrom?

A) Koapdunuent ngerepmuHanmy; b) [TapHblit K03QPUIIEHT KOPPEALUY;

B) Yactusrii koo duuuent koppemsiuuy; ') MHOXecTBeHHBIH KO3((UITMEHT KOPPETISALHH.

2. Koo uumeHT KOoppensum, paBHbIii —1, 03Ha4aeT, YTO MEKAY EePEMEHHBIMH. .
A) nuHEHas CBA3b OTCYTCTBYET, b) cymecTByeT nuHeliHas CBS3b;



B) dynkmmonanbHas oOparHas 3aBHCUMOCTb; I'. curyanus He onpeneneHa.
B kuHOTEaTpe MPOBOAUTCS UCCIICIOBAHNE, KAKOW BU] TIONKOPHA MPEANIOYUTAIOT 3PUTEIIH.

3. Haiigute BepHoe BbICKa3biBaHue. llpu oTOope (PakTOpoB myTeM MOCTEIIEHHOTO YMEHBIIEHUS WX YHCIa
IPUMEHSIOTCS

A) Kputepun @umepa, Cteionenra, lapouna-Yorcona, ko3 GUIHEHT MHOKECTBEHHOH JIeTepMUHALINH.

b) Koadduurentsl napHoi M MHOKECTBEHHOM KOppESIIMM pe3ylIbTUPYIOLIEro IoKa3aTels U (hakTopos,
kputepun Puiiepa u CTbIOACHTA.

B) Koadduunentsl napHOod M MHOXKECTBEHHOW KOPPENSALUHM pe3yJbTHPYIOLIEro Mokasaress U (hakTopos,
kputepun lapbuna-Yorcona, @umepa u CTbroIeHTA.

I') Kpurepuu [apOuna-Yorcona, CTeroieHTa, KO3 GHUIIMEHTH MHOXXECTBEHHON KOPPEISAIUN U JETCPMHUHAITIH.
1) Kpurepun @umepa, CtbroeHTa, K03()GUIueHTH MHOKECTBEHHOM KOPPESIUHN U AeTEPMUHAIHH.

4. CtangapTHbIE MTOKa3aTeNId KauecTBa MOJIETICH. . .

A) eHCTBYIOT B OJJMHAKOBOM HAIPABJICHUU: YeM 3HAUCHUE KPUTEPUS HIDKE, TEM MOJIEIb XYXKeE.
B) I[GFICTBYIOT B OITMHAKOBOM HAITPpaBJICHHUU: YCM 3HAYCHHUEC KPUTCPUA HUKC, TEM MOJICJIb JIyHdIIC.
B) neiicTByIOT B pa3HOM HampaBlIEHUU: B 3aBUCUMOCTH OT KPUTEPHSL.

I') neiicTByIOT B 0OIMHAKOBOM HAIlpPaBICHUH: YEM 3HAUEHHUE KPUTEPHUSI BBIIIE, TEM MOJEIIb JTy4IlIE.
JlaHo ypaBHEHUE MHOXECTBEHHOU perpeccuu. [IpoBeputs 3HauuMocTh KO3 (HUIIMEHTOB.

5. B paMkax npeanochuloK KJIaCCMYECKON JIMHEHMHOM MOJe/I MHOKECTBEHHOM perpeccuu uccienoBareib npu
MIOMOLIM METOJa HAaUMEHbBIIUX KBaJpaToB Ha OCHOBE JAHHBIX O JECSITH ThICSYAaX HAOJIOJEHUN MOJIy4YnII
CIIEAYIOIINE PE3yNIbTaThl OLIEHUBAHMS TAPaMETPOB YPaBHEHUS:

Iny, =0,3440,12%Inx, +0,71*Inz,, R® =0,4.
YTo MOXKHO CKa3aTh O 3HAUHMOCTHU TOJIYYEHHOTO ypaBHEHUA?
(CootBeTcTBYyIOIIEE KPUTHIECKOE 3HAYCHUE F-CTaTUCTUKH MTPU ypoBHE 3HAYUMOCTH 5% cocrasiset 3,00, a npu
ypoBHe 3HaunmocTtu 1% paBHo 4,61.)
A) [Ipu ucnonp30BaHUU S-NPOLIEHTHOTO YPOBHS 3HAUMMOCTH CIIEAYET CAENIaTh BbIBOJ O 3HAUMMOCTH YPAaBHEHUS.
IIpu ncnonp30BaHny 1-POLEHTHOTO YPOBHS 3HAUUMOCTH CJIEYET CAEIaTh BBIBOJ O HE3HAYMMOCTU YPaBHEHUS.
b) Ilpu ucnonb3oBanuu 1-MpoOLIEHTHOTO YPOBHS 3HAYUMOCTH CIIEAYET CAENaTh BBIBOJ O 3HAUMMOCTH YpaBHEHHUSI.
IIpu ncnosb30BaHNU S-NIPOLIEHTHOTO YPOBHS 3HAYMMOCTH CJIEIyET CAEIaTh BBIBOJ O HE3HAUMMOCTH YpaBHEHHUS.
B) Ilpu ncnonb30BaHMK KaK S5-TIPOIEHTHOIO, TaK M |-TNIPOLIEHTHOTO YPOBHEW 3HAYMMOCTHU CIIEIYET CAENaTh
BBIBOJI O 3HAYMMOCTH YPAaBHEHHSI.
I') IIpu ncnonb30BaHUM KaK S5-IPOLEHTHOrO, TaK M 1-IPOLIEHTHOTO YpOBHEH 3HAYMMOCTH CIIEAYET CAeIaTh
BBIBOJI O HE3HAYMMOCTH yPAaBHEHUS.

6. BenmamuH uccienyer BIMSHHE Pa3IMYHBIX (DAKTOPOB Ha 3apabOTHYIO IJIATy JFOJEH, MPOKUBAIOIIUX B
Poccuu. ITo 1,000 nHaGmroneHnit OH OLIEHUI perpeccuto 3apaboTHOM 1aTel (Wagei, B Thicsuax pyoOseit) ot
oOpa3zoBanus yenaoBeka (educi, B rojax), o0pa3oBaHus MaTepH 3TOro yeiaoseka (mother.educi, B rogax) u raMmmu
Ha ombIT pabotel (experi: 1 - eciu Gonee 5 ner, 0 - ecnu meHee 5 ner). BeHnamMuH nonyuns cieayrouue
PE3yIbTaTHI:
wage; = 10 + 20 - educ; + b - mother. educ; + 15 - exper;
Y BennamuHa ecTh OMAceHUs], 4YTO B JAHHBIX €CTh MYJIbTHKOJTMHEAPHOCTh. UTOOBI MPOBEPUTH CBOIO JOTAJIKY,
OH OIICHWJI BCIIOMOTaTeJIbHbIE PETPECCUN U TIOTYUHIT:
E&Ei = 11 + 2 - mother. educ; — 5 - exper;, R? =0.97

moti‘z-e’;:.‘educi =10 + 10 - edue; + 3 - exper;, R* = 0.93
e’;'r';-}é"ré — —8 - educ; + 9 - mother. educ;, R> = 0.3

PaccunTaB k03 GUIIMEHTHI B3Iy THS AUCTIEPCUH JIJISI BCEX BCIIOMOTATENLHBIX PETPECCHiA, KaKOH BBIBOJ TOJIKCH

cnenats Bennamun?

A) MynbTHKOJITMHEAPHOCTh MEKAY OOpa30BaHHMEM YelIOBEKa M €ro OMBITOM pabOTHI €CTh, 3TH MEPEMEHHBIC
3aBUCUMBI MKy COOOH, HO HE CBSI3aHbI C 00pa30BaHUEM MATEPH;

b) MynbTHKOUTMHEAPHOCTh MEXAY OOpa3oBaHHEM Marepw U e€ peOEHKa M OmbBITOM PadOTHI €CTh, BCE ITH
NIEPEMEHHBIE 3aBUCUMBI MEXY COOOM;

B) MynbTHKOUTMHEAPHOCTh MEXIy 00Opa3oBaHHMEM MaTepu U €€ peOEHKa €CTh, 3TH MEPEMEHHBIC 3aBHCHUMBI
MEXy COOOM, HO HE CBSI3aHBI C OMBITOM PaOOTHI;



F) MYJTBTI/IKOJ'IJ'II/IHCapHOCTB MCKOAY O6paBOBaHI/I€M MAaTCpH U OIILITOM pa6OTBI CCTb, 5TU IICPECMCHHBIC 3dBCUMBI
MEXTy cO0OM, HO HE CBSI3aHbBI C 00pa3oBaHueM peOEHKA.

7. Cnenatb BbIBOJ. B ckoOKax yka3aHbl 3HAYCHHS CTAHJAPTHBIX OMIMOOK I KO (PHUIIMEHTOB PETPECCHH.
y =54,3+1,7x;+0,3x, tragn =2,26.
(385 (07)  (03)

8. Pe3ynbpraTel mokasany, yto BuJ A npeanouutaer 65% nmoc-munyc 3%. Uto o3Hauaet “mumroc-munyc 3%?

A) Tpu nporienTa 3puTeneii U3MEHUIN CBOU MPEIIOYTEHHS B II0JIb3Y MOMKOpHA BUa A.

b) beino uccnenoBano 3% Bcex 3pUTEIIEH.

B) UcTtunnas nons moduresneil monkopHa Buaa A Moriia Obl OBITH OIpe/ieieHa, eClii HucciienoBarh Ha 3%
Oouble 3puTenei.

I') Uctunnas nons modureneil monkopHa Buaa A ¢ GUKCHPOBAHHOM JOBEPUTEIHHON BEPOATHOCTHIO HAXOJUTCS
B IIpenenax ot 62 10 68 IpoLeHTOB.

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

9. (BbIOCpPHUTE HECKOJIBKO BapuaHTOB oTBeTa) Cpeau (pakTopoB, ONpeAessioluX AUHAMUKY BPEMEHHOIO psija
MO>KHO Ha3BaTh ...

A) JluHaMHKY U COBOKYITHBIE (DaKTOPBI B) ABTOKOppENANIO U TPEHA

b) Ce3oHHbIe KON€0aHNS U TEHIEHIUIO I') Tennenuuto u ciyvaiftHbie GaKTOPHI

_ *
10. MccnemoBarens oleHHBaeT mapamerpsl Mopenu Vi =P+ P, *X; +& npu momomm neyxmarosoro meroma
HauMeHbIMX KBagaparoB (2MHK), ucnonb3ys nepeMeHHy0 W Kak MHCTPYMEHT AJisi nepeMeHHo X. Kakum
TpeOOBaHUAM JOJDKHA YAOBJIETBOPATh WHCTPYMEHTAlIbHAs IIepEeMEHHas, 4YTOObl IOJIyu€HHas OLIEHKa

KodpdunrenTa P2 OblIa COCTOATENBHOM?
a) Cov(w. g ):0 Cov(w,,x,)=0

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

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

i
i i'

x;)
)=0
x;)

Bapuanm 4

1. Kak unteprnperupyercs B IMHEHHO# Moaenu kodddumment perpeccun by?
A) Koapduruent snactuaHocTy;

b) TanreHc yria HakJIOHa JIMHUU PETPECCUH;

B) 3nauenue pe3ynbTaTUBHOIO NpU3HAKA MPU HYJIEBOM 3HaU€HUU (aKTopa.

2. Kpurepuii CtbroieHTa IpeJHa3HAYEH JUIS. ..

A) OrmpenienieHus: CTaTUCTUYECKON 3HAUMMOCTH KaXKA0T0 U3 KO((PUIIMEHTOB YPaBHEHHSI PETPECCHH.

b) Onpenenennst 53KOHOMHUYECKON 3HAYUMMOCTH KaXA0T0 U3 KO (DHUIIMEHTOB YpaBHEHHUS PETPECCUU.

B) Onpenenenust CTaTUCTUUECKOM 3HAUMMOCTH MOJIENHU B LI€JIOM Ha OCHOBE COBOKYITHOM JJOCTOBEPHOCTH BCEX €€
K03 (HULINEHTOB.

I') Onpenenenns 53KOHOMUYECKON 3HAUMMOCTH PErPECCUOHHOM MOJIENH B IIEJIOM.

