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KA®EJIPA CTaTucTUKU, JKOHOMETPUKHU U OLIEHKH PUCKOB

Pacnpenenenne YacoB TUCHUIIIMHBI IO CeMecCTpaM
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1. HEJIX OCBOEHUSA JUCIHUTIINHBI

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

2. TPEBOBAHUSA K PE3YJbTATAM OCBOEHUS JTUCITUIIJINHBI

OIIK-2:Cnoco6eH NPUMEHATH NPOIBUHYTbIe HHCTPYMEHTAJIbHbIE METOIbl IKOHOMHYECKOr0 AaHAJIN3Aa B MPUKJIATHBIX U (MJI1)
(yHAaMeHTATbHBIX HCCJIe/I0BAHUAX;

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

B pe3yabTaTe 0cBOCHMS AMCHMILJIMHBI 00YYAKOUINIiCH TOJIKEH:

3HaTh:

MeTOJIbI cOOpa, aHaIHu3a U 00PabOTKH JAHHBIX, SKOHOMETPUIECKOTO MOJICTTMPOBAHUSI U TPOTHO3UPOBAHHUS, HEOOXOTUMBIC JIJIsI PEIICHHS
npodeccroHambHBIX 33139 (cooTHECEHO ¢ uHauKaTopom OIIK-2.1);

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

YMeTb:

OCYIIECTBISITH BHIOOP HHCTPYMEHTAIBHBIX CPECTB I 00pabOTKH IKOHOMUYECKHUX JAHHBIX B COOTBETCTBHHU C MIOCTABJICHHOM 3a1a4 e,
aHAJIM3UPOBATh PE3YJIBTATHI PACUETOB U 00OOCHOBBIBATH MOTYYCHHBIC BBIBOJIBI; OLICHUBATH YKOHOMETPUIESCKHE MOJICITH, aHATN3UPOBATh U
COJIepKATENbHO HHTEPIIPETUPOBATH PE3YJIbTaThl SKOHOMETPUIECKOTO MOJICIIUPOBAHHUS; TIPOTHO3UPOBATh HA OCHOBE YKOHOMETPUYECCKUX
MoJiesiel oBeIeHHEe YKOHOMUYECKHUX areHTOB, Pa3BUTHE IKOHOMHUYECKHX MTPOIIECCOB U SBJICHHI Ha MUKPO- U MAKPOYPOBHE (COOTHECEHO C
uHaukaropom OITK-2.2)

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

Baagers:

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

crocobamu rmoucka HeodxoquMoit nHpopmarmu B cetu Internet, cpencreamu Moy "Crarucruka" Tabmur Calc Libre Office u
sKoHOMeTpuueckoro nakera Gretl 1t 06paboTky, aHaIM3a YKOHOMHYECKHX TaHHBIX, JKOHOMETPUUECKOTO MOASINPOBAHUS U
MPOTHO3UPOBaHuUs (CooTHeCeHo ¢ nHaukaropom OITK-5.3)

3. CTPYKTYPA U COJEP KAHUE JTUCITUITJIMHBI

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

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

1.1 Tema 1.1 "Knaccruueckas nuHeitHast MOi€TIb MHOKECTBEHHOM 2 2 OIIK-2 OIIK-5 JIT.1 J11.2 JI1.3
perpeccun". JI1.4J12.1 JI2.2 J12.3
JIuneiiHas MoJieNIb MHOKECTBEHHOMU perpeccun. Meron JI2.4 J12.5 J12.6 JI2.7
HanMeHbIuX kBagpaToB (MHK). O606mennsiit MHK. JI2.8J12.9

®duxrusHble nepemennbie. MHK ¢ orpannuenusmu Ha
napaMeTpsl. MeToJ MaKCUMaIbHOIO IIPaBAOIOL00HS.

/J1ab/

1.2 Tema 1.1 "Knaccrnyeckas nuHeitHast MOI€TTh MHOXKECTBEHHOM 2 2 OIIK-2 OTIK-5 JIT.1 J11.2 JI1.3
perpeccun". JI1.4J12.1 J12.2 J12.3
JIuneitHast MoJieNIb MHOKECTBEHHOMU perpeccun. Meron J12.4 J12.5 J12.6 JI2.7
HanMeHbIuX kBagpaToB (MHK). O606mennsiit MHK. JI2.8J12.9

®duxrusHble nepemennbie. MHK ¢ orpannuenusmu Ha
napameTpsl. MeToJ MaKCUMaIbHOIO IIPaBAOINON00Hs.

Mp/

1.3 Tema 1.1 "Knaccuueckas auHeHHas MOJI€]Ib MHOKECTBEHHOM 2 2 OIIK-2 OIIK-5 JI1.1 J11.2 J11.3
perpeccun’. JI1.4J12.1 J12.2 J12.3
JIuneitHast MoIeTh MHOXKECTBEHHOH perpeccun. Meton J12.4 J12.5 J12.6 J12.7
HanMmeHbIuXx kBagpaToB (MHK). O600mennsit MHK. JI2.8 J12.9

OuxrtusHbIe NepeMenHble. MHK ¢ orpannuenusmu Ha
napameTpsl. MeTo MakCUMaIbHOTO mipaBaononoous. /Cp/




1.4

Tema 1.2 "Cneuuduxanuus ypaBHeHHs perpeccun’.
MynbTHKOJUIMHEAPHOCTD M METOIBI YCTpaHeHuUsI. Ommoku
cnenuUKaMy 1 UX JUarHOCTHKA. BEIOOp onTUMaIbHOTO
HaOopa perpeccopoB U PyHKIIMOHATIBHOH (HOPMBI
pEerpeccHOHHOI 3aBUCUMOCTH. | eTepocKeaacTHIHOCTh
CJIy4aifHOTO BO3MYIICHHS U €€ IPUYNHBI, METOMbI
JIMAarHOCTHKH U ycTpaHeHus. B3semennsiii MHK.
ABTOKOPpEISIIUS CITy4aiiHOTO BO3MYILEHHUS U €€ TIPHUYHHE,
METO/bI TUATHOCTUKU M YCTPaHEHHs. DHIOTeHHOCTD
nepeMeHHbIX. Clydail KOppeInpOBaHHOCTH PETPECCOPOB U
ciydyaitHoit omnOku. OmubOKky U3MepeHnit nepeMeHHbIX.
Wnctpymenrtansable nepemennsie. Tect XaycmaHa.
DKOHOMETPHUECKOE MOAEIUPOBAHNE OCYILECTBISETCS B
mozyie "Cratuctuka" Tabmurg Calc Libre Office u
aKoHOMeTpuueckoM nakere Gretl.

/J1ab/

OIIK-2 OIIK-5

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

J12.8 J12.9

1.5

Tema 1.2 "Cnenuduxanvsi ypaBHeHUs perpeccuu’.
MyNbTHKOJUTMHEAPHOCTD M METOIBI YCTpaHeHuUs. OIHOKH
crielUKaIUY U UX JUATHOCTHKA. BBIOOp ONTHMAIBHOTO
Habopa perpeccopoB U (GyHKIIMOHAIBHOH (GOopMBI
perpecCHOHHON 3aBHCHMOCTH. [ eTepocKeaacTHIHOCTD
CIIy9aifHOTO BO3MYIICHHS U €€ MPUYHHBI, METOJIbI
MMATHOCTHKH U ycTpaHenus. B3semennsii MHK.
ABTOKOPPEISIIHUS CITy4aifHOTO BO3MYIICHHUS U €€ TIPHUIHHBI,
METOJIbI TUarHOCTHKH M YCTPaHEHHs. DHIOTEHHOCTD
nepeMeHHbIX. Cltydail KOppPeIuPOBaHHOCTH PErPECCOPOB U
ciyyaitHoit omuOku. OmrOKN U3MEpeHUH epeMeHHBIX.
HHcTpyMeHTanbHbIe iepeMennbie. Tect Xaycmana.

Mp/

OIIK-2 OIIK-5

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

J12.8 J12.9

1.6

Tema 1.2 "Cnenuduxanvsi ypaBHeHUs perpeccuu’.
MyNbTHKOJUTMHEAPHOCTD M METOIBI YeTpaHeHuUsI. OUInOKu
cneunUKaIMy ¥ UX JUarHOCTHKA. BBIOOp onTHMAaIbHOTO
Habopa perpeccopoB U PyHKIIMOHATIBHOH (HOpMBI
perpeccuoHHON 3aBUCUMOCTH. I'eTepocke acTUIHOCTh
CIIy4aifHOTO BO3MYIICHUS U €€ IPUYHHBI, METO/IbI
MATHOCTHKH U ycTpaHeHwus. B3semennbrii MHK.
ABTOKOppEISIHS CITy4aiHHOTO BO3MYIICHUS U €€ TPUYHHBL,
METO/bI JUATHOCTUKU U YCTPaHEHHs. DHIO0TeHHOCTD
nepeMeHHbIX. Ciydail KOppelIupoBaHHOCTU PErPECCOPOB U
ciyyaitHoit omnOku. OmrOKN U3MEpPEHUH epeMEHHBIX.
MNucTtpymenTanbHble nepeMeHHble. TecT XaycmaHa.
OKOHOMETPHUECKOE MOAEIUPOBAHNE OCYIIECTBISIETCS B
moxyne "Cratuctuka" Tabmur Calc Libre Office u
sKOHOMeTprueckoM makere Gretl.

/Cp/

OIIK-2 OIIK-5

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

J12.8 J12.9

1.7

Tewma 1.3 "Logit u Probit momemu".

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

k03¢ GUIIMEHTOB B MOAEIAX OMHAPHOTO BEIOOpa. MeTox
MaKCHMaJIBHOTO TpaBaomnono6us B Logit u Probit moxensx.
Kputepuu xauectBa Mozeneil. OkoHOMETpHUECKOE
MO/JICITUPOBAHUE OCYIIECTBIIsAETCS B MoAye "CraTiucTuka"
Tab6nun Calc Libre Office n sxoromerpuyeckom nakere Gretl.
/J1ab/

OIIK-2 OIIK-5

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

J12.8 J12.9

1.8

Tewma 1.3 "Logit u Probit momemu".

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

k03 duimeHToB B Mojiensix OuHapHOTO BeIOOpa. MeTos
MaKCHMaJbHOTO mpaBromnonobus B Logit u Probit moxensx.
Kpurepuu xauecta mojeneii. /TIp/

OIIK-2 OIIK-5

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

J12.8 JI2.9




1.9 Tema 1.3 "Logit u Probit moxemu". OIIK-2 OIIK-5 JI1.1 J11.2 J11.3
JluckpeTHble 3aBICHMEBIE TIEPEMEHHBIE: HOMUHAJIBHBIE, JI1.4J12.1 JI2.2 J12.3
paHmKUpPOBAaHHBIE, KOJIMYECTBEHHbIE. Moieny OMHapHOTO J12.4 J12.5 J12.6 J12.7
BeIOOpa. Logit u Probit momemu. MaTepnperarust J12.8 J12.9
koo durenToB B Mozensax OunapHoro Beibopa. Meton
MaKCHMaJIbHOTO MpaBaomnoxobus B Logit u Probit momensx.

Kpurepun xauectBa Mojeneil. JKOHOMETpHYECKOE
MOJIETIMPOBAaHKE OCyIIecTBIsieTcs B Moayie "CraTtuctuka"
Tabnun Calc Libre Office u sxonomerpuueckom nakere Gretl.
/Cp/

Pa3nen 2. "Mopaesu BpeMeHHBIX PSIZIOB H HA MAHEJIbHBIX
JaHHBIX'".

2.1 Tema 2.1 "Mopenu BpeMEHHBIX PsIIOB". OIIK-2 OIIK-5 JI1.1J11.2 J11.3
Mopens bokca-Jl)xenknHca. Moaenu ¢ pacpeeIeHHbIMU JI1.4J12.1 J12.2 J12.3
naramu (MOJieJIb YaCTUYHOTO MPUCTIOCOOICHNUS, MOJICITh J12.4 J12.5 J12.6 J12.7
ajanTUBHBIX oxuganuii). Tect ['peitHmpkepa Ha IPUIUHHO JI2.8J12.9
-CJIeZICTBEHHYIO 3aBUCHMOCTh. DKOHOMETPHUIECKOE
MO/ICITUPOBAHUE OCYIIECTBIIsIETCS B MoAyIe "CraTiucTuka"

Ta6mun Calc Libre Office u sxonomerpuueckom makere Gretl.
/J1ab/

2.2 Tema 2.1 "Monenu BpeMEHHBIX PsIOB". OIIK-2 OIIK-5 JIL.1J11.2 J11.3
Mopens bokca-/Ixenkunrca. Moaenu ¢ pacupeneleHHBIMA JI1.4J12.1 J12.2 J12.3
Jaramy (MOJeJIb YaCTHYHOTO IIPUCIIOCOOIICHNS, MOIEIIb J12.4J12.5 J12.6 J12.7
ajanTUBHBIX oxkuganuil). Tect I'peiitHmkepa Ha TPUIMHHO J12.8 J12.9
-CJIeZICTBEHHYIO 3aBUCHMOCTD.

Mp/

2.3 Tema 2.2 "HecraumoHapHble BpeMEHHBIE PsIbl'. OIIK-2 OIIK-5 JIL.1J11.2 J11.3
Mmuunmas perpeccusi. Enqumamansiii kopens. TecTs Ha JI1.4J12.1 JI2.2 J12.3
eIMHUYHBIN KOopeHb. KonHTerpaius BpeMeHHBIX PsI0B. J12.4 J12.5 J12.6 J12.7
Moiens KOppeKIy ONTHOO0K. DKOHOMETPHUECKOE JI2.8 J12.9
MOJIETINPOBAHKE OCYIIeCTBIgeTcA B Moaye "Cratuctuka"

Tao6mun Calc Libre Office u sxonomerpuueckom makere Gretl.
/J1ab/

2.4 Tema 2.2 "HecTanmoHnapHsle BpeMEHHBIE Psbl'". OIIK-2 OIIK-5 JI1.1J11.2J11.3
Mmuumas perpeccusi. Enquamansiii kopens. TecTs Ha JI1.4J12.1 JI2.2 J12.3
€AMHUYHBIN KopeHb. KonHTerpanus BpeMeHHBIX PsI0B. JI2.4 J12.5 J12.6 JI2.7
Moiens KOPPEKIHK OITHOOK. J12.8 J12.9
Mp/

2.5 Tema 2.2 "Mopaenu BpeMeHHBIX psoB. HecranmonapHsie OIIK-2 OIIK-5 JI1.1J11.2J11.3
BpPEMEHHEBIE PSIBI". JI1.4J12.1 JI2.2 J12.3
MhHuumas perpeccusi. Ennanunslii kopens. TecTsl Ha JI2.4 J12.5 J12.6 JI2.7
eMHUYHBIN KopeHb. KonHTerpamus BpeMeHHbIX pSAI0B. JI2.8 J12.9
Mogens xoppekuuu ommbox. /Cp/

2.6 Tema 2.3 "TlanenbHbIe JaHHBIE". OIIK-2 OIIK-5 JI1.1J11.2 J11.3
IIpenmyniecTBa NCMOIB30BaHNUS TAHEIbHBIX TAHHBIX. JI1.4J12.1 JI2.2 J12.3
TpyaHocTH, BO3HUKAIOIIUE IIPH PaboOTe C MaHEIbHBIMU J12.4 J12.5 J12.6 JI2.7
na"aeIMU. [ToHSITHE 0 MOAEIHM OTHOKOMIIOHEHTHOM OIIIMOKH. JI2.8 J12.9
Crneuudukarnys Moznenu. JleTepMUHIPOBAHHbIA 1 CITydaliHbIH
WMHIUBUAYATBHBIH 3P dekT. IKOHOMETPHUYECKOEe
MO/JICTIUPOBAHUE OCYIIECTBIsAeTCs B MoAye "CraTucTuka"

Tab6nun Calc Libre Office u sxonomerpuueckom makere Gretl.
/J1ab/
2.7 Tema 2.3 "IlanenbHbie naHHbIe". OIIK-2 OIIK-5 JI1.1 J11.2 J11.3

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

Mp/

JI1.4J12.1 J12.2 J12.3
J12.4J12.5 J12.6 J12.7
JI2.8 J12.9




2.8

Tema 2.4 "Mojenu Ha ITaHENbHBIX JaHHBIX". 2
Omneparopsr «Between» u « Withiny. Bumst omeHOK.
CpaBHUTEIBHBII aHATU3 OlICHOK. TeCcTUpoBaHKe

2 OIIK-2 OIIK-5

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

crieni(pUKAIMK B MOJICIISIX TTaHENIbHBIX JaHHBIX. TecT JI2.8 J12.9
Xaycmana. TecT Ha HAIMYUE CIIy9aifHOTO WHUBUAYaTBHOTO

a¢dexra. TecT Ha HaTMYKE AETEPMUHHUPOBAHHOTO

HWHAUBUAYAIBHOTO 3 (dexTa. IKOHOMETPHUECKOe

MOJIETTUPOBaHHE OCYyIIeCTBIsIeTCS B Moayse "Cratuctuka"

Ta6aur Calc Libre Office u sxonomerpuueckom nakere Gretl.

