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1. HEJIX OCBOEHUA JTUCHUTIINHBI

1.1|yrnyOuts npencraBieHre 00y4aeMbIX O TEOPETHUECKUX OCHOBAX COBPEMEHHBIX SKOHOMETPHUECKAX METOJIOB aHAIM3a JaHHBIX, U
HAY4YHUTh KOPPEKTHOMY HCIIOJIb30BAHUIO HHCTPYMEHTOB aHaJIM3a U MOJEIMPOBAaHHs Ha IIPAKTHKE IpU padoTte co
CIEeNHAIN3UPOBAaHHBIMU 3KOHOMETPHUECKUMH IPOTrPaMMaMH.

2. TPEBOBAHUA K PE3YJBbTATAM OCBOEHUA JUCITUIIJIMHBI

OIIK-2:CnocofeH npuMeHATh NPOJABUHYThIEe HHCTPYMEHTAJIbHbIe METO/bl IKOHOMUYECKOr0 aHAIU3a B MPUKJIATHBIX U (MJI1)
(pyHAaMEHTATbHBIX HCCJIEIOBAHUAX;

OIIK-5:CnocodeH HcnoJib30BaTh COBpeMeHHble MH(pOPMallHOHHbIE TEXHOJIOTHN 1 IPOrpaMMHbIe CPeACTBA NMPH pellleHu
npogeccHoOHANTBHBIX 32124,

B pe3yjabTaTe 0CBOCHUSA U CHUITIIMHBI 06y‘la|01um‘ic;1 JOJIZKCH

3HaTh:

MeTOBI cOopa, aHannu3a 1 00pabOTKU JaHHBIX, SKOHOMETPHUECKOTO MOACIUPOBAHUS U IIPOTHO3UPOBAHUS, HEOOXOIUMBIE [T PELICHUS
npodeccroHambHBIX 33139 (cooTHECEeHO ¢ uHauKaTopom OIIK-2.1);

BO3MOKHOCTH HUCTIONIb30BaHUs MOy s "AHanu3 naHHbIx" MS EXcel u sxoHomerpudeckoro nakera EViews; 2 6a3bl qannbix cetu Internet nis
pelIeHust aHATNTHIECKUX M HCCIIEI0BATENbCKIX 3a1ay (CooTHeCeHO ¢ nHankaropom OITK-5.1)

YMmeTn:

OCYILECTBISTH BEIOOP HHCTPYMEHTAJIBHBIX CPENICTB I 00paOOTKH SKOHOMHYECKHUX JIaHHBIX B COOTBETCTBUH C NOCTABJICHHOM 3a7a4eid,
aHAITM3UPOBATH PE3YJbTATHI PACYETOB U 0OOCHOBBIBATH MOJIyYCHHBIC BBIBOJIBL; OLICHUBATH 9KOHOMETPUIECKUE MOJIENN, aHAJTU3UPOBATh U
COJIepIKaTeIbHO HHTEPIIPETHPOBATE PE3YIIBTaThHl SKOHOMETPHIECKOTO MOJETTHPOBAHUS; IPOTHO3HPOBATH HA OCHOBE SKOHOMETPHIECKUX
MoJielieii ToBeIeHHEe 5KOHOMUYECKUX areHTOB, pa3BUTHE SKOHOMHUYECKHX IPOLECCOB U SBJICHUI HA MUKPO- M MAKPOYPOBHE (COOTHECEHO C
uHaukaropom OITK-2.2)

OCYILIECTBISTh NOUCK HEoOXoauMoii nHdopmarmu B 6azax gaHHBIX ceTH Internet; ucronbs3oBatk cpencTBa Moays "AHanu3 qaHHbBIX" MS
Excel u sxonOoMeTprueckoro makera EViews s pemeHus aHaTMTHIECKUX U UCCIICIOBATEIbCKIX 3a/1ad (COOTHECCHO C MHANKATOPOM
OIIK-5.2)

Baanernb:

HaBBIKAMHU YKOHOMETPHUYECKOT0 MOJICIIMPOBAHMUS 1 IPOTHO3MPOBAHMUS, HEOOXOIMMBIMH JUTS PELICHUS IPO(PECCHOHANBHBIX 3a1a4; CPSACTBAMU
aHaJIM3a ¥ COJepIKaTeIbHON HHTEPIIPETALMH TTOTyYEHHBIX Pe3yJIbTaToB (COOTHECEHO ¢ nHanKaropom OITK-2.3);

criocobamu rmoncka HeodxoauMoit nHpopmarmu B cetr Internet, cpencreamu moxyns "Axamm3 nanueix" MS Excel u sxoHOMeTprueckoro
nakera EViews niist 06paboTky, aHaik3a SKOHOMUYECKHUX JaHHBIX, SKOHOMETPHUYECKOT0 MOJIETNPOBAHNS M IIPOTHO3UPOBAHHS (COOTHECEHO C
nHaukaropom OITK-5.3)

3. CTPYKTYPA U COAEPKAHUE JUCIUIIJIMHbI

Kon HaumeHnoBanmue pa3jiesioB U TeM /BUA 3aHATHS/ Cemectp / | Yacos Kommnerten- Jlutepatypa
| 3aHATHA Kvpe MM

Paznen 1. "JluneiiHas Mo/e/Ib perpeccuu 4 ee
cnennpuranusa. Moaenan 1McKpeTHOro Beidopa'.

1.1 Tema 1.1 "Knaccruyeckas nuHeitHast MOIeTTh MHOXKECTBEHHOM 2 10 OIIK-2 OIIK-5 | JI1.1JI1.2J12.1 JI2.2
perpeccun". JI2.3 J12.4 J12.5 J12.6
JIuneitHast MoJieNTb MHOKECTBEHHOM perpeccun. Meron JI2.7 J12.8 J12.9 J12.10
HanMeHbIuX kBagpaToB (MHK). O606mennsiit MHK. JI2.11 J12.12

®duxrusHble nepemennbie. MHK ¢ orpannuenusmu Ha
mapameTpsl. MeTo MakcHManbHOTo Ipasnononobwus. /Cp/




1.2

Tewma 1.2 "Cnenuduxanys ypaBHeHuUs perpeccun”.
MyIbTHKOJUIMHEAPHOCTD M METOJIBI yCTpaHeHHs. OmmoKu
crenuduKanuy U UX AUarHOCTUKA. BbIGOp onTHManbsHOro
HaOopa perpeccopoB U PyHKIIMOHATIBHOH (HOPMBI
PErpecCUOHHOMN 3aBUCUMOCTH. I eTepockeaacTuIHOCTD
CJIy4aiiHOTO BO3MYLIECHHS U €€ IPUYUHBI, METOBI
JMAarHOCTHKH U ycTpaHeHus. B3semennsiiit MHK.
ABTOKOppEISLUS CIIy4alHOrO BO3MYILEHUS U €€ IPUYKHBI,
METO/Ibl TUATHOCTUKU U YCTPaHEHUs. DHAOTCHHOCTD
nepeMeHHbIX. Clydail KOppeInpPOBaHHOCTH PETPECCOPOB U
ciryqaitHol omm6Oku. OmuOKy U3MepeHuil IepeMeHHbIX.
Wnctpymenrtansabie nepemennsie. Tect XaycmaHa.
DKOHOMETPUYECKOE MOJIETUPOBAHUE OCYIIECTBISIETCS B
Econometric Views 6.0, MS Excel.

/Cp/

10

OIIK-2 OIIK-5

JI1.1J11.2J12.1 J12.2

J12.3J12.4 J12.5 J12.6

JI12.7 J12.8 J12.9 J12.10
J12.11 J12.12

1.3

Tema 1.3 "Logit u Probit momemu".

JIMCKpeTHBIC 3aBHCHMBIC IEPEMEHHBIC: HOMUHANIBHEIE,
paHKHPOBAaHHBIE, KONMYECTBEHHBIE. Moen OMHApHOTO
BeIOOpa. Logit u Probit momenn. Mutepnperarms

k03 puIMeHToB B Moiensix OuHapHOTO BBIOOpa. MeTos
MaKCHMaJIbHOTO TpaBaononobus B Logit u Probit moxernsx.
Kpurepun kauectBa Mozeneil. DKOHOMETpHUIECKOE
MoJienupoBaHue ocymecTBiserca B Econometric Views 6.0,
MS Excel. /Cp/

10

OIIK-2 OIIK-5

JI1.1J11.2J12.1 J12.2
J12.3J12.4 J12.5 J12.6
J12.7 J12.8 J12.9 J12.10
J12.11J12.12

1.4

Tema 1.1-1.3. "OnennBanre perpecCHOHHBIX ypaBHEHUH U
Mojenell TUcKpeTHoro Beidopa”

Jluneitnas Moen» MHOKECTBEHHOU perpeccur. OUKTHBHEBIE
nepemennsie. MHK ¢ orpannuenusmu Ha napamerpsl. Meron
MaKCHUMaJIHOTO NPABIOI0I00H. MyIbTHKOIITHHEAPHOCTD U
MeToabl yerpaneHus. OmuoOky crienuprKanum 1 ux
JIMarHOCTHKa. BBIOOp onTHManbHOTo Habopa perpeccopoB u
(YHKIMOHAIBHOH (DOPMBI PErpecCUOHHOI 3aBUCHMOCTH.
I'erepocke1acCTUYHOCTD CITy4aiHOTO BO3MYILEHHS U €€
HPUYUHBL, METO/bI AUATHOCTUKY U YCTPAHECHUSL.
ABTOKOppEIALHS CITy4aifHOTO BO3MYIICHUS U €€ TPUIHHBL,
METO/Ibl TUATHOCTUKU M YCTPaHEHUs. DHAOTCHHOCTD
nepeMeHHbIX. Ciydail KOppelnrpOBaHHOCTH PErpeccopoB U
ciryqaitHoi ommOku. OmuoKy U3MepeHUi IepeMEeHHBbIX.
HucTpymenTanbsHble nepeMenHbie. Tect XaycMaHa.
JluckpeTHbIe 3aBUCHMBIE IEPEMEHHbIEC: HOMUHAJIBHEIE,
paHXHUPOBAHHBIE, KOJIMYECTBEHHbIE. Moieny OMHApHOTO
BeIOOpa. Logit u Probit monenu. MuTepnperanust

k03 uIMeHTOB B MOJIensiXx OuHApHOTO BBIOOpa. MeTo
MaKCHMaJbHOTo Tpasaononobus B Logit u Probit mogessix.
Kpurepuu xauectBa Mojienell. DKOHOMETPHUECKOE
MOJIeNupoBaHue ocymecTsiserca B Econometric Views 6.0,
MS Excel.

/J1ab/

OIIK-2 OIIK-5

JI1.1J11.2J12.2 J12.3
J12.4J12.5 J12.6 J12.7
J12.8 J12.9 JI2.10 JI2.11
J12.12

Pa3nen 2. "Moaeiu BpeMeHHBIX PSIIOB H HA MAHEIbHBIX
JaHHBIX'".

2.1

Tema 2.1 "Mopenu BpeMeHHBIX psIoB".

Mopens bokca-/[)xenknHca. Mozenu ¢ pacnpe/ielieHHbIMU
Jaramy (MOJieJlb YaCTHYHOTO IIPUCIOCOOIEHNS, MO
alalTUBHBIX okuganuit). Tect ['peliHkepa HA TPUINHHO
-CIEJCTBEHHYIO 3aBUCMOCTb. DKOHOMETPUYECKOE
MOIeTMpoBaHue ocyIecTaisieTcs B Econometric Views 6.0,
MS Excel. /TTp/

OIIK-2 OIIK-5

JI1.1 J11.2J12.2 J12.3
J12.4J12.5 J12.6 J12.7
JI2.8 J12.9 JI2.10 JI2.11
JI2.12

2.2

Tema 2.2 "Mopenu BpeMeHHBIX psinoB. HectannonapHsie
BpPEMEHHBbIE Psbl".

Mmuumas perpeccusi. Equamunsiii kopens. TecTsl Ha
eIMHUYHBII KopeHb. KonHTerpamus BpeMeHHbIX psI0B.
Moenb KOppeKIy OIHO0K. DKOHOMETPUIECKOE
MoJIeTpoBaHue ocymecTsisieTcs B Econometric Views 6.0,
MS Excel.

/Cp/

OIIK-2 OIIK-5

JI1.1J11.2J12.1 J12.2
J12.3J12.4 J12.5 JI2.6
JI2.7 J12.8 J12.9 JI12.10
J12.11J12.12




2.3

Tema 2.3 "Ila"enbHble JaHHEBIE".
[IpeumyrecTBa NCHOIb30BaHMS TAHEIbHBIX JAHHBIX.
TpynHOCTH, BO3HUKAIOUIME IIPU paboTe C NaHEeIbHBIMU

WHAUBUAYAIBHBIH 3 (GeKT. DKOHOMETPUUECKOE

naHHBIMH. [ToHATHE 0 MO/IENH O THOKOMITIOHEHTHOH OMIMOKH.
Crnenmudukanus Mojeny. JleTepMUHUPOBAaHHBIN U CITy4aifHbIH

MoJieMpoBaHue ocymiecTsisercs B Econometric Views 6.0,

2 OIIK-2 OIIK-5

JI1.1 J11.2J12.2 J12.3
J12.4 J12.5 J12.6 JI2.7
J12.8 J12.9 J12.10 JI2.11
J12.12

MS Excel.
Mp/

2.4 Tema 2.4 "Mojenu Ha ITaHENbHBIX JaHHBIX". 10 OIIK-2 OIIK-5 | JI1.1J11.2J12.1 J12.2
ITOmneparopsr «Between» u «Withiny. Busr omeHOK. JI12.3 J12.4 J12.5 J12.6
CpaBHUTENBHBIN aHAIU3 OLIEHOK. TecTupoBaHue J12.7 J12.8 J12.9 J12.10
crien(pUKAIMK B MOJICIISIX TIAHENIBHBIX JAHHBIX. TecT JI2.11 J12.12
Xaycmana. TecT Ha HAMYUE CIIYYaifHOTO WHUBUAYaTIBHOTO
a¢dexra. TecT Ha HaIMYKHE AETEPMUHUPOBAHHOTO
UHIUBUAYaIBHOTO 3¢ deKkTa. DKOHOMETPUUECKOE
MOJIeTTMpOBaHKe oCyIIecTBisieTcss B Econometric Views 6.0,

MS Excel.
/Cp/

2.5 Tema 2.5 "Cuctemsl ypaBHeHHH". 14 OIIK-2 OIIK-5 | JI1.1J11.2J12.1 J12.2
Cucrembl HE3aBUCUMBIX ypaBHeHHNA. CHCTEMBI J12.3J12.4 J12.5 J12.6
OJ/IHOBPEMEHHBIX (COBMECTHBIX, B3aUMO3aBUCHMBIX) JI2.7 J12.8 J12.9 J12.10
ypaBHeHui. CTpYKTypHast U IPUBEICHHAS ()OPMBI MOJICITH. JI2.11 JI12.12
ITpoGnema unentudukanuyu. OneHuBaHUe IapaMeTPOB
cTpykTypHoii Mmoaenu. /Cp/

2.6 /3auér/ 4 OIIK-2 OIIK-5 | JI1.1J11.2J12.1 J12.2

J12.3 J12.4 J12.5 J12.6
J12.7J12.8 J12.9 J12.10
J2.11J12.12

4. ®OHJ OOEHOYHBIX CPEJICTB

CtpyKkTypa U coiepkanue (oHa OLEHOYHBIX CPEICTB AJIsl POBEJCHUS TEKYILIECH U MPOMEXYTOYHOH aTTECTALUH MTPECTABICHBI B
[punoxennn 1 x paboueii mporpaMMe TUCIHIUINHEL.

5. YYHEBHO-METOANYECKOE U THOOPMAIIMOHHOE OBECHHEYEHUE JTUCIUIIJINHbBI

5.1. OcHoBHast InTepaTypa

ABTOPBI, COCTABHTEIH 3arnaBue W3pnatenscTBO, TOX Konmy-Bo
JI1.1 |IIyrko B. A., Kpemep H.|Dxonomerpuka: yueGHUK Mocksa: FOnutH, 2012 https://biblioclub.ru/inde
., Kpemep H. I11. x.php?
page=book&id=118251
HEOTpaHMIEHHBIH JOCTYII
JUTSL 3apETHCTPUPOBAHHBIX
MOJIb30BaTENEN
JI1.2  |SIxoBnesa, A. B. DKOHOMeTpHKa: ydeOHoe rocooue Caparos: HayuHas xHura, http://www.iprbookshop.
2019 ru/81090.html
HeOFpaHI/IquHbII\/'l J0CTYyI
JUTSL 3apETHCTPUPOBAHHBIX
MOJIb30BaTENEN
5.2. lono/iHUTEIbHAS JIUTEpaTypa
ABTOPBI, COCTABHUTEIH 3arnaBue W3pnaTenbcTBO, TOX Komnmy-Bo
J12.1 XKypnan "Bonpocs! craTucTHKH" , 1
JI2.2 |Kapraes @. C., Jlykamr |IKOHOMETpHKA Mockga: TTpocmexr, 2014 http://biblioclub.ru/index.
E. H. php?

page=book&id=276567
HEOrpaHWYEHHBIH JOCTYI
JUTSL 3aperuCcTPUPOBAHHBIX
TOJIB30BaTEIICH




ABTODBI, COCTABHTEITH 3arnaBue W3naTenscTBO, rOj Kounuu-Bo
2.3 IpuKiagHas SKOHOMETPHKA: XKypPHAI MockBa: YHUBEPCUTET https://biblioclub.ru/inde
Cuneprus, 2018 X.php?
page=book&id=484968
HEOTPaHHYEHHBII TOCTYIT
UL 3apETUCTPUPOBAHHBIX
10JIb30BaTeNnei
JI2.4 |HBuenko, O. C. Oxonomerpuka B MS EXCEL: nmabopaTtopHsrit CaparoB: Aii [Tu Dp Menwua, | http://www.iprbookshop.
MPAKTUKYM 2018 ru/70785.html
HEOTpaHHYEHHBIH JTOCTYIT
IUTSE 3apETUCTPUPOBAHHBIX
10JIb30BaTeNnei
JI2.5 |HBuenko, 0. C. DKOHOMETpHUKA: Kypc JICKIHi Caparos: By3oBckoe http://www.iprbookshop.
obpasopanue, 2018 ru/73609.html
HEOTPaHHYEHHBIH OCTYIT
UL 3apETUCTPUPOBAHHBIX
0JIb30BaTenei
JI2.6 |Epmosa, H. A., TTaBnos, |CoBpeMeHHast 5KOHOMETPHKA: yueOHOE mocodue Mockga: Poccuiickuii http://www.iprbookshop.
C.H. rOCYAapCTBEHHBIA ru/78311.html
YHUBEPCUTET TIPaBOCyHsi, | HEOTPaHMYCHHBIH JOCTYN
2018 UL 3apETUCTPUPOBAHHBIX
10JIb30BaTeNnei
J2.7 IMpukiagHas 3KOHOMETPUKA: KYpPHAT MockBa: YHUBEpCUTET https://biblioclub.ru/inde
Cuneprus, 2018 X.php?
page=book&id=495385
HEOTpaHUYEHHBIN JOCTYTI
UL 3apETUCTPUPOBAHHBIX
0Jib30BaTenei
2.8 IMpuknagHas 3KOHOMETPHKA: KYPHAT MockBa: YHHUBEpPCHUTET https://biblioclub.ru/inde
Cuneprus, 2018 x.php?
page=book&id=495384
HEOTPaHMYEHHBIH JTOCTYII
UL 3apETUCTPUPOBAHHBIX
NoJb30BaTeneH
JI2.9 |Yeueposa, H. A. DKOHOMETPHKA: JTA00PATOPHBIN MPAKTUKYM Komcomonsck-Ha-Amype, http://mww.iprbookshop.
CaparoB: AMypcKuit ru/85837.html
I'YMaHHTapHO- HEOTPaHMYEHHBIH TOCTYII
e JaTOTHYeCKHit UL 3apETUCTPUPOBAHHBIX
roCyJapCTBEHHBIH nonb30BaTeNnei
yHuBepcureT, Aii [Tu Ap
Menua, 2019
JI12.10 [TpuknagHast 5JKOHOMETPHKA: KyPHAT MockBa: YHUBEPCUTET https://biblioclub.ru/inde
Cuneprus, 2018 x.php?
page=book&id=562204
HeOl"paHl/l'-[eHHblI‘/Jl ﬂOCTyl’l
UL 3apETUCTPUPOBAHHBIX
oJib30BaTenei
J12.11 [TpuknagHast 5JKOHOMETPHKA: KyPHAT MockBa: YHUBEPCUTET https://biblioclub.ru/inde
Cuneprus, 2019 x.php?
page=book&id=562205
HEOTPaHHYEHHBIH JOCTYIT
JUIsL 3apETUCTPUPOBAHHBIX
oJib30BaTeneit
J12.12 [MpukagHas 5KOHOMETPHKA: KypHAT MockBa: YHHUBEpPCUTET https://biblioclub.ru/inde

Cuneprus, 2019

x.php?
page=book&id=562206
HEOTPaHWYEHHBIA AOCTYI
JUIS 3apETUCTPUPOBAHHBIX
10JIb30BaTeNel

5.3 IlpodeccnonaibHble 6a3bl JAHHBIX U HHPOPMAILHOHHbIE CIIPABOYHbIC CHCTEMbI

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




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

LlenrpansHas 6asa craTuctudeckux gaHubix https://www.gks.ru/dbscripts/chsd/dbinet.cgi

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

baza nanabx Poccnitckoro MOHHTOpHUHTa SKOHOMHYECKOTO MOJOXKEHHS U 3710poBbst Hacenenus HUY BIID https://www.hse.ru/rlms

Basbr nanasix BIIUOM https://wciom.ru/?id=79, https://wciom.ru/?id=1130

Koncynpranr +

5.4. Ilepeyens NporpaMMHOro odecneveHust

Econometric Views 6.0

MS Excel

5.5. YueOHOo-MeTOANYECKHE MaTepuaJabl 1Jd CTYACHTOB ¢ OrpPaHUYC€HHBIMHA BO3MOKHOCTAMM 310POBbHA

ITpu HEOOXOAMMOCTH MO 3asBJICHUI0 O0YYaIOIIETOCS C OrPaHMYEHHBIMU BO3MOXHOCTSIMU 3[0pOBbs y4eOHO-METOAUYECKHE MaTepUabl
MIPEIOCTABIIIOTCS B popMax, afanTHPOBAHHBIX K OTPaHUMYESHHUSIM 310POBbS M BOCTIPUATHS HHPOpManuy. [Jist ULl ¢ HapyIIEHUSIMA 3pSHUS: B
dopme aynuodaiina; B neuaTHol (opMe yBeNuueHHBIM MIpUupTOM. JIJIs JIUIl ¢ HapyHIEHUSIMU ClIyXa: B (hopMe 3JIEKTPOHHOIO JOKYMEHTA; B
neyatHOH (opme. [Jis Ml ¢ HAPYIIEHUSIMA OIIOPHO-IBUTaTENFHOTO anmapara: B GopMe 3JIeKTPOHHOTO JOKYMEHTa; B IeYaTHOH GopMe.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE JUCIUIIJIMHBI (MOAY JIST)

IMomemneHus AJst NPOBEAEHHS BCEX BUIOB PadoT, MPEAYCMOTPEHHBIX yIEOHBIM IJIAHOM, YKOMIUIEKTOBaHBI HEOOXOAUMO#
CIENMANIN3UPOBAHHON yueOHOW MeOeIbI0 M TEXHUYECKUMHU CpeicTBaMK 00yueHus. [ npoBeieHHs JIEKIIMOHHBIX 3aHATHH UCTIONB3YETCS
JIEeMOHCTpalMOHHOE 000pyaoBanue. JlabopaTopHbIe 3aHATHS IIPOBOISTCS B KOMIIBIOTEPHBIX Kilaccax, paboure MecTa B KOTOPBIX
000pyI0BaHBl HEOOXOAMMBIMH JIMIICH3UOHHBIMU TIPOTPaMMHBIMH CPEACTBAMH U BbIX0JIOM B IIHTEpHET.

7. METOAUYECKHUE YKA3ZAHUSA JJIS1 OBYYAIOIUXCSA 11O OCBOEHUIO JUCHUIIJIMHBI (MOAY JIST)

MCTOI[I/I'{CCKI/IC YKa3aHHs 110 OCBOCHUIO AUCHUIUIMHBI IIPEACTABJICHBI B HpI/IJ'IO)KCHI/II/I 2K pa6oqel71 nporpaMmMe TUCHUILIIINHBI.