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

3. Ciry4aitHasi COCTABIISIIOIIAS B SKOHOMETPUYECKON MOJIETH ...

A) IIpumeHnsieTcst TOIbKO B TMHEWHBIX MOAETISX

b) He nmeet 5KOHOMHYECKOTO CMbICIIA

B) Otpakaet BinusiHME Ha pe3yIbTaTUBHBIA MPU3HAK CIIy4aiiHBIX (PaKTOPOB
I') SABnsieTcss HUYTOXKHO MAJIOW BETMYUHOM, KOTOPOU MOXHO MPEeHEOPEYbh

4. B paMKax nmpeanochbulOK KJIACCHYECKOW JTMHEHHOW MOJEIN MHOYKECTBEHHOW PErPECCUU MCCIIE0BATENb IIPU
noMomu MCETOJa HAMMCHBIIHUX KBaApaTOB HAa OCHOBC JAHHBIX O ACCATU ThICAYAX Ha6JIIOI[eHI/II71 MOJIY4YHJI
CJIEAYIOIINE PE3yIbTaThl OLICHUBAHUS [TAPAMETPOB YPABHCHMS:

- R

Iny, =-0,01+0,06*Inx; +0,04*Inz,, R" =0,2.
UYTO MOXKHO cKa3aTh O 3HAYMMOCTH MOJIYYEHHOI'O ypaBHEHUs?



(CooTBeTcTBYyIOIIEE KPUTHUECKOE 3HAUCHHUE F-CcTaTuCTUKY MTPH ypoBHE 3HAUUMOCTH 5% cocrtaiuseT 3,00, a mpu
ypoBHe 3HaunmocTu 1% paBHo 4,61.)

A) I1pu nconab30BaHUM S-TIPOLIEHTHOTO YPOBHS 3HAYUMOCTH CIIEAYET CAENaTh BHIBOJ O 3HAUMMOCTH YpaBHEHHUSI.
IIpu ncnosnb30BaHuu 1-IPOLEHTHOTO YPOBHS 3HAYUMOCTH CJIEIYET CAEIATh BbIBOJ O HE3HAUMMOCTH YpaBHEHUS.
b) Ilpu ucnonb3oBanuu 1-MpoLIEHTHOTO YPOBHS 3HAYUMOCTH CIIEAYET CAeNaTh BHIBOJ O 3HAUMMOCTH YPaBHEHHUSI.
IIpu ncnosib30BaHNU S-IIPOLEHTHOTO YPOBHS 3HAUMMOCTH CJIEYET CAEIATh BbIBOJ O HE3HAYMMOCTU YpaBHEHUS.
B) Ilpu ucnonb30BaHMU KaK S5-TIPOIEHTHOIO, TaK M |-TIIPOLIEHTHOTO YPOBHEW 3HAYMMOCTHU CIIEIYET CAENaTh
BBIBOJI O 3HAUMMOCTH YPaBHEHHSI.

I') IIpu ucmonb30BaHUM KaK S5-TIPOLEHTHOrO, TaK U 1-IPOLEHTHOrO YpOBHEH 3HAUMMOCTH CIEAYeT CleiaTh
BBIBOJI O HE3HAUUMOCTH YPaBHEHUS.

5. Ha ocHOBaHMM psi10B JaHHBIX /7S IEpEMEHHBIX X U Y [IOCTPOEHO YPaBHEHUE PErPECCUMU:
y=a +a,x=5+125X.

Ecnu x=2, TO 311aCTHYHOCTH PE3yAbTHPYIOIIETO MMOKA3aTelNsl Y OTHOCUTENBHO —(PaKTopa X:

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

6. HccnenoBarenb aHalIu3upyeT Mojelb Y =0 +PX;+€ | nus KOTOpOH BBINOJIHEHBI BCE MPEANOCHUIKH
KJIACCUYECKOH JINHEHHON MOAETN MHO>KECTBEHHOM perpeccuu 3a OJJHUM UCKIFOUEHUEM: TUCTIEPCHSI CITyYaiiHOM
oumbky & umeer Bux V(8)=0,X' Ecnu uccnenoBarens BOCIONB3YeTCs Ul OLEHUBAHUS KOO((PULHCHTOB
MOJIeJIA OOBIYHBIM METOJIOM HAMMEHBIINX KBAJAPATOB, TO MOJYUYCHHBIC MM OLICHKH OYIyT:

A) cMereHHBIMU 1 3()()EeKTHBHBIMU; b) cmemennbME 1 Hed()(HEKTUBHBIMU;

B) HecmemeHHbpIMU U 3 (PEKTUBHBIMY, I') HecMmemeHHBIMU U HEA D (DEKTHBHBIMH.

7. laHo ypaBHEHHE MHOECTBEHHOM perpeccuu. [IpoBeputs 3HaunMocTs ko3 dunuenros. Caenars BoiBoA. B
CKOOKax yKa3aHbl 3HAUEHUs CTaHJIAPTHBIX OLIMOOK 1)1 KOA((PULMEHTOB PErPECCHH.
y =124,3 +1,12x,-0,53x, tragn =2,26.
(385) (0,3) (0,6)

8. Koo punueHT ypaBHEHUs perpeccuy MOKa3bIBaET ...

A) Ha cxonbko % U3MEHUTCS pe3yiabTaT Npu U3MeHeHuu gaxktopa Ha 1 %.
b) Ha cxonbko % u3meHuTcs pakTop npu U3MEHEHUH pe3yiabTaTa Ha 1 %.
B) Ha ckonbko el. U3MEHUTCS pe3yabTaT Ipu U3MeHeHuH pakTopa Ha 1 ef.
I') Ha cxonbko ea. u3aMeHuTcst GakTop Mpu U3MEHEHUH pe3yibTaTa Ha 1 en.
J1) Bo ckonbKo pa3 n3MeHUTCs pe3ynbTaT Npu U3MeHeHuH (pakropa Ha 1 e.

9. Ilyctb Y — TOBapooOOpOT MarasuHa, MJH.py0., X1 — TOpromas IJIOLIA[b, THIC.KB.M, X2 — cpelHee
KOJIMYECTBO IMOCETUTENIEH B JI€HB, THIC. Yell.

y=-0,832+4,743x,+ 0, 175x,.
KakoB Oyner ToBapooOOpOT Mara3uHa, €Ciii OH HaXOAUTCS B OTHOCUTEIBHO 0’KUBJIEHHOM MECTE C KOJINYECTBOM
nocerureneit 20000 u umeer Toprosyto miomans 1000 kB.mM?
A. 8242,168 muH.pyo0. b. 8,243 mMiH.pyo.
B. 7,411 man.py6. I. 3,911 man.py6.
J1. Bce orBeTsl B . A-I" HEBEpHBI.

10. ITycth nmeeTcs cienyroniasi MOJEIb PErPECCUH, XapaKTepHU3yIOIas 3aBUCUMOCTD Y OT X:

y = 8 — 7X. I3BecTHO Takxke, uTo Txy = -0,5; n = 20. T, (0,05, 18) = 2

[Toctpoiite noBepUTENbHBIH WHTEpBaT Uil KO3(PQPUIMEHTa perpeccuu B 3TOM MOJenH, MpOoaHaIU3UpyHTe
pE3yJIbTaTHI.

Bapuanm 5

1. Tabnuunoe 3HaueHne KpuTepus Ouiepa 3aBUCHT. . .
A) TOJIBKO OT YPOBHS JOBEPUTEIBHOMU BEPOSTHOCTH.

b) Tonbko ot uncna pakTopoB, BKIIOUEHHBIX B MOJIEIb.
B) TOonBKO OT AJIMHBI KCXOHOTO PsiAA.



I') TonbKO OT ypOBHS TOBEPUTENBHOM BEPOSITHOCTH U YuCiia ()aKTOPOB, BKIIOYCHHBIX B MOIEIIb.
JI) ¥ OT ypOBHSI JOBEPUTEIILHOW BEPOSITHOCTH, U OT YMCNA (PaKTOPOB, BKIIOUYEHHBIX B MOJEIb U OT JUIMHBI
HCXOJIHOTO psija.

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

A) Ilepemennas X2; b) Ilepemennas X1; B) Ilepemennas Y; I') [TapameTp a.
3. B yeM cMbICIT ME€TOJa HAMMEHBIIINX KBaJpaTOB?

A)Z(y-19,)*— min; B) Z(y- § x)?> » max;

B) 2(y- ¥ ) — min; I') 2(y- ) - max.

4. WccrenoBarenb aHATH3UPYeT MONEIb i Ox, +e, , N7 KOTOpPOM BBINOJHEHBI BCE MPEIIOCHUIKI
KJIACCUYECKOH JINHEHHON MOAETN MHO)KECTBEHHOM perpeccuu 3a OJJHUM UCKIIOUEHUEM: TUCTIEPCHSI CIyYailiHOM
o6k & numeer Bux V(&) =8x" §>0. Eciu nccieoBatels BOCIONb3yeTes Al OLCHHBAHHS K03(QHULIEHTOB
MOJIENIM OOBIYHBIM METOJIOM HAaMMEHBIINX KBAJAPATOB, TO IMOJYYEHHBIE UM OLIEHKH OYIyT:

A) cMeneHHBIMU U 3 EKTUBHBIMU; b) cMemenupiMu 1 HEeA () (PEKTUBHBIMU;

B) mecmemeHHBIMU ¥ 3()(H)EKTUBHBIMU; I') HecMemeHHBIMU 1 HEAPPEKTHBHBIMH.

5. B Mozenum MHOXECTBEHHOH JMHEWHOW pPErpecCMH C JBYMS OOBACHSIONIMMU  TEPEMEHHBIMU
Y=o+ fix1+/FX+U  oueHka ko uIeHTa f1 1Mo MeToAy HaMMEHBIINX KBAIPATOB IS 33JaHHOM BBIOOPKH HE
3aBUCHUT OT:

A) HaOIIIOICHHBIX 3HAYEHUH IMepeMEeHHON X1;

b) HaGnr01eHHBIX 3HAYCHHI IEPEMEHHOMU X2,

B) HaOmro1eHHBIX 3HAYCHUH TIEPEMEHHOM Y ;

I') 3HaueHus MOCTOSHHOI'O WIEHA ¢,

J1) koBapuauuu Mexay X1 1 Y.

6. Ha ocHOBaHMM psAZ10B JaHHBIX 715 IEpeMEHHBIX X U Y [TOCTPOCHO YpaBHEHUE PErpecCu:
y=a +a,x=5+125x.
Kakoe u3 cienyromux BbICKa3bIBaHUH SIBJISIETCS BEPHBIM:
A) Ouenka ko3¢ duimenta az =1,25 o3HavaeT, 4YTO eciau 3HaAYCHHE NepeMEeHHOM X yBEIMUYUTCS B CPEIHEM Ha
1,25, To 3HaueHue nepeMeHHON Y MpU MPOYUX PaBHBIX YCIOBUSAX YBEIUUUTCA HA | eqUHMUILY.
b) Ouenka ko3¢ durmenrta a2 =1,25 o3Hayaer, yTO €ciIv 3HAYCHHUE IEPEMEHHON Y yBenuuuTces Ha | eAuHuIy, To
3HaYeHHUe NnepeMeHHON X IpU MPOYUX PABHBIX YCIOBUSAX YBEIMUUTCS B cpeHeM Ha 1,25.
B) ®opma ypaBHeHUs perpeccuu NoKa3bIBaeT, YTo nepeMeHHble X U Y JIMHEHHO 3aBUCAT APYT OT JIpyra.
I') Ecnu npu mpouMx paBHBIX YCIOBMSIX 3HAY€HHE NMEpPEeMEHHOM X yIBOUTCS, TO 3HaU€HUE MEepeMEeHHON Y
BO3pacTeT B cpeHeM Ha 25%.
J1) Bce BrickasbiBanus B 1ii1. A-I” HEBEpHBI.

7. Beibepute BepHOE yTBEPKICHHE.

1) Ridge, LASSO perpeccuu paGoTaroT 00 0JHOMY IIPHHIMITY, OHH BBOJAT IITpad 3a CAUIIKOM ManeHbkue 3,
a MeTOJI JIACTHYHOH ceTH HaoO0POT BBOJUT MTpad 3a CIAUIIKOM Gonbiue B

2) Ridge, LASSO perpeccuu u METOJ 2IaCTHYHOM CeTH pabOTAIOT 10 OJJHOMY IPHHIUITY, OHU BBOZST IITpad
3a CIIMIIKOM MaseHbKue 3.