/J1ab/

2.9 Tema 2.4 "Mojienu Ha aHEIBHBIX TAHHBIX'. 2 2 OIIK-2 OIIK-5 JIL.1J11.2 J11.3
Ormeparopsr «Betweeny u «Withiny. Buss omeHok. JI1.4J12.1 J12.2 J12.3
CpaBHUTENBHBIN aHAIN3 OIIEHOK. TecTupoBaHue J12.4 J12.5 J12.6 J12.7
crienupUKaIuy B MOJICIISAX TAHETbHBIX JTaHHBIX. TecT JI12.8 J12.9
Xaycmana. Tect Ha HanmM4YWe CIIy9allHOTO HHIUBUAYAIBHOTO
sddekra. TecT Ha HaNUYUE JETSPMHUHHUPOBAHHOTO
UHIUBHAYaIbHOTO 3 dexra. /IIp/

2.10 Tema 2.4 "Mopnenu Ha NaHEIbHBIX TaHHBIX" 2 8 OIIK-2 OIIK-5 JI1.1J11.2 J11.3
Omneparopsr «Between» u « Withiny. Bus omeHoK. JI1.4J12.1 J12.2 J12.3
CpaBHUTEIBHBIM aHAJIN3 OIICHOK. TecTupoBaHue J12.4 J12.5 J12.6 J12.7
crienii(pUKAIMK B MOJICIISIX TTaHENIbHBIX JaHHBIX. TecT JI2.8 JI2.9
Xaycmana. Tect Ha HanU4KE CITYYaHOTO UHIUBUYaJIbHOTO
sddekra. Tect Ha HanUIKE TETEPMHUHIPOBAHHOTO
uHAuBUAYyansHoro 3¢ dekra. /Cp/

211 Tema 2.5 "Cucremsl ypaBHEeHHI" 2 18 OIIK-2 OIIK-5 JIL.1J11.2 J11.3
Cucrembl HE3aBUCUMBIX ypaBHeHHNA. CHCTEMBI JI1.4J12.1 JI2.2 J12.3
OJ/IHOBPEMEHHBIX (COBMECTHBIX, B3aUMO3aBUCHMBIX) J12.4 J12.5 J12.6 J12.7
ypaBHeHuid. CTpYKTypHast U IPUBEICHHAS ()OPMBI MOJICITH. JI2.8 J12.9
[Ipobnema nnentudukanuu. OLeHUBaHUE TAPAMETPOB
cTpyktypHoii moaenu. /Cp/

212 /3auér/ 2 0 OIIK-2 OIIK-5 JIL.1J11.2 J11.3

J11.4J12.1 J12.2 J12.3
J12.4 J12.5 J12.6 J12.7
J12.8 J12.9

4. POHJ OOEHOYHBIX CPEJACTB

CtpykTypa U coiepkanue (oHa OLEHOYHBIX CPEICTB AJIsl IPOBEJICHNS TEKYIIEH U MPOMEKYTOYHOH aTTeCTallMH MPEJICTABICHbI B
[punoxennn 1 x paboyeii mporpaMMe TUCIHIUINHEL.

5. YYHEBHO-METOANYECKOE U THOOPMAINIMOHHOE OBECIIEYEHHUE JUCHUIIINHBI

5.1. OcnoBHas 1uTEpPaTYypa

ABTOpBI, COCTaBUTEIH 3arnaBue WzparenscTBo, rox Konuu-Bo
JI1.1 |IIytko B. A., Kpemep H.|Dxonomerprka: yaeOHUK Mocksa: FOnutH, 2012 https://biblioclub.ru/inde
I11., Kpemep H. I1I. X.php?
page=book&id=118251
HeOl"paHH'—[eHHblﬁ JOCTYII
JUTSE 3apETUCTPUPOBAHHBIX
NOJIb30BaTeIeH
JI1.2 |Yeueposa, H. A. DKOHOMETpHKA: JTaOOPATOPHBIN MPAKTUKYM Komcomonnsck-na-Amype, http://www.iprbookshop.
CapaToB: AMypCKHii ru/85837.html
T'YMaHUTapHO- HGOFp&HVl‘-{CHHbIﬁ JOCTYII
TeIarOr NI eCK Ui JUISL 3apETHCTPUPOBAHHBIX
rocy1apCTBEHHbIH Tob30BaTeNeH
yHuBepcureT, Aii [Tu Ap
Menaua, 2019
JI1.3 [puknaHas 5KOHOMETPHKA: KYPHAT MockBa: YHUBEPCUTET https://biblioclub.ru/inde

Cuneprus, 2019

x.php?
page=book&id=562205
HEOTpaHUYEHHBIN JOCTY
JUISL 3aperuCTPUPOBAHHBIX
MOJIb30BaTelIeh




ABTOpLI, COCTaBUTCIIN

3arnaBue

W3narenscTBo, TOI

Komnunu-Bo

JI1.4

ITpuknanHas SKOHOMETPHKA: KypHaI

MockBa: YHHUBEpPCHUTET
Cuneprus, 2019

https://biblioclub.ru/inde
x.php?
page=book&id=562206
HeOFpaHI/I‘{eHHHﬁ JOCTYII
JUI 3apETUCTPUPOBAHHBIX
MOJIb30BaTENeH

5.2. lonoHuTeIbHAS JIUTEPaTypa

ABTODBI, COCTaBUTEIHN

3arnaBue

W3nmarenscTBO, TO

Konnu-Bo

J12.1

Kypnan "Bonpockl cTaTHCTHKH"

1

J12.2

Kapraes ®. C., Jlykam
E. H.

OKOHOMETpHKa

Mocksa: IIpocnexr, 2014

http://biblioclub.ru/index.
php?
page=book&id=276567
HEOTPAaHUYEHHBIN TOCTYTI
JUIS 3aPETMCTPUPOBAHHBIX
10JIb30BaTeNei

J12.3

Heuenko, 0. C.

Oxonomerpuka B MS EXCEL: mabopaTtopHsIii
NPAaKTHKYM

Caparos: At [Tu Op Menna,
2018

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

HEOTpaHUYEHHBIN JOCTYT

VTS 3apETUCTPUPOBAHHBIX
T0JIb30BaTeNei

J12.4

Epmora, H. A., ITaBnoB,
C. H.

CoBpeMeHHast SKOHOMETpHKA: yaeOHOe oco0me

Mocksa: Poccuiickmit
roCyJapCTBEHHBIN
YHUBEPCUTET MPABOCYAHS,
2018

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

HEOTpaHUYEHHBIN JOCTYTI

JUTS 3aPETUCTPUPOBAHHBIX
T0JIb30BaTeNei

J12.5

SlkosneBa, A. B.

DKoHOMeTpHKa: yaeOHOe TocoOue

Caparos: Hayunas xuura,
2019

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

HeOFpaHPI'-IeHHLIfI JOCTYII

JUISl 3apETUCTPUPOBAHHBIX
MOJIb30BaTENCH

J12.6

TIpuknagHas S5KOHOMETpHKA: KypHAI

MockBa: YHUBEpCUTET
Cuneprus, 2018

https://biblioclub.ru/inde
x.php?
page=book&id=495385
HeOFpaHH‘IeHHLIﬁ J0CTYyII
JUIs 3apErUCTPUPOBAHHBIX
T0JIb30BaTeNei

J12.7

[puknagHas SKOHOMETPUKA: KypHAI

Mocksa: YHuBepcuTeT
Cuneprus, 2018

https://biblioclub.ru/inde
x.php?
page=book&id=495384
HEOTpaHUYEHHBIN JOCTYT
JUIA 3apErUCTPUPOBAHHBIX
MOJTH30BATENEH

J12.8

Opmnosa U. B., I'anknna
JI. A., I'puroposuy /1. b.

DKOHOMETpHKA: 00YJarONNi KOMITBIOTEPHBIH
MPaKTUKYM: IPAKTHKYM

Mockaa: [Ipomereit, 2018

https://biblioclub.ru/inde
x.php?
page=book&id=494918
HeOFpaHI/I‘{eHHHﬁ JAOCTYII
JUT1 3apETUCTPUPOBAHHBIX
M0JIb30BaTeNen

J12.9

IIpuknanHas S5KOHOMETpHKA: KypHAI

MockBa: YHHBEpPCUTET
Cuneprus, 2018

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

5.3 IIpodeccuonanbubie 6a3bl JaHHBIX U HHGOPMALMOHHDbIE CIIPABOYHbIE CHCTEMbI

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

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

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




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

basa jpanHbx Poccriickoro MOHHTOPHHTA SKOHOMHYECKOTO TOJIOXKEHUSI U 3710poBbst Hacenenust HUY BIID https://www.hse.ru/rlms

bassr marnasix BIIMOM https://wciom.ru/?id=79, https://wciom.ru/?id=1130

NCC «Koncynprantllnocy

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

5.4. IlepeyeHb MPOrpaMMHOI0 obecreyeHust

Gretl

Libre Office

5.5. YueOHo-MeTOANYECKHE MaTepuaJabl AJd CTYACHTOB ¢ OrpaHUYC€HHBIMHA BO3MOKHOCTAMM 310POBbHA

Ilprr HEOOXOAUMOCTH MO 3asBICHHIO OOYYArOMIErOCs C OIPAHMYCHHBIMH BO3MOJKHOCTSIMH 3JO0POBbSI y4€OHO-METOAMYCCKHE MAaTepHalIbl
MPEIOCTABISIIOTCS B popMax, alanTHPOBAHHBIX K OTPaHUYCHUSIM 3I0POBbS U BOCTIPUATHS HHGOpManuy. JJist ULl ¢ HAPYIICHUSIMU 3PSHUS: B
¢dopme aynuodaiina; B neyatHoi GopmMe yBenuueHHbIM mpudToM. JIJis UL ¢ HAPYIICHUSIMH CiiyXa: B (popMe 3IIEKTPOHHOTO JOKYMEHTA; B
neyatHo# (opme. st U] ¢ HAPYIICHUSIMU OTIOPHO-IBUTATENBHOTO amnmnapara: B GopMe 3JIeKTPOHHOTO JOKYMEHTa; B IEUYaTHOH opMe.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE JUCIUIIJIMHBI (MOAYJIST)

[Tomenienust 11 Bcex BHIOB paboT, MPETyCMOTPEHHBIX y4eOHBIM IIAHOM, YKOMIUIEKTOBaHBI HEOOXO MO CHIelMaNn3UpOBaHHON yueOHOM
MeOenbI0 U TEXHHIECKUMH CPEeJICTBAMH O0YUESHUS:

- CTOJIBbI, CTYJIb;

- IEPCOHANBHBIA KOMITBIOTEP / HOYTOYK (TIepEeHOCHOI);

- IPOEKTOP, 3KpaH / UHTEPAKTUBHAS TOCKA.

JlaGopaTopHBbIe 3aHATHS TPOBOJISATCA B KOMITBIOTEPHBIX Ki1accax, paboune MecTa B KOTOPBIX 000pYI0BaHbl HEOOXOJMMbBIMHU JIMIICH3HOHHBIMU
W/WIH CBOOOTHO paclpOCTpaHsIeMbIMU TPOTPaMMHBIME CPEICTBAMH M BBIX0I0M B IHTEpHeT.

7. METOAUYECKHUE YKA3ZAHUA JJIA OBYYAIOIIIAXCA 110 OCBOEHUIO JUCHUIIVIMHBI (MOY JIS)

MGTOHI/I‘ICCKI/IC YKa3aHud 10 OCBOCHUIO AUCHUIIIMHBI ITPEACTABJICHBI B HpI/IHO)KeHI/II/I 2k pa60qel‘/'1 nporpaMmme JUCHUIIMHBIL.




[Tpunoxenue 1

P®OH/J ONEHOYHbLIX CPEICTB

1. Onucanue nokasareyie U KPUTEPUEB OLICHUBAHUS KOMIIETECHIIMI Ha pa3IMYHBIX dTalax ux

(dhopMHUpOBaHHUSI, OTTUCAHUE TITKAJT OIICHUBAHUS

1.1 Iloka3aresv 1 KpUTEPUH OLIEHUBAHUSI KOMIIETEHIMN:

3VH,
[Tokazarenu CpenctBa
COCTAaBJISIFOLIME Kpurepun oniennBanus
OIICHUBAHUS OIICHUBAHUS
KOMITETEHILINIO
OIIK-2: CrnocoGeH mpuMEHSTh MPOIBUHYTHIE HHCTPYMEHTAIbHBIE METO bl SKOHOMHYECKOTO
aHaJlM3a B MPUKJIAAHBIX U (UIU) QyHAAMEHTaIbHBIX UCCIEAOBAHUAX
3HATE: @opMyIHpyET OTBETHI
METOJIbI c60pa, Ha IMOCTAaBJICHHBIC
ITonxoTa n
aHajan3a u BOIIPOCHI; PEIIAET
00pabOTKH IaHHbIX, | TecToBOE 3a7aHKeE B COACPAKATCILHOCTE T - TecTsl
OTBCTA; YMCHHUC BapuanThl 1-10
IKOHOMETPUUECKOTO | o1y eTo108 cOOpa, > YM (Bap ),
MOJICJIMPOBAHU U MPUBOJIUTH IPUMEPHI, 33 — 3ananus K
aHayin3a U 00paboTKU
IIPOTHO3UPOBAHUA, KOPPEKTHOCTH 3a4eTy (3amanus
6 JaHHBIX, 1-10)
HEO0OXOAUMBIE JIs1 hOPMyIIUPOBOK 1
peleHns SKOHOMETPUYECKOTO
BBIBOJIOB.
po)eCCHOHANIBHBIX | MOJAEITMPOBAHUS U
3a1a4 IIPOTrHO3UPOBaHUS
YMers:
OCYUIIECTBIISTh
BBIOOD
MHCTPYMEHTAJIbHBIX
CPEICTB st
00paboTku
SKOHOMHUYECKHUX
Pemaer
JTaHHBIX B [TonxoTa n
A3HOYPOBHEBBIC
COOTBETCTBUH C P P o COJIEPKATEIHHOCTD
i 3amauu, GOpMHUPYET
TIOCTAB/ICHHON > QOPMIPY peleHus ¢ cOONI0IeHHEM
3a/1a4en, OTYET 10 33JJaHUI0 K .
N HE00XO0IUMOI JIP —
aHaJIN3UPOBAThH nabopatopHoit paboTte B
MOCJIEI0BATEIbHOCTH nmabopaTopHas
PE3yIbTaTEI YacTH OLICHUBAaHUS aGoTa
pacyeToB U pactcTos, P
3KOHOMETPHUYCCKUX (;mabopatopHbie
000CHOBBIBAThH . MPaBUIBLHOCTh U TOYHOCTD
S Mozerneit u paGotsi 1-5),
MOJIYYEHHBIX PE3YJIbTATOB; _
BBIBOJIBI; OlleHnBaTp | WPOTHOSHPOBAHMS Ha > pesy * |33 ~ sanan K
JblL; OL OCHOBE KAa4CcCTBO aHa/J1nu3a u 3a4eTy (3a[1aH1/15{
SKOHOMETPUYECKHUE WHTePTIPETAIHHN 1-10)
MOJICIIH, IKOHOMETPHUIECKUX
. MOJTYYCHHBIX PE3YJIbTATOB
aHaJIM3UPOBATh U MojIeIen
1 BBIBOJIOB; KAYECTBO
COACpIKATEIbHO COIHATIbHO-IKOHOMUYEC " ’
MHTEPIPETUPOBATH O(pOPMIICHUA
CPHpETHPO KHX MPOIIECCOB P
pe3yabTaThI
SKOHOMETPUYECKOTO
MOJICJINPOBAHUS;
MPOTHO3UPOBAThH Ha
OCHOBE
HKOHOMETPHUUECKHUX
MOJIEJIEN ITIOBEICHUE




SKOHOMHYECKHUX
areHTOB, pa3BUTHE
SKOHOMHYECKHUX
IIPOLIECCOB U
SIBJICHUI HA MUKPO-
1 MAaKpOypOBHE

Bnaners:

HaBLIKaMHU
SKOHOMETPHUYECKOTO
MOJICTTUPOBAHUS U
MIPOTHO3UPOBAHUS,
HEOOXOIUMBIMH JUIS
perIeHus
npodecCHOHATBHBIX
3a/1a4; CpeACTBaMU
aHajn3a u
coJiepKaTeIbHOM
UHTEPIIPETAIAN
MOJTy4YEHHBIX
pe3yJIbTaTOB

Pemraer
pa3HOYpPOBHEBEIC
3agauu, popmupyer
OTYET IO 3aJaHHI0 K
naboparopHoi pabote ¢
MTOMOIIIBIO
WHCTPYMEHTATBHBIX
CpPE/ICTB OLICHUBAHHUS
IKOHOMETPHUYUCCKUX
Mozenen

O06ocHOBaHHOCTH BEIOOPA
Y MCIIOJIb30BaHHS
UHCTPYMEHTAIBHBIX
CPE/ICTB; MOJTHOTA U
COJICPKATEITBHOCTD
pelIeHus ¢ COOI0ICHUEM
HE0OXO0 MO
[0CJICI0BATEIbHOCTH
pacyeToB;

NPaBUIBHOCTh U TOYHOCTD,
Ka4eCTBO aHAJIN3a U
UHTEpIpETAINN
MOJIYYCHHBIX PE3yJIbTaTOB
Y BBIBOJIOB; KQU€CTBO
odopmIteHUs

JIP —
nTabopaTopHast
pabora
(;mabopaTtopHbie
pabotsr 1-5),

33 — 3amaHus K
3a4eTy (3aJaHus
1-10)

OIIK-5: Crioco6eH UcIob30BaTh COBpeMEHHbIE HH()OPMAIIMOHHBIE TEXHOIOTUU U
MIPOrpaMMHBIE CPEICTBA MPH PEHICHUU MTPO(HEeCCHOHATBHBIX 3aa4

3HaTh:
BO3MOKHOCTH
HCIIOJIb30BaHUS
MOJTYJIS
"CraTtuctuka"
Tabmur Calc Libre
Office n
9KOHOMETPHUYECKOTO
naketa Gretl; 2 6a3b1
JIAHHBIX CETH
Internet ma

3HaeT BO3MOXXHOCTH
COBPEMEHHBIX
MH(POPMALMOHHBIX
TEXHOJIOTUH B 06JacTn
9KOHOMETPHKH.
ApryMeHTHpYyeT
MIpUMEHEHNE
MH(pOPMAITMOHHBIX
TEXHOJIOTHH IPH
IIPOBEJICHUU PaCUYETOB.

YMeHue noiabp30BaThCs
0a3amu TaHHBIX;
MPaBHIILHOCTH BBIOOpA U
MCIIOJIb30BaHUs CPEJICTB
moxayis "CraTtuctuka"
Ta6mui Calc Libre Office
¥ YKOHOMETPUYECKOTO
nakera Gretl qys perenus
AHATUTUYICCKUX U

T - TecTsl
(BapumanTs 1-10)
JIP —
nabopaTopHas
pabota
(mabopartopHbie
pabortsr 1-5)

33 — 3amaHus K
3auety (3aJaHus

pelieHus HCCIIE/IOBATENBCKHX 3a/1a4 [ 1.10)
OOBsICHSET OCHOBHBIE
AQHATMTUYECKUX H IPY BBITIOJIHEHHUH 3a/IaHHS
KOMaH/IbI ITaKeTa .
HCCIICAOBATCILCKIX K mabopaTtopHoii pabote
3agau MPUKJIaTHBIX TIPOTPaMM.
YMers: CamMocCTOATENBHOCTD U
OCYIIECTBIIATE Pemaer paloHaIbHOCTh BIOOpa
TonceK 5 Pa3sHOYpOBHEBBIE JIAHHBIX, CTENEHb
HEOOXOINMON
3ama4n, GOpMUpYyeT 000CHOBAaHHOCTH BBIOOpa [ JIP —
uHpopMaluu B 6
JJabopaTropHas
6asax naHHbIX cetn | OTUCT MO 3a/IAHMIO K UHCTPYMEHTAJIBHBIX ° patop
Internet: 1abopaTopHOii paboTe B | CPEACTB; MOTHOTA U pabora
’ (;mabopatopHbie
UCIIOJIb30BATh YaCTH NIOUCKA COZIEPKATEIBHOCTh paGors: 1-5)
SpellCTBa MOl'l'leﬂ HH(bopMauHH B CECTU penieHus ¢ coOIroIeHrEM 33 — 3ananus K
CTaTHCTI/HIa . Internet u HCO6X0}1HMOﬁ 3a4eTy (3a[[aH1/[5{
Tabmun Calc Libre HCTIOIB30BAHUS MOCJIENOBATEILHOCTH 1-10)
Office n
MHCTPYMEHTAJIBHBIX pacyeToB;
IKOHOMETPHYECKOTO
nakera Gretl s CpenCTB NPaBUILHOCTD U TOYHOCTD

peLICHUS

MOJIYYCHHBIX PC3YJIbTATOB,




AHAJIMTHYCCKHUX U

Ka4yCCTBO aHa/JIMU3a U

3KOHOMUYECKHUX
JTAHHBIX,
3KOHOMETPUUYECKOTO
MOJETUPOBAHUS U
IIPOTHO3UPOBAHUS

CpeICTB sl 00pabOTKH,
aHaImM3a
3KOHOMHNYECCKUX
JIAHHBIX,
HKOHOMETPHYECKOTO
MOJIETTUPOBAHUS U
MIPOTHO3HPOBAHUS

CaMOCTOSITENILHOCTh U
paloHaIbHOCTh BbIOOpa
JAaHHBIX; PAaBUIILHOCTb U
TOYHOCTb MOTYYEHHBIX
pe3yJbTaToB;

KaueCTBO aHAJIN3a U
UHTEpHpeTalun
MIOJIyYEHHBIX PE3Yy/IbTaTOB
Y BBIBOJIOB; Ka4E€CTBO
odopmIteHUs

HCCJIEIOBATEIbCKUX UHTEpIpeTalun
sanad TOJYYEHHBIX PE3YIILTATOB
U BBIBOJIOB; KAYE€CTBO
odopmIIeHUS
[{esreHanpaBIEHHOCTD
MOWCKa 1 0TOOpa
uH(pOopMaIuy;
Pemraer dop ’
NPaBUIBHOCTD
pa3HOYpPOBHEBBIC
UCIIOJIb30BaHUs CPEJICTB
3amauu, GopMUpyeT " "
B monyis "CraTucTHKa
J1aneTb: OTYCET 110 3aJaHUIO K .
a N Taomuw Calc Libre Office
CrIoco0amu MOUCKA | JTabopaTOpHOIA paboTe ¢
., Y YKOHOMETPUYECKOTO
HE00XO0IMMOI HCII0JIb30BAHUEM G tII)
naketa Gretl as
UHPOPMALIUU B CETH COBPEMEHHBIX
Internet, 00paboTKHU U aHAIN3a
MH(POPMAIIMOHHO- JIP -
cpeacTBaMu MOAYJIA JaHHBIX; TOJTHOTA 1 naBopatopHas
n " KOMMYHHUKAITMOHHBIX
Crarucruka TH . COIEPKATEIBHOCTh paora
i TEXHOJIOTUH U
Ta6mu Cale Libre pelenus ¢ COOMIOICHUEM | (1aGopatopbie
Office n rI100aTbHBIX -
HEOOXOIUMO pa6oTsr 1-5),
9KOHOMCTPUYCCKOT'O I/IH(bOpMaI_II/IOHHLIX 33 — 3amanns K
nakera Gretl s MOCIIE0BATEIHbHOCTH
n pecypcoB, a TakKe PACUCTOB: 3auery (3agaHus
0bpaboTku, aHanusa UHCTPYMEHTAJIbHBIX ’ 1-10)

1.2. llIxana onieHUBaHUS:
Texkymui KOHTPOJIb YCIEBAEMOCTH M IMPOMEXYTOYHAst aTTECTals OCYILIECTBISAETCS B paMKax
HAKOMUTEJIBbHOM OaJIbHO-PEeUTHHTOBOM cucTeMbl B 100-6ayuibHOM miKase.

[TpoMexxyTouHast aTTecTalus OCYIIECTBISIETCS IO CIEYIOMIEH 1IKae:
- 50-100 6anoB (3a4TEHO)
- 0-49 GannoB (HE 3a4TEHO).



2. TunoBble KOHTPOJIbHbIE 3aJaHUS WM HUHble MaTepHaJibl, HEOOX0AMMbIE
AJIA OLeHKM 3HaHM#, yYMEeHM#, HaBBIKOB M (WIM) oOmNbITa [JeATe/JIbHOCTH,
XapaKTepu3ywIIUX 3Tanbl (OPMHUPOBAHUS KOMIETEHHHUN B Mpounecce OCBOEHUS
0o0pa3oBaTeJIbHON NPOrpaMMbl

3aganus K 3a4erty

3AJJAHUE K 3AYETY Nel

1. Omeparopsl «Between» u «Within»y. Buasl ornenHok. CpaBHUTEIBHBINM aHAJINW3 OLIEHOK. TecTUpOBaHHE
cnenuuKaMd B MOJCISIX TMaHEIbHBIX JaHHBIX. Tect Xaycmana. TecT Ha Hamu4Me CIy4aiHOTO
UHAUBUAYaIbHOTO 3 dekrta. Tect HAa HaMUYKME JETEPMUHUPOBAHHOTO UHAUBUAYAIBHOTO 3 deKTa.

2. JluneliHass MoOjellb MHOXECTBEHHOW perpeccuu. Meton HauMmeHblmx kBaapatoB (MHK). O06006meHHbIH
MHK.

3aoaua
HccnenoBaTtens MCTONb3yeT JOTUT-MOJEIb OMHApHOTO BHIOOpa ISl TOTO, YTOOBI BBIICHUTH, KaK BEPOSITHOCTH OKa3aThCS
0e3paboOTHBIM 3aBHCUT OT OMNbITa PaboThl U oOpasoBaHus. VccriemoBatensb ompocui 1000 3KOHOMHUYECKHX aKTUBHBIX TPAXKAaH B
Bo3pacte ot 21 70 28 jeT u mony4mi JaHHbIe O cieayromux nepemeHnsix: Unemployed — Gunaphas mepeMeHHast paBHasi eIHHUIIE,
€CII PECIIOHJIEHT siBJIseTcs 0e3paboTHhIM; Experience — ommbIT paboThl pecrionnenTa (B rogax); Education — npoaomkuTebHOCTh
o0yd4eHust pecrioHieHTa (B rojax). B Tabnuie npeacTaBieHbl pe3ybTaThl OLCHUBAHUS MOJICIIH:

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

Bompoc: Apucrapx [letpos 10 gert yumics B mikoie u eme 4 roxa B 0akanaBpuare. OmbiTa paboTH y Hero moka HeT. C Kakoi
BEPOSITHOCTBIO OH OKaXkeTcsl 0e3padoTHRIM?

3AJJAHHUE K 3AYETY Ne2

1. T'erepockenacTUYHOCTh CIYyYaWHOTO BO3MYIICHHUS M €€ NMPUYUHBI, METOJBI IMarHOCTHUKUA M YCTPAHCHHS.
BsBemennsiit MHK.
2. KounTterpaiys BpeMEHHBIX psiioB. MoIeNIb KOPPEKIIUU OMIHOOK.

3aoaua
Bompocel »TOoro 3amaHusi OCHOBaHBI Ha cienayromiem sKkcrepumente: 400 BoauTeneil, BHIOpaHHBIX
CIIy4aliHBIM 00pa3oM, TOMPOCHIN TPOWUTH CHEIUAIbHBIM TECT Ha BOXKIEHWE aBTOMoOWmiIeM. JIJisi Kaxmoro
BoAMTENsT ObUTM COOpaHBI cilenyromme naHHbie: Pass — (UKTUBHAs MEepeMEHHas, paBHas €IWHUIE, €CIU
BOJUTENH cAal TecT, Male — QukTuBHas nepeMeHHas paBHAs €AUHUIIE, €CITH BOAUTENIb MY>KUlHA, U paBHas 0,
€CIIM BOJIUTENb KEHIMHA, EXperience — OMBIT BOXKIACHHS aBTOMOOWIEM (B rojax). B tabnuiie mpeacTaBieHbl
pe3yJIbTaThl CEMU MOJEJIEH, OIIEHEHHBIX Ha OCHOBE MMEIOIINXCS JTAHHBIX.

Dependent Variable: Pass
Probit Logit Linear Probit Logit Linear Probit
Prabability Probability
(1) i2) (3) (4) (5) (B) (7

Experience 0.031 0.040 0.006 0.041
{0.005) (0.016) (0.002) (0.156)

Male -0.333 -0.622 =0.071 =0.174
{0.161) {0.203) {0.034) (0.259)

Male*Experience -0.015
(0.019)

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




Bonpoc: 3aBHCHT M BEpOSATHOCTH CIaTh TECT OT ONBITA BOXKJICHUS (HMCIIOIB3YWTE PE3yJbTaThl W3
KoJIoHOK (2) u (7))?

3AJJAHHUE K 3AYETY Ne3

1. Meron MakCMMaIbHOTO PaBAONO00US.
2. Tlonsatue 0 MOAENM OJHOKOMMIOHEHTHOW ommOku. Cnemmduranus monenu. JleTepMUHUPOBAHHBIA H
CITyJalHbIN MHAUBUAYATbHBIN A ]EKT.

3aoaua
Hccnenyercs 3aBUCUMOCTh CPEIHEAYIIEBOTO MOTPEOICHUS AJIKOTOJIS [0 CTpaHaM MUPA OT PAa3IUYHBIX
(hakTOpOB.
Mogens 1:
ALCOi=p1+p.GDPi+p3MUSL+psBUDD;+psHINDUi+ei,
rne ALCOi — cpennenymieBoe motpebienue uucroro crnupra Ha denoeka (1), GDP; — BBII Ha nmymry

Hacenenus (nomapos CHIA), MUSL;, BUDD;, HINDU; — nonu HaceneHust HCIIOBEIYIOIIET0, COOTBETCTBEHHO,
MYCYJIBbMAHCTBO, Oyaau3M u UHAYHU3M (B % OT oOmieit uncinennoctu Hacenenus). B xone MHK-onenuBanus
MOJETM Ha OCHOBE JaHHBIX O 50 cTpaHax ™OJNy4YeHBI CIEAYIOUIUME pe3ylbTaThl: CyMMa KBaJpaTOB
octatkoBESS=200, o0Bsicnennas cymma kBaaparoBRSS=300.

Takxe A MPOBEPKH TUIMOTE3bl O TOM, YTO PEIUTHS HE OKa3bIBaeT CYIIECTBEHHOI'O BIIMSHUS Ha
oTpedIIeHNE ATKOTOJIs1, OBLTH OLIEHEHBI ITApaMeTPhl BTOPON MOJICIIH

Mogenns No2:

ALCOi=B1+P2GDPi+si.
Bo Bropoil monenu, mo cpaBHeHHMIO ¢ mepBoil, 3HaueHue RSS wm3menunoce Hal00. Ckonbko cOCTaBUT
KOppeKTUpoBaHHEI R? BO BTOpOii Moaenn?

3AJJAHHUE K 3AYETY Ne4

1. Meron makcumanbHOro npasaonogoous B Probit u Logit moaensx. Kpurepun kauectBa Mojesei.
2. ABTOKOppEISILIHS CIy4ailHOr0 BO3MYIIEHUS U €€ IPUYMHBI, METO/bl IMarHOCTUKU U YCTPAHEHHUS.

3aoaua

HccnenoBatenb OIEHWI TPOOMT-MOAENb. B KkadecTBe OOBACHAEMOW MEPEMEHHOH OH  B3sUI
NPEANOYUTACMBIH HHIMBUIOM THIIT MOPOXEHOTO, (DUCTAIIKOBOE WIIM IIOKOJIaqHOEe. A UMEHHO, Yi=1, ecinu i-bIi
pecnoHAeHT Oosble IoOUT ducTanikoBoe U Yi=0, eciu - mokonaaHoe. B kauecTBe 00BsCHAIONICH TIEPEMEHHOM
MCCIIEIOBATENb B3sJI KOJMYECTBO MIOKOJIAJIOK, ChEAaeMOe PECIIOHIEHTOM exeMecsiaHo. [lomydn oneHky muis
CKpBITOM nmepeMenHoit: y; = 2 — 0.3x;.

OneHute BEpOSITHOCTh TOTO, YTO WHAWBHUJ, CHENAIOMMN 6 MIOKONAZOK B MECAL, MPEINOYUTAET
(ucTaKoBoe MOPOKEHOE.