®OH/J ONEHOYHbIX CPEJACTB

[Tpunoxenue 1

1. Onucanue nokaszareiaeu u KpUTCPHUCB OLICHUBAHUA KOMHCTGHHI/Iﬁ Ha pa3JIMYHbIX JTallaX UX
(I)OpMHPOBaHPI}I, OIMMCAaHHUC MIKaJ OLICHUBAaHHUA

1.1 ITokazarenn u KpUTEPUHU OLICHUBAHUS KOMIIETEHIIAMN:

3VH, cocrapnisonye
KOMIIETCHIIUIO

IlokazaTenu olieHUBaHUS

Kputepun onienuBanus

Cpencraa
OlLICHUBAHUS

OIIK-2: CriocoGeH MPUMEHATh IPOABHHYTHIE HHCTPYMEHTAIFHBIE METOIBI SKOHOMUYECKOTO aHAIIN3a

B IPUKJIaTHBIX U (MIK) (yHJaMEHTATBHBIX UCCICTOBAHMSIX

3HaTh:

METOJIBI cOopa,
aHaJm3a u 00padoTKH
JIAHHBIX,

DopMynHMpyeT OTBETHI HA
MTOCTaBIICHHBIE BOIIPOCHL;
peuaeT TeCTOBOE 3a1aHNE
B YaCTH METOJIOB cOopa,

Ilonnora n
COJIEPKATEILHOCTh OTBETA;

C—
cobecenoBanue
(Bompocsr 1-12),

SKOHOMETPUUYECKOTO T - TecThl
aHam3a u 00padoTKH YMEHUE NPUBOJUTH

MOJIEJIUPOBAHUS U (Bapuantsr 1-10),

NPOTHO3MPOBAHNS, JIAaHHBIX, MPUMEPBI, KOPPEKTHOCTh

HeO6XOI[I/IMBIe ISt 3KOHOMeTqueCKOFO (bOpMyHHpOBOK 1 BBIBOJIOB. 33 — 3alaHUus K

pelieHus MOJCIIUPOBAHUS U 3avety (3a7aHust

PO(ECCHOHATBHBIX | IPOrHO3MPOBAHMS 1-10)

3a1a9

VmerTsh:

OCYIIECTBIISITH BEIOOD
WHCTPYMEHTAIBHBIX
CPEICTB JIJIst
00paboTku
SKOHOMHYECKHX
JIaHHBIX B
COOTBETCTBHU C
ITOCTaBJICHHOH
3aJa4uei,
aHAJIM3UPOBATh
pe3yJbTaThl paCYeTOB
1 000CHOBBIBATH
MOJIy4YEHHBIE BBIBOIBI;
OIlEHHUBATh
SKOHOMETPHUYECKUE
MOJICTIH,
aHaJU3UPOBAThH U
CoJIepKaTeIIbHO
WHTEPIPETUPOBAThH
pe3yNbTATHI
9KOHOMETPHIECKOTO
MOJICTTHPOBAHHUS;
MIPOTHO3UPOBATH HA

Pemraer pasHoypoBHEBBIE
3a1a4u, GopMHUpyeT OTUET
10 33/IaHUIO0 K
nabopatopHoii paboTe B
YacTH OLICHUBAHHS
IKOHOMETPHUYECKHX
Mojenen n
MPOTHO3UPOBAHUS Ha
OCHOBE
HKOHOMETPUYECKUX
MoJenen
COLMAIEHO-3KOHOMHYECK
UX TIPOIIECCOB

IlonsoTa n
COJICPIKATEIILHOCTD PEIICHHS
¢ cOONIIoIcHUEM
HEOOXOIUMOM
[1OCJIEI0BATEIHLHOCTH
pac4eros;

MPaBUJIBHOCTH U TOYHOCTH
MOJIYYCHHBIX PC3YJIbTATOB;

KauecTBO aHAJIN3A U
WHTEPIPETALUH MOTYIEHHBIX
pe3yJbTaTOB U BBIBOJIOB;
KayecTBO OOpMIICHUS

JIP —
nmabopaTopHas
pabora
(;raboparopnas
pabota 1),

3_
Pa3HOYPOBHEBbBIE
3a/1a4u (3aaun
1-9),

33 — 3agaHus K
3ayeTy (3a1aHus
1-10)




OCHOBE
9KOHOMETPUYECKUX
MO/IEJICH TTOBEICHNE
IKOHOMHMYECKHUX
areHTOB, Pa3BUTHE
3KOHOMHYECKUX
MPOLIECCOB U SBIEHUN
Ha MUKPO- U

MaKpOypOBHE
O60CcHOBaHHOCTH BBIOOpA H
Brnanets: HCTIOTb30BaAHMS JIP —
HMHCTPYMEHTAIIbHBIX CPEJICTB; | mabopaTopHas
HaBbIKaMH Pewraer pasHoypoBHEBBIE 6
ao0Ta

9KOHOMETPHYECKOTO TOJHOTA 1 p
MOJICTTHPOBAHHS H 3a71a4H, GOPMUPYET OTUET | coyeprkaTebHOCTD pelreHns | (1aboparopuas
IPOrHO3MPOBAHMS, TI0 3a/IaHNIO K ¢ cobmmoieHuEM pabora 1),
HeOOXOMUMBIMHE 11 | TabopaTopHoii paboTe ¢ HEOOXO0IMMOi

CIICHHUS OMOIIBIO 33 -~ sazami Kk

IIOMOIIIb
p MOCJIEI0BATENbHOCTH sauery (3a1aHHA
npoQeCcCHOHAIBHBIX MHCTPYMEHTAJIbHBIX PacueToB; 1-10),
3ajiaq, CpeacTeaMn CpEJICTB OlICHUBAHUS
axanusa n 5 SKOHOMETPHUECKHX [PaBUIBLHOCT ¥ TOYHOCT, |3 —
COACPKATCILHON 7 Ka4eCTBO aHaJIM3a U a3HOYPOBHEBBIE
HMHTEpIIpETaluu MOACICH P YIZ
3aJla4yu (3aga4uu

0Ny aCHHBIX HWHTEPIPETAIUH MOTYICHHBIX ; J;) b
PEe3yIBTATOB pe3yJIbTaTOB U BBIBOJOB;

KayecTBO OOpPMIICHUS

OIIK-5: Crioco6eH UcIob30BaTh COBPEMEHHbIE HH(POPMALIMOHHbBIE TEXHOJIOTUH U POTrPaMMHBIE

CPEJICTBA MPH PEIICHUHU PO(PECCUOHATIBHBIX 3a/1a4

3HaTE:

BO3MOYKHOCTH
HCIIOJIb30BaHUS
Moayis " AHanmu3
nanuberx" MS Excel
9KOHOMETPUYECKOTO
makera EViews; 2
0a3bl JaHHBIX CETH
Internet s pemenust
AHAJIUTUYECKUX U

3HaeT BO3MOXHOCTH
COBpEMEHHBIX
WHPOPMAITUOHHBIX
TEXHOJIOTHH B 00acTu
9KOHOMETPHKH.

AprymMmeHTupyer
MIpUMEHEHNE
MH(POPMALMOHHBIX
TEXHOJIOTUH ITPU
MIPOBEJIEHUH PACUETOB.

YMeHHe MOJTb30BaThCS
0a3zaMu JAHHBIX;
MIPaBUIILHOCTH BBIOOpa U
WCTIONIb30BaHUS CPENICTB
Moy "AHanu3 TaHHBIX"
MS Excel u
3KOHOMETPHUYECKOTO MaKeTa
EViews s permenns
AHATTUTHYCCKUX U
HCCIEA0BATENbCKUX 3314

C—
cobecenoBaHue
(Bompocsr 13-35),

T - Tectsl
(BapmanTsr 1-10)

JIP —
nabopaTopHas
pabora
(;maGopaTtopHas
pabota 1)

HCCICNOBATCIIBCKHX OO0BACHSIET OCHOBHEIE [PY BBIITOJTHCHUH 3aTaHUA K | 33 — 3amanHus K
st KOMaH/Ibl MaKeTa nabopartopHoii pabote 3auery (3a71aHus
IPUKJIAHBIX TPOTPAMM. 1-10)
VMeTs: CaMOCTOSTEILHOCTD U JIP —
Pernraet pa3HOypOBHEBBIC | PAIIMOHATIBHOCTH BRIOOpA naboparopHas
OCYIIECTBIIATD MOUCK | 33;1aum, HOpMUPYET OTUET | JAHHBIX, CTEIICHb pabota
HeobxomMolt 110 3a/IaHHIO K 060CHOBAHHOCTH BHIGOPA (maboparopHas
;I:g)}?g; i’IaCLeI;I;I IBnt6eaanae)f[; J1aGOPaTOPHOI paboTe B | MHCTPyMEHTANBHBIX CpeACTB; | PA00Ta b,
HCIIONB30BAT YaCTH MTOKMCKA [IOJIHOTA U 3_
CpesICTBa MOLYIst HH(POPMAIUY B CETH COMEPKATETBHOCTh PEIICHIS | a3y ovnoBHeBbIe

"Anann3 naHsaeix" MS
Excel u
9KOHOMETPHUYECKOTO
makera EViews mus
penieHus

Internet u ucons30BaHus
WHCTPYMEHTATBHBIX
CpeICTB

¢ COONIIOACHUEM
HEOOXOIMMOM
1OCJIEIOBATENHHOCTH
pacyeToB;

3amaqu (3a1aqn
1-5),

33 — 3amaHus K
3aueTy (3amaHus




AHAJIUTUYCCKHUX U
HCCIICA0OBATCIIBCKUX
3aJga4

MPaBUIILHOCTh U TOYHOCTh
[IOJTyYE€HHBIX PE3yJIbTaTOB;

Ka4yecTBO aHain3a 1
WHTEPIPETAIUH MOTYICHHBIX
PE3YJILTATOB U BHIBOJIOB;
Ka4ecTBO OpOpMIICHUS

1-10)

Bnanets.

criocobamMu MonckKa
HEeo0X0IMMOI
WH(GOPMAIIH B CETH
Internet, cpencrBamu
Moy "AHanus
manuerx" MS Excel n
KOHOMETPUIECKOTO
maxera EViews mis
00paboTKH, aHAIH3a
SKOHOMMYECKHX
JAHHBIX,
3KOHOMETPHYECKOTO
MOJICITUPOBAHUS U
MPOTHO3UPOBAHHUSI

Pemaet paznoypoBHEBbIE
3amaqn, GOpMUPYET OTIET
0 33/IaHUIO0 K
nabopaTopHoii paboTe ¢
HCTIOJIb30BaHHEM
COBPEMEHHBIX
WH(POPMAITMOHHO-
KOMMYHHKAIIMOHHBIX
TEXHOJIOTUM U
TII00aTBHBIX
MHPOPMAITUOHHBIX
peCypcoB, a TaKxke
WHCTPYMEHTAIBHBIX
CPEICTB JIJIs1 00pabOTKH,
aHaJTN3a SKOHOMHYECKHUX
JIAHHBIX,
9KOHOMETPHYECKOTO
MOJICITUPOBAHUS U
MIPOrHO3UPOBAHUS

LlenenanpaBieHHOCTH
Ioucka u 0Toopa
rH(OPMAIIUH; IPABUIBHOCTb
WCIIOJIb30BaHUS CPEJICTB
Moy "AHanu3 JaHHbBIX"
MS Excel u
SKOHOMETPHYECKOTO MaKeTa
EViews mist 06paboTku u
aHaJIn3a JaHHBIX; IOJHOTA U
COJICPYKATEILHOCTD PEIICHUS
¢ COONI0ACHUEM
HEO0OXOIHUMOH
TOCJIEIOBATENHHOCTH
pacueToB;

CaMOCTOSITETIBHOCTD U
PaIMOHAIBHOCTH BEIOOPA
JIAHHBIX; PABUIBHOCTD U
TOYHOCTDH MOJIYUCHHBIX
pe3yIbTATOB;

Ka4eCTBO aHAIM3a U
MHTEPIPETAINHN TTOTYYEHHBIX
PE3yJIbTaTOB M BBIBOJIOB;
KayecTBO OOpMIICHUS

JIP —
nmabopaTopHas
pabota
(;mabopartopHas
pabora 1)

33 — 3amaHus K
3a4ery (3agaHus
1-10)

1.2. Illxana oneHUBaHUS:

TeKYH_II/Iﬁ KOHTPOJIb YCIICBACMOCTU U MPOMCIKYTOYHAAd AaTTCCTAllMd OCYHICCTBIIACTCA B paMKax HAKOIIMTCILHOM

OammpHO-pelTuHTOBOM cucTeMbl B 100-0ammpHOM miKae.

HpOMC)KYTO‘lHaﬂ aTTeCTalus OCYHICCTBIIACTCA 11O cne;[y}omeﬁ IKaje:

- 50-100 6aoB (3a4TeHO)

- 0-49 6aioB (He 3aUTEHO).




2. TunoBble KOHTPOJIbHbIE 3aJaHUSI WM HMHble MATepHAJIbl, HEOOXOAMMBbIE JIA
OLICHKHM 3HAHUM, YMEHUH, HABBIKOB M (MJIM) ONBITA JAEATEIbHOCTH, XapaKTEePH3yOLIMX
stanbl  (GOPMHPOBAHMST KOMIIETEHIMIA B Mpolecce OCBOEHHsI 00pa30BaTeIbLHOM
NPOrpamMMslI

3aganus K 3a4erty

3AJJAHHUE K 3AYETY Nel

1. Oneparopsr «Between» u «Withiny. Buabl orieHok. CpaBHUTEIBHBIN aHAIN3 OLEHOK. TecTUpOBaHUE CIEIUPUKAIINN B
MOJIeISIX TMaHeNbHbIX MaHHbIX. TecT Xaycmana. TecT Ha HaaWuue CIy4allHOTO WHIUBUAyalIbHOTrO 3¢dekrta. TecT Ha
HaJIMYUe IETePMUHUPOBAHHOTO WHAUBHYaTbHOTO P eKTa.

2. JIuneliHas MOJelTb MHOXXECTBEHHOU perpeccur. Meron HanMmeHbpmux kBaaparoB (MHK). O6o0mennsrit MHK.

3aoaua

HccnenoBaTens UCTONb3yeT JOTUT-MOJENb OMHApHOTO BHIOOpa ISl TOTO, YTOOBI BBISICHUTH, KaK BEPOSITHOCTH OKa3aThCS
6e3pabOTHBIM 3aBHCHUT OT OMNbITAa paboTel M oOpaszoBaHus. MccnenoBatens ompocun 1000 S5KOHOMHYECKMX AKTHBHBIX TPaXKIaH B
Bo3pacte ot 21 10 28 jeT M MoyTy4yus JaHHbIE O cieaylomuX nepeMeHHbx: Unemployed — OuHapHas mepeMeHHas paBHasi €AMHHMIIE,
€CIIM PECTIOHJICHT siBiIsieTcs: Oe3paboTHbIM; Experience — omnbIT paboThl pecrnionenTa (B rojaax); Education — npoomkuTebHOCTh
o0yueHHs peclioHeHTa (B rojax). B Tabnuiie npencTaBieHs! pe3yIbTaThl OIEHUBAHUS MOICIH:

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

Bompoc: Apucrapx [letpos 10 jet yuuics B mikoie u emie 4 rofa B 6akanaBpuate. OnbiTa paboTh y Hero moka HetT. C kakon
BEPOSITHOCTBIO OH OKaXkeTcsl 6e3padoTHRIM?

3AJJAHHUE K 3AYETY Ne2

1. FeTepOCKe,Z[aCTI/I‘lHOCTL cnyqaﬁﬂoro BO3MYIICHUSA U €€ IPUYINHBI, MCTOAbI TUATHOCTHUKHU U YCTPAHCHUS. B3BemeHHbIH
MHK.

2. KounTerpanusi BpeMEeHHBIX pAI0B. Moiesib KOPPEKIUH OIIHOOK.

3aoaua

Bonpocel 3TOro 3amaHus OCHOBaHBI Ha cienyromeM skcrepumente: 400 BoguTenei, BHIOpaHHBIX
CIIydailHBIM 00pa3oM, TMOMPOCHIN TPOWTH CHEIUaIbHBIM TECT HAa BOXKIEHWE aBTOMoOWIeM. JIJIsi Ka)moro
BOAUTENSE ObUIM COOpaHbl CleAylolue aaHHble: Pass — (UKTHUBHas NMEpeMEHHas, paBHAs €IUHHIE, €CIU



BOJIUTEIIb CAAN TecT, Male — (uKTHBHAS nepeMeHHas paBHAas €IMHULIE, €CIH BOJUTEIh MY)KUMHA, U paBHas 0,
€CJIM BOJUTENb JKeHIMHA, Experience — ombIT BOXKJIEHHUs] aBTOMOOMIEM (B rofax). B Tabmuiie npencraBieHbl
peBy.HBTaTI:I ceMnu MOHCHCﬁ, OILICHCHHBIX HA OCHOBC UMCHOIIINXCS JaHHBIX.

Dependent Variable: Pass
Probit Logit Linear Probit Logit Linear Prabit
Probability Probability
(1) i2) (2) (4] (5} i8] 7

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

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

Male*Experience -0.015
(0.019)

Constant 0.712 1.059 0.774 1.282 2.197 0.900 0.806
{0.126) (0.221) (0.034) (0.124) (0.242) 10.022) {0.200)

Bomnpoc: 3aBucut 11 BEpPOSTHOCTH CAATh TECT OT OMbBITa BOXKACHUS (MCIOIB3YHTE pPe3yabTaThl U3 KOJOHOK (2)

(7)?

3AJJAHHUE K 3AUYETY Ne3

1. MeTox MakCHMaTBHOTO MPaBAOIOI00HSI.

2. TlonsiTue 0 MOJAEIM OJHOKOMIIOHEHTHOH ormmOku. Crernuduraius mMoaeau. JeTepMUHUPOBAHHBIA M CIy4YalHBIN
WHAWBUIYATBHBIA  dPQEKT.

3aoaua
Hccnenyercst 3aBUCUMOCTB CPEAHEYIIIEBOTO MOTPEOICHHS AIKOTOJIS TI0 CTPaHAM MUpPa OT Pa3iIHNYHBIX (PaKTOPOB.
Mopemns 1:
ALCOi=p1+B.GDPi+BsMUSL;+B4sBUDD;+BsHINDUi+s;,

rne ALCO; — cpeanenyuieBoe norpediieHre 4nucToro crnupra Ha denoBeka (1), GDP; — BBII Ha nymy HaceneHwust
(monmmapos CILLA), MUSL;, BUDD;, HINDU; — nonu HaceneHHs HCHOBEAYIOIIET0, COOTBETCTBEHHO, MYCYJIbMaHCTBO,
Oynau3m U nHIyH3M (B % oT obuiel yncneHHocty HaceseHus ). B xone MHK-oniennBanus Moaeny Ha OCHOBE AaHHBIX 0 50
CTpaHaxX TMOJYYeHbl CIEAYIOIIMEe pe3yJbTaThl: CcyMma KBaapaToB octaTkoBESS=200, oObsicHeHHas cymma
kBagpaToBRSS=300.

Taxoxe IJId IPOBEPKU T'UIIOTE3BI O TOM, YTO PEIIMIMA HE OKa3bIBA€CT CYIIECTBCHHOI'O BJIMAHUA Ha HOTpeGJIeHI/Ie
AJIKOI'0JIs, ObLIH OILICHCHBI TapaMCTPhbL BTOpOfI MOACIN:

Mogmens No2:
ALCOi=1+B.GDPi+si.

Bo BTOpOIii MOsIENH, 110 CpaBHEHHIO ¢ TIepBOi, 3HaueHne RSS uzmenninocs Hal00. CKOTBKO COCTaBUT KOPPEKTUPOBAHHBIN
R? Bo BTOpO#i MOmENH?

3AJJAHHUE K 3AYETY Ned



1. MeTox MakcHMaIBHOTO paBaomnooous B Probit u Logit momensx. Kpurepun kauecTBa Mozemei.

2. ABTOKOppeJ’IﬂL{I/I}I cnyqaﬁﬂoro BO3MYIIICHUSA U €€ IPUYUHBI, MCTOAbI ATUArHOCTUKHU U YCTPAHCHUS.

3aoaua

HccmenoBarens oreHMWI MpoOUT-Momenb. B kadecTBe OOBACHIEMONW MEPEMEHHOW OH B3sUT MPEATIOYUTACMBIN
HHIABUIOM THIT MOPOXKEHOTO, (PHCTALIKOBOE MIIH IIOKOIaIHOE. A MMEHHO, Yi=1, €Ciu i-blif peCIOHAEHT GOJIBIIE JTIOOUT
¢ucramkoBoe u Yi=0, eciu - mokojagaHoe. B kadecTBe OOBACHSIOIIEH MEPEeMEHHOW UCCIICAOBATENb B3sUT KOJUYECTBO

MIOKOJIAJIOK, ChEeTaeMOE PECIIOHICHTOM eXeMecsTdHO. [1omydni olleHKy Ui CKpBITOi epeMenHoi: y, = 2 — 0.3x;.

Or1leHHUTEe BEPOSTHOCTH TOTO, YTO HHIMBHI, CHEAAIONIHA 6 IIOKOJIaJ0K B MECAI, MPEAMOYUTAET (HUCTAIIKOBOE
MOPOXEHOE.

3AJJAHUE K 3AYETY Ne5

1. dukrusneie nepemennsie. MHK ¢ orpannueHusiMy Ha TapamMeTphl.
2. Monenbs Bokca-JI>keHKHHCA.
3adaua

ITo 40 HaGMIOICHUSIM OIICHEHA MOJIENb 3aBHCUMOCTH 3apa0oTHOM riatel Wagei ($) oT IuTenbHOCTH 00yUeHUs
schooling;i (romer) u omeiTa paboTsl EXperience; (roast). OneHeHHas MojieNb uMeet BuI: wage, = 250 + 15schooling; +
55experience;. ESS=125, TSS=200. Nccaenosarens pemni 100aBUTh B MOJIeIb 0Opa3oBanue poaurerneii mschoolingi u
fschoolingi (rozer), mocne wero ESS=175. Ha ypoBHe 3HaunmocTtr 1% mpoBepsis TUIOTE3Y O BIWSHHUN UTHTEIHLHOCTH
oOyueHHus: pojauTesieli Ha 3apa00THYIO IUIaTy WX peOeHKa, ONPEACIUTe YeMy PaBHO HAOJI0IaeMOe 3HAUYCHHUE TECTOBOM
CTaTUCTUKU?

3AJJAHHUE K 3AUETY Ne6

1. Tecr I'peitrmxepa Ha MPUINHHO-CIIEACTBEHHYIO 3aBUCHMOCTb.

2. Ommbku cnenMpUKaIMy U WX JUATHOCTHKA. BRIOOp ONTHManbHOro Habopa perpeccopoB U QYHKIMOHATBHON (GopMBbI
pPEerpecCuOHHOM 3aBUCUMOCTH.

3aoaua

CrenuanucT 1o CeIbCKOMY XO3SICTBY IOJIaraeT, YTo MOTPeOJICHUE TOBSAMHEI B pernoHax (Y) B TOHHaX B rOJ
3aBHCHT OT II€HbI TOBSIWHEI (X1) PyOJIeii 3a KAIorpaMm, IeHbI CBUHUHEI (X2) pyOIIeil 3a KMIIOTpaMM, IIEHBI KypSTHHBEI (X3)
pyOsieit 32 KUIOrpaMM M CPEHEIYIICBBIX IEHEKHBIX T0X0M0B (X4). Creayroiias perpecCHOHHAs MOJENb MOTyueHa Ha
OCHOBE BBIOOpKH U3 30 peTHOHOB:

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



(0.168) (0.103 ) (0.106 ) (0.163 )

R% = 0.683
a) UuTepnperupyiite kodpduiment npu 10g Xi.

0) IIpoBepbTe Ha 1% ypoBHE 3HAUMMOCTH HYJIEBYIO TUTIOTE3Y O TOM, 4TO KOG PHUIUCHT mpu  |0g X4 B reHepabHOI
COBOKYITHOCTH PaBEH HYJIIO.

3AJJAHHUE K 3AYETY Ne7

1. ABToKOppeNALYs CITy4aifHOrO BO3MYIICHUS U €€ IPUYHHBI, METObI JUArHOCTUKU U yCTPAHEHHUS.

2. DHIOTEHHOCTh TepeMeHHbIX. Cllyyail KOppeIrupOBaHHOCTH PErpeccopoB U ciydaiHOW ommOku. Omudku n3MepeHni
nepeMeHHbIX. THCTpyMeHTanbHble iepeMenHble. Tect XaycMmaHa.

3aoaua

HccnenoBarens aHAIM3UPYET 3aBUCUMOCTD TOTpeOIeHus (C) OT pacmoyiaraeMoro 10xoja (y) Ha OCHOBE MPOCTOM
SMIMpHYEcKOr Mozenu: Ci=PYit+e€i, € - HE3aBUCHMbIE HOPMAaJIBbHO pACIpeleeHHbIE CIydaiHble BEUYMHBI C HYJIEBBIM

MaTeMaTHIeCKuM OKHIaHueM U aucnepeueit V(g;) = a? - y?2.

HccnenoBarens cobpan JaHHbIE O JABYX ThicAYax JOMAIIHUX XO3SIMCTB M OCYLIECTBHJI CJIEIYIOLIHE
HpEeABAPUTEIIbHBIE PACUYETHI:

2000, _ . y'2000 . _ . 372000 2 _ . §72000 — . 72000 _ . 72000 i _

210y = 2000; Y2 ¢; = 1000; X»:27°y7 = 1450; Yi27° y;c; = 950; Xio7 C—i‘— 1050; X727 y—li— 1550.
Hcnonp3ys Te U3 AOCTYIHBIX JaHHBIX, KOTOPhIC BaM HEOOXOAUMbI, BEIYUCITUTE 3PPEKTUBHYIO OILICHKY IIPEICIIbHOM
CKJIOHHOCTH K TIOTPEOJICHHIO.