3) Ridge, LASSO perpeccuu u METO[] 2IaCTUYHOM ceTH pabOTaIOT MO OJJHOMY ITPUHIIHITY, OHH BBOJST ITpad
3a ciumkoM Gombie B

4) Ridge, LASSO perpeccun paboTaioT 10 0HOMY IIPHHIMITY, OHH BBOJAT IITpad 3a CIUMKOM Gonbume B, a
METO/I SJTACTUIHOM CETH HAa0OOPOT BBOAMT mITpad 3a CIUIIKOM MaleHbKHE .

8. . Kakoe 13 ypaBHEHHI PErpecCcruy HEb3s1 CBECTU K IMHEHHOMY BHUY:
A Y=aotaixittanx,t+ &

a0 ,.al,

xftxare .

B.” "¢

B V=aotan/ xitFan/ xate .



T Y=aotaix{?+ .. + €.

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

9. lonmycTM pyKOBOJCTBO PEIIMJIO MOCTPOUTH Mara3vH Ha yJulle cO cpeaHer dactoToil nmocemenuit 7500 B
JICHb U XOTeJI0 ObI IMETh TOPTOBBIN 000poT 4,75 MiH.py0. KakoBa qomkHa OBITH ITPU 3TOM TOProBasi MJIOMIA b ?
Y — ToBapooOOpOT MarasmHa, MIIH.PYO., X1 — TOpProBas IUIOMIAIb, THIC.KB.M, X2 — CpEIHEE KOJIMYECTBO
MOCETUTENEH B IEHb, THIC. Yell.

y=-0,832+4,743x,+0, 175x,.
A) 0,9 xB.M; b)900 kB.M; B) 1000 kB.M;  T') 549 kB.M;  J]) Bee oTBeThI B . A-I” HEBEepHEI.

10 HccnenoBatenb aHaAIM3UPYET 3aBUCUMOCTb MOTPEOJEHUS HEKOTOPOrO TOBapa OT YPOBHS A0XO0Ja JUIs
ofaHopoHO# rpymmsl moTpeduteneit: Yi=P1+P2«ININCOMEi+ei, tae Yi — norpebiieHre HEKOTOporo ToBapa (B
kmorpammax), INCOME; — noxon motpebutens (B py0isx). B xoie olieHUBaHUs MOJIEH HA OCHOBE JAHHBIX O
400 mnoTpeOuTeNsIX TOMYyYEHBl CJIEAYIONIME PE3YJIbTaThI: Yi=3,0+0,8*InINCOME;, R?=0,95. Jlatite
HWHTEpIpeTanuio ko3 umnrenra npu nepeMeHHOM:

A) nipu yBenuyeHun noxona Ha 1% noTpebiieHne ToBapa yBenudyuBaeTcs Ha 8%;

b) npu yBennuenuu 1oxoaa Ha oJIMH pyOJIs TOTpedIeHNE ToBapa yBenmunuBaercs Ha 8%;

B) npu yBenuueHun 10xoaa Ha oguH pyoas norpebiaeHue ToBapa yBennunBaetrcs Ha 0,08%;

I') npu yBenuuennu noxona Ha 1% morpedieHne ToBapa yBeIMUMBaeTCs Ha 8 KT

J1) mpu yBenuueHuu noxozaa Ha 1% motpebnenue ToBapa ysenuuuBaetcs Ha 0,008 kr.

Bapuanm 6

1. B Monenu nmapHo# IMHEHHOH perpeccuu pu UCHOIb30BaHUN METO/1a HAUMEHBIINX KBaJIPaTOB BEPHBI
CIICAYIOIINE U3 TIEPEUNCIICHHBIX YTBEP)KICHHIA:

. KBaapat ko3 durmerta Koppeasiuu Mex1y GakTHIeCKUMHU U TEOPETUIECKUMHU 3HAUeHUSMU
3aBHCUMOM TIEpEMEHHOI B BEIOOpKE paBeH R2

Il. KBanpar ko3 duiimenTa Koppesiiuu Mex1y 3aBUCUMON IEPEMEHHOM U 00BACHSIOLIeH NEpEeMEHHOI B
BbIOOpKE paBeH R2

1. Jlonst octaToyHOM (HeOOBSICHEHHOW) TMCIIEPCHH 3aBUCUMON TIepeMEeHHOM paBHa R2

A) Tonbko I;  B) Tonbxko Il; B) Tonpko | u l1; I') Tonmexo lu ;D) I, Hu I

2. Wccnenosarenb aHaaM3upyeT Mopenb Vi =0 +PBX,+€  aad KOTOpOM BBINOMHEHBI BCE TPEANOCHUIKH
KJIaCCUYECKOH JINHEHHON MO MHOXKECTBEHHOM perpeccuu 3a 0JJHUM UCKIFOUEHUEM: TUCTIePCHsl CIy4aiHOM
ouwmbku & umeer Bug V(E)=0.x/ B srom ciyyae Ui mojydyeHHus 3(Q(QEKTUBHBIX OLIEHOK KO3 (UIIMEHTOB
CIIelyeT HUCIOIb30BaTh:

A) MeToJ1 HAaUMEHBIIINX KBaJIPaTOB; b) nByx1aroBblii MeTO/1 HAUMEHBIINUX KBAIPATOB;

B) B3BeIIeHHBII METOI HANMEHBIINX KBAAPaTOB; ') MeTo1 ”HCTPYMEHTATBHBIX TTEPEMEHHBIX.

3. (BeIOEpUTE HECKOJIBKO BApUAHTOB 0TBeTa) MaTpuiia napHbIX KO3 (GUIHEHTOB TUHEHHONW KOPPESIIMI MOXKET
CILY>KUTb JUIsl PEIICHUS CIEAYIOINX 3a1au:

A) BrisiBiieHNS MyJIbTUKOJNIMHEAPHOCTH MEPEMEHHBIX

b) Onpenenenns TECHOTHI IMHENHON CBA3M MEKIY IEPEMEHHBIMU

B) Pacuyera o1ieHOK mapamMeTpoB ypaBHEHHS

I') Onpenenenns 3Ha4MMOCTH KO3 (PUIIUEHTOB IeTepMUHALIUN

4. KoopduuueHT perpeccuut B JMHEHHONW PErpecCHM COBOKYITHOTO CIIpOca Ha CTYIbs (B ThIcsuax pyoieil) mo
1ieHe (B ThIC .py0.) OKazajcs paBHbIM —2. DTO O3HAYaET. ..

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

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

B) yBennuenue niens! Ha 1% CHUXKaeT CIIpOC HA CTYINbS HA JIBE THICSYU PYOIIei.

I') yBenuyenue nieHsl Ha 1 ThICAUy pyOJiel CHHYKAET CITPOC Ha CTYJIbS Ha JIBE THICSYH PYOJICH.

J1) oJIy4eHHOE YUCII0 HUKAK HE UHTEPIIPETUPYETCS.



5. Koadunuent agerepmMuHaIiig mokas3pIBaerT. . .

A) J1o1t0 U3MEHUYHMBOCTH 3aBUCHMOM TIEPEMEHHOM, 00BSICHEHHYIO BIUSHUEM (DAKTOPOB, BKIIFOUEHHBIX B MOJICITb.
b) Tecnoty cBsizu Mexay (aKTHUECKUMU M PacueTHBIMU 3HAYCHUSIMH PE3YJIbTUPYIOUIETO IOKa3aTess B
0a3uCHOM TIEpPHOJIC.

B) Craructuyeckyro 3Ha4UMOCTb MOJIEJIU B II€JIOM Ha OCHOBE OIpE/IeTICHUS COBOKYITHOM TOCTOBEPHOCTH BCEX €€
KO3 PHUIIMEHTOB.

I') DxoHOMUYECKYIO 3HAUUMOCTh MOJIETU B 1IEJIOM.

1) Hu oxHo u3 Bbicka3siBaHui B . A-I” He BepHO.

6. ITo 39 Toukam oreHeHa cienyromnias GopMyia MPOU3BOACTBEHHON (QYHKIMHU, B KOTOPOH OT/AEIEHO PACCMOTPEHBI
JIBE COCTAaBJISIOIIME 3aTpaT OCHOBHOTO KanuTana: Ki - 31aHust U coopyxenus, 1 Kz - MalmHbl 1 000py10BaHuUE; a
TaKKe JIBE COCTABISIOIIME 3arpar Tpyza: Li - 3arparsl kBamuQuIpoBaHHOTO Tpyda, W L2 - 3aTparsl
HEKBaTU(UIIMPOBAHHOTO TPYy/a; Y — BBITYCK:
In(Y)=-4,3 + 0,35In(Ky) + 0,26In(K2) + 0,63In(L1) + 0,58In(L>)
(1,4) (0,03) (0,05) (0,41) (0,38); R? =0,92;
DW=1,74 (B ckoOKax mpUBeIeHbI CTaHAAPTHBIC OIIHOKH KO (DUITHEHTOB).
Kaxkoii u3 BbIBO/IOB 1 JaJIbHEUIIIMX I11ar0B MpejcTaBisieTcss BaMm BepHbIM?
A) HyxHo uckimounts dakrop L (mepemennsie L1 u L2), T.K. OH OKa3aics HE3HAYUMBIM;
b) MlmeeT MecTO MyJIbTUKOJUIMHEAPHOCTD, IOATOMY HY)KHO 00beIMHUTD (hakTopbl Kiu Kz ;
B) Umeer MecTo MyIbTHKOIUTMHEAPHOCTb, TIO3TOMY HY)KHO 00beTMHUTH (hakTopbl Liun L2 ;
I') OTkI0HEHUS €j aBTOKOPPENUPOBAHbI, HY)KHO U3MEHUTH (POPMYITY 3aBUCUIMOCTH;
J1) ®opmyria 3aBUCHMOCTH IIpUEMIIEMa IO BCEM TPHBECHHBIM MapaMeTpaM, ¥ U3MEHEHHS HEe HY>KHBI.

7. Kpurepnii @umepa 1okaspiBaer. ..

A) Jloa10 U3MEHYMBOCTH 3aBUCUMON MIEPEMEHHON, 00bICHEHHYIO BIUSHUEM (PaKTOPOB, BKJIFOUYEHHBIX B MOJIEIb.
b) TecHoty cBs3u MeX1y (PAKTUUECKUMU U PACUETHBIMU 3HAYEHUSIMU PE3YJIbTUPYIOLIETr0 IOKa3aTes.

B) Craructuueckyto 3HaYUMOCTb MOJEIM B LEJIOM Ha OCHOBE COBOKYIHOH JOCTOBEPHOCTH BCEX €€
KO3 PHUIIHEHTOB.

') DKOHOMHYECKYIO 3HAYUMOCTbh MOJIEH B LIEJIOM.

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

8. JloBepUTENbHBIE HHTEPBAJIBI CTPOSATCS AJIA. . .

A) OneHKH KadyecTBa MPOrHo3a.

b) IIpoBepku kauecTBa NCXOAHON UHPOPMAIIIH.

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

9. Ilycts Y — TOBapooOOpOT Mara3zwHa, MJIH.py0., X1 — TOpromasi IUIOIIa/b, THIC.KB.M, X2 — CpeJHEe
KOJMYECTBO MOCETUTENEH B IeHb, THIC. Yel.

y=-0,832 +4,743x,+ 0, 175x,.
KakoB OynieT ToBapooO0pOT MarasuHa, €ciii OH HaXOJUTCS B OTHOCUTEIBHO 0’KUBJICHHOM MECTE C KOJIMYECTBOM
nocerurteneit 20000 u umeet Topropyro miomaas 1000 kB.m?
A) 8242,168 muH.pyoO. b) 8,243 munH.pyO. B) 6,411 muH.pyO.
I') 3,911 mun.py6. 1) Bce otBets! B . A-I" HEBEPHBI.