3AJJAHHUE K 3AYETY Ne5

1. ®uktuBHbIe nepemenHsle. MHK ¢ orpannuennsmMu Ha mapaMeTpsl.
2. Mogens bokca-/[>xeHKkuHCa.
3aoaua

[To 40 HaGiroEHUSAM OIIGHEHA MOJICNb 3aBHCUMOCTH 3apaboTHOM Tuiatel Wagei ($) oT MIUTeTbHOCTH
obyuenus schooling; (romer) u ombiTa paboTer experience; (roaer). OueHeHHas MOAETbL UMEET BHI: wage, =
250 + 15schooling; + 55experience; . ESS=125, TSS=200. WccnenoBarens pemua J00aBUThH B MOJENb
obpasoBanue poauteneii mschoolingi u fschoolingi (rozasr), mocne yero ESS=175. Ha ypoBae 3Haunmoctu 1%
MPOBEPSISE THIOTE3y O BIUSHHH JUTUTEILHOCTH OOyYeHHUs POAWTENIeH Ha 3apabOTHYIO IJaTy uX peOcHKa,
OTIPEJICJIUTE YEMY PaBHO HAOJI0aeMOe 3HAYCHUE TECTOBOM CTATUCTUKU?

3AJAHUE K 3AYETY Ne6



1. Tect I'pelinmkepa Ha TPUUMHHO-CIIEACTBEHHYIO 3aBUCUMOCT.
2. Omunbku cnenu@uKalnuy 1 UX AMarHocTuka. Beidop ontumansHoro Habopa perpeccopoB U (pyHKIIMOHATBHOM
(OpMBI perpeccnOHHON 3aBUCUMOCTH.

3aoaua

Crieuanuct 1o ceabCKOMY XO03SHCTBY IOJaraeT, YTo NoTpedieHne ToBsAUHbl B pernoHax (Y) B TOHHaX
B I'0J1 3aBUCHT OT LIEHBI TOBSTUHBI (X1) pyOJIeil 3a KuiiorpaMmM, 1ieHbl CBUHUHBI (X2) pyOsieii 3a KHiorpamMm, IIeHbI
KypATUHBI (X3) pyOJiei 3a KMJIOrpaMM U CpeJHEIyILEBbIX JEHEKHbIX T0X0J0B (X4). Crenyromas perpeccuoHHas
MOJIeTb TIOJy4YeHa Ha OCHOBE BBIOOPKH 13 30 peruoHOB:

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

(0.168) (0.103) (0.106) (0.163)
R? =0.683
a) Unarepnperupyiire koa¢ppurment npu log Xi.
6) [IpoBepnTe Ha 1% ypoBHE 3HAUMMOCTH HYJIEBYIO THIIOTE3Y O TOM, 4TO KO3 PHUIMEHT TpH log xa B

IeHEPATIbHOM COBOKYITHOCTH PaBEH HYIIIO.

3AJJAHHUE K 3AYETY Ne/

1. ABTOKOppEIIMs CIIy4alHOTO BO3MYLICHUS U €€ IIPUYHHBI, METOJIbI JUATHOCTUKH U YCTPAHECHHUS.
2. DHAOTeHHOCTh MepeMeHHbIX. Ciy4ail KOppelTupoBaHHOCTH PErPeccopoB U ciaydalHOW omuOku. Omubku
U3MEPEHUH epeMeHHbIX. IHCTpyMeHTanpHbIe nepeMeHHble. Tect Xaycmana.

3aoaua

HccnenoBarens aHaIu3upyeT 3aBUCUMOCTH OTpebIIeHus (C) OT pacrnojaraeMoro 1oxoja (y) Ha OCHOBe
MPOCTOM AMIupHUecKoil moaenu: Ci=PYitei, € - HE3aBUCUMBbIE HOPMAJIbHO paclpesesieHHbIe CilydaiHble
BCJINYHHBI C HYJICBBIM MATCMATHYCCKUM OKHUJIAHUCM U ):[HCHCpCPICfI V(Si) = a2 - ylz

I/ICCJ'IGI[OBaTeJ'IB c06pan JAaHHBIC O JBYX TBICAYAX JOMAIITHHUX XO3SAHCTB U OCYIICCTBUII CICAYIOININE
IIpeABapPUTEIIbHBIE PACUETHI:

20y, =2000; X2 ¢, =1000; ¥70°y? = 1450; Y20 y.c; = 950; 2?2‘1’0% = 1050; Y2290 = 1550,
:

i
Vcnonb3ys Te U3 JOCTYIHBIX IaHHBIX, KOTOPbIE BaM HEOOXOIUMBI, BBIYUCIUTE 3(PPEKTUBHYIO OLICHKY
IIPEJEIbHON CKJIOHHOCTH K TOTPEOIICHHUIO.

3AJTAHHUE K 3AYETY Ne8

1. JluckpeTHble 3aBUCUMBIE IEPEMEHHBIC: HOMHHAJIBHBIE, DPAHKUPOBAHHBIE, KOJWYECTBEHHbIE. Moaenu
6unapHoro BeiOopa. Probit u Logit mogenu. MuTepnperanus k03hPpUiMeHToB B MOJENSIX OMHAPHOTO BHIOODA.
2. MuumMas perpeccus. EnMHNYHBINA KOpeHb. TecThl Ha €IUHUYHBII KOPEHD.

3aoaua
Hccenyercs 3aBUCHMOCTE CPETHETYIIIEBOTO TOTPEOJICHUS aJIKOTOJIS TIO CTPaHaM MHUpPA OT Pa3TMIHbIX
(akTopoB.
Mogens 1:

ALCOi=p1+p.GDPi+p3MUSL+psBUDD;i+psHINDUi+e;,
rne ALCO; — cpennenymeBoe moTtpebiieHHe YnucToro crnupra Ha venmoeka (i), GDPi — BBII wa mymry
Hacenenus (nomtapos CIIA), MUSL;, BUDD;, HINDU; — nonu HaceneHust HCTIOBEIYIOIIETO, COOTBETCTBEHHO,
MYCYJbMaHCTBO, Oyu3M u UHAYHU3M (B % OT o0miei uncieHHocTu HaceneHus). B xone MHK-onenuBanus
MOJIETTM Ha OCHOBE JaHHBIX 0 50 cTpaHax MOTYYEeHBI CICAYIOIIHUE PE3yabTaThl: CyMMa KBaJpaTOB OCTATKOB
ESS=200, o6nsicuennast cymma kBaaparoB RSS=300.



Taxke 11 MPOBEPKH THUIIOTE3Bl O TOM, YTO PEJIMIHs HE OKAa3bIBAET CYIIECTBEHHOIO BIUSHHS Ha
MoTpedIeHNe alIKOTOJIsl, OBLTH OLIEHEHBI TapaMeTPhl BTOPO MOJIEIH:

Monpenp Ne2:

ALCOi=B1+P2GDPi+tsi.
Bo BTOpo#i Mozaenu, 1o cpaBHEHHIO ¢ mNepBoH, 3HadeHue RSS wusmenumnocs Ha 100. CKOJBKO COCTaBUT
KOppeKTupoBaHHkIi R? Bo BTOpOii MOaenn?

3AJAHHUE K 3AYETY Ne9

1. Mogenu ¢ pacnpeneiaeHHbIMH JlaraMu (MOJIEIh YaCTUYHOTO TPHUCIIOCOOJICHHs, MOJENb aJalTHBHBIX
OXXUIaHUN).
2. MyIbTUKOJUIMHEAPHOCTh M METOJIbI YCTPaHEHUS.

3aoaua
[To 35 nHaOnromeHUSM OLIGHEHA MOJICNb 3aBUCHMOCTH 3apaboTHOM miatel Wagei ($) oT JIMTeNbHOCTH
o0yuenust schoolingi (rompl) u ombiTa paboThl eXperiencei (roapl). OleHEHHAs MOJEIb UMEET BUI: Wage, =
400 + 25schooling; + 60experience; . ESS=130, TSS=210. HccrenoBarens pemuia J00aBUThH B MOJEINb
obpazoBanue poauteneit mschoolingi u fschoolingi (roasr), mocie wero ESS=180. Ha ypoue 3naunmoctu 10%
MPOBEPSAsS THIOTE3y O BIUSHHUM JUIMTEIFHOCTH OOYyYeHHUsS poauTeNiell Ha 3apabOTHYIO IMmiaTty ux peOeHka,
YKQKUTE KOJIMUYECTBO OIPAaHUUCHH, KOTOPbIC IPUPABHEHBI K HYJIIO B ()OPMYITMPOBKE HYJICBOU THITOTE3bI?

3AJJAHHUE K 3AYETY Nel0

1. T'erepockeqacTUYHOCTh CIYyYaWHOTO BO3MYIICHHUS M €€ MPUYUHBI, METOMBl IMarHOCTHUKUA M YCTPAHCHHS.
B3semennsiiit MHK.

2. IlpeumytiecTBa UCMOIB30BAHMS MTAHENBHBIX JAHHBIX. TPYyAHOCTH, BOSHUKAIONINE MPU PpadbOoTe ¢ MaHeTbHBIMU
JTaHHBIMU.

3aoaua
[To 2040 HabmrOAEHHSIM OICHEHAa MOJCIb 3aBUCHMMOCTH CTOMMOCTH KBapTHphl pricei (8 10008) ot
MmeTpaxka ckuiaoil turomanu livespi: price, = 90 + 1.8livesp; . Tlpu noctpoernu 95% ITOBEPUTEIHLHOTO
untepBana st E(prices|livesp=70), uemy paBHa V/dr(pﬁ@AX ), ecnu 62 = 1259.265, a KoBapuaruoHHas
MaTpula UMEET CIEeAYIOIIUNA BUI:

(Intercept) livesp
V’c?r(ﬁ|X) = | (Intercept) 21.9 —-0.46
livesp —-0.46 0.01

OprTJBIﬁTC JI0 OJTHOT'O 3HAaKa MOCJIe 3amsToM.

Kpumepuu oyenueanusa:

Maxcumanwvhoe konuvecmeo oannoe — 100.

3ajaHue K 3a4eTy coJepkKUT 2 Bompoca W 1 3amauy, O6ajuibl U KPUTEPUMU OLIEHWBAHUSA MO KOTOPBIM
MPUBEICHBI BhIIIE. basuibl BHICTABISAIOTCS MO KaXKI0MY 33JaHUIO B OTAEIBHOCTU U CYMMUPYIOTCS.
Kaosicowtit 6éonpoc oyenusaemcesn omoenbno, MaKkcumaivho 6 24 danna.

MakcumanbHast oomas orenka — 40 6amioB. Kpurepuu onieHMBaHUs OTACIBHOTO BOIIPOCA:



e 13-24 Gamna. OTBeT Ha BOIPOC BEpPHBIN; MPOJEMOHCTPUPOBAHO HAIWYHME TITyOOKHX HCUEPIBIBAIOIIUX /
TBEPABIX M JIOCTATOYHO IMOJIHBIX 3HAHHM, TPAMOTHOE W JIOTUYECKH CTPOMHOE W3JIOKEHHE MaTepuaia Mpu
OTBETE, BO3MOXHBI OTJENbHBIC TOTPEITHOCTH W OIIUOKW, YBEPEHHO WCIPABICHHBIE U TIOCHE
JIOTIOJTHUTEIBHBIX BOIPOCOB; IPOJACMOHCTPHPOBAHO HAJIUYHME TIIYOOKHMX HMCUCPIBIBAIOMIUX / TBEPABIX U
JOCTATOYHO TOJIHBIX 3HAHUW, TPAMOTHOE U JIOTHYECKH CTPOHHOE M3JI0KEHNE MaTepraa Ipu OTBETE.

e 0-12 OamnoB. OTBeT Ha BONPOC JHIIb YAaCTUYHO BEPEH, NPOJEMOHCTPUPOBAHA HETOYHOCTH U
HEYBEPEHHOCTh OTBETOB Ha JIOTOJHHUTEIBHBIC W HABOJSIINE BOMPOCHI, JIMOO OTBET HA BOMPOC HE BEPEH,
IIPOJICMOHCTPUPOBaHA HEYBEPEHHOCTh M HETOYHOCTh OTBETOB Ha JIOTIOJIHUTEIbHBIC M HABOSIINE BOTIPOCHI.

3aoaua oyeHugaemcs MaKCcumMaabHo ¢ 52 oanna:

Kpurtepun orieHUBaHMS 3a/1a4H:

e 27-52 Gamna. 3amava pelieHa B MOJHOM 00beMe, BRIOPAaHbI BEPHBIC HHCTPYMEHTAIbHBIC METO/IbI M IIPUEMBI
pelIeHUs, TPOBEACHBI BEPHBIC pACUeThl, CIACNIaH TOJHBIM, COJCP)KATEIBHBIN BBIBOJA IO PE3yJIbTaTaM
MPOBEJICHHBIX PAcYeToB; JIMOO 3ajaya pelieHa B IOJHOM OObeMe ¢ HEOOJBIIUMH IOTPEIIHOCTSIMH,
BEIOpaHBI BEPHBIC HHCTPYMEHTAIbHBIC METO/IBI U MIPUEMBI PEUICHHUS, TIPOBEACHBI BEPHBIC PACUCTHI, CACIaH
MIOJIHBIM, COJCpIKATECNIbHBIM BBIBOJ IO pe3yJbTaTaM IPOBEICHHBIX pacyeTOB, B pacueTaX M BBIBOAAX
coJiepKaTcsi HE3HAYUTEIbHBIC OITHOKH.

e 0-26 OamioB. 3amaya pelicHa YaCTHYHO, YACTHYHO BBIOpAHBI BEPHBIC HMHCTPYMEHTAJIBHBIC METOIBI U
MPUEMBl PEIICHUS, TPOBEIACHBI YAaCTUYHBIC PACUETHI, CACJAaH BBIBOJ IO PE3yJbTaTaM IPOBEICHHBIX
pacueToB C IMOIPEIIHOCTAMHU JIMOO 3ajJada HE pelIeHAa WIM pPelleHa YaCTUYHO, YaCTUYHO BBIOpaHbBI
HEO0OXOTMMbIC MHCTPYMEHTAIbHBIC METOBI M TIPUEMBI PEIICHUS, PACUEThI HE MTPOBECHBI WIIA TIPOBEICHBI
YaCTUYHO, BBIBOJI I10 PE3yJIbTaTaM IPOBEICHHBIX PACYCTOB HE C/ICIaH I OMIMOOYCH.

3auem evicmasnsemcs Ha OCHOBAHUU UMO2080U CYMMblL OANN08, HAOPAHHBIX CIMYOEHMOM.

e 50-100 6annoB «3a4TEHOY;
e 0-49 GamIoB «HE 3aYTCHOY.

TecT ncbMEeHHBIN

Bapuanm 1

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

A) cucteM 3KOHOMETPUUYECKUX ypaBHEHUII; b) Henuuelinoii perpeccuu;

B) BpeMeHHBIX pSIOB; I') nuneiino perpeccumu.

2. Kpurepuit CThrofieHTa peiHa3HAYEH JJIS. ..

A) Onpenenenust 3KOHOMUYECKONW 3HAYUMOCTH KaXXA0Tr0 KO3 (UILIMEeHTa YpaBHEHHUSI.
b) Onpenenenus craTUCTUYECKON 3HAUMMOCTH KaXKJ0ro K03 duiinenta ypaBHeHHUS.
B) IIpoBepku Mozieny Ha aBTOKOPPEIISALIUIO OCTaTKOB.

I') Onpenenenns 53KOHOMUYECKON 3HAUUMOCTH MOJIEIH B LIEJIOM.

J1) IIpoBepky Ha TOMOCKEIaCTUYHOCTb.

3. IlokazareneM, Ha OCHOBAaHHH KOTOPOTO MOXET OBITh MPOBENIEHA MPOBEPKA CYIIECTBEHHOCTH (3HAYUMOCTH)
OTJEJBHOIO IapaMeTpa YpPaBHEHUS PETPECCUN HE SBIISETCS ...