3AJJAHHUE K 3AUYETY Ne8

1. JluckpeTHble 3aBUCHMbIC TIepEeMEHHbIC: HOMWHAJbHBIC, PAaHKUPOBAHHBIC, KOJIMYECTBEHHbIC. Mojienn OUHAPHOTO
BeIOOpa. Probit u Logit monemu. MaTepniperanms ko3 UIMEHTOB B MOJICNIIX OWHAPHOTO BHIOOPA.

2. Muumas perpeccus. EnuHUUHBIN KOpeHb. TeCThl HAa €MIMHUYHBIN KOPEHb.

3aoaua

Hccrnemyercs 3aBUCHMOCTD CpEHETYIIEBOTO MOTPEOICHHS aIKOTOJIS IO CTPaHaM MHpPaA OT Pa3MUYHbIX (PaKTOPOB.



Mogens 1:
ALCOi=p1+B.GDPi+B3sMUSL;+B4sBUDD;+BsHINDU+s;,

rne ALCO; — cpeanenymieBoe motpediieHHe 4nucToro crnupra Ha denoBeka (1), GDP; — BBII Ha nymy naceneHus
(momnmapor CIIIA), MUSL;, BUDD;, HINDU; — monu HacelieHUsI NCIOBEIYIOIEro, COOTBETCTBEHHO, MYCYJIbMaHCTBO,
Oyamu3M u nHIyH3M (B % ot oOmieil yucieHHOCTH HaceseHus ). B xone MHK-orieHnBaHus MoieIi Ha OCHOBE JaHHBIX 0 50
CTpaHaX IOJIYUYCHBI CIICAYIONIME Pe3yJbTaThl: CyMMa KBanpaTtoB octaTkoB ESS=200, oObscHeHHas cymMMa KBaJapaToB
RSS=300.

Takke a1 MPOBEPKU THIIOTE3BI O TOM, YTO PEJIUTHS HE OKa3bIBACT CYIICCTBEHHOI'O BIMSHUS HA MOTPEOJICHHE
AJIKOTOJIs1, OBIITM OIIEHEHBI TapaMeTPhl BTOPOH MOJIEIIH:

Mogens Ne2:
ALCOi=B1+B.GDPits;i.

Bo BTOpOIf MOENH, TTO CpaBHEHHIO ¢ TTepBoH, 3HaueHne RSS m3mennnock Hal00. CKOJIBKO COCTaBUT KOPPEKTUPOBAHHBIN
R? Bo BTOpOIt MOJENH?

3AJJAHHUE K 3AYETY Ne9

1. MO,Z[GJ'II/I C paclpCaACIICHHbIMU JIaraMHn (MOL[GJ'II: HYaCTUYHOT O HpI/ICHOCO6J'IGHI/I$I, MOACb adallTUBHBIX O)I(H,I[aHHfI).

2. MyJIbTHUKOJUTMHEAPHOCTh U METO/BI YCTPAHEHHUSL.

3aoaua

ITo 35 nHaGuoieHUSIM OLIGHEHA MOJIEIb 3aBHCUMOCTH 3apaboTHOM miatel Wagei ($) oT amuTenbHOCTH 00y4eHuMs
schooling; (roasr) u omeita paboThl eXperience; (roanr). OueHenHas Mojaeiab nmeer Bua: wage, = 400 + 25schooling; +
60experience;. ESS=130, TSS=210. Nccnenosarens pemni 100aBUTh B MOJIeIh 00Opa3oBaHue poauteneii mschoolingi u
fschooling; (roapr), mocne ywero ESS=180. Ha ypoBue 3naunmoct 10% mpoBepsisi TUIIOTE3y O BIMSHUH JUTUTEIEHOCTH
o0y4eHus: pouTeNiel Ha 3apabOTHYIO IUIATy WX PeOCHKA, YKAKUTE KOJIUYECTBO OrpaHHUYCHUHN, KOTOPBIE NMPUPABHEHBI K
HYJTIO B (POPMYITUPOBKE HYJIEBOM THIOTE3bI?

3AJAHHUE K 3AYETY Nel0

1. 'eTepockeqaCTUYHOCTD CITy4aHOTO BO3MYIICHUS U €€ MPUYMHBIL, METOAB! JUAarHOCTUKH U YCTpaHeHHs. B3BeeHHbIi
MHK.

2. HpeI/IMYH_[eCTBa HUCIIOJBb30BaHUs ITAHCIIBHBIX JaHHBIX. pr,[[HOCTI/I, BO3HHKAIOIIHXEC ITPpU pa60Te C IIaHCJIbHBIMHU JAHHBIMH.



3adaua

ITo 2040 HaGMrOAEHUSM OIIEHEHA MOJISIh 3aBUCHMOCTH CTOMMOCTH KBapTupsl price; (B8 1000$) ot MeTpaska xumoi

—

wiontanu  livespi:  price, = 90 + 1.8livesp; . Ilpu mnocrpoeruun 95%  NOBEpPUTEIBHOTO WHTEpBaA  JUIs

E(prices|livesp=70), yemy paBHa V/Er(pﬁc\ele ), ecnu 62 = 1259.265, a koBapHAIMOHHAS MATPHIIA UMEET CIIETYFOIMI

BU:

(Intercept) livesp
Var(B|X) = | (Intercept) 21.9 —0.46
livesp —0.46 0.01

OkpyrisiiTe 70 0OJHOTO 3HAaKa MOCTE 3aMATOM.

Kpumepuu ouenueanusn:

Maxcumansnoe Koauuecmeo 6annoe — 100.

3amanue K 3a4ery coaepkHT 2 Bompoca W 1 3amady, Oayibl M KPUTEPUH OICHUBAHHS IO KOTOPBIM
MIPUBE/ICHBI BBIIIC. BaJlibl BBICTABIISIOTCS 110 KAXKIOMY 3aJIaHUIO B OT/ICIBHOCTH U CYMMHPYIOTCSI.
Kaotcowtit éonpoc ouenusaemcesa omoenvHo, Makcumaivho ¢ 24 danna.

MaxkcuMmanbHas obmas orieaka — 40 6amno. Kputepun orieHnBaHus OTAETBLHOTO BOIIPOCA!

13-24 6anma. OTBEeT Ha BONPOC BEPHBII; MPOJEMOHCTPUPOBAHO HAIMYME TITYOOKHX HMCYEPIBIBAIONINX /
TBEPJBIX M JIOCTATOYHO TOJHBIX 3HAHWH, TPAMOTHOE M JIOTHUECKH CTPOWHOE M3JIOKEHHE MaTepuaia mpu
OTBETE, BO3MOXXHBI OTJENIbHBIE TOTPEIIHOCTH M OIIMOKH, YBEPEHHO WCIpaBJIE€HHbIE M TOCIHe
JOTMOTHUTEIBHBIX BOIPOCOB; MPOJEMOHCTPHPOBAHO HAIWYHE TITYOOKHMX HCUYEPIBIBAIOUINX / TBEPABIX U
JOCTaTOYHO IMOJIHBIX 3HAHUH, FPaMOTHOE U JIOTUYECKU CTPOHHOE U3JI0KEHUE MaTepuaa Ipu OTBETe.

0-12 GamnoB. OTBeT Ha BONPOC JHIIbF YAaCTUYHO BEPEH, INPOJEMOHCTPUPOBAHA HETOYHOCTH U
HEYBEPEHHOCTh OTBETOB Ha JIONOJHHUTEIBHBIE W HABOJAIINE BOIMPOCHI, JIMOO OTBET HAa BONMPOC HE BEPEH,
IIPOIEMOHCTPUPOBAHA HEYBEPEHHOCTh X HETOUHOCTh OTBETOB Ha JIOMOJHUTEIbHbBIE U HABOASIINE BOIPOCHI.

3aoaua ouenusaemca maxcumaibHo 6 52 oanna:.

Kpurepun onienuBanus 3a1aun:

27-52 6anna. 3agaua peiieHa B MOJIHOM 00beMe, BLIOpaHbl BEPHBIE HHCTPYMEHTAIBHBIC METOJIBI M IIPUEMBI PEIICHHS,
MPOBE/ICHBI BEPHBIE PACYUEThl, CIeNIaH MOJHBIN, COJIEpKATENbHBIA BBIBOJI MO PE3yJIbTaTaM MPOBEJCHHBIX PACUYETOB;
0o 3ajaya peuieHa B MOJHOM 00beMe ¢ HeOOJBIIMMH HOTPEIIHOCTSIMH, BBHIOPaHBI BEPHBIE MHCTPYMEHTAJIbHbIC
METOABl W MpPHUEMBbl pPELIeHHs, MPOBEIEHBI BEPHbIE pacueThl, CHENAH MOJHBIM, COIEPXKAaTENbHBIA BBIBOJ MO
pe3yibTaTaM MpOBEJICHHBIX PACUETOB, B pacyeTaxX U BBIBOJIAX CO/ICPIKATCS HE3HAYNTEIbHbIC OITHOKH.

0-26 OamnoB. 3amaya pelieHa YaCTUYHO, YaCTHMYHO BBHIOpAHBI BEpHBIE MHCTPYMEHTAJbHBIE METOIBI M IPHEMBI
pelieHns, TPOBEACHBl YACTUYHBIE pacueThl, CleNaH BBIBOA IO pe3yjibTaTaM IPOBEICHHBIX PAacdyeTOB C
MOTPENIHOCTAIME OO 3ajjadya HE pelieHa WM pelieHa YacTHYHO, YacTUYHO BBIOpaHBI HEOOXOJUMEIC
WHCTPYMEHTAIBHBIE METOJbl U TPHUEMBI PEIICHUs, PACUEThl HE MPOBEACHBI WM MPOBEICHB YaCTUYHO, BBIBOJ IO
pe3yibTaTaM NpOBEIEHHBIX PACUETOB HE C/IENaH MM OIIHO0YEH.

3auem svicmasnsiemcs Ha OCHOBAHUU UMO20B0U CYMMbl 6aﬂJl06, H(l6paHHle cmydeHmOM:

e 50-100 6amnoB «3auTeHOY;
e 0-49 0amIoB «HE 3aYTECHOY.

TecT nMCbMEHHBIN

Bapuanm 1



1. (BI:I6€pI/ITC HCCKOJIbKO BApHUAaHTOB OTBCTa) K BUaM 3KOHOMCTPUYCCKUX MOHCHGﬁ 10 TUIIaM 3aBHCHUMOCTH OTHOCATCA

MOJETH ...
A) crucTeM 3KOHOMETPUYECKUX ypaBHEHUH; b) HenuneitHo# perpeccuy;
B) BpeMeHHBIX ps10B; I') nuneiinoii perpeccuu.

2. Kputepuit CThrofieHTa IpeAHa3HAYCH [JIS. ..

A) OmnpeneneHus 5JKOHOMUYECKOH 3HAYUMOCTH Kax10ro K03 duirenTa ypaBHeHuUSI.
B) Onpenenenust cTaTUCTUYECKOM 3HAYMMOCTH KasKAOTO KO PHULIMEHTa ypaBHEHHSI.
B) IIpoBepku Mozeny Ha aBTOKOPPETISIIUIO OCTATKOB.

I') Onpenenenust 5JKOHOMHYECKON 3HAYUMOCTH MOJEITH B LIEJIOM.

1) [IpoBepku Ha TOMOCKEAACTUYHOCTb.

3. IlokazaTtenem, Ha OCHOBAaHUM KOTOPOT'O MOXKET OBITh MPOBEACHA MPOBEPKA CYLIECTBEHHOCTH (3HAYUMOCTH) OTIEIIBHOTO
napaMeTpa ypaBHEHUS perpecCcuy He SIBISIeTCS ...

A) Obmras nucniepcus 3aBUCUMON TIepeMeHHON B) t-xpurepuii CtpronenTa

b) loBepurtenbHbIi HHTEpPBAI I') Kpurepuit ®Gumiepa

4, HCCJ’IGI{OB&TGJ’IB MOoJIyunJs1 CJICAYHOHMUE pPE3yJIbTaTbl OLCHUBAHUS ITapaMETpPOB JIMHESHHOMN MOACIN MHO>XECTBEHHOM
perpeccuu 1nmpu noMoIu ME€ToJa HaMMCHBIIINX KBaAPaTOB Ha OCHOBE JAaHHBIX O JABYX ThICAYAX Ha6J'IIO):[eHI/II713

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

(2,44) (1,91 (1,99)

B ckoOkax moj omeHkamMu Ko3(QQHUIMEHTOB yKa3aHbl COOTBETCTBYIOIIME CTaHAApTHBIE OMmHUOKH. cmone3ys
MATUIPOICHTHBIM YPOBEHb 3HAYMMOCTH, TECTHPYHTE HE3HAYNMOCTh KO3(PQHUIIMEHTOB MNpH TEpEeMEHHBIX B 3TOM
ypaBHeHuu. (COOTBETCTBYIOLIEE KPUTHIECKOE 3HaUEHHE t-CTaTUCTHKY IIPHU YPOBHE 3HaYMMOCTH 5% cocrasiser 1,96.)

a) 3HaYMM TOJIEKO KOA(PPHUIMEHT NIPH TIEPEMEHHOH X;.
0) 3Ha4YnM TOJILKO KO3 (HUITUESHT TIPH NTEPEMEHHOI Z;.
B) 3HauMMBbI ¥ KO3)(HUIIMEHT IPU IEPEMEHHOH Xi, 1 KO3()(OUIMEHT NP NEPEMEHHOH Z;.

r) Hu onuH 13 k03 HUeHToB He 3HAUNM.

5. Koaddumment perpeccuu B IMHEHHON PerpecCHU COBOKYITHOTO CIIPOca Ha MOOMIIbHBIC Tele(oHbI (B ThIcAYax pyOIiei)
110 1IeHe (B pyOIsIX) oKa3aics paBHBIM «—1». DTO 03HAYAET, U4TO

A) yBenuueHwue 1ieHbl Ha 1% CHMKaeT cripoc Ha MOOWITbHBIE TenedoHsl Ha 1%.
b) yBenndenue uensl Ha 1 pyOab cHIKAET cpoc Ha MOOMIIbHBIE TenedoHb! Ha 1%.

B) yBenmuuenue 1ieHsl Ha 1% CHIKaeT cripoc Ha MOOWIIBHEIC Telne(OHBI HA OJIHY THICAYY pyOIei.



I') yBenmaenue 1ieHs! Ha 1 pyOsIb CHIDKAST CIPOC HAa MOOWIIBHBIC TeIe(QOHBI Ha OHY THICSIY pyOJIeH.

I[) TOJYYCHHOC YHUCJIO HUKAK HC MHTCPIPCTUPYCTCA.

6. BeHnaMuH mbITaeTCs MOHATH, TAK JIM CTpAIllHA TE€TEPOCKAJTCCTHYHOCTD, Kak e€ mamioroT:) Ecnu y Bennamuna ectb
KOHEYHas BBIOOpKa HaONrojeHWH W BeHunamMuH HE JeaeT NPEANOJOXKEHHs O TOM, YTO & HUMEET HOpMalbHOE
pacnpezeneHe, TO KaKOBHI MIOCIISJICTBHSI, €CIIA B JAHHBIX €CTh T€TePOCKEACTHIHOCTh?

1) Onenxku MHK o6naarot BceMu Npe)KHUMU CBOWCTBAMHU, YTO U IMPU TOMOCKEIACTHYHOCTH;
2) Ouenku MHK Goutbltie He SBISIFOTCSI cCaMbIMU 3((PEKTUBHBIMU CPEIH TUHEHHBIX HECMEIIEHHBIX;
3) Ouenkn MHK GojbItie HE SBISIOTCS HECMEIIEHHBIMHU;

4) Onenku MHK Goutbliie He SBISIFOTCS TUHCHHBIMH.

7. BennamuH ncciemyeT BIMsSHUE PA3IMIHBIX (PAKTOPOB Ha 3apabOTHYIO TUIATy JIFoeH, mpoxkuBaromux B Poccun. [1o 350
HAOJIIOIEHUSIM OH OIICHUJI PETPECCHI0 3apaboTHOM TiaThl (Wagei, B ThIcA9ax pyoiiei) oT odopasoBanus uyeinoBeka (educi, B
rojiax), 00pa3oBaHuUs MaTepH 3TOro YeaoBeka (mother.educi, B romax) u jamMmmu Ha OonbIT paboThI (€Xper;: 1 - eciu 6osee 5
net, 0 - eciu MeHee 5 7ieT). BeHnaMuH mony4us cienyronme pe3ynbTaThl:

wage"i=10+20-educi+5-mother.educi+15-exper;

y BCHI/IaMI/IHa €CThb OHaCCHI/IH, YTO B JAHHBIX €CThb FCTCpOCKCI[aCT‘H/IHOCTB. qTO6LI HpOBepI/ITB CBOIO HOFa}IKy, OH X04YET
HpOBeCTI/I TECT YafflTa Ha ypOBHC 3HAYUMOCTHU 5%. BeHI/IaMI/IH OLICHUIJI BCHOMOFaTeJ’ILHy}O perpeccmo nu HOJ'IyLII/IJ'I
Raux?=0.55.

Kaxkoii BeiBOJ crienaer Bennamun?

1) Ha ypoBHe 3HaummocTH 5% HyneBas THIIOTe3a HE OTBEpraercs, B JAHHBIX €CTh YyCIOBHAs

TOMOCKEIACTUYHOCTD;
2) Ha ypoBHe 3HaummocTH 5% HyjleBas THUIOTe3a OTBEpraercs, B JAHHBIX €CTh YyCJIOBHAs
TOMOCKEIACTUYHOCTD;
3) Ha ypoBHe 3HaumMocTH 5% HyJeBas THIOTe3a OTBEPraercs, B JAHHBIX €CTh YyCJOBHAs
reTEePOCKENACTUYHOCTD;

4) Ha YPOBHC 3HAYUMOCTHU 5% HYJICBas rUNOTE3a HC OTBEPracTCs, B JAHHLIX €CTh YCJIIOBHASA I'€TCPOCKEAACTUIHOCTD.

8. Omenka, KoTOpylo BeHnamMuH Noiny4uT 3a KOHTPOJIBHYIO paboTy MO TEOPUH BEPOSTHOCTH, SIBIISIETCS JUCKPETHOM
CITydaiiHOM BEJTMYMHOM, KoTOpas MoxkeT ObITh paBHa 4, 7 u 8 (u3 10) ¢ BepositHocTsimu 0.1, 0.4 1 0.5.

Uemy paBHO MaTeMaTHYECKOE OKHMaHUe OIIeHKH BeHnmamuna?

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

9. BennaMuH OLICHWIT 3aBUCUMOCTB KOJIMYECTBA PEIIEHHBIX MM 3a BEUep 3a/1a4 110 SKoHOoMeTpHKe (problems) ot
KOJIMYEeCTBa CheACHHBIX Oyiouek ¢ sionokamu (applepie) u mscom (meatpie):



-prci“b-z-l?:rn3L =2+ 0.5 - applepie; + 0.7 - meatpie;

Ecmu Bennamun cbect CH_[é OoHY 6yHO‘IKy ¢ 1010KaMu U eme OAHY C MSICOM, TO B CPCAHCM KOJIMUCCTBO pCI.HéHHBIX 3aaad
YBEJIMYUTCA HA...

10. YciioBHas rOMOCKEIACTUYHOCTD — JTO:

1) E(e;|pce perpeccopul) = o2 -
)

E(2?|sce perpeccopei ot
2)

i
)

3) L(Ef BCE perpeccopsl) = o

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

Bapuanm 2

1. [Ipu onieHKe MapaMeTPOB JIMHEHHOTO YPaBHEHHS PETPECCUH C TOMOIIBIO METO/Ia HAMMEHBIINX KBAAPATOB COOTHOIIICHHE

% ()

A) Unrerpupytor; b) Muanmuzupytor; B) [IpupaBauBaroT k Hymo; ') MakcuMusupyior.

2. SIBHast hopmyna st oteHOK KodddurmenToB MHK, nmomyueHnast ¢ ncnosiab30BaHHEM JIMHEHHOW alreOphl, IMEET BH/I:

ET
A) B=(X'X)'Xly, gy A=(Xy)'X'X. gy B=(X"X)'Xy, p) Z?_

3. BH}_'[OFGHHOCTB BO3HHUKACT, KOT'Ja

1) Var(e;) # l’J;

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

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

4. (BrIOEpHTE HECKOJIBKO BAPUAHTOB O0TBETa) 3HaueHue ko3 uimeHTa qerepMuHanuu coctaBmwio 0,9, cie10BaTeNbHoO ...
A) ypaBHeHHEM perpeccuu 00bsicHeHo 90% mucnepcun pe3yabTaTHBHOTO MPU3HAKA

B) nomnst ocTarodHo# quciepcuu 3aBUCUMOM IIEPEMEHHOM Y B ee 00mielt nucnepcun coctasmia 90%

B) nomnst ocTarodHo# quciepcun 3aBUCUMOM IEPEMEHHOM Y B ee o0meit nucnepcun coctasmia 10%

I') ypaBHenuem perpeccuu oowsicaeHo 10% nucnepcuu pe3yabTaTUBHOTO MIPU3HAKA



5. TTo 30 HabmoAeHUSAM OBUTO OLIEHEHO CIEAYIONIee YpaBHEHHE perpeccuu (B CKOOKaX yKa3aHbl CTAHIAPTHBIC OTKIOHCHUS
OIICHOK KO3(PHUIIMEHTOB):

7 =15-09-2" +0,04-2% 40,002 +2,0-2", R* = 0,59
(1,0)  (04) (0,01) (0,02) (0,6)

[IpoBeprTe (Ipu ypoBHE 3HAUYMMOCTH 5%) THUMOTE3y O TOM, YTO BCe KOX(D(UIIMEHTH NMPH MEPEMEHHBIX ypaBHEHUS
OJIHOBPEMEHHO PaBHbBI HYJIIO.

A) PacuérHas craTucTrka coctaBuT 8,99 U cienyeT MpUHATH TECTUPYEMYIO THIIOTE3Y;
B) Pacuérnas cratucTika cocTaBuT 8,99 H clieyeT OTKIOHUTH TECTUPYEMYIO THIIOTE3Y;
B) Pacuérnas cratuctika coctaBut 0,23 u clieyeT OTKIOHUTH TECTUPYEMYIO THIIOTE3Y;

I') Pacuérnas cratuctika coctasut 0,23 u creyeT MPUHITH TECTUPYEMYIO TUIIOTE3Y.

6. HccnenoBarenb MONMydus CIACAYIONIME Pe3yJbTaThl OLICHUBAHHUS MapaMETPOB JIMHEHHON MO MHOXKECTBCHHOMN
perpeccu mpu MOMOIIA METO]a HANMEHBIINX KBAAPATOB HA OCHOBE JAHHBIX O IBYX ThHICSYaX HAOIIOICHUA:

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

(012) (195 (1,97)

B ckoOkax mox omeHkaMu KOI(PQUIMEHTOB YKa3aHbl COOTBETCTBYIOIIME CTAaHIApTHBIC OMMUOKH. Mcnomb3ys
MATHIIPOICHTHBIA YPOBCHb 3HAYMMOCTH, TECTHPYHTE HE3HAYUMOCTh KOI(P(HUIMEHTOB MPH TMEPEMEHHBIX B 3TOM
ypaBHeHHH. (COOTBETCTBYIOIIEE KPUTHYECKOE 3HAUCHNE t-CTATUCTHKY MPHU YpOBHE 3HAaUNMOCTH 5% cocTaBisieT 1,96.)

a) 3HaYMM TOJIBKO KO3 PHULIUEHT IPU EPEMEHHOH Xi.
0) 3HauuM TOJBKO KO3 PUIIEHT NpH NEPEMEHHOM Z;.
B) 3HauUMBI B KO3()(QUITUEHT IPH IEPEMEHHOM Xi, H K03()(OUIIMEHT NPH NMEPEMEHHON Z;.

r) Hu o u3 koadduiiueHToB He 3HAUNM.

7. KakoBo 071HO U3 CaMbIX CTPAITHBIX MOCICACTBUI aBTOKOPPEISIIAN?

1) Ona MOXET NMPUBECTU K HECOCTOSTETLHOCTH CTAH/IAPTHBIX OIHOOK;
2) OHa MOXET MPUBECTH K SHJIOT€HHOCTH;

3) OHa MOXXET IPUBECTH K YCIOBHON T€TEPOCKETACTUYHOCTH;

4) OHa MOXeET MPUBECTH K MYJIbTHKOJJTMHEAPHOCTH.

8. UccrenoBarenp n3y4aer 3PEeKTUBHOCTh HOBOTO JIEKAPCTBA OT TOPHOW OOJE3HH, C KOTOPOH CTaIKWUBAIOTCS JIFOJIH,
OKa3aBIIHCh Ha OobIoi BeicoTe. OH coOpan mannbie o 2000 ambMUHACTAX, TOJOBUHA U3 KOTOPBIX, HAXOISICH HAa BBICOTE,
MIPUHUMAaJa HOBOE JICKapCTBO, a JApyras MOJOBHHA — HeT. I KaXKJ0ro U3 alblIMHUCTOB B Pe3yJIbTaTe KOMIUIEKCHOTO
oOcieroBaHKst ObLT 3aMEPEH YPOBEHD 370POBbs 10 crieluaibHoi 10-0amibHoi mmikane (1 — odeHs mioxo, 10 — oueHb
XOpOIIIO).