10. PykoBomctBo Qupmsel «ABC» pemmmio wuccimenoBaTh d()QPEKTUBHOCTh KYpCOB TIO  TOBBIIICHHUIO
KBaJIM(DUKAIMH, KOTOPbIE MHOT/Ia MMPOBOISTCS JJIs €€ COTPYIHUKOB. B uiccnenoBanuu npuaumanu ydactue 200
pabotarkoB ¢upmbel. Cpenn HUX clydalHbIM oOpazoM ObuUTH 0TOOpaHbl 50 YeloBeK, MJIsi KOTOPBIX ObLIN
IIPOBEJIEHBl 3TU KYpChI, OCTAJIbHBIE COTPYJHUKH, YYAaCTBYIOLUIME B MCCIEAOBAaHHM, KypCOB IO INOBBILICHHUIO
kBannukanyu He mpoxoamid. [Tocie 3Toro Ha 0ocHOBe MOMYyYeHHBIX JaHHBIX Tpu oMo MHK 6110 otieHeHo
ClIeTyIollee ypaBHEHUE perpeccuu (B CKOOKax yKa3aHbl CTAaHAAPTHBIE OMTHOKHU OLIEHOK KO3 PHUIIEHTOB):
Iny, =2,0+0,5x, + 0,3z, R*=0,8.
)

(0.4)  (0) (01
3nech Xi — (PUKTUBHAS MepeMeHHas, KOTopas paBHa | A COTPYIHHUKOB, MPOIIEAIINX KypChl MOBBIIICHUS
KBaTUHKaIMKU, 1 paBHa 0 U OCTaIbHBIX COTPYAHHKOB, Zi — CTaXX PaOOTHI i-T0 COTPYAHHUKA, N3MEPCHHBIH B
rojiax, Yi — MPOU3BOIUTEIBHOCTh TPyJa I-r0 COTPYAHUKA. B COOTBETCTBUM C MOJIy4YCHHBIM YpaBHEHUEM Ha



CKOJIBKO TIPOIICHTOB IPH MPOYUX PABHBIX YCIOBUAX YBEIMYUBACTCS IMPOM3BOJAMTEIBLHOCTh TPyia paOOTHHKA B
pe3yNbTaTe MPOX0XKACHUS KYPCOB TOBBIIICHHS KBATH(DUKAIIIN?

a) Ha (6‘2 —lJ*lOO%.

6) nae *100%,

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

r) Ha Je *100%.

Bapuanm 7

1. 1711 BBISIBJICHHS aBTOKOPPEJISIIIMK OCTATKOB B YPABHCHUH PETPECCUH MTPUMEHSICTCS CTATUCTHKA ...
A) Creronenta; b) @umepa; B) baptnerra; I') Jlapouna-Yorcona.

2. Haiigute BepHoe BbicKa3biBaHue. [Ipu orOope ¢hakTopoB myTeM MOCTENEHHOT0 HapallluBaHUS UX YUCIA IS
BKJIIOYEHHUSI HOBOTO (PaKTOpa B MOAEIH TOCTATOYHO, YTOOHL. . .

A) AOconoTHOE 3HayYeHHe MapHOro kKoddduiMeHTa KOPpesuu pe3ylbTUPYIOLIEro MOKa3aTeldst U BHOBb
BBOJMMOTO (hakTopa ObLT OOJIBIIIE HEKOTOPOTO MOPOTOBOTO 3HAYCHHUSI.

b) HoBblii hakTop HEe KOppenupoBall ¢ paHee BKIIOYCHHBIMU B MOJICIb.

B) ITyHkTbl A ¥ b BBINONHSIINCE OTHOBPEMEHHO.

I') Usmenenune koddduimeHTa MHOXKECTBEHHOW JE€TEpMUHAIIMM, BBI3BaHHOE M00aBieHHEM (akTopa OBLIO
HEOTPHULIATEIILHBIM.

J1) Hu oqHO 13 BhIcKa3biBaHuii A-I" He BepHO.

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

A) TosibKO AJIs OTIpeIeTICHUS CTATUCTHYSCKON 3HAUUMOCTH KaX10T0 13 KOA(h(DHUIIMEHTOB YpaBHEHHUS PETPECCHH.
b) Tonbko nmns onpenenaeHus: 5JKOHOMHUECKON 3HAYMMOCTH KaXKJ10T0 U3 KO3()PHUIIMEHTOB ypaBHEHUS PErPecCUu.
B) Tonbko aiisi pacdeToB TOBEPUTEITHHBIX HHTEPBAIOB KOA((UIIMESHTOB yPAaBHEHUS PEIPECCUH U MPOTHO3ZHOTO
MHTEpBaja 3aBUCUMOU BEJIMUMHBI.

I') U nnist onipeiesiennst CTaTUCTHYECKOW 3HAYMMOCTH KaXK10TO U3 KO3(PUIIMEHTOB YpaBHEHUS PETPECCUU U JITIsI
pacueToB JOBEPHUTENBHBIX WHTEPBAJIOB KOI(PPHUIIMEHTOB ypaBHEHUS PETPECCUd W MPOTHO3HOTO HWHTEpBala
3aBUCUMOM BEJIMYHHBI.

) Hu oxHo 13 BhicKa3siBaHuii A-I” He BepHO.

4. BeHMaMUH HWCCIIEAYET BJIHMSHHE Pa3IMYHBIX (PAKTOPOB HA 3apabOTHYIO IUIATy JIOJACH, MPOKHBAOIINX B
Poccun. ITo 1,000 HabmroeHUi OH OLIGHWJI pEerpeccuro 3apaboTHOW IuiaThl (Wagei, B Thicsyax pyoOuseit) ot
obpasoBanus yenoBeka (educi, B rogax), oOpa3oBaHus MaTepu 3TOro uesnoBeka (mother.educi, B rogax) u 1aMmu
Ha OombIT paboThl (experi: 1 - eciu Gornee 5 ner, 0 - ecan MeHee 5 neT). BeHMaMuH moiaydui cienyromue
pe3yJIbTaThl:
Wage, = 10 + 20 - educ; + 5 - mother. educ; + 15 - exper;
VY BennamuHa €CTh OMACEHHS, YTO B JIAHHBIX €CTh MYJIbTHKOJUIMHEAPHOCTh. YTOOBI MPOBEPHUTH CBOIO JIOTAJIKY,
OH OLIEHWJI BCIIOMOTaTeIbHbIE PErPECCU U MOJTYUHIIL:
E&EE‘- — 11 + 2 - mother. educ; — 5 - exper;, R* = 0.97

1r:-w£l—1—e~-i:._er;:!w:1 =10+ 10 - educ; + 3 - exper;, R? =0.93
éxper; = —8 - educ; + 9 - mother. educ;, R* = 0.3

PaccuuTaB k03¢ HULIMEHTHI B3AyTHS AUCHIEPCUH TSl BCEX BCIIOMOTATENIbHBIX PErPEeCcCHid, KaKOH BBIBOJ JIOJIKEH

caenatb BennamnH?

A) MynbTUKOJIJIMHEAPHOCTh MEXKAY 00Opa3oBaHHWEM YeJIOBEKAa M €ro OINBITOM PaldOThl €CTh, 3TH NEPEMEHHbIE
3aBHCHMBI MKy COO0M, HO HE CBSI3aHbI ¢ 00pa30BaHUEM MATEPH;

b) MynbTuKOIIIMHEAPHOCTh MEXIY 0O0pa3oBaHHMEM MaTepu M e€ peOEHKa U OMBITOM paboTHI €CTh, BCE ITH
MIepEMEHHbIE 3aBUCUMBI MEX1Y COOOI;

B) MynbpTHKOJUIMHEAPHOCTh MEX1y 00pa3oBaHHEM MaTepu U €€ peOEHKa ecTh, 9TH MEPEMEHHbBIE 3aBHCHUMBI
MEXy CO00M, HO HE CBSI3aHBI C OIIBITOM PabOTHI;

I') MynbTHKOJUITMHEAPHOCTh MEX/1y 00pa30BaHUEM MaTepH U ONBITOM PaOOTHI €CTh, 3TU MIEPEMEHHBIE 3aBUCUMBI
MEXIy cO00M, HO HE CBsI3aHBI ¢ 00pa3oBaHUEM peOEHKa.

5. Kakoe u3 ypaBHEHUI PErpeccuu SIBJISIETCS MOKa3aTeIbHBIM?



=aotarx{?+ ... + ¢. =e"0xflg .
A) y 0 1X1 B) y 1
2
B) Y = ao+ a1/ xi+ ... + €. D) Y =aoailas?cs .

) Y = a0+ oux{?+ & .

6. [Tynbxepus olieHMIIa MOJICIh 3aBUCUMOCTH BhIpydKH lag.quarterly.revenue; ot unaekca mex price.index: u
noxoza income.level; mo 39 HabmoACHUSIM U TTOJTy4YHIIA

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

[Ipennonoxenue: e=y1 €-1+y2 €t-2+Ut

[Tynsxepus xouet npoBectu TecT bpoiima-I'ondpu Ha Hanumuue aprokoppersiuui. OHa oLeHuna
BCIIOMOTATEIBHYIO PErpeccHIo ¢  Ha price.index:, ncome.levely, £'t-1 u €'t—2 n momyumna Raux?=0.15.

YeMy paBHO HaOII01a€MOE 3HAUEHUE TECTOBOW CTATUCTHKH, KOTOpas nmony4uia [lynexepus? Beaure uuncio ¢
IBYMsI 3HAKaMU T0CJIe 3alsTOM.

7. (BbIOEpUTE HECKOJbKO BapHAHTOB OTBeTa) 3HaueHue koddduimenta nerepmuHanuu coctaBuwio 0,9,
CJIEJOBATEIIBHO ...

A) ypaBHeHHEM perpeccuu o0bsicHeHo 90% aucnepcuu pe3ylbTaTUBHOTO MPU3HAKA

b) nons ocraTouHo# gucnepcuu 3aBUCUMOMN MepeMEHHOM Y B ee 001ei nucriepcuu coctaBuia 90%

B) noms octaTouHOM Auiciepcuu 3aBUCUMOM IepeMeHHOH Y B ee o0mieit qucnepeuu coctaBuia 10%

I') ypaBHeHueM perpeccun o0bsicHeHo 10% aucnepcun pe3ynbTaTUBHOIO IpU3HAKa

8. Koaddumment 3macTHYHOCTH MTOKA3bIBAET. ..

A) Ha CKOJIBKO €/1. U3MEHUTCS (haKTop IPH U3MEHEHUH pe3ylbTara Ha 1 en.
b) Ha cKONBKO €/1. U3MEHUTCSI pe3yiIbTaT MpU U3MEHEHUH (pakTopa Ha 1 en.
B) Bo ckosbKO pa3 U3MEHHTCS pe3yNbTaT Ipu U3MEeHeHnH (akropa Ha 1 ef.
I') Ha ckosbkO % W3MEHHUTCS pe3yabTaT Mpu u3MeHeHnu akropa Ha 1 %.
J1) Ha cKOIBKO % M3MEHUTCS (HaKTOp MPU U3MEHEHHH pe3ynbraTta Ha 1 %.

9) PykoBonctBo upmbl «ABCy» perriiio uccienoBars 3pGpeKTHBHOCTb KYPCOB IT0 MOBBIIICHUIO KBATH()UKAIINH,
KOTOpbIE MHOTJA MPOBOAATCS Ul €€ COTpyAHMKOB. B mccrnenoBanuu npuHumanu ydactue 200 paGOTHHKOB
¢upmel. Cpean HUX clyyailHBIM 00pa3oM Obuld 0TOOpaHbl 50 YenoBek, sl KOTOPBIX ObUTH MPOBEIEHBI ITH
KYpCbl, OCTaJIbHbIE COTPYIHUKH, YYACTBYIOLIUE B MCCIIEOBAHUM, KypCOB MO IMOBBIIIEHUIO KBAIU(UKAIIMK HE
npoxoauiu. Ilocie 3Toro Ha OCHOBE MOJydyeHHBIX AaHHBIX npu nomomu MHK Obuto oneneno criepytoree
ypaBHEHHE perpeccui (B CKOOKax yka3zaHbl CTaHAApTHbIE OIIMOKH OIEHOK KO3 (PHUIIMEHTOB):

l‘l.’-l}i = 0,5+ Z,OXE —|— 0!42“ R2 — 0’9

0.2)  (0.3) (0.4)

3nech Xi — (PUKTHBHAs MepeMeHHas, KoTopas paBHa | JUIsl COTPYAHMKOB, MPOLIEAIINX KYPChl MOBBIIICHUS
KBaTU(UKaIMKU, 1 paBHa ( U1 OCTaIbHBIX COTPYAHHKOB, Zi — CTaXX PabOTHI I-r0 COTPYAHHUKA, N3MEPECHHBIH B
rojiax, Yi — MPOU3BOIUTEIBHOCTh TPyJa I-r0 COTPYAHUKA. B COOTBETCTBUU C MOJNyYCHHBIM YpaBHEHHUEM Ha

CKOJIBKO IMPOLCHTOB IIPU MMPOYHX PABHBIX YCIOBHUAX YBCINYHUBACTCA IMPOU3BOAUTCIIBHOCTL TPpYyAa pa6OTHI/IKa B
pe3yibTaTe MPOXOKACHUS KypCOB TOBHIIIEHUS KBATU(UKAITIH?

a) HH(EZ—IJ*IOO%.