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

b) JloBepuTenbHbIil HHTEpBAJ I') Kpurepnii @umepa

4. WccnegoBarenb TMOJNYYWT CHEAYIONIME pe3yldbTaThl OICHUBAHHS MapaMeTpPOB JIMHEWHOW MOJenH
MHOKECTBEHHOU PErpeccUy IpH IMOMOIIY METOIa HAMMEHBIINX KBAJPAaTOB Ha OCHOBE JIAHHBIX O JABYX ThICSYaX
HaOJIIONCHUIA;

y, =0,08+2,62x, +1,69z

(244)  (191) (1,99)
B ckoOkax mox oreHkamMu K03(pPUIMEHTOB yKa3aHbl COOTBETCTBYIOIIME CTaHIapTHbIC omnOku. Mcmonb3ys
ISATHIIPOLIEHTHBIH YPOBEHb 3HAYMMOCTH, TECTUPYHTE HE3HAUNMOCTh KOI((PHUIIMEHTOB MPH MEPEMEHHBIX B 3TOM
ypaBHeHHH. (COOTBETCTBYIOIIEE KPUTUYECKOE 3HAaUEHHE t-CTATUCTHKY IIPH YPOBHE 3HAYUMOCTH 5% cOCTaBIseT
1,96.)



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

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

B) 3HaYMMBbI U KOA(DPHUITUEHT IPH MEPEMEHHOH Xi, © KO3POUIIUEHT MTPU TIEPEMEHHOH Zi.
r) Hu oun u3 k03¢ HUIIMEHTOB HE 3HAYNM.

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

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

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

B) yBenuuenue nensl Ha 1% cHIKaeT crpoc Ha MOOUIIbHBIC Telle(hOHBI HA OJJHY THICIUY PyOIICH.

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

J1) IOTy4EeHHOE YHMCII0 HUKAK He HHTEPIPETHPYETCS.

6. BennamuH npITaeTcs MOHSATD, TaK JIM CTPAIIHA T€TEPOCKAIECTHYHOCTD, Kak e€ MaiiotoT:) Ecnu y Bennamuna
€CThb KOHEYHas BbIOOpka HaOmoneHud M BeHunamMuH He nenaeT NpPENoSIOKEHUS O TOM, YTO & HMMEET
HOPMaJIbHOE PACIIPEAEICHUE, TO KAKOBBI I1OCIIEJCTBUS, €CIU B IaHHBIX €CTh I€TEPOCKEAACTUYHOCTD?

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

2) Ouenxkn MHK Goutbliie He SBISIOTCS caMbIMU Y(PPEKTHBHBIME CPEIH JIMHEWHBIX HECMEIIEHHBIX;

3) Ouenku MHK Oosnbiiie He sSIBISIOTCS HECMEIIEHHBIMU;

4) Onenxku MHK OGoutbItie He SBISIOTCS JIMHCHHBIMH.

7. BeHnaMuH ucCleyeT BIUSHUE PA3IMIHBIX (PAKTOPOB HA 3apa0OTHYIO IUIATY JIFOJEH, MPOKUBAMOIINX B
Poccun. Ilo 350 naOnrogeHusIM OH OLIEHWJI PETPecCHio 3apaboTHOM IiaThl (wagei, B ThICsiuax pyoOsei) ot
oOpazoBanus 4yenoBeka (educi, B rogax), oOpazoBanusi MaTepu 3Toro uesioBeka (mother.educi, B romax) u
JaMMH Ha OmBIT paboTsl (experi: 1 - eciiu 6oxee 5 net, 0 - ecnu MeHee 5 1eT). BeHnaMuH moixy4us clieayooine
PE3yIbTaTHhI:

wagei=10+20-educi+5-mother.educi+15-exper;
Y BennamuHa ecTh ONACEHUS, YTO B JAHHBIX €CTh I'E€TEPOCKETACTIYMHOCTL. UTOOBI TPOBEPUTH CBOIO JIOTAJIKY,
OH XOYEeT MPOBECTHU TECT YaiiTa Ha ypOBHE 3HAYNMOCTH 5%. BeHnamMuH orieHm1 BCOMOTaTeIbHYI0 PErPECCHI0
u momyuns Raux?=0.55.
Kaxkoii BeiBo caenaer Beanamun?
1) Ha ypoBHe 3HauuMmocTH 5% Hy/IeBas THIIOT€3a HE OTBEPraercs, B JIAHHBIX €CTh YCJIOBHas

TOMOCKEIACTUYHOCTD;

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

3) Ha ypoBHe 3HaumMocTH 5% HyJeBas THIOTe3a OTBEPraercs, B JIAHHBIX €CTh YyCJOBHAs
reTEePOCKENACTUYHOCTD;

4) Ha ypoBHe 3HauumoctH 5% HyneBas THIOT€3a HE OTBEpPraercsi, B JIaHHBIX €CTh YCJIOBHas
reTepPOCKETACTUUYHOCTb.

8. Ouenka, koTopyto BeHnaMuH noyryquT 3a KOHTPOJIBHYIO paboTy 10 TEOPUHU BEPOSITHOCTH, SIBIISETCS
JUCKPETHOM CiIy4aifHON BETUYMHOM, KOTOopasi MOXKeT ObITh paBHa 4, 7 1 8 (u3 10) c BepoarHocTsimu 0.1, 0.4 u 0.5.
YeMy paBHO MaTeMaTHYECKOE 0>KMIaHUE OLleHKU Bennamunna?

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

9. BeHnaMuH OII€HUJ 3aBUCUMOCTD KOJIMUYECTBA PEUIEHHBIX UM 3a BeUep 3aj]iad 1o 3KOHOMeTpuKe (problems) ot
KOJIMYECTBA ChEICHHBIX Oyrouek ¢ ssoimokamu (applepie) u msicom (meatpie):

pmﬁhmsz =2+ 0.5 - applepie; + 0.7 - meatpie;
Ecnm Bennamun chect ené ogny Oynouky ¢ sSi0JI0KaMH | e1I€ OJHY C MsICOM, TO B CpETHEM KOJTMYECTBO
PEUIEHHBIX 3a/1a4 YBEIMYUTCS Ha. ..

10 YcnoBHas TOMOCKEJACTUYHOCTDb — 3TO:
l) E(e;|sce perpeccopsl) = o2 «



E(&?|Bce perpeccopsl a2,
2) (€; ) :
9

3) E(e? |sce perpeccopbr) g

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

Bapuanm 2

1. Tlpu omueHKe MapaMeTpPOB JMHEHHOTO YpaBHEHUS PErPECCHH C MOMOIIBI0 METOJa HaWMEHBIIHNX KBaJIpaTOB
2
COOTHOIIICHUE Z(yi ~y, )
i

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

2. SIBHas dopmyna g oneHok kodpdunuentoB MHK, nonydennas ¢ ucnosb30BaHueM JMHEHHOMN aireOpsl,
HMMEEeT BUJI:

ZiY;

A) B =(X'X) IX’y; B) B =(X'y) IX’X; B) B=(X1X) IX’y; r ~ .

3. DHAOTEHHOCTh BO3HUKAET, KOr1a

1) Var(s;) # ﬂ;
2) Cov(e;, x;) # U;

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

4. (BpIOEpHUTE HECKOJIHKO BApUAHTOB OTBeTa) 3HadYeHHWE KOdPdUIMeHTa aerepMuHanuu cocraBuio 0,9,
CJIEIOBATEIBHO ...

A) ypaBHeHHEM perpeccuu 00bsicHeHo 90% nucnepcuu pe3yabTaTUBHOTO NMPU3HAKa

b) nons ocratouHoi qucnepcun 3aBUCUMOM epeMeHHoM Y B ee o01eit aucnepcun coctaBuia 90%

B) nons octaTouHo# aucniepcun 3aBUCUMOM TIEpeMEHHOM Y B ee o01eit aucnepeun coctaBuia 10%

I') ypaBHeHueM perpeccuu o0bsicHeHo 10% nucnepcuu pe3ynbTaTUBHOIO MPU3HAKA

5. ITo 30 HaGmroieHUSIM OBLIO OLICHEHO CIIEAYIOIIee YpaBHEHUE perpeccuu (B CKOOKaxX yKas3aHbl CTaHJapTHBIE

OTKJIOHEHHMSI OLIEHOK KO3 PUIIMEHTOB): N
7 =1,5-0,9-2" +0,04-2* +0,09 2" +2,0-2", R* =0,59

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

6. WccnemoBarenb TONYyYWJI CIEAYIOIIME pE3YJIbTaThl OICHUBAHHS TApaMETPOB JIMHEWHOW MOJICIH
MHOKECTBEHHOU perpeccuu mpu MOMOIIY METO]a HAMMEHbBIIINX KBaJPaTOB HAa OCHOBE JAHHBIX O ABYX ThICAYaX
HaOJIFOIEHNI:

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

(0,12)  (1.95) (1,97)
B ckoOkax mox oreHkamMu K03(pPUIMEHTOB yKa3aHbl COOTBETCTBYIOIIME CTaHIapTHBIE OMMOKU. Mcmomb3ys
IS TUIPOLIEHTHBIN YPOBEHBb 3HAYNMOCTH, TECTUPYHTE HE3HAYNMOCTh KOO(PPHUIIMEHTOB MPH MMEPEMEHHBIX B 3TOM
ypaBHeHHHU. (COOTBETCTBYIOIIEE KPUTUYECKOE 3HAUCHHE t-CTATUCTUKH ITPU YPOBHE 3HAUUMOCTH 5% COCTaBIseT
1,96.)
a) 3HaYMM TOJIBKO KOA(PPHUIMEHT NMPH MEPEMEHHOH Xi.
0) 3Ha4MM TOJBKO KOI(DPHUITMEHT TIPH IEPEMEHHOH Zi.
B) 3HauMMBI U KO3((HUIIMEHT IPU EPEMEHHOM Xi, U K03 PULIMEHT pU IepEMEHHO Zi.
r) Hu oqun u3 ko3 puiimeHToB HE 3HAYNM.



7. KakoBO 0JTHO M3 CaMbIX CTPAITHBIX MOCJIEICTBHA aBTOKOPPEISIITUN?
1) OHa MOET IMPUBECTH K HECOCTOSITEILHOCTH CTAHAAPTHBIX OMIHOOK;
2) OnHa MOXXET IPUBECTH K SHJIOT€HHOCTH;
3) OHa MOXKET IPUBECTH K YCIIOBHOM reTepOCKEAACTUYHOCTH;
4) OHa MOXeT MPUBECTU K MYJIbTUKOJUIMHEAPHOCTH.

8. HccnenoBarens u3ydaeT 3pPeKTUBHOCTh HOBOTO JIEKAPCTBA OT TOPHOM 0O0JIE3HU, C KOTOPOI CTAJIKHUBAIOTCS
JII0JIA, OKa3aBIIMCh Ha 00JbIIoi BbicoTe. OH coOpan ganHeie 0 2000 anbnMHKUCTAX, MOJOBHHA M3 KOTOPBIX,
HAXO/ISICh Ha BBICOTE, MPUHKUMAaJIa HOBOE JIEKAPCTBO, a IpYyras MoJIOBUHA — HeT. [ KaX/10ro U3 ajJbIIUHUCTOB B
pe3ylbTaTe KOMILJIEKCHOTO 0OcienoBaHusi ObUT 3aMEPEeH YpPOBEHb 3JI0POBbs MO crenuanbHou 10-0amipHON
mkaje (1 — odens wioxo, 10 — o4yeHb XOpo1IIo).
[Tocnie HEKOTOPBIX MPOCTHIX PACUETOB, UCCIICIOBATEINb MOIYUUI CIEAYIONIUE PE3yIbTAThI:
e JI1st anbMIUHUCTOB, MPUHUMABIIUX JIEKAPCTBO, CPETHUIN YPOBEHD 310POBbsI paBeH 4 Oaiiam, pu BbIOOPOUHOM
JUCIIEPCUU PaBHOM 2.
e Jlns anbIMHUCTOB, HE NPUHUMABIIMX JIEKApCTBO, CPEIHUN YpOBEHb 370pPOBbS paBeH 7 Oamnam, Npu
BBEIOOPOYHON AWCIIEPCUU PABHOM 2.
[ToMuMO BBIUKCIIEHHS CPEAHUX, HAIIl UCCIIE0BATENb JKEIaeT OLICHUTh PErPECCUIO:
Vim0 t02- Xitei

rze Xj — (UKTUBHAsS IEpEMEHHAsI paBHasl €UHUIIE, €CIU 1-i aNbIIMHUCT MPUHUMAI JIEKAPCTBO, U paBHAs HYIIO B
MIPOTUBHOM CJTy4ae, Vi — YPOBEHbB 370POBbsI i-T'0 aJIbITMHUCTA. VICIIONIB3Ys JOCTYIHYIO HHPOPMAITUIO, IOMOTUTE
MCCJIEIOBATEIIO BEIYUCIUTH OLEHKU KOA((UIIMEHTOB B TAKOH pPerpeccuu.
Paccmotpum Tpu BapraHTa peanu3anny SKCIIEPUMEHTA C JICKaPCTBAMH.
BapuanT 1: kax/plil albIIMHUCT, YIACTBYIOIIUI B SKCIIEPUMEHTE CAMOCTOSITENILHO PellaeT, MPUHUMATH JIU MY
JIEKapCTBO WJIH HET.
BapuanT 2: anbnMHUCTHI y4aCTBYIOT B JIOTEpee, B X0Je KOTOPOI CllydaiiHbIM 00pa3oM ONpeAensieTcs, KTO U3 HUX
OyZeT MpUHUMATh JISKaPCTBO, a KTO HE Oy/IeT.
BapuanT 3: albIMHUCTHI-KEHIIUHBI IPUHUMAIOT JIEKAPCTBO, & AIbIIMHUCTBI-MY>KUNHBI — HET.
B kaxom u3 ciyuaeB perpeccop B ypaBHEHUU OYIET 3K30T€HHbIM?

1) B cnyuae peanu3zanuu BapuanTa 1;

2) B cnyuae peanuszanuu BapuaHTa 2;

3) B cnyuae peanuzanuu Bapuanra 3;

4) B xaxaom u3 TpEX ciydaes.

9. Nns nByx BumoB mpoaykiuu B m C Mojenu 3aBUCUMOCTH YACIBHBIX TMOCTOSHHBIX PAacXoJIoB OT oO0bema
BBIHYCKaCMOﬁ OpOAYKIHU BBITTIAOAT CICAYHOIIUM 06pasoM:

yB =80 + 0,7x yC = 40x%°

OHpe,[[eJ'II/ITC KOB(b(I)I/IHI/IeHTBI OJIACTUYHOCTH I10 KAKAOMY BHUAY IIPOAYKIUHU U MMOACHUTEC UX CMBICIL.

10. Boibepurte BepHOE yTBEpKJICHHE:

A) Ecnu y Hac ecTb TeOpeTUYEeCKHEe OCHOBAHMSI CUUTATh, YTO 3aBUCHMOCTb OT IEPEMEHHOMN Z €CTh, a BbI
OLICHUBAETE PETPECCUI0, OHA HE 3HAYUMA, JIy4YIlle €€ OCTABUTD.

b) Ecnu y Hac ecTh TeopeTudeckie OCHOBaHMSI CUUTATh, YTO 3aBUCHMOCTb OT IEPEMEHHOMN Z €CTh, a BBI
OLICHUBAETE PETPECCUI0, OHA HE 3HAYMMA, JIYYIlle €€ UCKIIFOYUTD.

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



Bapuanm 3

1. KBagpart kakoro ko3 duiinenTa B mapHO perpecCuy YKa3bIBaeT OO TUCIIEPCUU OJTHON CITydaitHOM
BEJIMYUHBI, 00YCIIOBJICHHYIO BapHaIle Ipyroi?

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

B) Yactusriii koo duuuent koppemsiuu; ') MHOXecTBeHHBIH KO3 (DUITMEHT KOPPETISAIHH.

2. Koo uuueHT Koppensuu, paBHbIi —1, 03HaYaeT, 4TO MEXIY NEPEMEHHBIMH..

A) nuHEHas CBA3b OTCYTCTBYET, b) cymecTByer nuHeliHas CBS3b;

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

B kuHOTeaTpe mpoBOAUTCS UCCIIEJOBaHKE, KAKOW BU/| MIOMKOPHA MPEANOYUTAIOT 3pUTEIIH.

3. Haiinure BepHoe BbICKa3biBaHue. IIpu oTOOpe (akTOpOB MyTeM MOCTENEHHOIO YMEHBIIEHUS WX 4YHCia
IIPUMEHSIFOTCS

A) Kpurtepuu @umiepa, CterofeHTa, Jlapouna-Yorcona, ko3pHUIHMEHT MHOKECTBEHHON JETEPMHUHAITIH.

b) Koadduumentsl mapHOi M MHOKECTBEHHOH KOPpEISILIMU Pe3ylIbTUPYIOUIETO IOKa3aTels U (hakTopos,
kputepun Puiepa u CTbIOACHTA.

B) Koa¢dduumentsl mapHOW W MHOXKECTBEHHOW KOPPENSIUH PE3yIbTHPYIOLIETO IMOKaszaTesis U (HakTopos,
kputepuu lapouna-Yotcona, @umepa u CTpioieHTA.