[Tocne HEKOTOPBIX MPOCTHIX PACYETOB, HCCIENOBATENb MOTYYHI CIEAYIONIIE Pe3yIbTaThI:

» JIyisi aNbIIMHKUCTOB, HE NMPWHUMABIIHMX JIEKAPCTBO, CPEAHUA YPOBEHBL 3IO0POBBS paBeH 7 Oayuiam, TpH BBIOOPOTHOU



TUCTICPCUH PAaBHOMH 2.
[ToMUMO BBIYUCIICHUS CPEHUX, HAIIl UCCIICIOBATENb KEIIACT OLEHUTh PErPECCUIO;
Vi=o1to2-Xitei

rae Xi — (GUKTHBHAS TEpEeMEHHas paBHAsl CIMHUIIE, CCIH I-H albIMHUCT NPUHAMAJ JICKApCTBO, W paBHAs HYIJO B
MPOTHBHOM CIlly4yae, Yi — YPOBEHb 3/I0POBbS I-TO adbMHUHUCTA. VICTONB3ys MOCTYMHYIO HH(MOPMAIUIO, MOMOTHTE
WCCJICIOBATEIIO BBIYUCIUTD OIICHKH KO3()(DUIIMEHTOB B TAKOW PErpecCuu.

PaCCMOTpI/IM TPpU BapuaHTa peain3alun SKCIICPUMEHTA C JICKAPCTBAMMU.

BapuanT 1: kaxapIii albIUHICT, YIaCTBYIOIIHH B AKCIIEPUMEHTE CAMOCTOSITENIFHO PelaeT, IPUHUMATh JIH MY JIeKapCTBO
WJIH HET.

BapuaHT 2: aJbIMHUCTBI YY4acTBYIOT B JIOTEpEe, B X0/1¢ KOTOPOU CIIy4aiHbIM 00pa3oM ompenernsieTcs, KTo U3 HUX Oyner
MPUHUMATE JIEKAPCTBO, a KTO HE OYJeT.

Bapuant 3: anbIMHUCTBI-KEHIIUHBI TPUHUMAIOT JIEKAPCTBO, a aJIbIIMHUCTBI-MYXYMHBI — HET.
B kakom u3 cityyaeB perpeccop B ypaBHEHHH OyAET 3K30I€HHBIM?

1) B ciyuae peanuzanuu BapuaHnTa l;
2) B cnyuae peanuzanuu Bapuanra 2;
3) B ciyuae peanuzauuu Bapuanra 3;
4) B kaxaoM u3 TpEx ciaydacs.

9. st nByx BumoB npoaykiuu B u C Mozenu 3aBUCUMOCTH YICIbHBIX TIOCTOSIHHBIX PAacX0JI0OB OT 00beMa BhITYCKaeMO
MIPOJYKIIMU BHITJSIIAT CISAYIONIIM 00pazoM:

yB =80+ 0,7x yC = 40x%°

Omnpenenure KOAPPHUIMEHTHI HMACTHIHOCTH 110 KKIOMY BHJLY MPOAYKIMH U MOSICHUTE UX CMBICIT.

10. BeiGepute BepHOE YTBEpKICHHE:

A) Ecou Y HacC €CThb TCOPETHYCCKNE OCHOBAHUA CUHUTATh, UYTO 3aBUCUMOCTDb OT nepeMeHHoﬁ Z €CTh, a BbI OLICHUBAECTE
perpeccuro, OHa HE 3HaA4YMMa, JIy4IIC €€ OCTaBUTh.

B) Ecnmu Y HacC €CTb TCOPCTUUCCKUC OCHOBAHUA CUUTATDh, YTO 3aBUCUMOCTD OT HCpeMCHHOﬁ Z €CTh, a BbI OLICHUBACTEC
perpeccuro, OHa HE 3Ha4YMMa, JIy4IIC €€ UCKJIIOYHUTb.

B) Ecnmu NEpEMCHHAA 3Ha4MMa, HO TCOPUSA TOBOPUT: HEC JOJIKHO OBITh 3aBUCUMOCTHU OT 3TOMH HepeMeHHOﬁ, TO JIy4lae eé
HUCKIIKOYUTD.



Bapuanm 3

1. KBajgpar kakoro ko3huiiueHTa B mapHOH perpeccuu yKa3blBaeT A0JII0 IUCIICPCUU OHOMN CITydalHOW BETMYUHBI,
00yCIIOBIICHHYIO BapHaluen Apyroi?

A) Koadpdpuuuent gerepMunanumy, B) Iapublit kKo3pPULIMEHT KOPpETALUH;

B) Yactablii K03hOUIMEHT KOPPETAIINLT; I') MHOXeCTBEHHBIH KOI(DDUITUECHT KOPPEIISIIHH.

2. Koa¢¢unueHT koppensiuuu, paBHbIM —1, 03HAYaeT, 9TO MEKIY IePEMEHHBIMIL..
A) nuHeliHas CBS3b OTCYTCTBYET, B) cymecTByeT nuHeiHas CBS3b;
B) dyakmmonanpHas oOpaTtHas 3aBUCUMOCTh; . cuTyalus He omnpezeneHa.

B kuHOTeaTpe mpoBOAUTCS HCCIENOBAHUE, KAKOW BUJI IIONKOPHA NPEATIOYUTAIOT 3PUTEIIN.

3. Haiinure BepHoe Bhicka3biBanue. [Ipu oTOOpe (hakTOpOB IMyTEM IMOCTETIEHHOTO YMEHBIICHHS HX YHCIIA IIPUMEHSIOTCS
A) Kpurepuu @umepa, Ctpiofenta, Jlapouna-Yorcona, K0o3hPpHUIMEHT MHOKECTBEHHON JIETEPMUHAIIUH.

b) Kosdduuuentsl napHoli ¥ MHOXKECTBEHHOW KOPPENALUHN PE3YIbTUPYIOIIETO TMoKa3arens M (HaKTOpOB, KPUTEPHU
®umepa u CThIOIEHTA.

B) KoadouimeHTsl mapHoii 1 MHOXKECTBEHHON KOPPESALMU PE3yJIbTHPYIOIIEro Mokasarels U (akTopoB, KPUTEPUH
Hapbuna-Yorcona, @umepa u CTbroeHTA.

I') Kputepuu Japouna-Yorcona, CTeroeHTa, KOIDPUIMEHTH MHOKECTBEHHOW KOPPEISINK U ACTCPMUHALIUH.

1) Kpurepuu Gumepa, Cteiofenrta, Ko pUIMEeHTb MHOKECTBEHHOM KOPPEISILIUH U ICTEPMUHALIUH.

4. CrannapTHble [T0Ka3aTeIn KauecTBa MOJIEIIEN. . .

A) eficTBYIOT B OJJUHAKOBOM HAIIPABJICHUH: YEM 3HAUCHUE KPUTEPHS HIDKE, TEM MOJEIb XyXKe.
B) neiicTBYIOT B OAMHAKOBOM HAIIPAaBJIEHUH: Ye€M 3HAYEHUE KPUTEPHSI HIKE, TEM MOJAEIH JIydllle.
B) neiicTByIOT B pa3HOM HampaBlIeHUH: B 3aBUCHMOCTH OT KPUTEPHSI.

I') neficTBYIOT B OTMHAKOBOM HAINpPaBJICHUU: Y€M 3HAYCHUE KPUTEPHs BBILIE, TEM MOJEIb JIy4Ile.

JlaHO ypaBHEHHE MHOXECTBEHHOH perpeccui. [IpoBepuTts 3HAUUMOCTh KO3 PHUITEHTOB.

5 B paMKax NpeAroCbUIOK KJIACCHYECKOM JIMHEHHON MOJCIH MHOXESCTBCHHOM perpecCcumn UCCICA0BATCIb IPHU TOMOIIHN
METOJa HAUMCHBIINX KBAaApPaTOB HA OCHOBEC HAHHBIX O ICCATH ThICAYaX Ha6JIIOI[eHI/II71 IMOJIY4YHnJI CICAYIOMIUE PE3YIbTAaThI
OLICHUBAHUS MMApaAaMCTPOB YPABHCHUA:

Iny, =0,34+0,12*Inx, +0,71*Inz,, R>=0,4.

UT0o MOXHO CKa3aTh O 3HAYMMOCTH MOJIy9€HHOTO YPaBHEHUS?



(CooTBeTcTBYIOIIEE KPUTHUECKOE 3HAUEHNE F-cTaTHCcTHKH Tipu ypoBHE 3HaunMocTh 5% cocrasmser 3,00, a mpu ypoBHE
3HaunMocTH 1% pasHo 4,601.)

A) Ilpu ucronbp30BaHUU S-TIPOIEHTHOTO YPOBHS 3HAYMMOCTH CIIEAYET CHENaTh BBIBOJA O 3HAYMMOCTH ypaBHeHHs. lIpu
KCIIOJIb30BAHUU |-IIPOLIEHTHOTO YPOBHS 3HAYUMOCTH CIEAYET CAENaTh BHIBOJ O HE3HAYUMOCTH YPaBHEHHUSI.

b) Ilpu ncnonp3oBaHum 1-TIPOIIEHTHOTO YPOBHS 3HAYMMOCTH CIIEAYET CHENaTh BHIBOJ O 3HAYMMOCTH ypaBHeHwus. [lpu
KCIIOJIb30BAHUU S-TIPOLIEHTHOTO YPOBHS 3HAYUMOCTH CIEAYET CAENaTh BHIBOJ O HE3HAYUMOCTH YPaBHEHHUSI.

B) IIpu ucnonp3oBaHUM KaK S-TPOIIEHTHOTO, TaK M 1-TIPOLIEHTHOTO yYPOBHEW 3HAYMMOCTH CIEAYET CIENaTh BBIBOZ O
3HAYUMOCTHU YPaBHCHUS.

F) HpI/I HCIIOJIB30BAaHUU KakK 5-HpOHeHTHOI‘O, TaK U I-HpOHeHTHOI‘O ypOBHCﬁ SHAYUMOCTHU CICAYCT CACIAaTb BBIBOJ O
HE3HAUYMMOCTHU YPpAaBHCHUA.

6. BennamuH HccreayeT BIHSHHE Pa3MYHBIX (PAKTOPOB Ha 3apabOTHYIO IUIATy JIFojei, mpokuBatonmx B Poccun. o
1,000 HaGmtoeHUH OH OLICHHMJI PErpeccHio 3apaboTHOM TuiaThl (Wagei, B ThICS4ax pydieil) oT oOpa3oBaHUsS YelOBEKa
(educi, B romax), o6pa3oBaHusI MaTepu 3TOro 4yesaoBeka (mother.educi, B romax) u qammu Ha onbIT paboThl (experi: 1 - eciu
Oounee 5 net, 0 - eciin MeHee 5 net). BeHnaMuH MOMydnIt clieAyroImue pe3yabTaThl:

wage; = 10 + 20 - educ; + b - mother. educ; + 15 - exper;

V Benunamuna ecTthb OIaCceHUsl, YTO B IaHHBIX €CTb MYJIBTUKOJUIMHECAPHOCTb. YToObI IIPOBEPUTH CBOIO J0TAAKY, OH OLICHUJI
BCIIOMOTI'aTCJIbHBIC PEIPECCUU U TMOJTYUUIT:

E&;Ei — 11 + 2 - mother. educ; — 5 - exper;, R* = 0.97
motﬁgﬁeduci =10+ 10 - educ; + 3 - exper;, R* = 0.93

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

PaccuntaB kK03 UIMEHTHI B3IyTHS AUCIIEPCUH U BCEX BCIIOMOTATEIbHBIX PETPECCHi, KaKOW BBIBOJI JIOJDKEH ClIENaTh
Beunamuu?

A) MyIIbTHKOJUIMHEAPHOCTh MEKIy 00pa3oBaHHEM YelOBEKa M €ro ONBITOM pabOThl €CTh, ITU IEPEMEHHBIE 3aBUCHMBI
MeX/1y co00H, HO HE CBSA3aHbI ¢ 00pa30BaHNEM MaTepH;

b) MynbpTUKOIIIMHEAPHOCTh MEX Ty 00pa3oBaHHEM MaTepH U e€ peOEHKa M OMBITOM PadOThI €CTh, BCE ATH MEPEMEHHBIE
3aBUCUMBI MKy COOOI;

B) MynpTUKOUITHHEAPHOCTD MEX Ty 00pa3oBaHNEM MaTepH U e€ peOEHKa ecTh, ITH IIepeMEHHbIE 3aBUCHUMBI MEKIY COOOH,
HO HE CBS3aHBI C ONBITOM paboThI;

I') MynbTHKOJITMHEAPHOCTh MEXK/Ty 00pa30BaHUEM MaTepU M OMBITOM pabOTHI €CTh, OTH TIEPEMEHHBIC 3aBHCUMBI MEXKTY
co00i1, HO HE CBsI3aHBI C 00pa3oBaHUEM PeOEHKA.

7. Cnenatb BoIBOJ. B ckoOKax yka3aHbl 3HAYCHHSI CTAHIAPTHBIX OMIMOOK SIS KOA(PPHUIIMEHTOB PEIPECCHH.
y  =543417x;+0,3x, tragn =2,26.

(3,85 (0,7) 0,1)

8. PesynbraTsl mokasanu, uTo BuI A mpeanountaet 65% rmioc-munyc 3%. Yo o3HavaeT “mumoc-munyc 3%”?7

A) Tpu npoueHTa 3pUTeENei H3MEHWIN CBOH MPEANOYTEHHS B TIOJIB3Y MONKOPHA BUaa A.



B) bruto uccnenoano 3% Bcex 3puTeNen.

B) Uctunnas nons mobuteneit monkopHa Buaa A mMoria Obl ObITE ONIpe/ieieHa, €ClIi UcClieIoBaTh Ha 3% OobIe
3pUTENCH.

I') Uctunnas nomns mobutenei monkopHa Buna A ¢ PUKCUPOBAHHOM JIOBEPUTEILHOW BEPOSTHOCTHIO HAXOAUTCS B
npezaenax ot 62 10 68 MpPOIEeHTOB.

) Tpu miporieHTa pe3yabTaToB B BEIOOPKE HEAKKYPATHBI U IOJDKHBI OBITH OTOPOIIICHEI.

9. (BI)I6epI/ITe HECKOJIbKO BAapHaHTOB OTBeTa) Cpe)m q)aKTOpOB, OMnpeACIAIOIINX AUHAMUKY BPEMCHHOI'O psgaa MOXKXHO

Has3Barth ...
A) lunaMuKy 1 COBOKYIHBIE (haKTOPHI B) ABTOKOppENALUIO U TPEH
B) Cezonnbie Konebanus U TEHISHITIIO I') Ternenmuro u cryvaiiHbie (haKTOPHI

— *
10. MHccmemoBatens onennBaer mapamerpsl momenmn Y, =P +By ¥ X, +€ npn nmomomm mByxmarosoro merona
HanMeHbInX KBaapaTos (2MHK), ncnons3ys nepemerHy0 W Kak HHCTPYMEHT /ISl iepeMeHHor X. Kakum TpeboBaHmsIM
JIOJDKHA  YIIOBJIETBOPSATh HMHCTPYMEHTallbHAs TEepeMEeHHas, 4TOObl TOJNydYeHHas OIeHKa KodpduuueHtra [, Obuia

COCTOSATENILHOM?

a) Cov(w;,e! ): 0, Cov(w,x,)=0
6) Cov(w,,g;)=0, Cov(w,,x,)=0
B) Cov(w,,g,)=0, Cov(w,,x,)=0
r) Cov(w,,g)=0, Cov(w,,x,)=0

Bapuanm 4

1. Kak uHTEpIIpeTUpYyETCs B IMHEHHON Moienu kodddurment perpeccuu bi?
A) Koadpdummenr sanactuanocTH;
b) Tanrenc yrna HakJIOHA JJMHUN PETPECCUH;

B) 3nauenue pe3ynbTaTBHOTO NpU3HAKa IIPH HYJIEBOM 3Ha4eHUH (akTopa.

2. Kpurepuit CthloficHTa IpeJHa3HAYCH JIJISL. . .
A) OnpeseneHus: CTATUCTUYECKOW 3HAYMMOCTH Ka)XJI0TO U3 KOI()PUIIMEHTOB YpaBHEHHS PETPECCHU.
B) Omnpenenenust 5KOHOMUYECKOI 3HAYMMOCTH KaXKAOTO U3 KO3(D(HUIIEHTOB ypaBHEHUS PETPECCHH.

B) Ompenenenus CTaTHCTHYECKOW 3HAYMMOCTH MOJETH B IIEJIOM Ha OCHOBE COBOKYIIHOW JOCTOBEPHOCTH BCEX €€
K03 PHULIMEHTOB.

F) Onpe;[eneHI/m SKOHOMMYECCKOHN 3HAUYMMOCTH perpeccnoxmoﬁ MOACIHN B LIICIIOM.

J1) Hu oxHO 13 BRIcKa3piBanuii A-I” He BepHO.



3. CnyyaiiHas COCTaBISIONIAs B SKOHOMETPUYESCKOW MOJIEIH ...

A) IlpuMeHsieTcs TOJIBKO B IMHEHHBIX MOJCIISAX

b) He nMeeT SKOHOMHYECKOT'O CMBICITA

B) Otpaxaer BnusiHEE Ha pe3yJIbTATUBHBINA MPU3HAK CIYYaifHBIX (DaKTOPOB

I') SIBnsieTcss HUYTOMXKHO MAJIOW BETUYUHOM, KOTOPOH MOXHO IIPeHEOpeYb

4. B paMkax MpeAanochUIOK KIACCHUCCKOW JTMHEHHOW MOACIIH MHOKECTBEHHOM PErPECCHH MCCIICIOBATENb IMPH TTOMOIITH
METOJIa HAUMEHBIIINX KBAJIPAaTOB HAa OCHOBE JIAHHBIX O JICCATHU ThICSUaX HAOIIOJICHUN TOMYYHII CICAYIOUINE PEe3yIbTaThl
OLICHMBAHUSA IIapaMETPOB YpaBHEHUS:

Iny, =—0,01+0,06*Inx, +0,04*Inz,, R*=0,2.

UT0 MOKHO CKa3aTh O 3HAUMMOCTH MOJIYUYECHHOTO YpaBHEHUs?

(CootBercTBYyIOIIEE KPUTUIECKOE 3HAUEHHE F-CTAaTUCTHKY NpU ypOBHE 3HaYMMOCTH 5% coctasisieT 3,00, a mpu ypoBHE
3HaunMocTH 1% pasHo 4,61.)

A) Tlpn ucronb30BaHUH S-TIPOLEHTHOTO YPOBHS 3HAYMMOCTH CIIEAYET CAeNaTh BBIBOJ O 3HAYMMOCTH ypaBHeHus. [Ipn
HCIIOJIb30BaHUM | -IIPOLIEHTHOTO YPOBHS 3HAYMMOCTH CIEAYET CAENATh BBIBOJ O HE3HAYMMOCTH YPABHEHHS.

Bb) Ilpu ncnonp3oBaHuM 1-TIPOIIEHTHOTO YPOBHS 3HAYMMOCTH CIIEAyeT CAeNaTh BHIBOJ O 3HAYMMOCTH ypaBHeHHA. [Ipu
HCIIOJIb30BaHUM S-IIPOLIEHTHOTO YPOBHS 3HAUMMOCTH CIEAYET CAENATh BBIBOJ O HE3HAYMMOCTH YPABHEHHS.

B) Ilpu ucnonp3oBaHUM KaK S-TPOLIEHTHOTO, TaK M 1-TIPOLIEHTHOI'O YPOBHEW 3HAYMMOCTH CIIEAYEeT CJIIeNaTh BBIBOJ O
3HAYMMOCTH YPABHEHUSI.

F) HpI/I HCIIOJIb30BAHHNHN KaK S-HpOHCHTHOI‘O, TaK U l-HpOI_IeHTHOFO ypOBHeﬁ S3HAYUMOCTHU CICAYCT CACIIATH BBIBOJ O
HE3HAYNMOCTHU YPABHCHUA.

5. Ha ocHoBanuM psAI0B MaHHBIX 1S IepeMeHHBIX X U Y TTOCTPOEHO YpaBHEHHUE PETPECCUU:
y=a +a,x=5+125x.

Ecimm X:2, TO 3JIACTUYHOCTH PE3YJIBTUPYIOLICTO IIOKA3aTEIA Y OTHOCUTEIILHO (baKTopa X:

A) 1,25. B) 7.5. B) 0,33. )4,6875.  JI)2.

6. HccrnenoBarenp aHanu3upyer Mojenb Vi = a+PBx, +&, gns KOTOpPOM BBIMOJHEHBI BCE MPEANOCHUIKH KJIACCUYECKOU
JIMHEHHON MOJIENIN MHOYKECTBEHHOM PErpecCHM 3a OJHMM HCKIIOUYCHHEM: TUCIIEPCHs CAy4YaiHON OIIMOKH & HUMEET BHI

2.2
V(E;)_ana . Ecmm HCCICA0BATC/Ib BOCIIOJIB3YCTCA IJId OLCHUBAHUA KOS(l)(l)I/IL[I/IeHTOB MOACIN OOBIYHEIM METOAOM
HAaMMCHBIIUX KBAJIPATOB, TO MMOJYUCHHBIC UM OIICHKHU 6y,Z[y'TZ

A) cMeleHHBIMH H 3G (GEKTUBHBIMU; B) cmemenHbIMU U He3(h (HEKTUBHBIMH;

B) HecmemenubIME U 3D PEKTHBHBIMU,; I') HecmermenHBIME 1 HEAD(HDEKTUBHBIMH.



7. JlaHo ypaBHeHHE MHOKECTBEHHOM perpeccuu. [IpoBeputh 3HauMMOCTh Kod(duitneHToB. CaenaTh BeIBOA. B ckoOkax
YKa3aHbI 3HAUEHUS CTaHIAPTHBIX OMIHOOK JUTsi KOG (UITUSHTOB PErPECCHH.

y =124,341,12x,-0,53x, trags =2,26.

(385) (0,3) (0,6)

8. KoaddurmeHT ypaBHEHHUS perpeccur MOKa3bIBaeT ...

A) Ha cxonpko % U3MEHHUTCS pe3ylbTaT npy u3MeHeHn! paktopa Ha 1 %.
B) Ha ckonbko % u3MeHuTCs GakTop Npu U3MEHEHUU pe3ynbrata Ha 1 %.
B) Ha ckonpko e1. i3MEeHHTCS pe3ynbTaT npu u3MeHeHnd (aktopa Ha 1 en.
I') Ha cxombko en. m3MeHnTCs hakTop Npy M3MEHEHHUH pe3yibrara Ha 1 e

1) Bo ckonbko pa3 U3MEHHUTCS pe3yabTaT P U3MEHeHNH QakTopa Ha | ef.

9. Ilycts Y — TOBapooOOpOT MarazwHa, MIH.py0., X1 — TOproBas IUIOMIA/b, THIC.KB.M, X2 — CpeAHEe KOJINIECTBO
MOCETHUTENEH B ICHb, THIC. Yell.

A

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

KakoB Oymer TOBapooOOpOT Mara3uWHa, €CJIM OH HAaXOJUTCS B OTHOCUTEIBHO OXKHBJICHHOM MECTE C KOJIMYECTBOM
nocetruteneid 20000 u umeet Toprosyto wionans 1000 kB.m?

A. 8242,168 muH.pyo0. b. 8,243 miH.pyo.
B. 7,411 mun.py0. r. 3,911 muH.py0.

J1. Bce otBetsI B mnt. A-I" HeBepHBI.

10. TTycTh UMeeTCs ClieIyrommas MoJeb PEMPECCHH, XapaKTePU3YoIIas 3aBUCUMOCTh Y OT X:
y = 8 — 7Xx. MI3BecTHO TaKxke, uTo Tyy = -0,5; n = 20. T, (0,05, 18) = 2

[ocTpoiite noBepUTENbHBIA HHTEPBAT I KO3((PHUIIMEHTa PETPECCHU B 3TONH MOJAEIH, IPOAHATTUZUPYNUTE PE3yIbTATHI.

Bapuanm 5

1. TabnuuHOe 3HAaYeHUE KpuTepus Duriepa 3aBUCHT. ..
A) TOITBKO OT YPOBHSI IOBEPUTEIIBHON BEPOSITHOCTH.

B) Tonpko oT uncia ¢akTopoB, BKIIFOUSHHBIX B MOJICHb.
B) TOnBKO OT IMITMHBI HCXOTHOTO Psizia.

I') TONBKO OT YPOBHS JOBEPUTEIHHOIN BEPOSATHOCTH U YKcia (GaKTOPOB, BKIIIOUCHHBIX B MOJICIb.



J1) 1 OT ypOBHS TOBEPHUTEIHHON BEPOSITHOCTH, U OT YUCIIa (aKTOPOB, BKIIOYCHHBIX B MOJIENb U OT JJTMHBI HICXOIHOTO PsIIa.