6) Ha e 100%,

B) Ha(\/;—lj*IOO%,

r) Ha Je *100%.

10. HccnenoBarenb NOMYYMIT CJHEAYIOIIUME pPE3YyIbTaThl OLEHUBAaHMS IapaMeTpoB JIMHEHHON Monenu
MHOXECTBEHHOM pErpeccMd IpH IOMOIINM METO/a HAaUMEHBIIMX KBAJApaTOB Ha OCHOBE JaHHbIX o 200

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

(0,1 (100,0) (2.4)
B ckoOkax moxa omeHkaMu K03()(PUIMEHTOB yKa3aHbl COOTBETCTBYIOIME CTaHAAapTHbIE omuOku. [loctpoiite
95-mipolIeHTHBIN JTOBEPUTEIBHBIN HMHTEpBaN mis KodddumuenTa npu nepeMeHHOH Xi. (CooTBETCTBYIOIIEE
KpUTHYECKOE 3HaYeHHE t-CTaTUCTUKU NPU YPOBHE 3HAUUMOCTH 5% cocTasiseT 1,96.)
A) (700, 900)
b) (798,04, 801,96)



B) (408, 1192)
T) (604, 996).

Bapuanm 8

1. Ciyuaiinas cocTaBisolasl B 3KOHOMETPUUECKON MOJIENH ...

A) npuMeHsieTCs TONBKO B TUHEHHBIX MOJIEIIAX.

b) HE uMeeT PKOHOMHUYECKOTO CMBICIIA.

B) orpakaer BausiHUE HA Pe3yIbTaTUBHBIN MIPU3HAK CIIYyYaiiHBIX (PAKTOPOB.
I') ssBnsieTCSl HUUTOKHO MaJIO BETUYMHOMN, KOTOPOH MOXHO MTPeHEOpeUb.

2. Kakue U3 cienyronmx 3aja4 UMEeT CMbICI pellaTh MPU MOMOIIH JIUHEHOM perpeccun? Buumanue:
Bri6epuTte nBa BepHBIX OoTBETA!

A) OueHka BIMSHUSA JOXO0/a Y€JI0BEKa Ha €ro pacxo/ibl Ha MOKYIIKY CIaJ0CTeH;

b) Onenka BeposATHOCTH MaZCHUS KPYITHOIO METEOpUTa Ha 3eMITIO;

B) IIporno3upoBanue 3apab0oTHOH MIaThl BeITycKHUKa BY 3a;

I') YcraHoBnenue mMpUYMHHO-CIEICTBEHHBIX CBA3CH MEXIy OOpa3oBaHHEM U MPOJOJDKUTEIBHOCTBIO KU3HU
YEJI0BEKa.

3. Kak unTepnperupyercs B JIMHEHHON Mozeu kKod3dduimeHT perpeccuu bo?
A) k03D PUIUEHT AITACTUYHOCTH;

b) Tanrenc yria HakioHa perpeccuu;

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

4. BennaMuH HCCleIyeT BIUSHUE PA3IUYHBIX (PAaKTOPOB Ha 3apabOTHYIO IUIATY JIFOJEH, MPOKUBAIOIINUX B
Poccuu. Ilo 350 naGmrogeHusiM OH OLIEHWJI PETPECCHI0 3apabOTHOW maThl (Wagei, B ThicI4ax pyoOJiei) oT
obpasoBanus uenoBeka (educi, B romax), oOpa3oBaHus MaTepu 3TOro ueimoeka (mother.educi, B rogax) u
JTaMMU Ha OTbIT paboThI (EXPEri: 1 - eciiu Oosee S net, 0 - ecniu Menee 5 neT). BeHnaMuH noyqu1 ciaeayomme
pE3yIbTaThI:

wage"i=10+20-educi+5-mother.educi+15-exper;
VY BenuamuHa ecTh OMaceHusl, 4TO B JAHHBIX €CTh Me€TEPOCKENACTYMHOCTh. UTOOBI TPOBEPUTH CBOIO JOTAIKY,
OH XOYEeT MIPOBECTH TECT YailTa Ha ypOBHE 3HAUMMOCTH 5%. BeHnamMuH oneHm1 BCHOMOTaTeabHYI0 PErpeCcCHIo
u mommyunn Raux?=0.55.
Kaxoit BeiBOA crienaer Bennamun?
A) Ha ypoBHe 3Haummoctu 5% HyneBas THUIIOTe3a HE OTBEpPraeTcsi, B JAaHHBIX €CTh YCIOBHas
TOMOCKEIaCTUYHOCTD;
b) Ha ypoBne 3naunmocTu 5% HyneBas TUIoTe3a OTBepraeTcs, B JaHHBIX €CTh YCIOBHASI TOMOCKEIaCTUYHOCTE;
B) Ha ypoBHe 3Haummoctn 5% HyJeBas THUIOTE3a OTBEpPraercs, B JAHHBIX ©CTh YCJIOBHAs
reTepOCKeIaCTUYHOCTH;
I') Ha ypoBHe 3Haummoctu 5% HyneBas THUIIOTE€3a HE OTBEpraercs, B JaHHBIX €CTh YCJIOBHas
reTePOCKETACTUYHOCTb.

5. Cratuctuyeckasi 3Ha4UMMOCTh MOZEIIU B IIEJIOM O3HAYAET, YTO

A) Jlns 6a3ucHOro meproja pacdeTHbIC 3HAYCHUS PE3yJIbTHPYIOIIETro MoKa3aTest 0oiee OJU3KHU K €ro
MCTUHHBIM 3HAYEHUSIM, YeM €0 CpeHAa apu(MeTHUeCcKasi BeTMYMHA B 3TOM IEpUOJIE.

b) Pazuuna Mexny pacdeTHBIMU U (DAKTHUECKUMHU 3HAYEHUSIMU PE3YNIbTUPYIOIIET0 MOKa3aTeNs ISl BCEX TOUYEK
0a3MCHOTrO MepHo/ia He MPEBbIIIACT HEKOTOPOI Harepe/] 3alaHHON BEJINYHHBI €.

B) PazHuna mMexny pacdeTHBIMHU U (PAKTHUECKUMHU 3HAUEHUSIMU PE3y/IbTHPYIOIIEro MOKa3aTes, B3ATas 1o
a0COIOTHON BEJIMYMHE, JUISI BCEX TOUEK 0a3MCHOro Mepro/ia He MPEBbIIAaeT HEKOTOPOil Hanepe 1 3aJaHHON
BEJIMYMHBI €.

I') Cymma kBagpatoB oIMOOK HE MPEBBILIAET HEKOTOPO, Hanepe | 3aJaHHON BEIHYUHBI €.

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

6. PaccmarpuBaeTcsi MOJIENb PErpeccHd CO CTOXAcCTUYeCKHM perpeccopoM Yi=Pi+PaXitei. st momyueHus
OIICHKU KO3 UIIMEeHTa Mojenu mpuMmeHsercs apyxmaroBeii MHK, rae B kadyecTBe WHCTpyMeHTa IS
IIEPEMEHHON X UCIIOJIb3YETCs NIEpEMEHHAs Z.



B mamem PaCIOPsKCHUHY UMCIOTCS CIICAYIOIUE JAHHBIC O JIBYX ThICAYAX Ha6J'II-0)I€HHI71:

D "z =2000,> "y = 2000, z = 2000
3 22 = 6000, ziy; = 6000, yizi = 6000, Y @iz = 3000

Haiinure onenky napamerpa 1.
A)1; b) 4; B) 0.25; I o; 1) -3.

7. (BbIOEpUTE HECKOJbKO BapHAHTOB OTBeTa) 3HaueHue koddduimenta nerepmuHanuu coctaBuwio 0,9,
CJIEJOBATEIIBHO ...

A) ypaBHeHHeM perpeccuu o0bsicneHo 90% nucnepcuu pe3yibTaTUBHOTO IPU3HAKA.

b) nons ocrtaTouHOM AUCTIEpCUU 3aBUCUMOM IepeMEHHOH Y B ee o0riei qucnepenu cocraBuia 90%.

B) noxs octaTouHOM qucniepcuu 3aBUCHMOI TepeMeHHOH Y B ee o0uieit nucnepeun cocrtaBuia 10%.

I') ypaBHeHueM perpeccun o0bsicHeHo 10% aqucnepcun pe3ysnbTaTUBHOIO IPU3HAKA.

8. VCJIOBHaH TOMOCKECAJACTUYHOCTH — 3TO:
E(e; 2.
1) (&;|Bce perpeccopnl) = @ :

(o2 2
2) E(e% |sce perpeccopbl) = o°.

3) J'_,(E2 BCE PErpeccopbl) =  «

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

9. Haiimute BepHOE BBICKa3bIBaHUE. DIIACTHYHOCTh TIOKA3bIBACT. . .

A) Ha CKOJTBKO €IMHHII U3MEHHUTCS (PaKTOP Xk MPH U3MEHEHHUH PE3yJIbTUPYIOIIETO NoKa3aress Y Ha | equHuIy.

b) Ha CKOJIbKO €TUHUII U3MEHUTCS PE3YJIbTUPYIONIMIA TIOKa3aTelb Y MPH U3MEHEHUH (hakTopa Xk Ha | eauHuUILy.

B) Ha ckonpko % u3meHnutcs GaxTop Xk Ipu U3MEHEHUHU PE3YJIbTUPYIOLIEro rmoka3atens Y Ha 1 % .

I') Ha ckOJIBKO % M3MEHUTCS Pe3yIbTHPYIOIIHIA TOKa3aTelb Y IPU U3MEHEHUHU (GakTopa Xk Ha 1 %.

J1) Bce BrICKa3bIBaHus B ITl. A-I” HEBEpHBI.

10. ITo 100 naGxromeHusiM BeHMaMuH OICHMII 3aBHCHMOCThH KOJMYECTBA PEIIEHHBIX UM 3a BeYep 3alad 1o

skoHOMeTpHKe (Problems) ot konuuecTBa cheIeHHBIX Oynouek ¢ ssomokamu (applepie) u msicom (Mmeatpie):
jm’gl;iz;nsi =24 0.5 applepie; + 0.7 - mealpie;

CrangaptHbie ommbku ko3¢ dunmenTos rnpu (applepie) u (meatpie) paBubl, coorBeTcTBeHHO, 0.1 1 0.5,

[MocTpoiite 90%-bIit TOBEpUTENBHBINA UHTEPBAN I K03 duirenTa npu nepeMeHHoi applepiei u ykaxure ero

JICBYIO TPAHMILY C TOYHOCTHIO JIO IBYX 3HAKOB MOCJIC TOUKH.

Bapuanm 9

1. Koa(ppuimeHT 31acTHUHOCTH MOKA3bIBAET. . .

A) Ha CKOJIBKO €/I. U3MEHHTCS (haKTOp MPH U3MEHEHUH pe3yibTara Ha | e,
b) Ha cKoJIBKO €. U3MEHUTCS pe3yibTaT Npu U3MEHEeHUH (pakTopa Ha 1 ef.
B) BO CKOJIBKO pa3 U3MEHHTCS pe3yabTaT MpHu U3MeHeHnn dakTopa Ha 1 en.
I') Ha ckosibKO % M3MEHUTCS pe3yiabTaT Mpu U3MEeHeHuH (axkTtopa Ha 1 %.
J1) Ha ckonbko % nM3MeHuTcs (HakTop Npu U3MEHEHUH pe3ynbrata Ha 1 %.