I') Kpurepun JlapOuna-Yorcona, CThrofeHTa, KOOQPHUIMEHTH MHOKECTBEHHON KOPPEISIIAN M JETEPMHUHAIIUH.
1) Kpurepun @umepa, CtbroieHTa, K03()PULHEHTH MHOKECTBEHHOM KOPPEJIALUU U J€TePMUHALIH.

4. CranapTHBIE I0KA3aTEIU Ka4eCTBA MOJEIEH. ..

A) nelicTBYIOT B OJMHAKOBOM HAIIPaBJICHUU: YEM 3HAUEHUE KPUTEPUS HUXKE, TEM MOJEIb XYXKE.
b) neficTByIOT B OZJMHAKOBOM HalpaBJICHUU: YE€M 3HAUCHHE KPUTEPUS HUXKE, TEM MOJIEINb Jy4Ile.
B) neiicTBYIOT B pa3HOM HalpaBJIEHUU: B 3aBUCHUMOCTH OT KPUTEPHSL.

I') neficTBYIOT B OJMHAKOBOM HAIpPABJICHUU: YEM 3HAUE€HHE KPUTEPUS BBIIIE, TEM MOJIEIb JIyUllIe.
JlaHO ypaBHEHHE MHOXKECTBEHHOM perpeccur. [IpoBepuTh 3HAYMMOCTH KO PHUIIEHTOB.

5. B pamkax mpeanochuloK KJIACCHYECKOW JIMHEMHOW MOJEIIM MHOKECTBEHHON PErpecCHH MCCIEA0BATENb IIPU
MIOMOIIM METO/Aa HAaUMEHBIINX KBAaJpaTOB HAa OCHOBE JAHHBIX O JIECATU ThICSYaX HAONIONEHUM MOIy4yu
CJIEYIOIIME PEe3yIbTaThl OLIEHUBAHUS [TAPAMETPOB YPABHEHMUSI:

Iny, =0,34+0,12*Inx, +0,71*Inz,, R*=0,4.
UT0 MOKHO CKa3aTh O 3HAYUMOCTH TIOJIYYEHHOTO YpaBHEHUS?
(CooTBeTcTBYIOIIEE KPUTHUECKOE 3HAUEHNE F-CTaTUCTUKM TP ypoBHE 3HAaUUMOCTH 5% cocrtasiuset 3,00, a npu
ypoBHe 3HaunmocTtu 1% paBHo 4,61.)
A) Ilpu ncnonab30BaHUU S-TIPOLIEHTHOTO YPOBHS 3HAYMMOCTH CIIEIYET CAeNIaTh BBIBOJ O 3HAUUMOCTH YPaBHEHHUS.
HpI/I HCIIOJIb30BaHUU I-HPOHGHTHOFO YPOBHA 3HAYUMOCTHU CJICAYET CACIAaTh BBIBOJ O HC3HAYMMOCTU YPABHCHUS.
b) IIpu ucnonb3oBanuM 1-MpOIEHTHOTO YPOBHS 3HAYMMOCTH CIIEAYET ClIENaTh BBIBOJ O 3HAYMMOCTH YPABHEHHUS.
HpI/I HCIIOJIb30BaHUU S-HI)OHGHTHOFO YPOBHA 3HAYUMOCTHU CJICAYCT CACIIaTh BBIBOJ] O HC3HAYUMOCTU YPAaBHCHUS.
B) Ilpu ucnonp3oBaHMM Kak S-NMPOLEHTHOTO, TaK U 1-IPOIIEHTHOIO YpOBHEH 3HAYUMOCTH CJIEIYyeT CleNaTh
BBIBOJI O 3BHAYUMOCTH YPAaBHCHUA.
I') Ilpu ucronp30BaHUM Kak S-MPOLEHTHOTO, TaK M 1-TIPOLIEHTHOTO YPOBHEH 3HAYMMOCTH CIEIYET CIeNIaTh
BBIBOJI O HE3HAYUMOCTH YPAaBHCHUA.

6. BeHnamuH uccnenyer BIMSHUE PA3IUYHBIX (DAaKTOpOB Ha 3apabOTHYIO IUIATY JIFOJEH, MPOKUBAIOIIMX B
Poccun. ITo 1,000 HabmoeHUH OH OLIGHWJI PErpeccHro 3apaboTHOW IuiaThl (Wagei, B ThICcsSuax pyoOuseil) ot
obpasoBanwus yenoBeka (educi, B rogax), o0pa3oBaHHs MaTepH 3TOro uesnoBeka (mother.educi, B rogax) u 1aMmMu
Ha OmBIT paboTel (experi: 1 - ecnu Gonee 5 ner, 0 - ecnmu mMeHee 5 neT). BeHnaMuH moOmydns clemyronue
pe3yNIbTaThI:
wage; = 10 + 20 - educ; + 5 - mother. educ; + 15 - exper;

VY BenunamuHa ecTb OlaceHusi, 4YTO B JAHHBIX €CTh MYJIbTUKOJUIMHEAPHOCTh. YTOOBI MPOBEPUTH CBOIO JOTAJIKY,
OH OLIEHUJI BCIIOMOTATEIbHBIE PErPECCUH U TTOTYUNIT:



E.c;!-'::ci — 11 + 2 - mother. educ; — 5 - ezper;, R* = 0.97

mot.'F‘L-\;r—*'_.‘ea!w:t =10 + 10 - edue; + 3 - exper;, R? =0.93
éxper; = —8 - educ; + 9 - mother. educ;, R? = 0.3

PaccuuTaB k03¢ HULIMEHTHI B3AyTHS AUCHIEPCUH TSI BCEX BCIIOMOTATENIBHBIX PErPECCHid, KaKOH BBIBOJ IOJIKECH

caenarb Bennamun?

A) MynbTUKOJUIMHEAPHOCTh MEXAY OOpa30BaHMEM UEJIOBEKA M €ro ONBITOM padOThl €CTh, ITH NEPEMEHHBIE
3aBHCHMBI MKy COOOH, HO HE CBsI3aHbI C 00pa30BaHUEM MaTEepH;

b) MynpTukommHeapHOCTh MeXAy oOpa3oBaHMEM MaTepu U €€ peOEHKa U ONBITOM padOThl €CTh, BCE 3TH
MIePEeMEHHbIE 3aBUCUMBI MEX1Y COOOI;

B) MyibTUKOJIIIMHEAPHOCTh MEXy 00pa3oBaHMEM MaTepu U €€ peOEHKa eCThb, 3TU IEPEMEHHBIE 3aBUCHUMBI
MeX1y cOOOM, HO HE CBSI3aHbI C OIIBITOM PabOTHI;

') MynbTHKOJUTMHEAPHOCTh MEXKAY 00pa30BaHUEM MaTEepH U OINBITOM PabOThI €CTh, 3TU MEPEMEHHBIEC 3aBUCHMBbI
MEXy cO00M, HO HE CBsI3aHBI ¢ 00pa3oBaHUEM peOEHKa.

7. Cnenatb BbIBOJ. B ckoOKax yka3aHbl 3HAYCHHS CTAHAPTHBIX OIMIMOOK IS KOAP(PHUIIMEHTOB PETrPECCHH.
y =543+17x,;+0,3x, trasn =2,26.
(385 (0,7)  (0,1)

8. Pe3ynbraTel mokasanu, uto BUI A npeanouuTaer 65% matoc-munyc 3%. Uro o3Haydaet “muntoc-mMunyc 3%”?7

A) Tpu npoueHTa 3puTenei N3MEHUIN CBOU IIPEINOUTEHHUS B M0JIb3Y IOIKOPHA BUJa A.

b) beuio uccnenosano 3% Beex 3puTeneil.

B) Vctunnast nons mobuTteneld monkopHa Buia A Moria Obl OBITh ONpeieNieHa, ecii uccieaoBaTh Ha 3%
OOJIBIIIE 3PUTEIICH.

I') UctunHas nomns moduTenel nonkopHa Buaa A ¢ GUKCUPOBAHHOMN TOBEPUTEIHHON BEPOSTHOCTHIO HAXOIUTCS
B Mpejesiax oT 62 10 68 MpOIEHTOB.

J1) Tpu nporieHTa pe3ynbTaToOB B BEIOOPKE HEAKKYPATHBI M JJOJKHBI OBITH OTOPOIICHBI.

9. (BbIOEpHUTE HECKOJBKO BapuaHTOB oTBeTa) Cpeau (pakToOpoB, ONPEAETSIOUIMX TUHAMUKY BPEMEHHOIO psijia
MO>KHO Ha3BaTh ...

A) JluHaMuKy ¥ COBOKYIHbBIE (PaKTOPbI B) ABTokoppensiuio u TpeHA

b) Ce3onnsble konebaHus U TEHICHLUIO I') Tennenuuto u cinyvaiiuple hakToOpsl

—_ *
10. UccrenoBarens onernBaer mapamerpsl mogenn Vi =P +B2 ™ X, + & npy momomm mByxmarosoro merona
HauMeHbIIMX KBajapatoB (2MHK), ucnonb3ys mepeMeHHY0 W Kak MHCTPYMEHT Ul mepeMeHHo X. Kakum
TpeOOBaHUSAM [JOJDKHA YJOBJIETBOPSITH HWHCTPYMEHTAJbHAs IE€pPEMEHHAas, uTOObl TOJyYyeHHas OIEeHKa

koa(durmenta B2 ObuIa COCTOATETLHOMN?
a) Cov(wi,ai ):0, Cov(w,,x,)=0

6) Cov(w,,g,)=0, Cov(w,,x,)=0
B) Cov(w,,g,)=0, Cov(w,x,)=0
(1,,,)=0

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

,x‘. ]

Bapuanm 4

1. Kak unTepnperupyercs B TUHEHHOM Moienu ko3 duument perpeccun bi?
A) Koapduruent snactuaHocTH;

b) TanreHc yriia HakJIOHa JIMHUM PETPECCUH;

B) 3nauenue pe3ynbTaTUBHOTO NpU3HAKA MPU HYJIEBOM 3HauU€HUU (akTopa.

2. Kpurepuii CThroJI€HTa PETHA3HAYEH IS ..

A) OrmpenienieHus CTaTUCTUYECKON 3HAUMMOCTH KaXKA0T0 U3 K03(h(DUIIMEHTOB ypaBHEHHS pErPeCcCUH.

b) Onpenenenrs 5KOHOMUYECKOI 3HAUUMOCTH KaKJ10T0 U3 KO3()PHUIIMEHTOB YypaBHEHUS PErPEeCcCHH.

B) Onpenenenust cTaTUCTUYECKON 3HAYMMOCTH MOJICIIU B II€JIOM Ha OCHOBE COBOKYITHOM JIOCTOBEPHOCTH BCEX €€
K02 (D pUIMeHTOB.

I') Onpenenenns 53KOHOMUYECKON 3HAUNMOCTH PErpecCHOHHOM MOJIEIH B IIEJIOM.



1) Hu ogHO 13 BhIcKa3biBaHuii A-I” He BepHO.

3. Cny4aifHasi COCTaBJISIIOIIAS] B SKOHOMETPUYECKOM MOJIETH ...

A) IlpumMeHsieTcs TOJIBKO B JIMHEHHBIX MOJIEISIX

b) He nmeet s5kOHOMHUYECKOTO CMBICIA

B) Otpakaet BnusiHEE Ha pe3yIbTaTUBHBIN MPU3HAK CITy4aifHBIX (PAKTOPOB
I') SIBnsieTcss HUYTOKHO MaJIOW BETMYUHOM, KOTOPOU MOXKHO MPEeHEeOpeYb

4. B paMKkax npeanochbulOK KJIACCHYECKOW JTMHEHHON MOJENIN MHOMXECTBEHHON PErpecCUM UCCIEN0BATENb MIPU
[IOMOLIM METOJa HAaUMEHBIIMX KBaJIpaTOB Ha OCHOBE JAHHBIX O JECATH ThICAYaX HAONIOAECHUN IOJIy4nI
CIIEAYIOIINE PE3yNIbTaThl OLIEHUBAHMSI IAPaMETPOB YPaBHEHUS:

1;1.},- =-0,01+0,06*Inx, +0,04*Inz,, R*=0,2.

YTo MOKHO CKa3aTh O 3HAUHMOCTH IOJTYYEHHOIO ypaBHEHHUA?

(CooTBeTcTBYIOIIEE KPUTHUECKOE 3HAUeHNE F-cTaTucTUKY ITpH ypoBHE 3HaUUMOCTH 5% cocrasiset 3,00, a npu
ypoBHe 3HaunmocTtu 1% paBHo 4,61.)

A) [Ipu ucnonp30BaHNU S-MPOIIEHTHOTO YPOBHS 3HAUMMOCTH CJIEAYET CAENIaTh BbIBOJ O 3HAUMMOCTH YPAaBHEHUS.
ITpu ucnonb30BaHUM 1-IPOLIEHTHOTO YPOBHS 3HAUUMOCTH CJIEYeT CeNIaTh BHIBOJ O HE3HAYMMOCTH YPABHEHHUS.
b) Ilpu ucnonb3oBanuu 1-MpoLEHTHOTO YPOBHS 3HAUUMOCTH CIIEAYET CIeNaTh BBIBOJ O 3HAUMMOCTH YpaBHEHUSI.
ITpu ucnonb30BaHUM S-NIPOLIEHTHOTO YPOBHS 3HAUMMOCTH CJIEIyeT CJeNIaTh BHIBOJ O HE3HAYMMOCTH YPaBHEHHUS.
B) Ilpu ncnonb30BaHMM KaK S5-IPOLEHTHOIO, TaK M |-NPOLIEHTHOTO YPOBHEW 3HAYMMOCTHU CIELYET CIENaTh
BBIBOJ] O 3HAUUMOCTH YpaBHEHHUS.

I') IIpu ncrosnb30BaHUM KaK S5-IPOLEHTHOrO, TaK M 1-IPOLEHTHOrO0 ypOBHEH 3HAUMMOCTH CIEAYeT clenaTb
BBIBOJ] O HE3HAYMMOCTH YPaBHEHHUS.

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

Ecmu X:2, TO 2JIACTUYHOCTD PE3YJIbTUPYIOIICTO ITOKA3aTCIIsL Y OTHOCHTCIIBHO Q)aKTopa X:

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

6. Uccnenosatens aHanmsupyeT Mmojenb Y —C+BX, +&  ngg koTOpo#l BBIMOMHEHBI BCE MPENNOCHUIKH
KJIaCCUYECKOH JINHEHHON MO MHOKECTBEHHOH perpeccuu 3a OJTHUM UCKIIIOYEHUEM: TUCHIePCHsl CIydaiHoi
omm6ku & umeer Bux V(€)=0X" Eciu uccienosarens BOCIIOJIB3YETCS Ul OLEHMBAHUS KOX(PPHUINEHTOB
MO/JIENIN OOBIYHBIM METOJIOM HAaMMEHBIINX KBAJAPATOB, TO IMOJYUYEHHBIE UM OIIEHKH OYIyT:

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

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

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

8. KoaddummeHnt ypaBHeHUs perpeccuu MOKa3bIBaer ...

A) Ha ckonbko % u3MeHUTCs pe3ynbTaT Ipu u3MeHenuu ¢akropa Ha 1 %.
b) Ha ckonbko % u3mMeHuTcst pakTop mpu U3MEHEeHUH pe3ynbTaTta Ha 1 %.
B) Ha ckonbko e. u3BMEeHUTCS pe3yabTaT pu U3MeHeHUH pakTopa Ha 1 en.
I') Ha ckonbko e. u3MeHUTCs (pakTop mpu U3MEHEHUH pe3yabTara Ha 1 en.
J1) Bo ckosibko pa3 U3MEHUTCS pe3ynbTaT Ipyu U3MEeHeHnu ¢aktopa Ha 1 ex.

9. Ilycts Y — TOBapooOOpoT MarazwHa, MJIH.py0., X1 — TOpromas IUIONIaAb, THIC.KB.M, X2 — CpeIHEe
KOJIMYECTBO MOCETUTENEH B IEHb, THIC. Yel.

y=-0,832+4,743x,+ 0, 175x,.
KaxoB 6yneT ToBapooOOpOT Mara3zuHa, €l OH HaXOJUTCSI B OTHOCUTENIBHO 0KMBJIIEHHOM MECTE C KOJIMYECTBOM
nocetruteneit 20000 u umeet Toprosyio miomaas 1000 kB.m?
A. 8242,168 muH.py0. b. 8,243 MaH.pyo.
B. 7,411 mun.py6. I. 3,911 man.py6.