2. (BpIOEpHTE HECKONBKO BapHaHTOB OTBeTa) B akoHOMeTpuueckyto Monenb Buaa Ko66a-/yrnaca nuHeiHBIM 0O0pa3zoM
BKITIOUYEHBI

A) Ilepemennas X2; B) Ilepemennast X1, B) Ilepemennas v, I') IlapamerTp a.

3. B yem cMbIc MeTOIa HAUMEHBIITIUX KBaIPaToOB?

A)Z(y - 9, )* > min; B) X(y- ¥ x)? — max;
B) Z(y-y ) — min; ) 2(y-y ) — max.
. =0x, +¢,

4, HCCHCZ{OB&TCHB AHAJIM3UPYET MOICIIb y“ , AJIA KOTOpOﬁ BBITTIOJIHCHBI BCC IMPEANOCBUIKH KJIaCCHYECKOM

JTUHEWHON MOJEeN MHOXXECTBEHHOM PErpecCcHy 3a OJHUM HCKIIOYCHHEM: IVCIIEPCHS CIYYailHON OIIMOKH & UMEeT BHI

2
V(e,)=38x7, $>0. Ecnu uccienoBaTenb BOCIOb3YeTCs Ul OLIEHUBAHUS KOX(P(QUIMEHTOB MOJENN OOBIYHBIM METOIOM
HaMMEHBIINX KBAAPATOB, TO TIOMydEHHBIE UM OLEHKH OyIyT:

A) cMeleHHBIMU U 3 EKTHBHBIMU; B) cMmemenHapIMEU 1 HEA(D HEKTUBHBIMU;

B) HecmenieHHBIME U 3 () EKTHBHBIMH; I') HecmenmeHHBIMU ¥ HEd()(DEKTUBHBIMH.

5. B Mozienu MHOKECTBEHHON JTMHEWHON PErpeccuu ¢ IBYMsl OOBSCHSIOIIUME IEPEMEHHBIMU Y=+ f1X1+FoXo+U  OlleHKa
ko3¢ uIMeHTa f1 110 METOAY HAMMEHBIITNX KBaPATOB ISl 3a/IaHHOM BHIOOPKH HE 3aBUCHT OT:

A) HaOMIOICHHBIX 3HAYCHUH TIEpEMEHHOH X1,
B) HaOuto/ieHHBIX 3HAYCHUH TEPEMEHHOM X2;
B) nabmioneHHbIX 3HaYeHUN TIEpEeMEHHOH Y,
I') 3HaueHns MOCTOSTHHOTO YJeHa o

J1) xoBaprauuy Mexy X1 1 Y.

6. Ha ocHOBaHMU PsIJIOB JaHHBIX A7 IIepeMeHHBIX X U Y MOCTPOECHO YPaBHEHUE PETrPECcCHH:
y=a +a,x=5+125x.
Kakoe n3 cieayromux BEICKa3bIBAHNN SABIIAETCA BEPHBIM:

A) Ornenka koddduienra a2 =1,25 o3Hayaer, 4TO €CiIM 3HAYCHUE MEPEMEHHOW X yBETHUYHUTCS B cpeaHeMm Ha 1,25, To
3HaUCHHE NTEPEMEHHOH Y IPU MPOYNX PAaBHBIX YCIOBUSIX YBEIHUYHUTCS Ha | eAMHMILY.

B) Ouenka koaddunmenrta a; =1,25 o3HavaeT, 4T0 €CIIM 3HAYECHUE TIEPEMEHHOM Y YBEIUUNTCS Ha | eAMHUITY, TO 3HAUEHHE
MePeMEeHHOM X MPH MPOYHX PABHBIX YCIOBUSAX YBEIHMYUTCS B cpenHeM Ha 1,25,

B) ®opma ypaBHEHHS perpecCcru IMOKa3bIBAET, U4To mepeMenubie X U Y JIMHEHHO 3aBUCAT IPyT OT APyTa.

I') Ecnu mipu mIpodnX paBHBIX YCIOBHSX 3HAYEHHE MEPEMEHHOM X YABOMTCS, TO 3HAUEHHWE IIepeMeHHOH Y BO3pacTeT B
cpexHeM Ha 25%.



1) Bce BoicKka3biBanus B i1 A-I" HeBEpHEL.

7. BeiOepuTe BepHOE YTBEPXKICHHE.

1) Ridge, LASSO perpeccuu paGoTaroT 0o 0JHOMY IIPHHIMITY, OHH BBOIAT ITpad 3a CIAUIIKOM MaeHbkue 3,
a METOJ1 3JIaCTHYHOM ceTH Hao60POT BBOJMT IITPad 3a CIAUMIKOM Gonbiiue .

2) Ridge, LASSO perpeccuu u METOJ] 2IaCTUYHOM CETH pabOTAIOT MO OJJHOMY ITPUHIIUITY, OHH BBOJAT ITpad
3a CIIMIIKOM MalieHbKue f3.

3) Ridge, LASSO perpeccuu u METOJ] 2IaCTUYHOM ceTH pabOTaIOT MO OJJHOMY ITPUHIIHUITY, OHH BBOJST HITpad
3a caumKoM Gonbiine B

4) Ridge, LASSO perpeccun paboTaioT 110 0AHOMY IIPHHIUMITY, OHH BBOIAT IITpad 3a caumkoM Gonpume B, a
METOJI 3JIACTUYHOHN CeTH HAa000pOT BBOJUT IITpad 3a CIUIIKOM MaJIeHbKHE 7.

8. . Kakoe n3 ypaBHEHUI perpeccun HEeNb3s CBECTH K JINHEHHOMY BHITY:
A YT aotawxitFta,x,tE

aQ a1 an

BJ’:e X1 et X & .
B Yy=aotai/ xi1t ta,/ x,t e .

1“ y=ao+a1xfz+ ...+ & .

. Bce ypaBHeHus B ni. A-I' MOXHO CBECTH K JIMHEHHOMY BUTY.

9. JlomycTiM pyKOBOJICTBO PEILINIIO TIOCTPOUTH Mara3uH Ha YJIHIIe CO CpeiHel yacToTol nocemenuii 7500 B I€Hb U XOTEIO
OBl UMeTh TOProBeIA 000pOT 4,75 MiH.py6. KakoBa momkHa OBITH TIPH 3TOM TOProBas IUOMAaAb? Y — TOBapoOOOPOT
MarasuHa, MJIH.py0., X1 — TOProBas IUIOLIa/lb, THIC.KB.M, X2 — CpPEJHEe KOJIMIYECTBO OCETUTENEH B J€Hb, THIC. Yell.

A

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

A) 09 kB.™M;  B)900 kB.M;  B) 1000 kB.™M;  T') 549 x8.mM; 1) Bee otBetsI B 1. A-I” HEBEpHBbI.

10 HccnenoBartenb aHaIM3UPYET 3aBUCHMOCTH MOTPEOJIECHUS HEKOTOPOro TOBapa OT YPOBHS J0X0Ja Ui OAHOPOIHON
rpynmsl norpedureneit: Yi=P1+P2+ININCOME;+e;i, rae Yi — norpebinenne HekoToporo ToBapa (B kmorpammax), INCOME;
— noxoJ motpeburens (B pyonsx). B xone oueHuBaHust Mojenu Ha ocHOBe MaHHBIX 0 400 moTpeOUTENSIX MOTY4eHBI
cremyromue pe3ynpratsr: ¥i=3,0+0,8*ININCOME;, R?=0,95. Jlaiite nHTepnpeTammio Ko3pHIHEHTa TIPU TIepeMEHHOII:

A) npu yBennueHnu 1oxo/a Ha 1% noTtpebieHne ToBapa yBenuunBaeTcs Ha 8%;

B) npu yBenuuennn 10xo/1a Ha OJJH pyOJIh oTpebiieHre ToBapa yBennauBaercs Ha 8%o;

B) npu yBenuuennn 10xo0/1a Ha oJTUH pyOIh nmotpebiieHue ToBapa yBennurnbaercs Ha 0,08%;
I') npu yBenuuennu noxonaa Ha 1% norpebieHre TOBapa yBEINIUBAETCS Ha § KT

1) npu yBenuueHun qoxoxaa Ha 1% nmorpebienue Toapa yBennuusaercs Ha 0,008 kr.



Bapuanm 6

1. B Moaenu napHO¥ TMHEHHOM perpeccuy py UCTIOIH30BAHAN METO[a HANMEHBIIINX KBAIPATOB BEPHBI CIEAYIOIIHNE U3
MIEPEUYHCIICHHBIX YTBEPKICHUM:

. Ksanpar koaddurmenta koppernsinu Mexay GakTHIeCKIMH U TEOPETUIECKIMH 3HAYCHUSIMH 3aBHCUMOM
MEepEMEHHOM B BBIOOpKe paBeH R2

Il. KBagpat kosddunnenTa Koppensauni Mex 1y 3aBUCHMOM EPEMEHHON U 00BSICHAIONICH EpEMEHHON B BEIOOpKE
paBeH R2

1. Hons octatouHoii (HE0OBSICHEHHOH) AUCTIEPCHH 3aBUCUMOM TIepeMeHHOH paBHa R2

A) Tomeko I;  B) Tomeko Il B) Tonbko | u 1ll; I) Tomeko lu Il; ) 1, Hu .

2. Uccrnenosatens aHanuzupyer mojens Y =& +PXx, +&, g koTopoil BBINONHEHB! BCe MPEANOCHLIKU KIIACCHYECKOM
JTUHEHHON MOJEeN MHOXXECTBEHHOM PErpecCcHy 3a OJHUM HCKIIOYCHHEM: TUCTIEPCHs CITydailHOW OIIMOKH & MMEeT BHI

2.2
V(e,)=0,X, B oTom cryuae ayist mosyderus > GeKTHBHBIX OIEHOK KOG ()HIIMEHTOB CIeTyeT HCIOMb30BATh!
A) METO/I HAUMCHBIIIUX KBAJIPATOB,; b) nByxmaroBeiit METOJT HAMMEHBIITNX KBAAPATOB,;

B) B3BemeHHBIN METO HAUMEHBIIINX KBaIPaTOB; I') MeTon MHCTpYMEHTATBHBIX TIEPEMEHHBIX.

3. (BBIOEpHTE HECKOJIBKO BapUAHTOB OTBETa) MaTtpuiia mapHbIX K03()(HUIHEHTOB JIMHEHHON KOPPEJISILUN MOXKET CITYKHUTh
JUTS peIeHus] CIeAYIONINX 3a1a4:

A) BrisiBineHuUs! MyJTbTHKOJJIMHEAPHOCTH TTEPEMEHHBIX
B) Onpenenenust TECHOTHI IMHEHHOMN CBSI3M MEXKy MTEPEMEHHBIMU
B) Pacuera ornieHOk mapamMeTpoB ypaBHEHUS

I') Onpenenenust 3HAUUMOCTH KO3 PHULIMEHTOB JeTEPMUHALINN

4. Koo dumueHr perpeccuu B TMHEHHON perpeccuy COBOKYITHOTO CITpOca Ha CTYJIbs (B ThICSYaxX pyOiei) mo nexe (B Thic
.py0.) okazaics paBHBIM —2. JTO O3HAYAET. ..

A) yBenmueHue 1eHsl Ha 1% cHmKaeT cipoc Ha cTynbs Ha 2%.

b) yBenmaenune nieHs! Ha 1 pyOIib CHIKAET CIPOC Ha CTYIbS Ha 2%.

B) yBennuenue neHsl Ha 1% cHIXaeT CIpoc Ha CTYJIbS Ha ABE THICSYU pyOIieH.

I') yBennyenue ueHsl Ha | ThICSYy pyOJiei CHIKAET CIPOC Ha CTYNbS Ha JBE THICSYU pyOIei.

J1) mosrydeHHOE YHCII0 HUKAK He MHTEPIPETHPYETCH.

5. KoagpunueHT nerepMrHanyy moKa3biBaerT. . .

A) I[OJ'IIO M3MCHYUBOCTHU 3aBUCUMOM HepeMCHHOﬁ, O6’B$ICH€HHyIO BIMAHUCM (baKTOpOB, BKJIIOYCHHBIX B MOJICIIb.



B) TecHotry cBsizu Mexay (QakTUYECKHUMH M PAacUCTHHIMH 3HAYCHUSMH PE3yJIBTHPYIOIIETO IMOKa3aTels B 0a3uCHOM
MepHUoe.

B) CratucTHdeckyio 3HaYMMOCTh MOJEIH B IIEJIOM Ha OCHOBE OMNPENENICHHS COBOKYITHOH IOCTOBEPHOCTH BCEX €€
K03 PHULIMEHTOB.

I') OxoHOMHYECKYO 3HAYUMOCTD MOJIEIH B IEJIOM.

1) Hu oxHO 13 BRICKa3bIBaHMil B . A-I" He BepHO.

6. ITo 39 Toukam oleHEeHa ciemayromias (GopMysia MPOU3BOJACTBEHHOW (D)YHKIIMH, B KOTOPOH OTICIBHO PacCMOTPEHBI JIBE
COCTABJISIFOIUE 3aTpaT OCHOBHOro kamutana: Ky - 3manust u coopyxenus, u Ky - MalmmuHbl 1 000pYJ0OBaHKE; a TAKKE JIBE
COCTABJISIFOIIIME 3aTpaT Tpy/a: L1 - 3aTpaTsl KBATU(PHUIMPOBAHHOTO TPYAA, U Lo - 3aTpaThl HeKBATU(UIIMPOBaHHOTO TpyAa; Y —
BBIITYCK:

In(Y)=-4,3 + 0,35In(Ky) + 0,26In(K;) + 0,63In(Ly) + 0,58In(Ly)

(1,4 (0,03) (0,05) (0,41) (0,38); R* =0,92; DW=1,74 (8
CKOOKaxX MPHUBEACHBI CTaHIAPTHBIC OIIMOKH KOI(PPHIIEHTOB).

Kakoli u3 BBIBOOB U JaIbHEUIINX 11aroB NpeAcTaBisieTcss Bam BepHbIM?

A) HyxHo uckimrountsb daktop L (mepemennsie Ly u L), T.K. OH OKa3aics He3HAYUMBIM;
B) Umeet MmecTo MyJIBTHKOJIMHEAPHOCTh, TOATOMY HYKHO 00beAMHUTSH (hakTopsl Kin Ka;
B) Mmeet MecTo MyJIbTHKOIITHHEAPHOCTb, TIO3TOMY HYXHO 00BeTUHATH (hakTopbl L1 Lo
I') OTxoHeHus € aBTOKOPPEJIMPOBAHbI, HY>KHO U3MEHHUTH (POpMYITy 3aBUCMOCTH;

1) ®opmyra 3aBUCHMOCTH TIpHUEMIIEMa 110 BCEM MIPUBEIEHHBIM MTapamMeTpaM, U N3MEHEHUS HE HyKHBI.

7. Kputepuit duiepa nokaspIBaer. ..

A) J105110 M3MEHYUBOCTH 3aBHCHMOM MEPEMEHHOI, 00BbSICHEHHYIO BIHsSHUEM (haKTOPOB, BKIFOUYCHHBIX B MO/ICIb.

B) TecHOTY CBSI3U MEXy (PaKTHUECKUMH U PACUCTHBIMU 3HAYCHHUSIMH PE3YJIbTUPYOIIETO MTOKa3aTes.

B) Cratuctnyeckyro 3Ha4MMOCTh MOJICNIHU B LIEJIOM HAa OCHOBE COBOKYITHOM JJOCTOBEPHOCTH BCEX €€ KOd()(HUIMEHTOB.
I') DxoHOMHYECKYIO 3HAUUMOCTH MOJIENU B LIEJIOM.

) Hu oxHO u3 yTBepkIeHnit A-I” HE BepHO.

8. JloBepuTtenbHbIE HHTEPBAJIBI CTPOSTCS AJIS. ..

A) OueHkH KayecTBa MPOrHO3a.

b) IIpoBepku KauecTBa UCXOAHONW MH(DOPMAITHH.

B) OueHku BEpOATHOCTH COBIMAICHUS (DAKTUIECKUX U ITPOTHO3HBIX 3HAYCHUH.

I') Hu ogus 13 otBeToB B n.A-I” He BepeH.



9. Ilycts Y — TOBapooOOPOT MarasuHa, MJIH.py0., X1 — TOpropas IUIOIIa/lb, THIC.KB.M, X2 — CpEIAHEE KOJIUYCCTBO
MTOCETUTEJICH B JICHB, THIC. YElL.

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

KakoB Oyzmer TOBapooOOpOT Mara3wHa, €CIIM OH HAaXOIUTCS B OTHOCHTENBHO OXKHBJICHHOM MeECTE€ C KOJIWYECTBOM
nocetutenert 20000 n mmeet Toprosyro miomans 1000 kB.m?

A) 8242,168 muH.pyo0. B) 8,243 mutH.py0. B) 6,411 munH.py6.

I') 3,911 mun.pyO. ) Bce otBetnl B . A-I" HEBepHBL.

10. PykoBoacTBo prpmbl «ABCy» pemmino rccienoBath 3pGpeKTHBHOCTH KypCOB IO TOBBIIICHUIO KBATU(PHUKAIINH, KOTOPBIE
WHOT/a TIPOBOSATCS [UIsl €¢ COTPYIHUKOB. B mccnenoBanun npuanManyu ydactue 200 pabotHUKOB dupmbl. Cpeau HAX
CllydyaiiHBIM 00pa3om Obiir 0TOOpaHbl 50 YenoBek, IS KOTOPBIX OBUTH MPOBENIEHBI 3TH KYPChI, OCTaJIbHBIC COTPYIHHKH,
YYacTBYIOIIME B HCCJIEIOBAaHUM, KypCOB IO IOBBIMICHHIO KBauuKanuu He npoxoawntd. Ilocme storo Ha ocHoBe
MONMYYEeHHBIX JaHHbIX npu momom MHK Obuto omeHeHo cnenmyroliee ypaBHEHHE perpeccu (B CKOOKax YKazaHBI
CTaHJIAPTHBIE OIMINOKH OIEHOK KO3 HUITUEHTOB):

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

(0.4) (1) (0,1)

3nech Xij — QUKTHBHAS MIEpEeMEHHAs1, KOTOpas paBHa 1 7Sl COTPYAHUKOB, MPOLISANINX KYPChI IOBBILICHHUS KBaTH(PHUKALIUH,
u paBHa 0 Ui OCTaJbHBIX COTPYIHHMKOB, Zj — CTaX pabOThl i-r0 COTpyIHHMKA, M3MEPEHHBIH B Tomax, Yi —
HPOU3BOUTEILHOCTD TPY/a i-T0 COTPYAHHKA. B COOTBETCTBHU C MOJTyYCHHBIM YPaBHEHHEM Ha CKOJIBKO MPOLEHTOB MPH
MPOYMX PABHBIX YCIOBHSIX YBEJIWYHMBAETCS MPOU3BOJUTEIBHOCTh TpyJaa pabOTHUKA B pe3yJIbTaTe MPOXOXKICHUS KypCOB
MOBBIILIEHUS KBaJTupukaun?

a) Ha(ez—l)*lﬂﬂ%.
0) Haez*IOO%,
B) Ha(\/;—l)*l(]()%,
r) nae*100%.

Bapuanm 7

1. I[J'Iﬂ BBISAIBJICHUS aBTOKOPPEIANNU OCTATKOB B YPABHCHUU PETPECCUU NPUMCEHACTCA CTATUCTHUKA ...

A) Creronenrta; b) @umepa; B) baptierra; I') Jap6una-Yotcona.

2. Haiinure BepHOe BbIcKa3biBaHue. [Ipu oTOOpe GakTOpOB MyTeM MOCTENEHHOTO HAPAIUBAHUS X YUCIIA JUISl BKIIFOUCHUS
HOBOTO ()aKTOpa B MOJIEINb JOCTATOYHO, YTOOHI. . .

A) AOComOTHOE 3HAYCHHE MapHOTro Kod(h(HIMEHTa KOPPEISIIUUA PE3yIbTHPYIONIETO TI0Ka3aTeas ¥ BHOBb BBOIHUMOIO
(hakTopa OBLT 0OJIBIIIE HEKOTOPOTO MTOPOTOBOTO 3HAYCHHSL.

B) HoBblii akTop HEe KOpPEIUPOBaJ ¢ PaHee BKIOYCHHBIMHA B MOJIEIb.

B) IIyukTEl A 11 b BEIOTHSAIHICH OTHOBPEMEHHO.



I') Usmenenue ko3hGUIMEHTa MHOXCCTBEHHOH JeTepMHUHAIIMM, BbI3BaHHOE [no0aBiacHHEeM (akTtopa ObLIO
HEOTPUIATETIHHBIM.

J1) Hu omHo w3 BeICKa3piBaHnil A-I° He BepHO.

3. Kputepuit CThroieHTa HCIIOJIB3YETCS B SKOHOMETPHUYSCKOM MOJICTHUPOBAHMH. . .
A) Tonbpko A1s onpeneneHrs CTAaTUCTUIECKON 3HAYNMOCTH KaXI0T0 13 K03(h(GUIIMEHTOB ypaBHEHHSI PETPECCHH.
B) Tosbko ist onpesienieHnss 3KOHOMUYECKOW 3HAYMMOCTH Ka)JI0TO U3 KO3 UIIMEHTOB YpaBHEHHS PETPECCHU.

B) Tonbko 11t pacd4eToB TOBEPUTEILHBIX HHTEPBAIOB KO3(D(PHUIIMEHTOB ypaBHEHUS PErPECCUH U IMTPOTHO3HOTO MHTEpBajia
3aBHCHMOI BEJIMUHNHBEI.

I') U nnist onipeneneHust CTaTUCTUIECKOM 3HAUMMOCTH Ka)XI0T0 M3 K03 (UIIMEHTOB YpaBHEHHS PETPECCHHU U JUISl pacueTOB
JIOBEPHUTENBHBIX HHTEPBAIOB KO3()(PULIMEHTOB ypaBHEHHUS PETPECCUH U POTHO3HOI'O MHTEPBala 3aBUCMOM BEJTMYHHBI.

1) Hu onHo u3 BeIcka3biBannid A-I” He BepHO.

4. BeHnamMuH HCCIieyeT BIHMSHUAE Pa3IUYHBIX (PAaKTOpOB Ha 3apabOTHYIO IJary Jofel, nmpoxkusatomux B Poccun. Ilo
1,000 HaOtO/IeHUI OH OILICHWJI PErPEeCCUI0 3apa0oTHOM IuIaThl (Wagei, B Thics4Yax pyOsiei) oT oOpa3oBaHMs YeJIOBEKa
(educi, B romax), o6pa3oBaHusl MaTepu 3TOro 4yesaoBeka (mother.educi, B romax) u qammu Ha onbIT paboTsl (experi: 1 - eciu
0osee 5 net, 0 - eciiu MeHee S j1eT). BeHuaMuH moyduit CIeayoNnue pe3yibTaThl:

wage; = 10 + 20 - educ; + b - mother. educ; + 15 - exper;

V BennamuHa ecTh OIraC€Hus, 4YTO B JaHHBIX €CTh MYJIbTUKOJUIMHECAPHOCTD. YT1o6nI IMPOBEPUTH CBOIO JOraJKy, OH OLICHUJI
BCIIOMOTI'aTCJIbHBIC PEIPECCUU U TMOJTYUUIT:

E&;Ei — 11 + 2 - mother. educ; — 5 - exper;, R* = 0.97

motﬁgﬁeduci =10+ 10 - educ; + 3 - exper;, R* = 0.93

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

PaccuntaB K03 UIMEHTHI B3IyTHS AUCIIEPCHH U BCEX BCIIOMOTATEIbHBIX PETPECCHH, KaKOW BBIBOJ IOJKEH CIENaTh
Beunamuu?

A) MynbTHKOJIIMHEAPHOCTh MEXIy 00pa3oBaHUEM YeJIOBEKa M €ro ONBITOM paboThl €CTh, ITH NEPEMEHHBIC 3aBUCHMBI
MeX/1y co00H, HO HE CBSA3aHbI ¢ 00pa30BaHNEM MaTepH;

b) MynpTUKOIIIMHEAPHOCTh MEX Ty 00pa3oBaHHeM MaTepH U e€ peOEHKa M OMBITOM PabOThl €CTh, BCE OTH TEPEMEHHBIE
3aBHCUMBI MEXILy COOOH;

B) MynbpTUKOIUIITHHEAPHOCTD MEX Ty 00pa3oBaHNEM MaTepH U e€ peOEHKa eCTh, ITH IepEMEHHBIE 3aBUCUMBI MEKy COOOH,
HO HE CBS3aHBI C ONBITOM paboThI;

I') MynbTHKOIIIMHEAPHOCTh MEXTy 00pa30BaHWEM MaTePH M OMBITOM PabOTHI €CTh, ITH TIEPEMEHHBIE 3aBUCHMBI MEXITY
co00H, HO He CBs3aHBI C 00pa3oBaHHEM peOEHKA.

5. Kakoe u3 ypaBHEHHUH PETPECCUU SABIISETCS MTOKA3aTCIBLHBIM?

Yy =aotaixi?+ ... + ¢ . y =e"%1fte .
A) 0 1X1 B) 1



2 — X1 X2
Y = ao+ a1/ x1+ ... + € . Y Taoai azx € .
B) 0 1 1 1—*) 01 2

1) Y = a0+ aixii+ € .