2. BeHnamuH nbITaeTcs NOHATD, TaK JIM CTPalIHA FeTePOCKaIeCTUYHOCTD, Kak e€ MaioioT:) Ecnu y Bennamuna
ecTb KOHEYHas BbIOOpka HaOmroneHuil m BeHunamMuH He nenaeT MPEeanojOXKEeHHUS O TOM, YTO & HMEeT
HOpMaJIbHOE pacIpeiesieHNe, TO KaKOBbI MOCIIEICTBUS, €CIIU B IaHHBIX €CTh IeTePOCKEIaCTUYHOCT?

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

2) Ouenku MHK Gonbiiie He SBISIOTCS caMbIMU 3((GEKTUBHBIMU CPEAU JTUHEHHBIX HECMEIIEHHBIX;

3) Ouenku MHK Oosbliie He SBISFOTCS HECMEIEHHBIMU;

4) Ouenku MHK 6ob111e HE SBISIFOTCS TUHEHHBIMH.

3. Haiinure BepHoe Bbicka3biBaHuE. lIpu oTOope (QakTOpoB MyTeM IMOCTENEHHOIO YMEHBUICHHSI WX YHUCIIa
MPUMEHSIOTCSL:

A) Kpurtepuu ®@umepa, CterofeHTa, Jlapouna-Yorcona, ko3 HUIHMEHT MHOKECTBEHHON JETEPMUHAITUH.

b) Koadduurentsl mapHOii M MHOKECTBEHHOH KOPpESIIMU Pe3yIbTUPYIOLIETO IOKa3zaTels U (hakTopos,
kputepuun Ouiepa u CThIOACHTA.



B) KoaddunmeHTsl mapHONH W MHOKECTBEHHOW KOPPEISIUU PE3yIbTHUPYIONMIETO ToKa3areis u (aKTOpOB,
kputepun lapouna-Yorcona, @umepa u CTbioIeHTA.

I') Kpurepun [lapOuna-Yorcona, CTeroieHTa, KO3 PHUIIMEHTH MHOXXECTBEHHON KOPPEISAIUN U JETSPMHUHAITIH.
1) Kpurepun @umepa, CtbroneHTa, K03hGUueHTbl MHOKECTBEHHOM KOPPESIUHN U AETEPMUHAIHH.

4. MWccnenosarelib IMOJYYWJI CJACAYIOIIME pE3YJIbTaThl OICHUBAHHUS IApaMeTPOB JIMHCHHOW MOJCIH
MHOKCCTBEHHOM PErpecCHd IpU IOMOIINM METOJa HAaWMCHBIIMX KBaIpaToB Ha OCHOBe HaHHBIX O 400
HAOIIOIEHUSX

¥, =232,6+600,0x, —7,5z,

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

B ckobOkax moj oueHkamMu Ko3(h(UIMEHTOB yKa3aHbl COOTBETCTBYIOIIME cTaHAapTHble ommOku. [Toctpoiite
95-IpOLIEHTHBIA TOBEPUTENBHBIA HMHTEpBAN A KodpduuueHta npu nepemeHHoil Xi. (CooTBercTByroliee
KpUTHYECKOE 3HaYeHHe {-CTaTUCTUKU MPU YpOBHE 3HaUMMOCTH 5% cocTasiseT 1,96.)

A) (400, 800)

b) (598,04, 601,96)

B) (208, 992)

I') (404, 796).

5. st nByx BUIoB mpoaykimu B m C Mozenu 3aBUCUMOCTH YACIBHBIX TOCTOSHHBIX PAacXxo0JIOB OT o0bema
BBIITYCKAeMOM MPOIYKIIUU BBITJISIIST CIEAYIOIINM 00pa3oM:
ys =80 + 0,7X
yc = 40x%°
Cpasnurte npu x = 1000 snactuunocTs 3atpat 1uist npoaykiuu B u C. Caenaiite BbIBO.

6. Ha ocHOBaHMH PsIJIOB JaHHBIX JJIs IEPEMEHHBIX X U Y IOCTPOEHO YpPaBHEHHE PETPECCHHU:
y=a +a,Xx=5+125x.
Kakoe u3 ciaenyromux BbICKa3bIBaHU SIBJISETCS BEPHBIM:
A) Ouenka ko3 dunmenta az =1,25 o3HavaeT, 4To €CiIM 3HAYCHUE NMEPEeMEHHON X yBEITHMYUTCS B CpPEIHEM Ha
1,25, To 3HaueHune nepeMeHHol Y MpU NPOYHX PaBHBIX YCIOBUAX YBEIMYUTCS HA | eAMHHUILY.
b) Onenxka ko3¢ dunnenta az=1,25 o3HayaeT, 4TO €CiIM 3HaYEHHE IepeMEHHON Y yBeIUUYUTCS Ha 1 equHUILY, TO
3Ha4YeHUe MepeMeHHON X MpHU MPOUYMX PaBHBIX YCIOBHUIX YBEIMUYUTCS B cpeHeM Ha 1,25.
B) ®opma ypaBHEHHUs perpeccuy MOKa3bIBaeT, UTO nepeMeHHble X U Y JIMHEHHO 3aBUCAT JpYyT OT Apyra.
I') Ecnu npu mpodux paBHBIX YCIOBHSX 3Hau€HHE MEepeMEeHHOW X yJBOMTCS, TO 3HAUE€HHE MEepeMEHHOH Y
BO3pacTeT B cpeHeM Ha 25%.
J1) Bce Bricka3biBaHus B mil. A-I” HEBEpHBI.

7. Nmerorcs JaHHBIC O 150 a6I/ITypI/ICHTaX, caaBaBIINX BCTyrIPITCJ'IbHBIﬁ OK3aMCH B MArucCTparypy HEKOTOPOro

SKOHOMMYECKOTo (akynprera: Y — KOJUYECTBO OayioB 3a BCTYNUTENbHBIM IK3aMEH IO SKOHOMUYECKOM
TEOpHH;

D — (QuktuBHas mnepeMeHHas paBHas €AMHMIE, €CIM COOTBETCTBYIOIIMH aOUTYpHEHT MOcCeman
MOJITOTOBUTENIbHBIE KYPCHI JUIS MOCTYMAIOMIMX, W paBHas HYJIIO B MPOTHUBHOM ciydvae; EF — ¢ukrtuBHas

NepeMEeHHas paBHasl €JUHHIIE, €CIM COOTBETCTBYIOIIMN aOMTYPHEHT SIBIIIETCS BBITYCKHHUKOM OakalaBpuaTa
JTAHHOTO SKOHOMHUYECKOT0 (paKkyinbTeTa, U paBHasi HyJO B IPOTUBHOM CIIydae.
Hcnonb3ys 3T JaHHBIE, UCCIIEIOBATEIb OLICHU HapaMeTPhl IMHEHHON PErpeCCUMOHHON MOJENH:

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

B cooTBeTcTBUY € TOJTyYEHHBIMU Pe3yIbTaTaMM, ONPEIEINTE, KAKOE KOJINYECTBO OAJUIOB B CPEIHEM MOITy4aeT
aOUTYpHEHT, KOTOPBIN 3aKaHYMBaJ OaKalaBpHaT JAHHOTO SKOHOMHUYECKOTo (hakylbTeTa u Moceman Kypehl?
(ecnu Bamn oTBeT mpeacTaBieH JECATUYHOMN IpOObI0, TO B KAYECTBE JIECATUYHOIO Pa3/IeIUTENs UCTIONb3yHTe
TOUKY, a HE 3aIITyI0; Hanpumep, BepHo nucatb 0.1, a e 0,1)

8. I[J'IH ABYX BHUIOB IMPOAYKIIMU BucC MOZACIIN 3aBUCUMOCTU YACIIbHBIX IMOCTOAHHBIX pacXoJo0B OT O6’LeMa
BBIITYCKaeMOMH TTPOIYKIIUH BBITJISIST CISAYIOIINM 00pa3oM:

yB =80 + 0,7x yC = 40x°%°

Omnpenenure KOd)PUITUEHTHI STACTUIHOCTH 110 KXKIOMY BUY MPOIYKIIUU U TIOSICHUTE UX CMBICIT.



9. PykoBozactro pupmbl «ABCy» pemunio ncciaenoBarh 3pGEeKTUBHOCTh KYPCOB IO TOBBIICHUIO KBATU(UKAIUH,
KOTOpBIE WHOTJA MPOBOASATCS IS €€ COTPYAHHKOB. B mccrnenoBanuu npunumanu ydactue 200 paGoTHUKOB
¢bupmbl. Cpeu HUX CIydailHBIM 00pa3oM ObuTd 0TOOpaHbl 50 YenoBeK, ISl KOTOPHIX OBLUIH MPOBEACHBI ITH
KYPCBI, OCTaIbHBIE COTPYIHUKH, YIaCTBYIOIINE B MCCIICIOBAaHUH, KypCOB 1O MOBBIMICHUIO KBATH(DHUKAIIIKN HE
npoxoauwin. [locie 3Toro Ha OCHOBE MOJIy4eHHBIX JaHHBIX npu nomormu MHK Obuio oneHeHo ciemyromnee
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 COTPYIHHKOB, HMPOIIEAIINX KYpPCHl MOBBIIICHHS
kBau(UKaIKu, U paBHa 0 UTS OCTaJIbHBIX COTPYIHHKOB, Zj — CTaX pabOThI i-r0 COTPYIHHKA, U3MEPEHHBIH B
rojiax, Yi — MPOU3BOJIUTEIBHOCTh TPyJa I-r0 COTPY/AHUKA. B COOTBETCTBUU C MOJIy4YCHHBIM YpaBHEHUEM Ha

CKOJIBKO IIPOLCHTOB ITPU IMPOYHX PABHBIX YCIOBHAX YBCIMYHUBACTCA IMPOU3BOAUTCIIBHOCTh Tpyaa pa6OTHI/IKa B
pe3yNbTaTe MPOX0XKIACHUS KYPCOB TOBBIIICHUS KBATH(PUKAITUN?

a) Ha(ez—lJ*IOO%.

6) Ha el 100%,

B) Ha(x/;flj*IOO%,

r) Ha Je ¥100%.

10. ITynpxepus olieHHIa MOJIEb 3aBUCMOCTH BhIpy4KH lag.quarterly.revenuet ot unaexca 1eH price.index: u
noxoja income.level; mo 39 HaGIrOACHHUSIM M TTOJTy4YHIa

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

[Tpenmnonoxenue: e=y1 et—1+y2 €t—2+U

[lynexepus xouet nposectu TecT bpoiima-I'ondpu Ha Hanuuue aBTokoppensuu. OHa oleHnIa
BCIIOMOTATEIBHYIO PErpeccHIo ¢  Ha price.index:, ncome.levely, £'t-1 u €'t—2 n momyumna Raux?=0.15.

Uemy paBHO HaO/II0Ja€MOE 3HAUCHUE TECTOBOW CTaTUCTUKH, KoTopas nonyumiia [lynsxepusa? Beeaure uncio ¢
JIBYMSI 3HAKAMH ITOCIIE 3aIISITOM.

Bapuanm 10
1. Ouenka, kKoTopyro BeHraMuH MoyduT 3a KOHTPOJIBHYIO pa0OTy MO TEOPUHU BEPOSTHOCTH, SIBISIETCS

JUCKPETHOM CIy4aiiHON BETMYMHOM, KOTOopast MoxKeT ObITh paBHa 4, 7 u 8 (u3 10) ¢ BepoarnocTsimu 0.1, 0.4 u 0.5.
YeMy paBHO MaTeMaTHYECKOE OXKHUIaHUE OlleHKH Bennamuna?

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

2. 3HaucHUE KOB(I)(l)I/II_[I/IeHTa MHO>KECTBEHHOMU KOppCIdIUU HAaXOAUTCA B OTPE3KE
A) [0, 1] B) [-1,0] b) [-1,1] I [-2,2]

3. KakoBo nociieactsue sHIOTEHHOCTHA?

A) OHa npuBOJIUT K IeTepOCKEJaCTUYHOCTH OLIEHOK, MOy4eHHbIX MeTogoM MHK.
b) Ona npuBoaut k HEcocTosiTenbHOCTH OLIEHOK, oTy4eHHbIX MeToioM MHK.

B) Ona npuBoAUT K MYJIbTUKOJUTMHEAPHOCTHU OLIEHOK, OJTy4eHHBIX MeTogoM MHK.
I') OHa npuBOANT K COCTOATENHHOCTH OLIEHOK, MOTy4eHHbIX MeToioM MHK.