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

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

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

[Toctpoiite noBepuUTEIbHBIA HMHTEpBAN UIsI KOdPQUIMEHTa pEerpeccMd B 3TOM MOJENH, MpOoaHaTU3UpyiTe
pe3yabTaThI.

Bapuanm 5

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

A) TOJBKO OT YPOBHSI TOBEPUTEIBHONU BEPOATHOCTH.

b) Tonpko oT uncna GpakTopoB, BKIIOYEHHBIX B MOJIEb.

B) TOnBKO OT AJIMHBI HCXOJHOTO PsiAa.

I') TonbKO OT ypOBHS TOBEPUTEIHHOM BEPOSITHOCTH U YUCIa (DAKTOPOB, BKIIFOUEHHBIX B MOJIEIb.

JI) ¥ OT ypOBHSI JOBEPUTEIILHOW BEPOSTHOCTH, U OT 4YMCIA (PaKTOPOB, BKIIOUYEHHBIX B MOJEIb U OT JUIMHBI
HCXOJHOTO psifa.

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

A) Ilepemennas x2; b) I[lepemennas x1; B) Ilepemennas v; I') [Tapamerp a.
3. B ueM cMBICIT MEeTO/1a HAMMEHBIIIUX KBAIPaTOB?

A)Z(y-9,)* - min; B) X(y- ¥ x)* > max;

B) Z(y-§) — min; I 2(y-§) - max.

4. ViccnenmoBarenh aHAIM3UpyeT MOJENb 2/ Ox; +e, , Ul KOTOPOH BBINOJIHEHBI BCE IPEINOCHUIKU
KIJIAaCCUYECKOH JIMHEHHON MOJETTN MHO>KECTBEHHOM perpeccuy 3a OJTHUM UCKITFOUEHUEM: TUCTIEPCHSI CITyIailiHOM
ommo6ku & umeet Buxa ¥ (&)= lez, 6>0. Ecnu uccnenoBaTesb BOCIONB3YETCS JUIsl OIleHUBaHMS KOX(DPUITUEHTOB
MO/JIeJIi OOBIYHBIM METOJJOM HaUMEHBIIMX KBAJAPATOB, TO MOJy4YE€HHbIE UM OLIEHKH OyIyT:

A) cMmeleHHBIMU U 3 PEKTUBHBIMY; b) cmemenHbME U HeA((HEKTUBHBIMU;

B) HecMemieHHbIMU 1 3 (EKTUBHBIMUY; I') HecMelieHHBIMU U HeA((HEKTUBHBIMHU.

5. B Mozenum MHOXECTBEHHOH JMHEWHOW perpeccMM ¢ JBYMS OOBACHSIONIMMU TEPEMEHHBIMU
Y=a+iX1+[Xe+U  oleHKa KodphuuueHTa f1 1o METoly HAUMEHBIINX KBAAPaTOB /Ul 3aJaHHOW BEIOOPKH HE
3aBHUCHT OT:

A) HaOMIOEHHBIX 3HAUEHUHN TIEPEMEHHOM X1,

b) nabnioeHHBIX 3HAYEHUN TIEPEMEHHOM X2;

B) HaOmroieHHBIX 3HAUEHUH IEpeMEHHOH Y

I') 3HAaYeHNS TOCTOSIHHOTO WICHA «,

J1) koBapuanuu Mexay X1 u Y.

6. Ha ocHOBaHMM psI10B TaHHBIX JJIs IEPEMEHHBIX X U Y ITOCTPOEHO YpaBHEHUE PErPECCUMU:
y=a +a,Xx=5+125x.
Kaxkoe u3 cneayromux BbICKa3pIBaHUH SBIISIETCS BEPHBIM:
A) Ouenka ko3¢ dunmenta az =1,25 o3HavaeT, 4YTO eciaM 3HaAYCHHE TIepeMEeHHON X yBEIMUYUTCS B CPEIHEM Ha
1,25, TO 3HaYeHHE NMepeMEHHON Y IIPH NMPOYMX PaBHBIX YCIOBHSX YBEIUYMTCS Ha 1 equHULLY.
b) Ouenka ko3¢ durmenrta az =1,25 o3Hayaer, 4TO €CiIy 3HAUYCHHUE IEPEMEHHON Y yBeln4uTcs Ha | eAMHUILY, TO
3Ha4YEHHE NMEPEMEHHON X IIPU NPOYMX PABHBIX YCIOBHIX YBEIUYUTCS B CpeHEM Ha 1,25.
B) ®opma ypaBHEHUs perpeccuu MOKa3bIBaeT, 4To nepeMeHHble X U Y JTUHEWHO 3aBUCAT JPYT OT Jpyra.
I') Ecnu npu mpoumx paBHBIX YCIOBHSIX 3HAaYeHHE MEpeMEeHHON X yIBOUTCS, TO 3HaU€HUE MepeMeHHON Y
BO3pacTeT B cpeHeM Ha 25%.
J1) Bce Bricka3biBanus B 1. A-I” HEBEpHBI.

7. Beibepute BepHOE yTBEPKICHHE.



1) Ridge, LASSO perpeccuu paGoTaioT 110 0HOMY HPUHIUITY, OHU BBOAST IITpad 3a CIMIIKOM MaeHbKue 3,
a METOJI 5JIaCTHYHOH ceTH Hao60POT BBOAMUT IITpad 3a CIAUIIKOM Gonbiue B

2) Ridge, LASSO perpeccuu u METO[] 3IACTUYHOM CETH pabOTAIOT MO OJJHOMY MTPUHIIUITY, OHH BBOJAT IITpad
3a CIIMIIKOM MasneHbKue 3.

3) Ridge, LASSO perpeccuu u METOJ 2JIaCTUYHO CETH PabOTAIOT 110 OJAHOMY IIPHUHIIMITY, OHU BBOJST mTpad
3a cnumikoM Gosbiue .

4) Ridge, LASSO perpeccur paGoTaroT 10 0{HOMY IPUHIIAITY, OHU BBOAT IITpad 3a CIUIIKOM Goubime B, a
METO/T DJIACTUYHOHN CeTH HA00OPOT BBOJIUT IITpad 3a CIUIIKOM MaJeHbKUE .

8. . Kakoe 13 ypaBHeHUI perpeccuu Heab3s CBECTH K JIMHEHHOMY BUAY:
A Y=aotaixit . Faux,té

B y=e"0xf..- xite .
B V=aotan/ xitFan/ xate .
T Y=aotaix??+ .. + €.

1. Bce ypaBuenus B nm. A-I" MOKHO CBECTHU K JINHEUHOMY BUJLY.

9. JlomycTM pYKOBOJACTBO PELIMJIO MOCTPOUTH Mara3uH Ha YIHWIE CO CpeJHel dacToToil mocemenuit 7500 B
JICHb U XOTeJ0 ObI UMETh TOPTOBBINA 000poT 4,75 MiH.py6. KakoBa momkHa OBITH IPU TOM TOProBas IIIOIMIAb?
Y — ToBapooOOpoT MarasuHa, MJIH.py0., X1 — TOprosas IJIOMIAAb, THIC.KB.M, X2 — CpeIHEe KOJIUYECTBO
MIOCETHUTENICH B ICHB, THIC. Yell.

A

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

10 HccnenoBaTens aHaIU3UPYeT 3aBUCHUMOCTb MOTPEOJIEHHs HEKOTOPOIO TOBapa OT YPOBHS A0XOAa JUIs
onaHOopoaHO# rpymmel moTpeduteneit: Yi=B1+P2«ININCOMEi+ei, tae Yi — morpebiieHre HEKOTOpOro ToBapa (B
kmitorpammax ), INCOME; — noxon motpebutens (B py0isx). B xo/1e olieHUBaHUS MOJIEH HAa OCHOBE JAHHBIX O
400 mnoTpebuTeNnsX TOMyueHH crlemylomue pesymbTathl:  Yi=3,0+0,8*ININCOMEi, R?=0,95. [aiite
MHTEpIpeTanuio ko3 uirenta npyu nepeMeHHo:

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

b) npu yBenuuenuu 1oxona Ha oJiuH py0OJs HoTpedaeHne ToBapa yBenuuuBaercs Ha 8%;

B) npu yBenuuenuun 10xoza Ha oiuH pyOusb notpebieHne ToBapa yseianuuaercs Ha 0,08%;

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

J1) npu yBenuueHuu 1oxonaa Ha 1% notpebineHue ToBapa yBenuunpaercs Ha 0,008 kr.

Bapuanm 6

1. B Mozenu nmapHoi TUHEIHON perpeccuy MpH UCIOJIb30BAHUN METO]a HAUMEHBIINX KBaIpaTOB BEPHBI
CIIEYIOINE U3 IEPEUNCIICHHBIX YTBEPKIACHUMN:

. KBanpart xoaddunrenta koppensuuu Mexay GakTHYeCKUMHU U TEOPETUIECKUMH 3HAUEHUSIMU
3aBUCUMOH NIEpEMEHHOM B BbIOOpKE paBeH R2

Il. KBanpat koaddunrienta koppensuuu Mexay 3aBUCUMOM TepeMeHHON U 0OBSICHSIIOIIEH TepeMEHHON B
BbIOOpKE paBeH R2

1. Jlons octaTouHOM (HEOOBSICHEHHON) AUCIIEPCUN 3aBUCUMOM IIEpeMeHHOi paBHa R2

A) Tomsxo I;  B) Tomsko II; B) Tonwko [ u I1I; ) Tompxko Tu II;  H) I, Il u IIL

2. Mccnenosartens aHamusupyer Mojens Y, =O%+PX,+€  nng xoTopoil BHIMOTHEHBI BCe NPEANOCHUIKH
KJIACCMYECKON JTMHEMHON MOJIeN MHOKECTBEHHOM PErpeccuu 3a OHUM HUCKIIOUEHUEM: JUCTIePCUs CIIy4aiiHON

2.2
ommOku & umeer Bux ¥ (8)=00X" B stoMm cnydae s monmydeHus SGQGEeKTUBHBIX OLEHOK K0d()QHUIMEHTOB
ClIeTyeT UCTIOIb30BaTh:
A) MeTO1 HANMEHBIIIUX KBAPATOB; b) nmByX11aroBbIii METOT HAUMEHBIINX KBAPATOB;
B) B3BeIIEHHBIN METOI HAUMEHBIINX KBaJIpaToB; I') MeTo1 ”HCTPYMEHTAIBHBIX IEPEMEHHBIX.



3. (BbIOEpUTE HECKOJIBKO BapHAHTOB O0TBeTa) MaTpuiia mapHsix KO3 OHUIIMEHTOB JTUHEHHON KOPPEIAIMA MOYKET
CITY>KUTb JUIS PELICHUS CIEAYIOUINX 3a1ay:

A) BrIsiBiIeHUST MYJIBTUKOJTHHEAPHOCTH TIEPEMEHHBIX

b) Onpenenenust TECHOTHI TMHEWHOW CBSA3U MEXKIY MEPEMEHHBIMU

B) Pacuera oneHOK mapamMeTpoB ypaBHEHUS

I') Onpenenenus 3Ha4UMOCTH KO3()(PUIIUEHTOB IeTepMUHALIUN

4. KoopduuueHT perpeccuut B ITMHEHHOW PErPEeCCHM COBOKYITHOTO CIIpOCa Ha CTYINbA (B ThICSUax pyoOieil) mo
1eHe (B ThIC .py0.) OKazaycs paBHBIM —2. DTO O3HAYaET. ..

A) yBenuueHue 1ieHbl Ha 1% CHUXAET cripoc Ha CTybs Ha 2%.

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

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

I') yBenuuenue nensl Ha 1 Teicsady pyOsiel CHIKAeT CIIpoC Ha CTYIbsI Ha JIBE THICSYU PYOJIei.

J1) oJIy4eHHOE YMCII0 HUKAK HE UHTEPIIPETUPYETCS.

5. Koadunuent gerepMuHay nmokas3bBaer. . .

A) J1o1t0 U3MEHUHMBOCTH 3aBUCUMOM MIEPEMEHHOM, O0BSICHEHHYIO BIUSHUEM (DAKTOPOB, BKIIFOUEHHBIX B MOJCIb.
B) TecHOTy cBsi3M MeXIy (aKTHUECKUMH M PACUETHBIMH 3HAUYCHUSMH DPE3YJIBTUPYIOIIETO IOKa3aTess B
0a3uCHOM MEpUOJE.

B) CraTtuctruueckyro 3Ha4uMMOCTh MO/IEIH B IIEJIOM Ha OCHOBE OMPE/ICICHUSI COBOKYITHON IOCTOBEPHOCTHU BCEX €€
K02 pHUIMEeHTOB.

I') DOxoHOMUYECKYIO 3HAUMMOCTb MOJIEIIU B 1IEJIOM.

J1) Hu oqHO 3 BhIcKa3biBaHu B 1I1. A-I” He BepHO.

6. ITo 39 Toukam oneHeHa cienyromnias GopMysa NPOU3BOACTBEHHON (QYHKIMHU, B KOTOPOH OT/IEIBHO pacCMOTPEHbI
JIB€ COCTABJISIONINE 3aTpaT OCHOBHOTO KanuTtaia: Ki - 31anust u coopyxenus, u Kz - Maimnel 1 000py10BaHUE; a
TaKKe JIBE COCTABIIOLIME 3aTpar Tpyza: Li - 3arparsl kBamuduuupoBaHHOro Tpyaa, U L2 - 3aTpatsl
HEKBaTU(UIMPOBAHHOTO TPYy/a; Y — BBITYCK:
In(Y)=-4,3 + 0,35In(K1) + 0,26In(K2) + 0,63In(L1) + 0,58In(L2)
(1,4) (0,03) (0,05) (0,41) (0,38); R? =0,92;
DW=1,74 (B ckoOkax mpHuBe/IeHbl CTaHAAPTHBIC OIIHMOKU KO (DUITHEHTOB).
Kakoii 13 BbIBOZIOB M JJaJTbHENIINX 1IAT0B MpeJIcTaBisieTcss Bam BepHbIM?
A) HyxHo uckmrountsb daktop L (mepemennsie L1 u L2), T.K. OH OKa3aicsi He3HAYNMBIM;
b) MlmeeT MecTO MyJIbTUKOJUIMHEAPHOCTD, IOATOMY HY)KHO 00beIMHUTD (hakTopbl Kiu Kz ;
B) Umeer MecTo MyIbTHKOUTMHEAPHOCTb, TI0O3TOMY HY)KHO 00BbeIMHUTH (hakTopbl Liu L2;
I') OTkyI0HEHMSI € AaBTOKOPPENUPOBAHbI, HY’KHO U3MEHUTH (POPMYJTY 3aBUCUMOCTH;
J1) ®opmyrna 3aBUCUMOCTH IIpUEMJIEMa 10 BCEM MPHUBECHHBIM MapaMeTpaM, U U3MEHEHHs He HY>KHBI.

7. Kpurepuii @umiepa nokaspiBaer. ..

A) Jlonto N3MEHYMBOCTH 3aBUCUMOM NEPEMEHHON, OOBSICHEHHYIO BIUSHUEM (DaKTOPOB, BKIIOUEHHBIX B MOJIEb.
b) TecHoty cBsi3u MeXy (PaKTHIECKMMHU U pACUETHBIMH 3HAYCHUSAMH PE3yJIbTUPYIOIIET0 MOKa3aTels.

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

I') DxOHOMUYECKYIO 3HAUMMOCTh MOJIENU B 1IEJIOM.

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

8. JloBepUTEIbHBIE MHTEPBAIIBI CTPOSATCS AJIA. . .

A) O1eHKH KavyecTBa MPOrHo3a.

b) IIpoBepku kauecTBa HCXOJHON HH(DOPMAITUH.

B) Onenku BepoSTHOCTH COBIAACHUS (DAKTHUECKUX U MMPOTHO3HBIX 3HAUECHUH.
I') Hu oqun u3 otBeToB B n.A-I” He BepeH.

9. Ilyctb Y — TOBapooOOpOT MarasuHa, MJH.py0., X1 — TOpromas IJIONIA[b, THIC.KB.M, X2 — CpelHee
KOJIMYECTBO ITIOCETUTEIIEH B IEHB, THIC. YEl.

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



KaxoB 6yneT ToBapooOOpOT Mara3zuHa, €l OH HaXOJUTCSI B OTHOCUTENIBHO 0KMBJIIEHHOM MECTE C KOJIMYECTBOM
nocetruteneit 20000 u umeet Toprosyio miomaas 1000 kB.m?

A) 8242,168 muH.pyo. b) 8,243 mnH.pyo. B) 6,411 muH.pyO0.