6. [Tynbpxepust oLieHMIIa MOJISITb 3aBUCMMOCTH BeIpyukH lag.quarterly.revenue; ot nnnexca uen price.index; u moxona
income.level; mo 39 HaGmOACHHUAM U TTOJTyYHIIA

lag.quarterly.revenue, =8.892—1.392 price.indexi+1.101 income.level;
[Ipeanonoxenue: =y1 -cr-1+y2 €-2+Ut

[Tynbxepus xouet npoBect TecT bpoiima-I'oadpu Ha Hammuue aBrokoppensuuu. OHa OLEHMIa BCIOMOTaTeIbHYIO
perpeccHio €'t Ha price.index,, ncome.levely, £'«-1 1 €'+ n monyunaa Raux®=0.15.

Uemy paBHO HabI0/1aeMO€ 3HaUeHHUE TECTOBOM CTaTHUCTUKHU, KoTopas nonyywnia [lynsxepus? Beeaure uncio ¢ aByms
3HAKaMHU I10CJIe 3aIsTOH.

7. (BeIOEpUTE HECKOJBKO BAPUAHTOB OTBETa) 3HaUCHUE KO PHIIMEHTa IeTepMUHAIMH cocTaBrio 0,9, cenoBaTeNbHO ...
A) ypaBHeHHEM perpeccun 00bsicHeHo 90% mucnepcun pe3ynbTaTUBHOTO MPHU3HAKA

B) nmonst ocTarouHo# mucnepcru 3aBUCUMON IIEpeMEHHOH Y B ee o0wei aucnepcun cocrasuiaa 90%

B) 1o ocTaTouHO# TUCHIEpCUH 3aBUCHMON TIEPEMEHHOM Y B €€ 001eit qucnepcuu coctapuia 10%

I') ypaBHenunem perpeccun o0nsicieno 10% nucnepcun pe3yabTaTHBHOTO PHU3HAKA

8. KoadpurmieHT 3macTHIHOCTH TIOKA3hIBAET. ..

A) Ha CKOJIBKO €]l. U3BMEHUTCS (PaKTOp NpU M3MEHEHHHU pe3yibTaTa Ha | e
B) Ha cronbKo e/1. MI3MEHUTCS Pe3yJIbTaT Npu U3MEeHeHHH dakTopa Ha 1 ej1.
B) Bo cxoIbKO pa3 u3MEHHTCS pe3yibTaT NPH W3MeHeHu! (akropa Ha 1 en.
I') Ha ckompKO % W3MEHUTCS pe3ynbTaT Mpu u3MeHeHnu (akropa Ha 1 %.

1) Ha cKOJIbKO % M3MEHHUTCS (haKTOp IPU U3MESHEHHH pe3ysbTrara Ha 1 %o.

9) PykoBozactBo pupmer «ABC» permmiio uccieoBath 3pPpEeKTUBHOCTh KYPCOB 110 HOBBIIICHHIO KBATU(PHUKAIMN, KOTOPHIE
WHOTJIa TIPOBOJISATCS JUTS €€ COTPYTHHUKOB. B mccienoBannu npuaumanu ydactre 200 paboTHHkOB GupMmbl. Cpean HUX
CIlyqaiiHbIM 00pa3oM ObuTH 0TOOpaHbl S0 YenoBek, A KOTOPhIX ObUIM MPOBEIEHBI 3TH KYPCHI, OCTaJIbHBIE COTPYTHUKH,
YYacTBYIOIIME B HCCJIECIOBAaHUH, KypCOB IO IOBBIMICHUIO KBaIM(UKAMU He npoxoawid. Ilocme storo Ha ocHoBe
NOJy4YEeHHBIX JaHHBIX npu nomom MHK Obuto omeHeHO cienyrolee ypaBHEHUE perpeccuu (B CKOOKax yKaszaHbl
CTaHJIAPTHBIC OIIUOKH OIEHOK KO3 (DUITUCHTOB):

Iny, =0,5+2,0x,+ 0,4z, R*=0,9.
(0.2)  (0.3) (0.4)
31ech Xj — (UKTUBHAS IEPEeMEHHas1, KOTopas paBHa 1 IjIs COTPYIHUKOB, IIPOIICAIINX KYPChI MTOBBIIICHUS KBaTH(pHUKALINHY,
u paBHa 0 Ui OCTaJbHBIX COTPYIHHKOB, Zj — CTaX pabOThl I-TO COTpyIHHMKA, M3MEPEHHBIH B ToIax, Yi —
MIPOM3BOAUTENBHOCTE TPY/Aa i-TO COTPYIHUKA. B COOTBETCTBHMH C MONyYEHHBIM YPaBHEHHEM Ha CKOJIBKO IPOIEHTOB IIPH



MPOYHX PABHBIX YCIOBHUAX YBEIMYHBACTCS MPOU3BOAUTEIHHOCTH TPy/la PAOOTHUKA B pe3yibTaTe MPOXOXKIECHUS KypCOB
MTOBBIIICHHUS KBATU(UKAITUH?

a) Ha(ez—lJ*IOO%.
6) Haez*loo%,
B) Ha(x/gfl)*IOO%,
r) na e *100%.,

10. HccnenoBatelb MONYyYHI CICAYIOIIUE PE3yIbTaThl OICHUBAHUS IapaMeTPOB JIMHEHHON MOJEIH MHOXECTBEHHOM
perpeccu MpHu IOMOIIHM METOAa HAMMEHBIIINX KBaIpaTOB Ha OCHOBE MaHHBIX 0 200 HaOIIOACHUIX:

3, =—0,6+800,0x, +9,9z,.

(0.)  (100,0) (2,4)

B ckoOkax moj omeHkamMu KO3()(UIIMEHTOB YyKa3aHbl COOTBETCTBYIOIIME cTaHgapTHele omuOku. [loctpoiite
95-npolIeHTHBII TOBEpUTEIbHBIM HHTEpBaAN A Koddduimenta npu nepemeHHol Xi. (COOTBETCTBYIOIIEE KPUTHUECKOE
3HaveHue {-CTaTUCTUKU NPH ypOBHE 3HaUUMOCTH 5% cocTasiseT 1,96.)

A) (700, 900)
B) (798,04, 801,96)
B) (408, 1192)

T) (604, 996).

Bapuanm 8

1. CiryuaiifHasi cocTaBisIOIAs B SKOHOMETPUIECKOI MOJIEIHN ...

A) pUMeHSeTCs TONBKO B IMHEHHBIX MOJEIISX.

b) He nMeeT 5KOHOMHUYECKOT0 CMBICTIA.

B) oTpaxaer BnusiHEE Ha pe3yJbTATUBHBIN MPU3HAK CITyYalHBIX (aKTOPOB.

I') sBNsieTCSI HUYTOXKHO MaJIOl BETMYUHON, KOTOPOH MOYKHO IpeHeOpeyb.

2. Kakue u3 clieiyrolmux 3ajad IMEeT CMBICIT pelliaTh TPH OMOIIH JIHHEHHOH perpeccun? Baumanue: BeiGepure iBa
BEpHBIX OTBeTa!

A) Orenka BIMSHHS TOXO/a Y€JI0BEKa Ha €r0 pacXoJIbl Ha MIOKYIIKY CJIaIOCTEH;
b) Otenka BEpOATHOCTH TMaICHUS KPYITHOTO METEOPHUTA Ha 3eMITIO;
B) IIporaosupoBanue 3apab0OTHOI MIaThl BEITyCKHUKA BY 3a;

F) VcraHOBICHUE MNPUYINHHO-CIICACTBCHHBIX CBs3CH MCKOY 06p3,30BaHI/ICM U MPOAOJIKUTCIIBHOCTBIO JKU3HU YCIIOBCKA.

3. Kak uHTEpIIpeTHpYETCS B JIMHEHHON Momenn Kod(hGuimenT perpeccun bg?



A) k03D DULIHEHT 37aCTUIHOCTH;
B) TanreHc yria HakJIOHa perpeccuu;

B) 3HA4YCHUC PE3YJIbTATUBHOI'O ITPU3HAKA IIPU HYJICBOM 3HAUYCHHUU (baKTopa.

4. BeHnamuH HCCIeNyeT BIUIHUE Pa3IMIHBIX ()aKTOPOB Ha 3apabOTHYIO IJIaTy JIo/IeH, mpoxuBaromux B Poccun. [1o 350
HAOJIIOZICHUSIM OH OIICHUII PETPECCHI0 3apa0bO0THOM T1aThl (Wage;, B Thicsiuax pyoOuieit) oT oopa3oBanus yenoseka (educi, B
rojax), o0pa3oBaHus MaTepu 3TOro YesoBeka (mother.educi, B rogax) u JaMMu Ha ombIT paboThl (experi: 1 - eciu 6osee 5
net, 0 - eciu MeHee 5 et). BeHnaMuH mony4u cleIyronme pe3yibTaThl:

wage"i=10+20-educi+5-mother.educi+15-exper;

Y BennamuHa ecTh OITaceHUsl, YTO B JAHHBIX €CTh T€TePOCKETACTINHOCTh. YTOOBI MPOBEPUTH CBOIO AOTAIKY, OH XOUET
MPOBECTH TeCT YailTa Ha ypoBHE 3HAUYUMOCTH 5%. BeHMaMHH OIICHWJI BCIIOMOTATEIbHYIO PETPECCHI0 W TMOTYUHII
Raux?=0.55.

Kaxkoii BeiBO crienaeT Bennamun?

A) Ha ypoBne 3Hauumoctu 5% HyJeBas TUIIOTE3a HEe OTBEPraeTcs, B JAHHBIX €CTh YCIOBHAsI TOMOCKEAACTUYHOCTh;
b) Ha ypoBHe 3Haunmoctu 5% HyseBasi TunoTe3a OTBEpPraeTcs, B JaHHBIX €CTh YCJIOBHAs! TOMOCKEIACTHYHOCTD;

B) Ha ypoBHe 3HaunMoctu 5% HyneBasi THIIOTe3a OTBEPraeTcs, B JaHHBIX €CTh YCJIOBHAS I€TEPOCKEAACTHYHOCTD;
I') Ha ypoBHe 3naunMocTu 5% HyJieBas rMIoTe3a He OTBEpPraercs, B JaHHBIX €CTh YCIOBHAS T€TEPOCKEAACTUIHOCTD.

5. CratucTHueckas 3HaYUMOCTh MOJCIHU B IICJIOM O3HA4YacCT, 4TO

A) I[J'IH 0a3uCHOro neprnoa paCuCTHBIC 3HAYCHUS PE3YJIbTUPYIOMICTO IMOKa3aTCIIA OoJiee OJIU3KH K €r0 UCTHHHBIM
3HAYUCHUAM, UEM €TI0 CPCAHAA apI/I(i)MeTI/I‘IeCKaSI BCJIMYMHA B 3TOM IIEpHUOAC.

B) Pa3HI/II_Ia MCKAY paCYCTHbIMU U (baKTI/I‘IGCKI/IMI/I SHAYCHUAMU PE3YJIIbTUPYIOLICTO MMOKA3aTEIA AJIS1 BCEX TOUCK 0a3uCHOro
nepruoja HE MPEeBbINIACT HeKOTOpOﬁ Harnepen BaILaHHOfI BCJIIMYHMHEI €.

B) Pa3HI/II_Ia MCKAY PaCUCTHBIMU U q)aKTI/I‘lGCKI/IMI/I SHAUCHUAMU PE3YJIbTUPYIOLICTO OKA3aTCIIsA, B3ATaA 110 a0CONIOTHOU
BCIIMYHHE, OJIs1 BCEX TOUYCK 0a3uCHOTO nepruoja He IPEeBbINIACT HeKOTOpOfI Harnepen BaHaHHOﬁ BCJIMYMHEI €.

I') Cymma kBagpatoB OMMOOK HE MPEBHIIACT HEKOTOPOU, HANIEPET 3aITaHHOM BEIMYUHEI €.

1) Hu oxno u3 yrBepxnenuii A-I" He BepHO.

6. PaccmarpuBaeTcsi MOJENb PErpeccud CO CTOXAacTUYeCKMM perpeccopoM Yi=Pit+PaXitei. st momyueHus
OLICHKH Kodduienta moaenu mnpumenserca nsyxmaroeii MHK, rae B kadectBe HMHCTpyMeHTa Uis
IIEPEMEHHON X UCIIOIb3YETCS NIEpEMEHHAs Z.

B Hamem pacniopsikeHHHM UMEIOTCA CIeIyIoIINe JaHHbIE O IBYX ThICAYaX HAOJI0IeHU:

D 2 =2000, yi = 2000, 2z = 2000
D 2 = 6000, @iy = 6000, yiz: = 6000, Y @iz = 3000

Haiinute ouenky napamerpa fi.

A)l; B) 4; B) 0.25; I)0; ) -3.

7. (BBIOCPUTE HECKOJIBKO BAPHAHTOB OTBETa) 3HaUCHUE KO3 GHUIIMCHTA AeTePMHUHALIMU cocTaBmiIo 0,9, Clie0BaTEIBHO ...



A) ypaBHeHHEM perpeccrn 00bsicHeHO 90% aucriepcun pe3yJIbTATHBHOTO PU3HAKA.
B) nonst ocTarouHo# qucniepcun 3aBUCHMON IEPEMEHHOH Y B ee 0011et qucnepcuu coctasmia 90%.
B) monst ocTarouHO# TucTiepcru 3aBUCUMON IIepeMEeHHOH Y B ee o01ei aucnepcun coctasuia 10%.

I') ypaBuenmnem perpeccun o0nsicieHo 10% mucnepcunt pe3yIbTaTHBHOTO IPU3HAKA.

8. YcnoBHas TOMOCKCIACTUYHOCTD — 3TO:

1) E(e;|sce perpeccopsl) = .
)
2) E(£?|ece perpeccopsl) = o°.

A 2
3) E(e; |sce perpeccopsl) = o -

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

9. Haiigure BepHOE BBICKa3bIBaHHE. DIACTHYHOCTH TTOKA3HIBAET. ..

A) Ha CKOJIBKO €IMHUI U3MEHUTCS (HAKTOP Xk IPU U3MEHEHHUH PE3YJIbTUPYIOLIEro oKa3aress Y Ha | equHuIy.

b) Ha ckonbKO eAMHUII N3MEHHUTCS Pe3yIbTUPYIOILUI TOKa3aTesb Y IpH U3MEHEHUH (akTopa Xk Ha | eauHuiy.

B) Ha ckonbko % U3MEHUTCS GaKTOP Xk IPH U3MEHEHUH PE3yJIbTUPYIONIETO MmoKa3aTes Y Ha 1 % .
I') Ha crombKo % M3MEHUTCS PE3yNIbTHPYIOLIHIA IOKa3aTellb Y IpU U3MEeHeHHU (akTopa Xk Ha 1 %.

1) Bce BrIcKa3biBaHUs B TNI. A-I” HEBEpHBI.

10. ITo 100 Ha6J'IIOI[eHI/IHM Bennamun OLCHWII 3aBUCUMOCTDH KOJIMYECTBA peH_IéHHLIX MM 3a BCHCp 3a/1a4 10 SKOHOMETPHUKE

(problems) ot kosmuecTBa cheeHHBIX OyI0UeK ¢ sOa0Kamu (applepie) u msicom (meatpie):

m’mnsé = 24 0.5 - applepie; + 0.7 - meatpie;

CranpaptHbie onOku ko3¢ punuenTos npu (applepie) u (meatpie) paBubl, cooTBeTcTBeHHO, 0.1 1 0.5.

[Moctpoiite 90%-blii TOBEPUTENBHBINA HHTEpBAN /I Kod(duimenTa npu nepeMenHoi applepiei u ykaxure ero JieByro

rpanunly ¢ TOYHOCTBIO 10 ABYX 3HAKOB ITOCJIC TOYKHU.

Bapuanm 9

1. Koa¢¢punueHT 3macTHYHOCTH TIOKa3bIBAET. ..

A) Ha CKOJIBKO €JI. i3BMEHUTCS (aKTOp NPU U3MEHEHHUH pe3yibTaTa Ha | ef.
b) Ha cKOIBKO €. M3MEHUTCS pe3yibTaT MPU U3MEHEeHnH (pakTopa Ha 1 e,
B) Bo cKoIBKO pa3 H3MEHUTCS pe3yIbTaT IpH U3MEHEHUH (pakTopa Ha 1 e.
I') Ha crkonmpko % HM3MEHHUTCA Pe3yNbTaT Npu U3MeHeHnu ¢axTopa Ha 1 %.

J1) Ha ckoNBKO % M3MeHUTCs (HaKTOp MPH U3MEHEHUH pe3yibraTta Ha 1 %.



2. BeHnaMuH mBITAaeTCs MOHATH, TAK JH CTPAIllHA T'€TEPOCKAICCTUYHOCTD, Kak e€ mMamowT:) Ecnu y Bennamuna ecthb
KOHEYHas BBIOOpKa HaONroJeHWH W BeHunamMuH He JeimaeT NPEINOoJIOXKCSHHS O TOM, YTO & HUMEET HOPMalbHOE
pacrpeneneHue, TO KaKOBBI ITOCIECTBUSA, €CIIU B TaHHBIX €CTh T€TEPOCKEIACTUUHOCTH?

1) Onenxku MHK o6naarot BceMu MpeKHUMU CBOWCTBAMU, YTO U IPU TOMOCKEIACTUYHOCTH;
2) Ouenkn MHK 0OoibInie He SBISIFOTCST caMBIME 3(DQEKTHUBHBIMHU CPEIN TMHEHHBIX HECMEIIEHHBIX;
3) Ouenkn MHK GoJbItie He SBISFOTCS HECMEIIEHHBIMHU;

4) Onenku MHK Goutbliie He SBISIFOTCS TUHCHHBIMH.

3. Haiinure BepHoe Bbicka3biBanue. [Ipu oTOope (hakTOpoB MyTeM IMOCTETIEHHOTO YMEHBIICHNS HX YHCIIA TIPUMEHSIOTCS:
A) Kpurepun @umiepa, CtoronenTa, JJapouna-Yorcona, ko3 GUIMEHT MHOKECTBEHHOU JeTEPMUHAIINH.

b) Kosdduuuents napHol M MHOXKECTBEHHOW KOPPENALMH PE3YNbTUPYIOIIET0 MOoKa3arens U (aKTOPOB, KPUTEPHU
®umepa u CThIOIEHTA.

B) KoadduumeHTs mapHOH W MHOKECTBEHHOW KOPPEINSIHMH Pe3yIbTHPYIOUIEro IMoKas3ateist U (HakTOpoB, KPUTEPHU
Hap6una-Yorcona, ®umepa u CTpioACHTA.

I') Kpurepun dapbuna-Yorcona, CTeiofenTa, K03(hOUIMEHTH MHOKECTBEHHON KOPPEISIINH U IETCPMHUHALHH.

) Kpurepun @umepa, Cteiofenta, ko3 pUIUeHTb MHOKECTBEHHOM KOPPEISLIUH U ICTEPMUHALIUH.

4, HCCJ’IGI{OB&TGJ’IL OOJIydYnJI CICAYHOIIHUE PE3YJIbTaTbhl OLHCHHBAHUSA ITapaMETPOB JIMHEHHOMN MOACIN MHO>KECTBEHHOMN
perpeccuu 1mpu oMo MeToJa HAaMMCHbIIINX KBAAPATOB HA OCHOBE JaHHBIX O 400 Ha6J'IIO,Z[€HI/IHXI

¥, =232,6+600,0x, — 7,5z,

(10.4) (200,0) (2.8)

B ckoOkax moj omeHkamu KO3()(UIIMEHTOB YyKa3aHbl COOTBETCTBYIOIIME CcTaHAapTHee omubOku. [loctpoiite
95-npoLIeHTHBII TOBEpUTEIbHBIH HHTEpBaAN A1 K03 duimenta npu nepeMeHHol Xi. (CoOTBETCTBYIOIIEE KPUTHUECKOE
3HavYeHue {-CTaTUCTUKU NPH ypOBHE 3HaUUMOCTH 5% cocTasiseT 1,96.)

A) (400, 800)
B) (598,04, 601,96)
B) (208, 992)

T) (404, 796).

5. st nByx BumoB npoaykiuuud B u C Mojenn 3aBUCUMOCTH YACJIbHBIX TOCTOSIHHBIX PAaCX0/0B OT 00beMa BBIITYCKaeMOMH
MPOYKIIMU BBITJSIIAT CICAYIONIUM 00pazoMm:

ye =80 + 0,7x
yc = 40x%°

Cpasnute npu x = 1000 smactuanocTs 3atpat 1uig npoaykunu B u C. Cnenaiite BbIBO.

6. Ha ocHOBaHWM psJIOB JAHHBIX JUIS TIepeMEeHHBIX X ¥ Y TIOCTPOCHO YpaBHEHUE PETPECCHU:



y=a +a,x=5+125x.
Kakoe u3 cienyromux BbICKa3bIBaHUMN SBJISETCS BEPHBIM:

A) Ouenka kodpduuuenTa a,=1,25 o3Hayaet, 4YTO eCiIM 3HAUCHUE MEPEMEHHOI X yBenuuurTcs B cpeaHem Ha 1,25, To
3Ha4YEHUE [IEPEMEHHOM Y MPH IIPOYMX PABHBIX YCIOBHAX YBEIHMUUTCSA Ha | eqUHULLY.

B) Orenka ko3hdunuenra a2 =1,25 o3HayaeT, 4TO €CIIU 3HAYCHHE TEPEMEHHOH Y yBETHUYHUTCS Ha | €IHUHUILY, TO 3HAYCHHE
TepeMEeHHOM X IPH MPOYHX PABHBIX YCIOBUSAX YBEIHYUTCS B cpenHeM Ha 1,25.

B) ®opma ypaBHEHHs PErpecCHH MOKa3bIBAET, YTO MepeMeHHbIe X U Y JTMHEHHO 3aBUCAT APYT OT Jpyra.

I') Ecnu npu mpoymx paBHBIX YCIOBHUSIX 3HAUCHHE TIEpeMEHHON X yIBOWTCS, TO 3HAUEHWE TepeMeHHON Y BO3pacTeT B
cpexHeM Ha 25%.

J1) Bce BrickaszpiBanwms B 1. A-I” HEBEpHEI.

7. Nwmerorcst mannble o 150 aOuTypueHTax, COaBaBIIMX BCTYNUTEIbHBIM 3K3aMEH B MAarucTpaTypy HEKOTOPOIo
HKOHOMHYECKOTO (pakynbTeTa: Y — KOMUUeCTBO OAJIOB 32 BCTYIUTEIBHBIN SK3aMeH 110 SKOHOMHYECKOH TEOpHH;

D — ¢uxTrBHAs epeMeHHast paBHas eIUHHIIE, €CITH COOTBETCTBYIOIINH a0UTYpPHEHT MOCEIa MOArOTOBUTEILHBIC KYPCHI
JUIsl TIOCTYMAIOUIMX, M PaBHAas HYJIIO B NMPOTHBHOM ciiyyae; EF — QukTuBHas nepemenHas paBHasi eJMHUIE, €CIH
COOTBETCTBYIOIINI a0UTYPUEHT ABJISICTCS BBITYCKHUKOM OakanaBpHaTa JaHHOTO 3KOHOMHYECKOro (aKyJbTeTa, U paBHas
HYJIIO B IIPOTUBHOM CJIy4ae.

I/ICHOHIBYH 9TU JaHHBIC, UCCIICAOBATEIb OLUCHUII ITapaMETPhI JIMHEHHOMN perQCCHOHHOﬁ MOOCIIN:

Y. = 20 + 30 EF, — 10D, +
(1,3)

15 D; - EF;
(0.1)  (45) 1,4)

(
B cooTBeTcTBHH C 1TOSyYEHHBIMHU PE3yIbTaTaMM, ONPEACIUTE, KAKOE KOJIMYECTBO 0AaJUIOB B CPEJHEM HOIydYaeT
aOUTYpHEHT, KOTOPBIH 3aKaHUMBaJl OaKajIaBpHaT JaHHOTO SKOHOMHUYECKOro (akynbTeTa U nocemai Kypebl? (eciam Bam
OTBET IMPEJICTABIICH JCCATHYHOHN JIPOObIO, TO B KAYECTBE JIECATHIHOTO Pa3/ICIUTENs HCIIONb3yHTe TOUKY, a HE 3aIsTyIo;
Harnpumep, BepHo nucath 0.1, a He 0,1)

8. st nByx BumoB npoaykiuu B u C MOzeu 3aBUCUMOCTH YICIbHBIX TIOCTOSIHHBIX PAacX0JI0OB OT 00beMa BhITYCKaeMO
MPOYKIIMU BHITJSIIAT CICAYIONIUM 00pazoMm:

yB =80 + 0,7x yC = 40x°%°

Omnpenenure KOAPPUIUEHTHI HIACTHIHOCTH 110 KKIOMY BHJLY MTPOJAYKIMH U MOSICHUTE UX CMBICIT.