4. Haiinute BepHOE BBICKa3bIBaHUE. DIACTUYHOCTD ITOKA3BIBAET. ..

A) Ha CKOJTBKO €TMHMII U3MEHHUTCS (PaKTOP Xk MIPH U3MEHEHHH PE3YNIbTUPYIOIIETo oKa3aress Y Ha | equHuIy.
b) Ha ckONBKO €IMHULl U3MEHUTCS PE3YIbTUPYIOLIHI MOKa3aTesnb Y Npu U3MEHEHUH (hakTopa Xk Ha 1 equHuIy.
B) Ha ckonbko % u3MeHUTCs (PaKTOp Xk IPU U3MEHEHUU pe3yabTHpYOLIero nokasarens y Ha 1 % .

I') Ha ckonbko % W3MEHHUTCS Pe3yIbTUPYIOIIMM MMOKa3aTesb Y Mpu u3MeHeHuu (axrtopa Xk Ha 1 %.

J1) Bce BbickaspiBanus B . A-I" HEBEepHHBI.

5. VimeroTcs cnenyromue nannbie o 100 Habmonennsax nepemenssx X2 | x® uy:



> "y, =200, > o xP =0, > o x =0, > " xPy, =300,
S (x®) =100, S(xP) =200, S"xPx> =100, S xPy =200.

Brruncinre MHK-ouenky koadduuuenra 3, B perpeccun y, =, + Bzxfz’ +
3)
+Bsx;7 +&,

A) 10; b) 12; B) 14; I') 16.

6. MmeroTcs crieqyromue JaHHbIE:

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

i=1 i=1 i=1
WccrnenoBarens OLEHMBAeT Mojelb Buaa Yi=a+B-Xi+ei. CranmaprHas ommOKa OLEHKH KOd(pdHIMEHTa o
COCTAaBUT.

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

7. B pe3ynbraTe TECTUPOBAHUS TUIIOTE3bl MOXKET OKA3aThCsl, YTO
A) OtBepraeTrcst anpTepHAaTUBHAS TMIIOTE3A;

b) Ilpunumaetcs HyneBasi TUIIOTE3a;

B) Hynesas runoresa He oTBepraercs;

I') OtBeprarorcst 06€ runoTe3sl: U HyJeBasi, U allbTepHATHUBHAS.

8. B pamkax HpeanochlIOK KJIACCUYECKOW JIMHEHHON MOJAEIM MHOKECTBEHHOW PEerpeccHH HCClefoBaTellb
aHAIM3UPYET MOAETb:

Y, =B +B,"x, +Bs %z +e,.
CobpaB panHble 0 500 HaAONMIOAEHUSIX, OH OLEHWJI MapaMEeTpbl MOJEJIU MPH MOMOLIM METOJa HAaUMEHbIINX

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

(012)  (1,93) (0,94)
B ckobkax mojn oueHkamMu Kod((PHUIMEHTOB yKa3aHbl COOTBETCTBYIOIIME CTaHAapTHbIe omuOku. ITpoBepnTe
runote3y Ps=1. (CooTBeTcTByIOIlEEe KPUTHYECKOE 3HAYCHHME (-CTAaTUCTHKH TNpPH YPOBHE 3HAYMMOCTH 5%
cocrasisieT 1,96, a mpu ypoBHe 3Haunmoctu 1% pasHo 2,58.)

A) Tectupyemas runoresa He OTKJIOHSAETCS KaK IPU YPOBHE 3HAYMMOCTH 1%, Tak U pH ypOBHE 3HAUUMOCTHU 5%.
b) Tectupyemas runoresa He IPUHUMAETCS KaK MPH YpOBHE 3HaYUMOCTHU 1%, Tak U IpH ypOBHE 3HAYMMOCTH
5%.

B) Tectupyemas runoresa He OTKJIOHSIETCS IPU YPOBHE 3HAUUMOCTU 1% M HE MPUHUMAETCS IPU YPOBHE
3HauuMocTH 5%.

I') Tectupyemas rurnoresa He OTKJIOHSIETCS IPU YPOBHE 3HAUUMOCTH 5% UM HE MPUHUMAETCS IIPU YPOBHE
3HauuMocTHu 1%.

9. lonmycTM pyKOBOJCTBO PEIIMJIO MOCTPOUTH Mara3vH Ha yJule cO cpeAaHeil yactoToil mocemenuit 7500 B
JIEHBb U XOTeJI0 ObI IMETH TOPTOBBIN 000poT 4,75 MitH.py0. KakoBa qomkHa OBITH TIPU 3TOM TOPTOBasi MJIOMIAh?
Y — ToBapooOOpOT MarasuHa, MIH.pYy0., X1 — TOpProBas IUIOMIAAb, THIC.KB.M, X2 — CpeAHEe KOJIMYECTBO
IMOCETUTEIEH B J€HD, ThIC. YEI.

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

10. Ctpana KeiiHcuanus siBIsieTCs 3aKpBITONH YKOHOMUKON 0€3 HEMOCPeICTBEHHOTO TOCYAapCTBEHHOTO
BMEIIIATEILCTBA, TOATOMY OCHOBHOE MaKPOIKOHOMUYECKOE TOXKIECTBO B HEH MMEET CIICTYIONINNA BHI:
Y=Ce+l,

riae Y¢— BBII B mecsiie t, Ct — coBokymHoe notpediienne B Mecse i, a | — naBecTurmu B Mecsie t.
[ToTpebnenue creayromumM 00pa3oM 3aBUCUT OT J0XOJa:

C=Catmpc-Yitegy,
r€ €& — CIy4alWHbIE IIIOKM TIOTPEOJICHHs, KOTOPBIC TMPEACTABISAIOT COO0OM HE3aBHUCHUMBIC OIMHAKOBO
pacrpeiesieHHbIe CITydalHbIe BEJTUYHHBI C HYJICBBIM MaTEMAaTHYCCKUM OXKUIAHUEM U TTOCTOSIHHOW JTUCTIEPCUCH,



CITy4JaiiHbIC OKW MOTPEOJICHHUS HE KOPPEITUPOBAHbI ¢ MHBECTHIMAMU. CTPYKTYpHBIX CABUTOB B KeliHcnanuu He
MIPOUCXOJIUT, TO3TOMY aBTOHOMHOE MOTPEOICHUE U TIPEIebHAS CKIIOHHOCTh K TOTPEOICHUIO HEM3MEHHBI.

Bol 3Haere ykazanHbie BbIme (akThl 00 sKOHOMHUKEe KeilHCMaHWM, a TakKe pacrojaraere exeMecSIHbIMHU
JAHHBIMU O JTUHAMUKe NoTpeOaeHust, uuBectuiuii u BBII B ool crpane 3a nocnennue 100 net. Bac untepecyer,
4yeMmy paBHa MpejieibHask CKIOHHOCTD K nmoTpebienuto B KeitHcnanuu.

Baimr accucTeHT ocymecTBUI PeIBAPUTEIbHBIC PACYCTHl U BHIYHCIWI BRIOOPOYHBIC KOBAPHAIIMU U TUCIICPCHH
JUTS IMEIOIIMXCS B BaleM pacropsbkerun nepemeHnix: Cov(Cy;Yt)=150,Var(Ct)=100,Var(Y1)=300.
OxoHoMeTpucT J[>koH MHKOHCHCTEHT, pacroniaras TOW ke caMod HMH(OpMaIuei, YTO U BbI, TOXKE PEIINII
MOJIYYUTh OILICHKY MpelelbHOW CKIOHHOCTH K morpebienuto. Mcmnonb3ys o6brunbii MHK, on ouenuBaer
perpeccuro noTpedaeHus Ha JOXO0/1. BBUMCINTE OIIEHKY, KOTOPYIO MONXY4HT JIKOH.

A)0.5; b) 1.5; B) 3; ') 0.33.

Kpurepumn oueHuBaHus:

MakcumajibHOe KOJIu4ecTBO 0a/110B — 50.

N3 umeromerocs 6anka TecToB GOpMHUPYETCS TECTOBOE 3aaanue, coaepixkaiiee 10 TectoB. Kaxkapiid Tect
coziepkuT 3-4 BapuaHTa OTBETOB, OJMH WJIM HECKOJIBKO M3 KOTOPBIX — BepHbIUA. [IpaBUNbHBIN OTBET Ha
KK TECT OIIEHUBAETCs B 5 0auioB, HenpaBuiibHbINA — 0 6aIoB.

TemaTuka J1a00paTOPHBIX PadoT MO pa3aeaaM U TeMaM M 3aJ1aHHsl HA J1a0opaTOpHbIe PadoThI

Jlabopamopuasa pavoma 1 Ouenuganue pecpeccuoHHbIX YPAGHEHUI U MOOeT1ell OUCKPEMHO20 8blO0pa
1. O630p ¢akToB (paitn naraeix MROZ.wf1 [https://cloud.mail.ru/public/5Apk/S12u6DKX8]).

2. OnieHKa ypaBHEHHsI IPeAIOKeHUs Tpyaa (mpoueaypa |) .

3. CpaBaenne MHK, norut u mpoOHT OLIEHOK [T ypaBHEHUS IPEIOKEHUH TPY/Ia.

4. OueHKa ypaBHEHUSI TPEIOKEeHUs Tpyaa metooM ycioBaoro MHK u To6ur (nporeaypsi 11 u 11).

5. OueHka NpUBEICHHOTO ypaBHEHUs peioxkeHus Tpynaa (npoueaypa V).

Jlabopamopuaa paboma 2. Ikonomempuueckue Mooeau u Memoovl 6PEMEHHBIX PAO0E

JUi1st psiia TOMECSIYHOM TMHaMHUKN 00beMa MPOMBILIIICHHOTO Tpou3BocTBa B PO (daitn nanubix example
3_1.wfl [https://cloud.mail.ru/public/SApk/S12u6DKX8]):

1. [ToctpoiiTe rpaduk BpeMEHHOTo psijia, TUCTOrpaMMy pacIipeiesIeHus] YpOBHEH psijia U onucaTeIbHble
CTaTUCTUKH.

2. IToctpoiiTe TabauIly AJs 3aJaHHOTO YKCa JIaroB rpaduKy U 3HaueHHs aBTOKoppensiuonHon (AKD) u
JacTHOM aBTOKOppersinuonHor (yHkimi (YAK®), mpudem aBTOMAaTHUECKH PACCUYUTHIBAIOTCS 3HAYeHUs Q
CTaTUCTUKH.

3. IMocTpoiiTe MMHUIO TpeHAa W BBITOJHUTH MPOBEPKY aJEKBATHOCTH M TOYHOCTH MOJETH B CIydae
II0Ka3aTeIbHOrO TPEHIA.

4. TlocTpoiiTe MPOTrHO3 U OIPEJEIUTE €r0 Ka4eCTBO.

5. BelnonmHuTe CcrioaxkuBaHWe psa M BBIIEICHHE CE30HHBIX COCTABIIAIOIIMX METOJOM CKOJIB3SIUX
CpEIHUX.

6. [TocTpoiite Ha 0THOM rpadrKe UCXOJHBIE U OYUIIIEHHBIE OT CE30HHOCTH YPOBHH Psa.

7. IlpumeHuTe Apyroiu crnocod BhIIEIEHUSI CE30HHOCTH C TIOMOIIbIO (PMKTUBHBIX IEPEMEHHBIX.

Jlabopamopuasa paooma 3. CmayuonapHocms YuUHAHCOBHIX PEMEHHBIX PAOOG

1. PaccmoTpuTe BpemeHHOU psin neHexkHoro arperata M2 ¢ 01.01.2011 r. mo 01.11.2020r. u3 ¢aiina
nanHbix MS_m22.xIsx [https://cloud.mail.ru/public/5Apk/S12u6DKX8] no ananoruu ¢ mpuMepoM aHaIu3a
psana (ITpunoxxenue 2) 3a nepuon ¢ ssuaps 1997 no urons 2002 roga.

2. IlpuMeHnTe METOA HKCIIOHEHIMAIBHOTO CIJIQXHBAHUS BTOPOrO TMOPSAIKA, TMOIY4YUTE TOCIe
BBIUWTAHUS CTIIQXKEHHBIX 3HAUEHUH U3 UCXOIHOTO psi/ia BPEMEHHOM psiJl OCTaTKOB.