9. PykoBojctBo pupmel «ABC» penriio uccnenoars 3Q(HEeKTHBHOCTh KYPCOB IO MOBBIIEHHIO KBaTH(PHUKAIIUK, KOTOPhIC
WHOT'JIa TIPOBOJATCS JUISL €e COTPYIHHUKOB. B mccnenoBannu npunumanu ydactue 200 pabotHukoB ¢pupmel. Cpeau HUX
clTydaifHbIM 00pa3omM ObiIr 0TOOpaHbl 50 YenoBeK, JUIsi KOTOPBIX ObUTH TPOBEJEHBI 3TH KYPChI, OCTAIBHbBIE COTPYAHUKHY,
YYacTBYIOIIME B HCCJEIOBAaHUH, KypCOB IO IOBBIMICHUIO KBaIMUKAMKW He npoxoawid. Ilocme storo Ha ocHoBe
HOy4YeHHBIX AaHHBIX npu momom MHK Obuto omeHeHo ciemyromiee ypaBHEHHE perpeccHd (B CKOOKax yKa3aHBI
CTaHJIAPTHBIC OIIUOKHU OLICHOK KO3 UIIUCHTOB):

Iny, =0,5+2,0x,+ 0,4z, R*=0,9.
(0.2)  (0.3) (0.4)
31ech Xj — (UKTUBHAS IEPEeMEHHas1, KOTopas paBHa 1 IjIs COTPYIHUKOB, IIPOIICAIINX KYPChI MTOBBIIICHUS KBaTH(pHUKALINHY,
u paBHa 0 JUIi OCTaJbHBIX COTPYIHHMKOB, Zj — CTaX paOOThl I-TO COTpyIHHMKA, M3MEPEHHBIH B ToIax, Yi —
MPOU3BOJUTCIILHOCTD TpyJda i-ro COTpPpYAHUKA. B COOTBCTCTBUU C MOJYUCHHBIM YPABHCHHUCM Ha CKOJIBKO IMPOLCHTOB IIPpU



MPOYHX PABHBIX YCIOBHUAX YBEIMYHBACTCS MPOU3BOAUTEIHHOCTH TPy/la PAOOTHUKA B pe3yibTaTe MPOXOXKIECHUS KypCOB
MTOBBIIICHHUS KBATU(UKAITUH?

a) Ha(ez—lJ*l()O%.
6) Haez*lUU%,
B) Ha(x/;fl)*IOO%,
r) na e *100%.,

10. TTynbpxepust oLieHMIIa MOJISITb 3aBUCMOCTH BeIpyuku lag.quarterly.revenue; ot unnexca uen price.index; u poxona
income.level; mo 39 mabmroneHUAM M TIOTyYHIIa

lag.quarterly.revenue, =8.892—1.392 price.indexi+1.101 income.level;
[Ipenmonoxkenue: e=y1 €r-1+y2 -2+

[Tynbxepust xouet nmpoBectd TecT bpoiima-I'oadpu Ha Hanmmuue aBrokoppensuuu. OHa OIeHMIa BCIOMOTaTeIbHYIO
perpeccuro £t Ha price.index, ncome.level;, £'«1 u &'+—» 1 momyumna Raux?=0.15.

Uemy paBHO HabI0/1aeMO€ 3HaUeHHUE TECTOBOM CTaTUCTUKHU, KoTopas noayuwia [lynsxepus? Beeaure uncio ¢ asyms
3HAaKaMHU I10CJIe 3aIsTOH.

Bapuanm 10

1. Ouenka, koTopyro BeHnaMuH MoIyquT 32 KOHTPOJIBHYIO Pa0OTy IO TEOPUH BEPOSITHOCTH, SBISIETCS INCKPETHON
CIIy4aifHOW BEJTMYMNHOM, KOTOpast MOKeT ObITh paBHa 4, 7 u 8 (13 10) ¢ BepoarHoctsimu 0.1, 0.4 u 0.5.

UIeMy PpaBHO MAaTEMAaTUYCCKOC OKNIAHUC OLICHKU Bennammna?

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

2. 3HaueHne KO3(1)(1)I/ILII/ICHT3, MHOXXECTBCHHOH KOppeIsaIuU HAXOAUTCA B OTPE3KE

A) [0, 1] B) [-1,0] b) [-1, 1] N [-2,2]

3. KakoBo mocrneicTBie 9HIOTEHHOCTH?

A) OHa IPUBOAMT K TeTEPOCKEAACTHYHOCTH OLIEHOK, TToIydeHHbIX MeTogom MHK.
B) Ona npuBomut k HEcocTosTeNbHOCTH OLIEHOK, MOTy4eHHBIX MeTogoM MHK.

B) Ona npuBoaHT K MYJIBTHKOJUTHHEAPHOCTH OIICHOK, ITOTyIeHHBIX MeTotoM MHK.

I') Ona npuBOONUT K COCTOSATENBLHOCTH OLIEHOK, MOJTy4yeHHbIX MeTogqoM MHK.



4. Haiinute BepHOE BBICKA3bIBAHUE. DINACTUUYHOCTH MOKA3BIBACT. . .

A) Ha CKOJIBKO €IMHUII U3MEHUTCS (PAaKTOp Xk MPU U3MEHEHHH PE3yJIbTHPYIOLIEro okaszaress Y Ha | equHuIy.
b) Ha ckoIbKO €AMHUIL N3MEHHUTCS Pe3yIbTUPYIOILUI TOKa3aTeNb Y IpU U3MEHEHUH (hakTopa Xk Ha | eauHuiy.
B) Ha cxonpko % n3MeHuTCs PaKTop Xk IPH U3MEHEHUH Pe3yIbTUPYIONIeTo mokasatens Y Ha 1 % .

I') Ha ckonmpko % M3MEHUTCA PE3yJIbTUPYIOLIHIA OKa3aTeNb Y Ipu u3MeHeHn: dakTopa Xk Ha 1 %.

J1) Bce Beicka3piBaHus B M. A-I” HEBEPHBI.

5. Umerotcs cnemyromye gannbie o 100 nabmonenunsx nepemennsix X2 | x® ny:

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

Berunciure MHK-oueHKy KoadduumeHTa 3, B perpeccuu y;, =, + Bzxf” +
+B,x” +¢,.

A)10; B)12; B)14; T)l6.

6. MimeroTcs creayronye JaHHbIe:
20 20 20
S a =20, @ =60,Y yi =42,) ¢} =108, e? =300
i i=1 i=1 i=1

HccrenoBareinb OlleHUBAET MOJIe/b Buaa Yi=a+p-Xi+ei. CtanaapTHas omrOKa OleHKH KO3(GHIIUEHTA 0, COCTABUT:

A)16.67; B)125 B)112; T)0.64.

7. B pe3ynbTare TECTUPOBAHUS TMIIOTE3bI MOXKET OKa3aThCsl, YTO
A) OtBepraercs aqbTepHaTHBHAS TUIIOTE3a;

b) [IpuanmaeTcs HyneBas TUIIOTE3a;

B) HyneBas runotesa He OTBepraeTcs;

F) OTBepFaIOTCH 00€e THIOTE3hI: U HYyJICBas, U AJIbTCPHATUBHAA.

8. B pamkax mpeanochbUIoK KJIACCHUECKOM JMHEHHON MOJE/IN MHOYKECTBEHHON PErpecCHH HMCCIIeI0BaTeIb aHATU3UPYET
MOJIETb:

— * #*
V=B +B%x, +B; "z +e,.
Cobpas mannbie 0 500 HAOMIOIEHUSAX, OH OICHIUT TTapaMETPhl MOJEIIH ITPU TIOMOIIH METOa HANMEHBIIINX KBaIpaTOB:

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

(002)  (1.95) (0,94)



B ckoOkax mom oneHkaMu KO3()(HIIMEHTOB yKa3aHbl COOTBETCTBYIOLIHE CTaHAApPTHBIC OIIMOKH. [IpoBepbTe rumoresy
Bs=1. (CooTBeTcTBYyIOIIEE KPUTHYECKOE 3HAUCHHUE t-CTAaTHCTHKH NpU ypoBHE 3Ha4MMocTu 5% coctasnsier 1,96, a npu
ypoBHe 3HaunMocTH 1% paBHO 2,58.)

A) Tectupyemas runoresa He OTKIOHSETCS KaK MpU YPOBHE 3HAYMMOCTH 1%, Tak U pu ypOBHE 3HAYUMOCTH 5%.
B) Tectupyemas rumoresa He IPUHUMAETCA KaK MPH YpoBHE 3HAaUMMOCTH 1%, Tak ¥ MpH ypoBHE 3HAYUMOCTH 5%.
B) Tectupyemas rumoresa He OTKIOHAETCS IPU YPOBHE 3HAUUMOCTH 1% ¥ HEe IpUHUMAETCS IPH yPOBHE 3HAYUMOCTH 5%.

eCTupyemas rurnore3a HE OTKIIOHSACTCA IIpU OBHEC 3HAYUMOCTHU o 1 HC IPUHUMACTCH IIPU OBHC€ 3HAYUMOCTHU 0.
DT 5% 1%

9. JlomycTiM pyKOBOJICTBO PEIIUIIO TIOCTPOUTH Mara3uH Ha YIIHIIE CO CpeiHei yacToTol nocemmeHuid 7500 B IeHb U XOTEIO
OBl UMeTh TOProBelid 06opoT 4,75 mnH.py0. KakoBa nomkHa ObITH IpH 3TOM TOproBas miomans? Y — ToBapooOOpoT
MarasuHa, MJIH.py0., X1 — TOprosas Ijowmaib, THIC.KB.M, X2 — CPEAHEE KOJIMYECTBO NOCETUTENEH B ICHb, THIC. YEIl.

A

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

A)0,9ks.M; B)900xks.M, B)1000ks.M; T') 549 kB.M; JT) Bce otBetsl B . A-I” HEBEpHBI.

10. Crpana KeitHcuanus siBJII€TCS 3aKPBITOM SKOHOMHUKOM 0€3 HEMOCPEICTBEHHOTO TOCYIapCTBEHHOI'O BMEIIATEIbCTBA,
MTO3TOMY OCHOBHOE MaKpPOAIKOHOMHYECKOE TOXK/IECTBO B HEM MMEET CIIEAYIOIIHA BUI;:

Y=Cetly,
rie Yi— BBII B mecsitie t, C; — coBokymHoe nmotpebdienue B mecsiie {, a |y — naBecTunmu B Mecsie t.
[loTpebnenue ciemyromuM 00pa3oM 3aBUCUT OT JI0OXO0/IA:
Ci=Catmpc-Yitey,

rJie € — CIy4allHble IIOKH MOTPEeOJICHHUS, KOTOPbIE MPEICTABISIOT cOO0W HE3aBUCHMBIC OJIMHAKOBO pacIpe/ie/iCHHbIC
CllyyaiiHble BEJIMYUHBI C HYJIEBBIM MaTeMaTHYECKMM OKHAAHUEM M IIOCTOSHHOW AMCHEPCHEH, CllydaiHble LIOKU
noTpeOJIeHUs] He KOPPEeIUpoBaHbl ¢ MHBeCTUIMAMHU. CTPYKTYpHBIX cIABUroB B KeilHCHaHMH HE MPOUCXOIUT, HOATOMY
ABTOHOMHOE TIOTpeOJICHNE U TIpe/iebHasi CKIIOHHOCTH K MOTPEOICHUI0 HEN3MEHHBI.

Brr 3HaeTe YKa3aHHbIC BBILIC Q)aKTBI 00 DPKOHOMHKE KCI\/'IHCI/IaHI/II/I, a TaKXKE pacrojaracre CXKEMECAYHbIMU JJaHHBIMU O
nuHaAMUKe ToTpeOnenus, naBectunuii 1 BBII B aTol crpane 3a mocmegaue 100 net. Bac mHTepecyer, yeMy paBHa
npeiebHast CKJIIOHHOCTD K oTpebieHuto B KeltHcnanum.

Bamr accHCTEHT OCYIIECTBWII NMPEABAPHUTEIBHBIE PACUYETHl U BBIYHMCIWI BHIOOPOYHBIC KOBAapUAlUM M JUCIICPCHUH JUIS
MMEIOIINXCS B BameM pacropsbkernu nepemennbix: Cov(Cy;Y)=150,Var(Cy)=100,Var(Y1)=300.

OkonomerpucT [xoH MHKOHCHUCTEHT, pacnonaras TOH ke caMoid HH(OpMaLneH, 4TO U BbI, TOXKE PEIINII OIYYUTh OLEHKY
MpeieIbHON CKIIOHHOCTH K ToTpedennto. Mcmonb3ys o0sraabiit MHK, oH orieHuBaeT perpeccuto motpedieHus Ha T0XO0/I.
Brruncnure oleHKy, KOTOPYIO MOIyddT J[KoH.

A)05; B)15  B)3; I)0.33.

Kputepun onennBaHus:
MaxkcuMasibHoe KoJimuecTBo 6aaioB — 30.

U3 nmeroterocst 6anka TecToB (OpMHUPYETCsl TECTOBOE 3a7anue, coaepkaiiee 10 trectoB. Kaxpiii TecT comepkuT



3-4 BapuaHTa OTBETOB, OJIWH HJIM HECKOJBKO W3 KOTOPBIX — BepHbIA. [IpaBUIIBHBIA OTBET HAa KaXIbId TECT
oueHuBaercs B 3 Oayuia, HenpaBWIbHBINA — 0 6aJIoB.

Bomnpocs! 7151 codecenoBanust

Moayas 1 «/IuHeiiHas MoeJIb perpeccum U ee cneurukanus. Moaeau IMCKPETHOr0 BbIOOpay

JInHeitHas MoJ1esIb MHOKECTBEHHOM PErPECCUH.

Meron HanmenbIux kBaaparoB (MHK).

O0606mennsiiit MHK.

@DUKTHUBHBIE IEPEMECHHBIE.

MHK c orpann4enusiMu Ha IapameTpsl.

MeTtoa MakCUMalIbHOTO IPaBIOIIO100uS.

MybTUKOITHHEAPHOCTD U METO/IbI YCTPAHEHUSI.

Omunbku criequpUKanuy 1 UX TUarHOCTHKA.

. Beibop onTumansHOro Habopa perpeccopoB U GyHKIMOHATEHON (POPMBI pErpeCCHOHHOMN 3aBHCUMOCTH.

10 I'eTepocke1acTUUHOCTh CIYyYalHOTO BO3MYILICHMSI U €€ MPUYMHBI, METOJbl JUATHOCTHUKU U YCTPAHEHHS.
Bssemennsiii MHK.

11. ABTokoppenauus cilly4yaifHOro BO3MYILEHUS U €€ IPUUUHBI, METOJIbl TUATHOCTUKHU U YCTPAHEHHUS.

12. DuporeHHocTh nepeMeHHbIX. Citydail KOppenupOBaHHOCTH PETPECCOPOB U CITyHIalfHOW OIITHOKH.

13. Omubku usmepeHuii nepeMeHHbIX. IHCTpyMeHTanbHble epeMeHHble. TecT XaycmaHa.

14. JluckpeTHble 3aBHCHUMBIC TIE€PEMEHHBIC: HOMHWHAJBHBIC, PAH)KMPOBAHHBIC, KOJWYECTBEHHBIC. Mosenu
O6unapHoro BbIOopa. Probit u Logit mogenu.

15.1nTepnperanusa ko3pHUIMEHTOB B MOAEIAX OMHAPHOTO BHIOOpA.

16.Metoa MakcuManbHOTO npasaonoao6us B Probit u Logit monensx. Kputepuu kauectBa Mojienei.

©CoNoO~WNE

MOZ[y.TlI) 2 «MOZ[eJ'[I/I BPEMECHHBIX PAAOB U HA NMAHECJIBbHBIX TAHHBIX»

17. Mopgens Bokca-J[)keHKuHCA.

18. Mosenu ¢ pacrpenelneHHbIMA JlaraMd (MOJIEIh YAaCTUYHOTO IMPUCTIOCOOJICHUS, MOJIENb alalTHBHBIX
OXXUJIaHUN).

19. Tecr I'pelinmpkepa Ha MPUYNHHO-CIIEACTBEHHYIO 3aBUCHMOCTb.

20. MHuMmas perpeccus.

21. EnMHUYHBIA KOPEHB.

22. TecTbl Ha €IMHUYHBIA KOPEHb.

23. KounTerparus BpeMeHHBIX PSIIOB.

24. Mopenb KOppeKIMH OIIHOOK.

25. [IpenmymecTBa UCTIONB30BAHUS TTAHEIBHBIX JTaHHBIX.

26. TpynHOCTH, BOSHUKAIOIIHE ITPH paboTe C MaHEeIbHBIMU IaHHBIMHU.

27. ITousTie 0 MOZENN OJHOKOMITOHEHTHON OIIHOKH.

28. Crneuudukaiys Mojieiu. JleTepMUHIPOBAHHBIN U CITy4ailiHbIM HHAUBUIYAIbHBIH 3 eKT.

29. Onepatopsl «Between» u «Withiny.

30. Buzsl o1ieHOK.

31. CpaBHUTEIBHBII aHAIN3 OIICHOK.

32. TectupoBanue crielupUKaUy B MOJEIAX MaHEIbHBIX JaHHBIX.

33. Tect Xaycmana.

34. Tect Ha HalMMYKe CITY4aHOTO MHAWBUIYAIBHOTO 3 (deKTa.

35. TecT Ha HaNMIMYWE ACTEPMUHUPOBAHHOTO UHIUBHIYyIBHOTO 3(deKTa.

Kputepun onennBanus:

MaxkcumaabHbi 0as1 — 30.



Yucio Borpocos - 10. OTBET Ha KaXKAbIH BOIIPOC OLIEHUBACTCS MakKCUMyM B 3 Oasuia.
Kpurepun onenuanus 1 Bonpoca:
1,5-3,0 6anna BeICTaBISETCS CTYICHTY, €CITH:

- M3JIO’KEHHBIA MaTeprai (aKkTHIeCKH BEPEH, MPOAEeMOHCTPHUPOBAHBI TITyOOKHE NCUYEPIBIBAIOIIIE 3HAHS B
o0beMe MPOWICHHONW MPOrpaMMbl B COOTBETCTBUH C IOCTABJICHHBIMU IMPOTPaMMON Kypca LESIMH M 3aJla4aMy
oOydeHUs, H3II0KEHHE MaTepralia Py OTBETE - TPAMOTHOE U JIOTHYECKH CTPOHHOE;

- NPOACMOHCTPUPOBAHBI TBEPALIC U AJOCTATOYHO IIOJIHBIC 3HAHUA B o0BemMe HpOI‘/'II[eHHOI‘/'I nporpaMmbl
JUCHUIIIMHBI B COOTBCTCTBHH C LCISIMHU OGY‘ICHI/ISI; Mar€prajl H3JI0KCH IJOCTATOYHO IIOJHO C OTACIbHBIMHU
JIOTUYCCKUMHU U CTUWINCTUYCCKHUMU MMOTPCUTHOCTAMU;,

- TPOJEMOHCTPHPOBAHBI TBEpIble 3HAHWS B 00BEME MPOHAEHHOTO Kypca B COOTBETCTBHE C IEISIMHU
00y4YeHHs, OTBET COACPIKUT OTACIbHBIC OITUOKH, YBEPEHHO UCIPABIICHHBIC ITOCIIE JOMOJHUTEIBHBIX BOIIPOCOB;

0-1,4 Gamra BBICTABIACTCS CTYICHTY, €CITM OTBET HE CBSA3aH C BOIPOCOM, JOMYIIEHBI IpyOble OIMMOKA B OTBETE,
MMPpOACMOHCTPUPOBAHBI HCITIOHMMAHWE CYIIHOCTU HU3JIara€Moro BOIpoca, HCYBEPCHHOCTb U HECTOYHOCTL OTBCTOB Ha
JOTIOJTHUTENIFHBIE U HABOASIINE BOTIPOCHL.

KomiuiekT pa3HOypOBHeBbIX 3a/1a4 (3a1aHUI1)

1 3agaun penpoIyKTMBHOIO YPOBHS

. y \ x 0 1
1,y =a+B8x+¢20

1. PaccmoTpum Mozens OMHapHOTo BBIOOpA Y = X 0 Ny  No,

|0,y =a+ fBx+&<0
1 nlO n11

a) JlokakuTe, YTO MOJEb, Hepaspemmma, eciii Ni=0 s 000 (yHKIMU paclpeesicHUs OUIHOOK
F.(z): f,(z)>0

b) Onenure ko3ddunuents logit-monema: p(y =1) = A (a + B x)

- 3 nlO + nll
C) ITokaskute, uro uust logit-momen P (y =1) =
nlO + nll + nOl + nOO

d) Ouenute LP-mogens (s~Uniform[-1, 1]). YUemy pasua P (y=1)

e) [penmnonoxxum, 4To BBl OLECHUBAIM ObI Probit-momens m oOHapyxwiaM Obl, 4TO e¢ KO3()(PHUIMCHTHI
nponopiuoHansHel kKodddurmenram LP-monenu (e~Uniform[-1, 1]). Yemy npumMepHO H0KEH paBHATHCS KOd(duimeHt
MPONOPIIMOHATEHOCTH?

|fa 1 y* <a;

2. Paccmotpum tobit-monmens: y = 4 y*,o:1 <y < a,, y =xB+e,
| .
Laz, y 2¢a,

/e omKMOKY UMEIOT IUIOTHOCTH pacnpenenenus f(z)

a) Haiinure pacnpenenenue y
b) Haiimure norapudmrdeckyro GyHKITHIO TTPaBIOIIOA00MS IJIs OTICHUBAHUS BEKTOpa B
C) Haitmure oFy
ox
3. Kakue u3 crneayrommx mporeccoB SBISIIOTCS CTAllMOHAPHBIMHU:
a) y, =10s,-9¢,,, &£ ~iid.(0,07)

0) y, =25+0,6y, ,+0,4y ,+¢ e ~i.i.d.(0,07)

t? t



B) y, =c,,, & ~iid(0,67%)

t

r) y, =sin (Ln)+gt, g, ~ii.d.(0,67%)
2

n) y =z+e, &,2~iid(0,07)

4. Haiinure NporHo3 Ha MPOU3BOJIBHOE YHKCIO IIaroB BIEpPE] W JTUCIEPCUI0 OIIMOKM MPOrHO3a MAJis

ARMA(1,1) nporecca

y, =0 +ay,, +s, —0,&_ & ~i.i.d.N(O,o-2)-

1’ t

5. Haiinure 6e3ycnoBHYIO AUCIEPCUI0 U aBTOKOPPESAIMOHHYIO (DYHKILHIO AJIS Mpoliecca U3 Mpeblayiiei

3aga4u.

6. s tecra Bokca-JIptonHra Ha Hajauuue aBTOKOppessiuu octatkoB B ARMA (p,q) MoJe/nu BBIIHIINTE

HYJICBYIO THIIOTE3Y, CTATUCTUKY TCCTA U €€ paCIIPCACIICHUC IPHU BBIIIOJIHCHU A Hy.]ICBOﬁ THUIIOTC3bI.

7. JIns mpuBEIEHHOTO HUXE PErpecCHOHHOrO ypaBHEHUS cHOpMyIHpyHTe HYIEBYIO THMIIOTE3Y O HATUYHU

CIMHUYHOTO KOPHA y TIponecca X, !
X, =u+0t+ pX , +PAX  +- + P AX _, +&, .

OOBsICHUTE Ha3HAYEHHE KaxxJ0ro perpeccopa B YypaBHCHHU.

2 3ajayu peKOHCTPYKTHBHOIO YPOBHS

8. PaccMOTpUM Mpo0IIeMy MAEHTU(PHIMPYEMOCTH KAKI0I0 U3 YPaBHEHHH B CIEAYIOLIEH MOIEIN:
[ P1+ﬂ12W1 +711Q1 +7/13Pt71 = Gy
BuP+W + B, N +y,S +y W, = ¢

2t

t BLW, + N, +7,S +7,P +7,W, =€,

rac F’t ,Wt, Nt — HWHIACKC IMCH, 3apIruiaTa u HpO(l)COIO3HBII>’I B3HOC, COOTBCTCTBCHHO (BHI[OFCHHBIC
HepCMCHHBIC), a Qt u SI — HNPOU3BOAUTCIBHOCTb Tpyda HW KOJIHNYECTBO 3a0aCTOBOK (3K3OFCHHBIC
HepCMCHHBIC). Kak BBITJIA AT MOPAAKOBOC U PAHI'OBOC YCIIOBUS, €CJIN U3BCCTHO, YTO!:

a) y, =0,

0) B, =7,=0,

B) V4 =07?

9. PaccmarpuBaercs CleIyroIIas CHCTeMa ypaBHEHUH:

[ Vi = 71 P Yot B Yo TV Xyt 7 Xy + €

Yoo =700 * BV 7 0 Xy + &,
{y3t:730+ﬂ31y11+ﬂ32y21 +}/31Xll +}/33X31+£3t'

Unentudunmpyemo au kaka0e U3 ypaBHEHHH CUCTEMBI? UTO MOIy4HTCS, €CITU MPUMEHNUTH K TIEPBOMY YPaBHEHUIO
JBYXIIArOBBIA METOJI HANMEHBIITUX KBaIPaToB?