3. Ilpumennte ADF n KPSS TecTs! Ha cTaniioHapHOCTS.

4. 3ajauu ¥ yrpaKHEHHUsL.

Jlabopamopuaa paboma 4. Ilpuuunnocms epemeHHbIX PA006
1. Jnst AMEIOIINXCS JTAHHBIX (daiin TAHHBIX Keynes.wfl
[https://cloud.mail.ru/public/5Apk/S12u6DKX8]) o motpedutensckux pacxonax C u moxonax Y B CIIIA B muipa.
JOJI1., OYUIECHHBIX OT CE30HHOCTH, HApUCYyHTe TrpaduK MOTpeOIeHUs 1 T0X040B. UTO MOYKHO CKa3aTh 00 3THX
psinax no rpadpukam?



2. Co3pnaiiTe mepBbIe pa3HOCTH JorapudMoB st 00oux psiaoB. Hapucyiite rpaduk u caenaite BIBOIBI.

3. Iocrpoiite Mmoxenu ¢ morpebreHueM (Moaens 1) U moxomoMm (Moaens 2) B Ka4ecTBE 3aBUCHUMOU
MEPEMEHHOM.

4. OueHuTe MmapameTpsl CTPYKTypHOU (hopmbl Moaenu mpu momomy MHK mo ucxoHbIM JaHHBIM. 3aTeM
MIpoJIesIaliTe TO e caMoe MCIIONb3Yys TPeo0pa30BaHHbIE TaHHbIe pa3HOCTH JorapudmoB. OOBIACHUTE, UMEIOT JIU
JIBA TIOJYYEHHBIX HA0Opa OLIEHOK OJIMHAKOBBIN CMBICI. Kakue OIeHKH MpeAnOYTHTEIbHEE U TOYeMYy ?

5. IlepenummTe MoAens B HpHUBENECHHON (opme. YKaKUTE B3aUMOCBSI3b MEXAY KOdPPUIIMEHTaAMU
CTPYKTypHOU u mpuBeAcHHON (opMm. OreHuTe NpuBeACHHYIO (HOpMYy MOAETH MO MCXOTHBIM JaHHBIM U TIO
peoOpa3oBaHHbBIM TaHHBIM. Kakue oneHKH npeanoyTUuTeNbHee 1 noyemy?

6. JlobaBbTe ele o ogHOMY JIary B 00a ypaBHEHUS puBeaAeHHON (hopMbl. OueHuTe KOAPHUIMEHTH IO
MCXOJHBIM JIaHHBIM U IO MPeoOpPa30BaHHBIM JaHHBIM M MPOBEIUTE TECThl MPUUUMHHOCTH 10 I'peitHmxepy. Uto
MOHO CKa3aTh O HAIIPaBJICHUHU MPUUYUHHOCTH 110 MOJTYYEHHBIM pe3yabTaTaM?

7. IlpoBepbTe psiabl HA HATMYUE €AUHUYHBIX KOPHEH, UCTIONB3Ys TecT Juku-dyiepa.

8. IIpuMeHHTE K MCXOHBIM JAHHBIM U K JOrapiu(pMaM HCXOIHBIX JaHHBIX MeTox MoxaHceHa, HCrob3ys
B MoJiesiu 4 jara pa3HOCTEH.

Jlabopamopnan paooma 5. Ilanenvusvie oannvie

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

1. IMo3nakombTech ¢ cojepkanueM ¢aitna rims578.wfl. IMocmoTpuTe ommcaHue NMEPEeMEHHBIX U UX
JCCKPUNITHBHBIC CTATUCTUKU. [lepeBecTH TaHHbIE U3 KOPOTKOTO B JUIMHHBIN opmar.

2. OueHnTe CTAaHIAPTHOE MUHIIEPOBCKOE YPAaBHEHUE IS ICHEKHBIX JIOXO00B INWQ BKITFOUKMB B Ka4eCTBE
perpeccopoB iexp, iexpsq, iedu, imale. IIpokommeHTHpYiiTe MOSy4YeHHBIH pe3yabTar. OLIEHHTE PEerpeccuio
YKa3aHHOTO THIIA JUI KaXI0TO0 roja (1o MpOoCTPaHCTBEHHBIM JaHHBIM). CpaBHUTE Pe3yJIbTATHI U Pa3HBIX JIET
MEXy COOOM M C OIIGHKAaMHU T10 BCei maHeu B 1enoM. ClrienaiTe BEIBOIBI.

3. V3yunte BIHUsSHUE YPOBHS 00pa30BaHMs Ha JICHEKHBIE OXObI. [[pOKOMMEHTHUDPYITE PE3yIbTATHI.

4. OueHuTe BIMSHUE YPOBHS YypOaHM3allMM W PETMOHA MPOXMBAHWE WHAMBUIA, IMPOTECTHPOBAB
pacimpeHHoe ypaBHeHHe MuHIIEpa, BKJIIOYMB JONOJHHUTEIBHBIC MMepeMeHHbIe Urban, metro, nwest, central,
volga, ncaucas, ural, wsiber u ucmosib30BaB MOJICIb CO CITydaiHbIMHU 3 (heKTamu.

5. B perpeccun Inwg na iexp iexpsq iedu imale ucnone3yiite cnydaiinbie 3GdexTsl, PUKCHPOBAHHBIC
addexrrl. Kakas Moxens anpuopw siBisiercs: 6onee anexBarHoi? [Touemy? Bocmonb3yiiTeck TecTtom XaycMmaHa
Ul TeCTHpOBaHMA crenuukanun Monenu. Kakod pesymprar Bel monyumiau? OH coriacyercsi ¢ BalluMHU
oxunanusmMu? [IpokoMMEHTHpYHTE pe3yabTaThl BRIOpaHHOH Mojer. CpaBHHUTE pe3yJbTaThl JTydIleld MOICIH C
OLIEHKaMH, MMoJydeHHbIMH ¢ TTomoIsio MHK between onenuBarens.

6. IocTpoiiTe ypaBHEHWE JJIsl ONpPENENCHHUsT BEPOATHOCTH CYNpYXeckoro craryca. Cnenngpukamnnio
MOJIEIM BBIOEPUTE CaMOCTOSITENbHO. JlaiiTe TONHYIO COJEepKATENbHYI0 HMHTEPIPETAUIO TOJTYYEHHOTO
ypaBHCHHSI.

6) IlocTpoiiTe Mozaens TOOUT st jorapudma yacoB pabOThl (TOUKY LIEH3YPHUPOBAaHUS HEOOXOIMMO
BeIOpaTh B INhr=3). Crenudukaiinio MoaeIu BHIOEPUTE CAMOCTOATENbHO. JlaliTe MOMHYIO COAEPKATEIBHYIO
MHTEPIPETAIHIO TOTYYCHHOTO YPaBHEHHUSI.

Kpurepun ouennBanus:

MakcumajibHasl OLIeHKA 32 Bce J1abopaTopHbIe padoTsl - S0 6a/10B

MakcumajibHast oueHka - 10 6a/1710B 3a KaxAy10 J1a00paTopHyIo padory.

Hwuske npuBoaATCS KPUTEPUH OLCHNBAHUS OJHOM JIa0OPATOPHON pPadoThI:

9 — 10 Ga/uTOB  BBICTABIISETCS, €CITM OO0YUAIONIMIICS BBITOJHUI paOdOTy B ITOJTHOM 00BEMe C COOTIOACHHEM
HEOO0XOAUMON MOCIIEeI0BATEIbHOCTH; CaMOCTOSTENbHO M PAIlMOHAIBHO BhIOpan crenu(uKaluu Mofemei;
IrpaMOTHO O OPMUII MTPE/ICTABICHHBIN OTYET;

7 — 8 OaioB BBICTABISETCA, €CJIM OOYUYaAIOUIMICS BBIMOIHUI paboOTy B MOJIHOM O00bEME C COONIO/IEHUEM
HEOOXOMMOM TIOCIeIOBATEIFHOCTH, CAMOCTOATEIFHO W PAllMOHAIBHO BBIOpaAT CHEIU(UKAIIUN MOICIICH;
rpaMOTHO OGOPMHJI MPEJCTABICHHBIM OTYET; JaHa coJepXKaTeibHas HMHTEPIpeTalus MOJIY4YEeHHBIX MpU
pelleHrnr 3aJad pe3yJbTaTOB; MaTepHuajl H3JI0KEH YETKO; JIOMYCKAIOTCS OTHENbHbIE JIOTUYECKHE U
CTUJIMCTUYECKHE OTPEIIHOCTH, YBEPEHHO UCTIPABJICHHBIE TIOCIIE JOMOJHUTEIBHBIX BOIIPOCOB;

5 — 6 OGamIoOB BBICTABJISETCSA, €CIM OO0YYAIOIIMICS BBITIOJHII PabOTy B MOJTHOM 00BEME C COOJIOICHHEM
HEOO0XOAUMOM TMOCIEe0BATEIBHOCTH; CaMOCTOSTENBHO M PAIlMOHAIBHO BHIOpan creuu(uKalnuy MOemei;
rpaMOTHO 0GOpPMHUJT TPEICTABICHHBIN OTYET; JaHa CcoJepKaTelibHas HMHTEPHpEeTanus IMOJYYEeHHBIX INpHU



pelIeHUH 3aad Pe3y/IbTaTOB; IIOIMYCKAIOTCS OTACIbHBIC JIOTHYECKHE M CTHIIMCTUYECKHE TOTPEIIHOCTH;
00y4aroIuicsl MOXKET HCTIBITHIBATh HEKOTOPBIE 3aTPYAHEHUS B POPMYIHUPOBKE CYXKICHUH;

0-4 Gayna BBICTABIIACTCS, €CJIM pab0Ta HE BBHIMOJHEHA WJIU BBITIOJIHEHA HE B TTOJTHOM 00BbeMe; 00yJaromuncs
MPAaKTUYCCKU HE BJIIAACCT TCOPCTUYCCKUM MATCPUATIOM, JOIIyCKas Fp}IGBIG OI_HI/I6KI/I, HUCIIBITHIBACT
3aTpyiHEHUs B (OPMYJIHPOBKE COOCTBEHHBIX CYKICHHW, HECIIOCOOCH OTBETUTh HAa JOMOJHHUTEIbHBIC
BOTIPOCHI.

3. Meroan4yeckue MaTepuaJibl, ONpeae/siiomye Npouea1ypbl OleHUBAHUS 3HAHUN, YMeHHMii, HABBIKOB M
(WIK) oNBITA 1eATEJbHOCTH, XaPAKTEPU3YOIIHUX 3TANBI ()OPMHUPOBAHUA KOMIIETEHIUI

[Tpoueaypsl OLIEHUBAHUS BKJIIOYAIOT B C€0s TEKYLIUII KOHTPOJIb U MPOMEKYTOUHYIO aTTECTALIUIO.

Tekymmii KOHTPOJIb YCIEBAEMOCTH MPOBOJUTCA C HUCIOJIB30BAHUEM OIICHOYHBIX CPEJICTB,
MPEJICTABJICHHBIX B M. 2 JaHHOTO MPHJIOKEHUA. Pe3ynbTaTbl TEKyIIEro KOHTPOJS JOBOJSATCS IO CBEACHUS
CTYJIEHTOB JI0 POMEKYTOYHOM aTTECTALIUH.

IIpomexyTouHas aTTecTanus NIPOBOAUTCS B opMe 3a4eTa.

3adeT MPOBOJUTCA MO PACMUCAHUIO MPOMEKYTOYHOM aTTeCTallMd B MUCBMEHHOM Buje. B 3aduetHOM
3aJlaHuu — 2 TeopeTHIecKux Bompoca u 1 3amava. [IpoBepka 0TBETOB U OOBSIBICHUE PE3YIbTATOB IPOU3BOIUTCS
B JIeHb 3aueTa. Pe3ynbTaThl aTTeCTallMd 3aHOCATCS B 9K3aMEHAIIMOHHYIO BEIOMOCTh M 3aUETHYIO KHIKKY
crynerta. CTyneHTBl, HE MPOILISAIINE MPOMEXKYTOUHYIO aTTECTallui0 MO TpaduKy CECCHH, OJIKHBI
JUKBUIUPOBATH 3aJ0JKEHHOCTh B YCTAHOBJICHHOM TIOPSI/IKE.



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.