Kputepun onennBanus:
MakcumanbHsbli 6ana - 30
Kaxnas 3anava oueHnBaeTcs MakcuMyM B 6 0ayutoB. Kpurepun onennBanus 1 3agauu:

3-6 Oamnjd. 3agaya pernreHa B MOJHOM 00beMe, BHIOPaHBI BEPHbIC WHCTPYMEHTAIBHBIC METOIBI
MIPUEMBI PEUIeHHs, MTPOBEACHBI BEPHBIC PACUETHI, CIIENaH IOJHBIA, COMEP)KATENbHBIM BBIBOJ II0
pe3yibTaTaM IMPOBEJCHHBIX PacyeToB; MO0 3ajlavya pelieHa B TOJHOM 00beMe ¢ HeOOIBITHMHU
MOTPEIIHOCTSIMH, BHIOPaHbI BEpPHbIE HHCTPYMEHTAIBHBIE METOABI U MIPHEMBI PEIICHHS, TPOBEACHBI
BEpHBIE pacyeThl, CJAEJaH IIONHBIN, COAEpP)KATENbHBIN BBIBOJ IO pe3yiabTaTaM IPOBEIECHHBIX
pacyeToB, B pacueTax M BBIBOAAX COIEPKATCS HE3HAUUTEIILHBIE OIINOKH.



0-2,9 6aa. 3agaya perieHa YaCTUYHO, YaCTHYHO BBIOPAHbI BEPHBIC HHCTPYMEHTAIbHBIC METOIBI U
MPUEMBI PEUICHMSI, TPOBECHBI YaCTUYHBIC PACUETHI, CJICJIaH BBIBOJI IO PE3yJIbTaTaM MPOBEIACHHBIX
pacyeToB ¢ MOTPENIHOCTIMHE JIHOO0 33Ja4a He pellleHa WK pellleHa YaCTHYHO, YaCTHYHO BHIOpaHBI
HEOOXOMUMBIC HWHCTPYMCHTAIBHBIE METONbI M TPHEMbI pEIICHHS, pacyeThl HE MPOBEIACHBI
WIM TPOBEICHBI YACTHYHO, BBIBOJ IO Pe3yJbTaTaM IMPOBEICHHBIX PAacUCTOB HE CJENAaH WU
OIIMOOYEH.

TemaTuka 1a00paTOPHBIX PadOT MO pa3eiaM U TeMaM U 3aJaHUS HA JJa0opaTopHbIEe
padoThbI

Jlabopamopnana paboma 1 Oyenueanue pecpeccuoHHbIX YPAGHEHUIL U MoOelell OUCKPEMHO20 8blOopa
1. O630p dakros (daitn nanasix MROZ.wf1 [https://cloud.mail.ru/public/5Apk/S12u6DKX8]).

2. OneHka ypaBHeHUs IpeuIoskeHus Tpyaa (mporemypa l) .
3. CpaBuenne MHK, norut u mpoOUT OIIEHOK [T ypaBHEHUS MPEIIIOKEHUH TPYIa.
4. OueHka ypaBHEHUs NpeasiokeHus Tpyaa merogom ycinosaoro MHK u Tobur (npoueaypst I u 1),

5. OueHka NPUBEACHHOTO YPaBHEHUS MPeIoKeHus Tpyaa (mpoueaypa 1V).

Kpurepun ouennBanus:

Kputepun ouennBanus:
MaxkcuMasiibHas onenka -10 6axioB
5,0 — 10,0 6a;moB  BBICTaBISIETCS, €CITU O0YYAFOIIHIACS:

- BBIIIOJITHUJI pa60Ty B IIOJTHOM 00BEME C CO6J'IIO,Z[€HI/I€M H€06XOI[I/IMOI>i IOCICA0BATCIIbHOCTH, CaMOCTOATCIIBHO U
pallnOHAJILHO BBI6paJ'I CHCI_II/I(l)I/IKaLII/II/I MO,Z[CJIefl; TpaMOTHO O(i)OpMI/IJ'I HpeﬂCTaBHCHHLIfI OTYCT,

- BBINOJHMJ PabOTy B MOJHOM 00BEME C COOJIOAEHHMEM HEO0OXOAWMOHN IOCIEeNOBATENLHOCTH; CaMOCTOSTENFHO M
palMoHAJIBHO BHIOpaN crielnpUKAIMA MOJIENel; rpaMOTHO O0(OPMIIT MIPEICTABICHHBIA OTUET; JaHa COJepKaTelbHas
HMHTEPIPETALHNS IOJYUYECHHBIX IPH PEIIEHUH 3a/1a4 PE3YJIbTATOB; MAaTEPUAI M3JI0KEH YETKO; JOIYCKAOTCS OTAEIbHBIE
JIOTUYECKHE U CTHIMCTUYECKHUE MTOTPEIIHOCTH, YBEPEHHO HCIIPABJIEHHBIE TIOCTIE TOTIOJIHUTENBHBIX BOIIPOCOB;

- BBHIMOJIHUI PabOTy B TOJTHOM O0BEME C COOIIOJCHHEM HEOOXOIMMOW TOCIENOBATEILHOCTH; CAMOCTOSITEIFHO |
PaIMOHAIBHO BBHIOpAN CrielM(UKAIIMK MOJIENel; TPaMOTHO O(OPMILT MPEACTABICHHBIN OTUYET; JlJaHa COJCpKaTebHAs
HUHTCPHIPETALUA TIOJTYUCHHBIX IIpW PEIICHHUU 3aaad peE3yjbTaToOB, JOIMYCKAIOTCA OTACIBHBIC JIOTHYCCKUE U
CTHJIMCTUYECKUE TIOTPEITHOCTH; OOYYaroIUKCAd MOMKET WCIBITHIBATH HEKOTOPBIC 3aTPYIAHEHHS B (POPMYIHPOBKE
CYXXJICHUM;

0-4,9 Gamma BeICTABISCTCS, €CIU pa0dOTa HE BHINOJHECHA WM BBIMOJIHEHA HE B TIOJHOM O0BEMe; OOydaromuiics
MPaKTHYECKH HE BIA/IEeT TEOPETHYECKHM MaTepHalioM, AOMycKas TrpyOble OIMOKHM, WCIBITHIBACT 3aTPYAHEHUS B
(hopMyTUpOBKEe COOCTBEHHBIX CYXKJICHUH, HECTIOCOOCH OTBETUTH Ha JOMOJHUTEIHLHBIC BOTIPOCHI.



3. MeTtoanueckne MaTepuaJbl, onpeaesomne Npoueaypbl OeHUBAHUS 3HAHU I, yMEHMI,
HABBIKOB M (MJIM) ONBbITA JAeSATEJbHOCTH, XAPAKTEPU3YKWINMX 3Tanbl (GOPMHPOBAHMS
KOMIIeTeHI M

Hpoueaypm OICHHBAHUS BKIIOYAKOT B cebs TCKYHII/II\/'I KOHTPOJIb U ITPOMEKYTOUYHYIO aTTCCTALIULO.

Texkymuii KOHTPOJIb yCIIEBAEMOCTH MPOBOAUTCSA C HCIIOIF30BAHNUEM OIIEHOYHBIX CPEJICTB, IPEACTaBIECHHBIX B II. 2
JAHHOTO MPUJIOKEHHUA. Pe3ynbTaThl TEKYIIEr0 KOHTPOJISA MOBOIATCA 1O CBEICHHUSA CTYACHTOB 10 IMPOMEKYTOUYHOM
aTTeCTalNH.

HpOMe)KyTO‘lHaﬂ aTTeCTalud IIPOBOJUTCA B (bOpMC 3a4ycTa.

3a4yeT MPOBOJMTCS 110 PACIMCAHHIO TPOMEXKYTOYHOM aTTecTallui B MUCbMEHHOM BUae. B 3aueTHOM 3amaHuu — 2
TeopeTnieckux Bompoca u 1 3amaua. IIpoBepka OTBETOB M OOBSIBICHHE PE3YyIbTATOB MPOU3BOIUTCA B JEHb 3ayera.
PesynpTaTel arrecTanuy 3aHOCATCS B SK3aMEHALMOHHYIO BEIOMOCTb M 3a4€THYH KHWXKKY cTylneHta. CTyIneHThI, HE
MPOIIEANINe TMPOMEKYTOUHYIO aTTeCTallMi0 IO TpauKy CeCCHH, JMAOJDKHBI JIMKBUIAMPOBATH 33J0JDKCHHOCTH B
YCTaHOBJICHHOM HOPSIIIKE.



IIpunoxenue 2

METOINYECKHUE YKA3ZAHHUA 11O OCBOEHUIO JUCIITUIIJIMHBI

MeToanuecKue yKa3aHHs aJpeCOBaHbI CTYJCHTaM 3a04HOM (hOPMbI O0yUCHHSL.

V4eOHBIM IIJIAHOM MPEyCMOTPEHBI CISAYIOIINE BU/IbI 3aHATHH:

- IPAKTUYECKHE 3aHSATHS,

- 1abopaTopHbIE PaOOTHI.

B xoJle mpakTUYECKNX 3aHATUI PacCMATPUBAIOTCS METOJbI aHAJIN3a U CHHTE3a B MIPEIMETHOM 00J1acTH;
COBPEMEHHBIC  METOIbl ~ DKOHOMETPHUYECKOTO  aHAJM3a; BO3MOXKHBIC  OTPAHUYCHUS  IPUMCHCHHUS
HKOHOMETPHUCCKUX METOJIOB, METOJAMKH COBEPIICHCTBOBAHMS 3HAHHWW B OO0JIACTH 3KOHOMETPHKH, JAIOTCS
PEKOMEH/IAIIMHU TI0 CAMOCTOSITEIBHON padoTe U TOJArOTOBKE K J1a00paTOpHBIM paboTam.

B xo01e 1abopaTopHbIX paboT yriyOIslFOTCS ¥ 3aKPETISIOTCS 3HAHKS CTYICHTOB 110 PSIY PACCMOTPEHHBIX
Ha TPAKTUYECKUX 3aHITUSAX BOIPOCOB, (POPMHUPYIOTCS U PA3BUBAOTCS HABBIKM KCIIOJIb30BaTh COBPEMEHHOE
nporpammuoe  obecrieuenue  (Econometric  Views) aist  pemieHdst  9KOHOMHKO-CTATHCTHUSCKHX U
YKOHOMETPHUYCCKUX 3a/a4 OOpa0OTKM IaHHBIX: IOCTPOCHUE TaOJMIl, BU3yallM3allusi, NMPOBEpKa THIIOTES,
KOPPEISIUOHHO-PETPECCHOHHBIN aHaIN3, aHAJIU3 BPEMEHHBIX PSJ/IOB U MMaHEIbHBIX JIAHHBIX.

[Tpu moaroToBKE K 1a00paTOpHBIM PabOTaM KaXK/Iblii CTYACHT TOJIKEH:

— M3YYHTh PEKOMEHIOBAHHYIO YICOHYIO JIUTEPATYPY;

— MOATOTOBUTH OTBETHI HA BCE BOMPOCHI 10 U3y4aeMOU TEME;

— pelIuTh JIOMaITHee 3aaHne, PEKOMEHI0BAHHOE TPEIoaBaTesIeM P U3YUCHUH KaXK 10 TEMBI.

B nporiecce noaroToBku K 1a00paTOPHBIM pPabOTaM CTYIACHTHI MOT'YT BOCIIOJIB30BAThCSI KOHCYJIBTAIIUSMHU
Mpero1aBaTels.

Bompockl, He paccCMOTpPEHHbIC Ha MPAKTUYECKUX 3aHATUSAX W JTAOOPATOPHBIX padOTax, MOJKHBI OBITH
W3YUYCHBI CTYJICHTAMU B XOJIE CAMOCTOSTEILHOW padoThl. KOHTPOJIb CaMOCTOSATENLHOM paOOThI CTYICHTOB HAJT
y4eOHOM TpOrpaMMOil Kypca OCYIIECTBIISETCS B XOJIE 3aHSATHH METOJOM YCTHOT'O OMpOCa I MOCPEICTBOM
TECTHpPOBaHUA. B Xo0/e caMOCTOATENbHOW pabOThl KaXIbli CTYyAEHT 00f3aH MPOYUTATh OCHOBHYIO H IIO
BO3MOYKHOCTH JIOTIOJIHUTEIILHYIO JTUTEPATYPY M0 U3ydaeMoil TeMe. BrIenuTh HEMOHATHBIE TEPMHUHBI, HAUTH UX
3HAYCHUE B SHIIUKIIONCINIESCKUX CIOBAPSIX.

JIJis MOATOTOBKH K 3aHATHSAM, TEKYIIEMY KOHTPOIIO W MPOMEKYTOYHOW aTTECTAI[MH CTYAEHTHI MOTYT
BOCIIOJIB30BaThCsl  3JICKTPOHHO-OMOIMOTEUHBIMUA CUCTEMaMH. Takke OO0ydJaroluecs MOTYT B3STh Ha JOM
HEOOXOIMMYIO JIUTEPATypy Ha a0OHEMEHTE YHUBEPCUTETCKOW OMOJIMOTEKH WU BOCIIONB30BAThCS YMTATIBHBIMH
3aJIaMH.



MeToan4yecKue peKOMEHAAIUH M0 BBINOJHEHUIO JIA00PATOPHBIX padoT

Jlabopamopnas paboma 1 OQuenusanue pecpeccuoHHbIX YPAGHEHUN U MoOelell OUCKPENHO20 8blO0pa

Onucanue ¢haiinos 0anHwvix

1). B ¢aitne MROZ.wf1 [https://cloud.mail.ru/public/5Apk/S12u6DKX8] coaepxurcs 753 HaOI01cHHIA
0 Clly4ailHO BBIOpaHHBIX 3aMyXHUX keHImMHax B USA (1975r.) u3 kotopbix mepBbie 428 paboraror, a
octasibHbIe 325 He paboTaroT.

[Tepemennble (A5 )KEHIINH, €CIH HE OTOBOPEHO MHOE):

LFP — ¢pukTuBHAs nmepeMeHHas paBHa 1, eciu xeHnHa padotana B 1975 rony, unaue 0;

WHRS — konmaecTBo yacoB pabotsr B 1975 rony;

KL6 — uncno neteit 10 6 1€T B JOMOXO3SICTBE;

K618 — yuciio nereit ot 6 10 18 €T B JOMOXO03SMCTBE;

WA — Bo3pacr;

WE — o0OpazoBanue B rogax;

WW — cpenusis yacoBas 3apaboTHas 1uiata B gosuiapax 1975 r.;

RPWG — 3apabotHas 1utata, cooOIieHHas Bo Bpemst orpoca B 1976 roxy (uHe To ke camoe, uro WW). [lis
UCIOJIb30BaHUs MOABBIOOPKU C 3TOM IEepeMeHHOM, He0OX0AUMO BbIOpaTh pabOTHUKOB 1975 T., ISl KOTOPBIX
LFP=1;

HHRS — uncno gacos pabotsl myka B 1975 roxy;

HA — Bo3pact Myxa;

HE — o0Opa3oBanue Mmyxa B rojax;

HW — 3apmata myxa B 1975 r.;

FAMINC — noxon cembu. [lepemenHas ucnonp3yeTcs sl KOHCTPYMPOBAHUS [TEPEMEHHON HETPYIOBOTO
T0X0/1a;

MTR — mpenenpHas cTaBKa HaJIOTOBOTO MPOIICHTA;

WMED — o6pa3oBaHue MaTepu B rojiax;

WEFED — o6pa3oBaHue oTiia B rogax;

UN — ypoBeHb 6e3paboTHIIbI B LIITaTE MECTa MPOXKHUBaHUSA, B %0,

CIT ¢pukTuBHas nmepeMeHHas paBHa 1, €Cliv )KEHIIMHA )KUBET B O0JBIIOM ropoje, nHaue 0;

AX — KOJIMUECTBO JIET OIbITa paboTHI.

Ynpaosicnenue 1. O630p dakToB

a) Wcnonw3ys manusie u3 MROZ.wfLl [https://cloud.mail.ru/public/5Apk/S12u6DKX8], Bbruucnute
MaTOKUJAHHE W CTaHJApPTHOE OTKJIOHEHHWE, MHHMMYM M MaKCHUMyM [Uisi Bcex 19 mepeMeHHBIX.
[IpoKOMMEHTHPYWUTE MTOITYYEHHBIE PE3YJIbTATHI.

6) BeImonmHUTE M. @ OTAENBHO A paboTaroImuX KeHIuH (428 HabmoaeHuil) u He pabortatomux (325
HaOmonenuit). [IpokommerTupyiiTe pe3ynbpTaThl. OTaUYaoTcs 11 MoABbIOOpKU 1o mepemeHHbiIM WA, WE,
K618, HA, HE, HHRS? UYro MoHO cka3aTh O JECKPHUITUBHBIX CTAaTUCTUKAX Juis mepMeHHbx KL6 u HW?
[IpounTtepnperupyiite pazuuiy B AX.

8) CxoHCTpyHupyiTe MEPEMEHHYIO PRIN HETPYJI0BOTO noxoaa no MpaBUITY
PRIN=FAMINC—(WHRS-WW). Berurcinure 1eCKpUNTUBHBIC CTATUCTUKH.

2) Jlns monBeiOOpku paboraromux 428 IKEHIIUH BBIYUCIWTE 3HAYCHUS HOBOW MEPEMEHHOMN
LWW=LN(WW). [lnst Bceli BbiOOpku mocTpoiite nepemeHHbie AX2=AX-AX, WA2=WA-WA. Iloctpoiite
MHK wmunneposckoe ypaBHenue perpeccun LWW na koncranty, WA, WE, CIT, AX u AX2 Tonsko ans
paboTaronux SKeHOMH. [IpokOMMEHTHpYyHTEe pe3yabTaThl. VCMONb3ys OICHKHM TapaMeTpOB pPErpeccHd,
BBIUHCIIUTE TMPOTHO3HBIE 3HAYCHHUs Jorapudma 3apriaThl A HEpaOOTAIONUX KEHIIUH M HA30BUTE OTY
nepemennyto FLWW. CpaBuute cpennue 3Hauenuss mnepemeHHeix LWW u FLWW. Kak Bw
npouHTepnperupyete pe3yinbrar? [loctpoiite HoByto nepemennyio LWW 1, paBayro LWW s paboratomux, u
paBayto FLWW s He paboTatomux. Berancnure cpeqHee U cTaHIapTHOE OTKIOHEHHE, JOJDKHO MOTYIUTHCS
1,10432 1 0,58268 COOTBETCTBEHHO.

Vnpaocnenue 2. OnieHKa ypaBHEHHS TpeIIoKeHus Tpyaa (mpoueaypa |)

a) Ilposeprte, uto WHRS=0, xorma LFP=0. IToctpoiite MHK perpeccuro no Bceit Beioopke WHRS na
koHctanty u KL6, K618, WA, WE, LWW!1 u PRIN. 3Haku ko3 pHUIIHEHTOB COOTBETCTBYIOT SKOHOMUYECKOH
teopun? Ecim Her — mouemy? Kakoso R?? ITouemy oHO Mano?



6) HexomneHcupoBaHHBIN 3 QEKT 3apruiaThl Ha KOJIMYECTBO YacoB paboThl mo Mroz MoxkeTr ObITh
BbiuuciieH kak OHi/OWi=ai/Wi u sddexr moxoma — kak OHi/0Vi=az. CoOTBETCTBYIONIUE BIIACTHUYHOCTH
Beryucisitores: kak olnHildinWi=ai/Hi u dlnHi/dInVi=a;Vi/Hi, rne a1 u a2 — koadpdunmenTsr perpeccun npu
nepemeHHbIX INWi 1 Vi cooTBETCTBEHHO. BBIYMCIINTE 371aCTHYHOCTH MPEUIOKEHHS 4aCOB PAOOTHI ISl PErPecCcuu
1. ¢ TIO 3apIriaTe ¥ HeTPYJOBOMY J0XOIy. DIacCTHYHOCTD 110 3apIuiaTe KoMIeHcupoBaHHas wi Het? [louemy?
Bbruucinte HEKOMIEHCHPOBAHHBINA A(PQEKT 3apIutaThl HA KOJUYECTBO 4YacOB PAa0OTHI U APQEKT 10X0Aa MO
Mroz.wfl [https://cloud.mail.ru/public/5Apk/S12u6DKX8]. [laiiTe HHTEPIPETALIUIO PE3YILTATOB.

¢) IlosicHMTE NPUHLIMIHAIBHBIE HEJOCTATKU KCIIOIb30BAaHHONH B 1. @ MPOLEAYPbl OICHUBAHHUS
HpeATI0KEHUS TPpy/Ia.

Ynpaosicnenue 3. Cpasaenne MHK, morut u nmpoOUT OIIEHOK U1 YpaBHEHUS NMPEIIOKEHUN TPyAa

a) Moctpoitte MHK perpeccuro no Bceii Beibopke LFP na xoncranty u KL6, K618, WA, WE, LWW]1,
UN, CIT u PRIN. 3naku ko3)PuImeHTOB COOTBETCTBYIOT dKOHOMHUYecKoi Teopuu? Eciam Her — mouemy?
[Tonmyunte mporHo3Hble 3HaYeHus nepeMennoit LFP u mocrpoiite rpaduk, ckonpko Habmoaeanid Menbine 0 u
ckonpko Gonpure 1? Kakopo 3nauenne R?? Mmeer ko3(dHIHEHT AeTepMHHALME B 9TOM CIydae KaKyio-THOO
UHTEpIIpeTaIHio?

0) TlocTpoiiTe METOJI0M MaKCHMAJIBHOTO MPAaBAOINOA00HUS JIOTUT PErpeccuio mo Bcei BriOOpke LFP Ha
koncranty u KL6, K618, WA, WE, LWW1, UN, CIT u PRIN. 3naku k03((HUIHNEHTOB COOTBETCTBYIOT
skoHOMHYecKoil Teopuu? Ecnu Het — nouemy? Kakue koaddunmentst perpeccun 3HaunmMbl? CKOIBKO UTEpaIuil
notpeboBajoch ISl  CXOAMMOCTH  alTOpUTMa TMOWCKa MaKCMMyma (YHKIHH  TPaBAONOA00Hs?
TIpoKOMMEHTHpY#iTe 3HadeHue ncesao R2. CpaBHHUTE OLIEHKH MapaMeTpos jJorut moaenu ¢ MHK onenkamu u3
n. a. Cormacio T.Amemiya kaxueiii u3 koddduimentoB MHK paBen npumepHo uyerBeptd Koddduimenta
JIOTUT MOJIETIH, & KOHCTaHTa U (PUKTUBHBIC MIEpEMEHHbIE PAaBHBI YETBEPTH KOA(h(UIIMEHTa IOTUT MOAEIH TLTI0C
0,5. COOTBETCTBYET JIM ATO MOJIOKEHHUE BAIIUM pacyeTam?

8) IlocTpoiiTe METOIOM MaKCUMaJIbLHOTO MPAaBIONOI00HS MPOOHUT perpeccuto 1o Beel Boibopke LFP Ha
kouncranty u KL6, K618, WA, WE, LWW1, UN, CIT u PRIN. 3naku k03((HUIHNEHTOB COOTBETCTBYIOT
skoHOMHYecKoil Teopuu? Ecnu HeT — mouemy? Kakue kosddunmentst perpeccun 3HaunMbl? CKONBKO UTEpaIuit
noTpe0oBaIOCh TSI CXOIMMOCTH AITOPUTMA IMOMCKA MaKCUMyMa ()yHKIIHU MTPaBIOTIOA00Hs, OOJIBIIIE YeM B I1. 67
[TpOKOMMEHTHpYHTE 3HaYeHNE NceBo R2.

2) CpaBHute K03(PGUIHUEHTHI TPOOUT U JIOTUT Mojienel. OHU UMEIOT OJMHAKOBbIE 3HAKK? 3HAYMMOCTh?
Db deKT u3MEeHEHHs perpeccopa Ha BEPOSITHOCTh ydacTusi B paboueii cuine OP/0Xi MOXKeT ObITh BBIYHUCIICH IS

aorut mozenu kak P(1— P)B |, ¥ U1 OpOOUT MOZIENH KaK d(P) B 0. » TI€ P — BEPOATHOCTD IPEIOKEHHS TPYa,

A

B, H épi — OLEHKH JOTUT u mpobut koddduipentoB u ®(P) — kymynsaTuBHasS HOpMaibHas (QYHKIHS

pacnpenenenus. Ouenute npenenbHble 3QGEKTH Uil JIOTUT U NPOOUT MOJeNed, UCHOJNb3YyS B KauecTBE
3HaueHus P=425/753=0,568 u ®(P)=0,393. Onenennbie 3GPEeKThI OTAMYAIOTCS I MOETei?

0) JlorucTHdeckoe paclpesielieHne MMeeT JMCIEpPCHIo T2/3, HopManbHOE pacmpesencHne — 1, Tornaa
K09 GUIMEHTE TPOOGHT MO JOKHBI OBITh B /3 /x Pa3 MeHbIIE JOTHT Kodddumuentos. [IposepsTe ms

PE3YNIBTAaTOB PACUYETOB B MII. O U 8 OTOT (DAKT.
e) B ueM mnpuHIUNUANTBHBIE HEAOCTATKH WCIOIB30BAHUS JIOTUT/MIPOOUT MOJENEeH JUIsl OIEHKH
NpeaIoKeHus Tpyaa’?