I') 3,911 mun.pyo. J1) Bce otBetsl B . A-I" HEBEpHBL.

10. PyxoBoactBo ¢upmbr «ABC» pemmio wuccienoBatb 3(QQPEKTUBHOCTH KypCOB TIO  TOBBIMICHUIO
KBaJIM(DUKAIIMK, KOTOPbIE MHOT/Ia MPOBOSATCS IJI €€ COTPYIHUKOB. B uccnenoBanuu npunumanu yyactue 200
pabotHukoB ¢upmbl. Cpeau HUX CloydailHBIM oOpa3oM ObLIM OTOOpaHbl 50 dYenmoBek, AJIsi KOTOPBIX ObLIN
MIPOBEJICHBl 3TU KYPChl, OCTAJIbHBIE COTPYIHUKH, YUACTBYIOLIUE B HMCCIEAOBAHHUU, KYPCOB IO MOBBIIMICHUIO
KBaJM(HUKAIMK HE Tpoxoauiiu. Ilociie 3Toro Ha OCHOBE MOJTyYeHHBIX TaHHBIX Tpu oMoy MHK Ob110 orieneHo
clenyrolee ypaBHeHHE perpeccuu (B CKOOKax yka3aHbl CTaHIAApTHBIC OMUOKH OLIEHOK KO3 PUIIMEeHTOB):

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

(0.4)  (0.0) (0.1

3nech Xi — (PUKTUBHAS MepeMeHHas, KOTopas paBHa 1 A COTPYJHHKOB, MPOIIEAIINX KYpPChl MOBBIIICHHS
kBannukayu, ¥ paBHa 0 Ui ocTadbHBIX COTPYIHUKOB, Zi — CTaXK pabOThI 1-TO COTPYAHHUKA, U3MEPEHHBIN B
rofiax, yi — MPOU3BOJUTEIBHOCTh TPYyJa 1-TO COTPYAHHMKA. B COOTBETCTBUM C MOJYYCHHBIM YpaBHEHUEM Ha

CKOJIBKO IIPOLCHTOB IIPU IMMPOYHX PABHBIX YCIOBHUAX YBCINYHUBACTCA IMPOU3BOAUTCIIBHOCTL TpYyAa pa6OTHI/IKa B
pe3y/IbTaTe MPOXOXKACHUSA KyPCOB MOBBIIICHHUS KBATH(UKAIIUH?

a) Ha(ez—lj*IOO%,

6) Ha e 100%,

B) Ha(\/;—l)*IOO%,

r) Ha Ve *100%.

Bapuanm 7

1. JIns BBISIBIEHUS aBTOKOPPEJSILIMU OCTaTKOB B YPaBHEHUHU PETPECCHU IIPUMEHSETCS CTATUCTHKA ...
A) Creronienta; b) @umepa; B) baprierra; [I') lap6una-YotcoHa.

2. HaiinuTe BepHOE BhICKa3biBaHue. [Ipu oTOOpe (hakTOPOB MyTEM IMOCTEIIEHHOTO HApAIIMBAHUS WX YHCIa JUIS
BKJIFOYEHHUSI HOBOTO (paKTOpa B MOZAEIb 1I0CTaTOYHO, YTOOHI. . .

A) AOcConIOTHOE 3HaueHHe MapHOro Kod(pQUIMEHTa KOPPEISLHUU pPEe3yJbTUPYIOIIEro IOoKa3aTels U BHOBb
BBOAMMOTrO (hakTopa OblT 60JIbIIIE HEKOTOPOTO OPOrOBOTO 3HAYECHHUS.

b) Hogslii (hakTop HE KOpPpPETUPOBAJI C paHee BKIFOYEHHBIMU B MOJIEIb.

B) ITyHkTsl A ¥ b BBINONHSITUCE OJTHOBPEMEHHO.

I') U3meHenne Kod(pduIMEHTa MHOXKECTBEHHOH JeTepMUHAIMM, BbI3BaHHOE jJ00aBieHHEM (akTopa ObLIO
HEOTPHUIIATEIILHBIM.

1) Hu onHo u3 Beicka3piBaHuii A-I” He BepHO.

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

A) Tonbko 1715 onpeIeieHUs] CTATUCTHYECKOM 3HAYMMOCTH KaXI0T0 U3 KOd(DPHUITMEHTOB YpaBHEHUS PETPECCUH.
b) Tonpko nnst onpeneneHus] S)KOHOMHUECKON 3HAYMMOCTH KaXJ10T0 U3 KO3 PHUIIMEHTOB ypaBHEHUS PErPecCU.
B) Tonbko ais pacueToB HOBEPUTEIBLHBIX HHTEPBAIOB KOY(DPHUIIMEHTOB YPaBHEHHsI PETPECCHUU M TIPOTHO3HOTO
HMHTEpBaja 3aBUCUMON BEJTUYUHBI.

I') U nyist onipeienienns CTaTUCTHYECKOW 3HAYMMOCTH KaKI0TO U3 KOA(PPHUIIMEHTOB ypaBHEHUS PETPECCUU H JITIS
pacueToB JOBEPHUTENHHBIX WHTEPBAJIOB KOI(PPHUIIMEHTOB ypaBHEHUS PETPECCHH W MPOTHO3HOTO HHTEpBalia
3aBUCUMOM BEJIMYUHBI.

1) Hu onHo w3 Beicka3piBanuii A-I” He BEpHO.

4. BeHMaMUH HUCCIIeAYyeT BIMSHUE PA3IUYHBIX (AKTOPOB Ha 3apabOTHYIO IJaTy JIIOJEH, MPOXKHUBAIOIIUX B
Poccun. ITo 1,000 HaGmromeHuit OH OLIGHWUIT perpeccuio 3apaboTHO# TiaTel (Wagei, B Thicsuax pyoOseit) ot
obpasoBanus yenoBeka (educi, B ronax), o0Opa3oBaHus MaTepH 3TOro uesnoBeka (mother.educi, B roax) u 1aMmu
Ha OmbIT paboTel (experi: 1 - ecnu Gonee 5 ner, 0 - ecnu mMeHee 5 ner). BeHnamun nomyuun cieayrouiue

pe3yabTaThl:
wage; = 10 + 20 - educ; + 5 - mother. edue; + 15 - exper;



VYV BennamuHa €CTh OMaceHus, YTO B JAHHBIX €CTh MYJIBTHKOJUIMHEAPHOCTh. YTOOBI MPOBEPUTH CBOIO JIOTAJIKY,
OH OLCHUJI BCIIOMOT'aTCIIbHBIC pereCCI/II/I 58 HOHy‘-II/IJII
E.c;!-'::ci — 11 + 2 - mother. educ; — 5 - ezper;, R* = 0.97

mot.'F‘L-\;r—*'_.‘ea!w:t =10 + 10 - edue; + 3 - exper;, R? =0.93
éxper; = —8 - educ; + 9 - mother. educ;, R? = 0.3

PaccuuTaB k03¢ HULIMEHTHI B3AyTHS AUCHIEPCUH TSl BCEX BCIIOMOTATENIBHBIX PErPECCHid, KaKOH BBIBOJ IOJIKECH

caenarb Bennamun?

A) MynbTUKOJJIMHEAPHOCTh MEXKIY OOpa3oBaHMEM YeNIOBEKa M €ro OIMBITOM palbOoThl €CTh, 3TH NMEPEMEHHBIC
3aBHCHMBI MKy COOOH, HO HE CBsI3aHBI ¢ 00pa30BaHHEM MaTEepH;

b) MynpTukommmHeapHOCTh MeXAy oOpa3oBaHHMEM MaTepu U €€ peOEHKa U ONBITOM padOThl €CTh, BCE 3TH
MIePEeMEHHbIE 3aBUCUMBI MEX1Y COOOI;

B) MynbpTHKOJUIMHEAPHOCTh MEX1y 00pa3oBaHHEM MaTepu U €€ peOEHKa ecTh, 9TH MEPEMEHHBIC 3aBHCHUMBI
MeX1y COOOM, HO HE CBSI3aHbI C OIIBITOM PabOTHI;

') MynIbTHKOJUTMHEAPHOCTh MEXKAY 00pa30BaHUEM MaTEepH U OINBITOM PadOThI €CTh, 3TU MEPEMEHHBIEC 3aBUCHMBbI
MEXy COOOM, HO HE CBsA3aHbI ¢ 00pa3oBaHKEeM peOEHKa.

5. Kakoe u3 ypaBHeHU# perpeccuu sSBISETCs MOKa3aTeabHbIM?
=qot+ta1xf?+ ... + ¢. =e0x{lg .
A) y 0 1X1 E) y 1

2 _ X1 x2
= ao+ a1/ xi+ .. + €. =aoaitarc-€ .
B)y 0 1/ X1 F)y 0o a2

YV = ao+ a1xf?+ ¢ .
J0) !

6. ITynpxepus oLeHUIa MOIETh 3aBUCUMOCTH BeIpydKH lag.quarterly.revenuet ot uaaekca men price.index: u
noxoza income.level; mo 39 HabmoAeHUSIM U TTOJTyYHITA

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

[Ipennonoxenue: et=y1-€—1+y2€-2+Ut

[Tynexepust xoueT npoBectH TecT bpoitma-Toadpu Ha Hamuure aBToKOoppesuu. OHa OleHmIa
BCIIOMOTATEBHYIO PErpeccHIo ¢  Ha price.index;, ncome.level, &' u €2 n momyumna Raux?=0.15.

Yemy paBHO HaOJIr0[aeEMOE 3HAUYEHHUE TECTOBOU CTATUCTUKH, KOTOpas mojiyuwia [Tynsxepus? Beemure uuciio ¢
JBYMsI 3HAKaMH MOCJIE 3aIATOM.

7. (BbIOEpUTE HECKOJIbKO BApUAHTOB OTBETa) 3HaueHue Koddduuuenra nerepmuHanuu coctasuwio 0,9,
CJIEIOBATENBHO ...

A) ypaBHeHHEM perpeccuu 00bsicHeHo 90% aucnepcuu pe3ysbTaTUBHOTO MPU3HAKa

b) nons ocratouHoi qucnepcun 3aBUCUMON IIEPEMEHHOM y B ee ob1eit qucnepceun coctasuia 90%

B) nons octaTouHo# AuCTiepcHH 3aBUCUMOM TTEpEMEHHON y B ee 001ei qucnepcuu coctasmia 10%

I') ypaBHeHueMm perpeccuu o0bsicHeHo 10% nucnepcuu pe3yinbTaTUBHOTO MPU3HAKA

8. KoadpummeHnt 3macTHYHOCTH MTOKA3bIBAET. ..

A) Ha CKOJIBKO €I. U3MEHUTCS (haKTOp TPU M3MEHEHUH pe3yibTrara Ha | e,
b) Ha cKONIBKO €]1. U3MEHUTCS pe3yibTaT Npu U3MEHEeHUH (pakTopa Ha 1 ef.
B) BO cKoJTbKO pa3 U3MEHHTCS pe3yNbTaT MpH W3MEeHeHnH (akTopa Ha | e
I') Ha ckosibKO % M3MEHUTCS pe3ysabTaT Npu U3MeHeHuH (aktopa Ha 1 %.
J1) Ha ckonbKO % M3MeHUTCs (HaKkTop MpH U3MEHEHHUH pe3yabTaTa Ha 1 %.

9) PykoBojactBo pupmel «ABC» pernmiio ucciaemoBarh 3G PeKTHBHOCTD KypPCOB 110 MOBBIIIEHNTO KBATH(DUKAIINH,
KOTOpbIE WHOT/Ia MPOBOAATCA JUISL €€ COTPYAHMKOB. B mccnenoBanuu npunumanu yyactue 200 paGoTHHKOB
¢bupmbl. Cpean HUX ciydyallHBIM 00pa3oM ObuTd oTOoOpaHbl 50 yenoBeK, A KOTOPBIX ObUIM MPOBEAEHBI 3TH
KYpCBI, OCTaJIbHbIE COTPYJHHUKH, YYaCTBYIOIIUE B MCCIEIOBAHUU, KYPCOB IO MOBBIIICHUIO KBATM(UKAIUN HE
npoxoauwin. Ilocne aToro Ha ocHOBe MOJy4YeHHBIX JNaHHBIX npu nomomu MHK O6b110 oneHeHo cienytoriee
ypaBHEHHE perpeccuu (B CKOOKaxX yKa3aHbl CTaHAAPTHBIC OIIMOKU OLIEHOK KOA(PPHUIIMEHTOB):

Iny, =0,5+2,0x,+ 0,4z, R*=0,9.
(0.2) (0.3 (0,4)

3nech Xi — (PUKTHBHAs MepeMeHHas, KoTopas paBHA | ISl COTPYAHMKOB, MPOLIEAIINX KYPCHI MOBBIIICHUS
KBaJM(pUKAIMY, U paBHa 0 A1 OCTaIbHBIX COTPYIHUKOB, Zj — CTaX pabOTHI i-r0 COTPYAHUKA, U3MEPEHHBINH B



rojiax, yi — IMPOU3BOIUTEIBHOCTh TPYJa i-r0 COTPYAHHKA. B COOTBETCTBUH C IOJIyYEHHBIM ypaBHEHHEM Ha
CKOJIBKO TMPOIICHTOB TPH NPOYHMX PABHBIX YCIOBHUSIX YBEIUUUBACTCS MPOU3BOIAMTEILHOCTh TPYAa paOOTHUKA B
pe3yIbTare MPOX0XKICHUS KyPCOB MOBBIIICHNS KBATU(PUKALUN?

a) Ha(ez—lj*l()(]%.

6) Ha el 100%,

B) Ha(\/;fl)*lOO%,

r) Ha Ve *100%.

10. MUccnenoBaTenb NOMYyYMJ CHENYIONIME pe3yJdbTaThl OICHUBAHMS IapaMeTpoB JIMHEHHOW MoJenu
MHO>KECTBEHHOM perpeccuy Ipu IOMOLIM METOJa HAUMEHBIIMX KBaJApaTOB Ha OCHOBE JaHHbBIX 0 200

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

0.1 (100,0) (2.4)
B ckoOkax mox omeHkamMu K03()(PUIMEHTOB yKa3aHbl COOTBETCTBYIOIIME CTaHAAapTHBIE ommOku. [loctpoiite
95-nipolIeHTHBIN JTOBEPUTEIBHBIN HMHTEpBaN a1 KodddumueHnTa npu nepeMeHHOW Xi. (CoOTBETCTBYIOIIEE
KPUTHYECKOE 3HaYEHHE t-CTATUCTUKU IIPU YPOBHE 3HaUUMOCTH 5% cocTasiseT 1,96.)
A) (700, 900)
b) (798,04, 801,96)
B) (408, 1192)
') (604, 996).

Bapuanm 8

1. Ciiyuaiinas cocTaBisiomas B 3KOHOMETPUUYECKON MOJEIH ...

A) IpUMeHSEeTCS TOJIBKO B JINHEHHBIX MOJIEIISIX.

b) He umMeeT 3KOHOMHYECKOTO CMBICIIA.

B) oTpaxaer BiusHUE HA PE3yIbTaTUBHBIN MPU3HAK CITyYalHBIX (PaKTOPOB.
I') siBnseTCSL HUYTOXKHO MaJIol BETMYMHOM, KOTOPO MOKHO IpeHeOpeyb.

2. Kakue u3 cieqyromux 3a1ad MMEeEeT CMBICI pelaTh pY IIOMOIIM JUHEWHOH perpeccun? BHumaHnue:
BriOepute 11Ba BepHBIX OTBeTa!

A) OrneHka BIHMSIHUS JOXO0/1a Y€JIOBEKa Ha €ro PacxXo/Ibl Ha MOKYIIKY CIaJ0CTeH;

b) Ouenka BeposATHOCTH NaICHUS] KPYITHOI'O METEOPUTA Ha 3EMITIO;

B) Ilporuo3upoBanue 3apaboTHOI MmaTel BeITyckHUKa BY 3a;

I') YcraHoBieHre NMPUUYMHHO-CIEACTBEHHBIX CBA3€H MeXy oOpa3oBaHHEM M MPOJOJIKUTEIBHOCTBIO JKU3HU
YesioBeKa.

3. Kak uHTepnpeTupyeTcs B TMHEWHOW Moienu Koo duimenT perpeccun bo?
A) k03¢ HUIMEHT TaCTUYHOCTH;

b) TanreHc yria HakJIOHA perpeccuu;

B) 3HaueHue pe3yabTaTUBHOTO MPU3HAKA MIPU HYJIEBOM 3HaU€HUH (pakTopa.

4. BeHnaMMH HUCCIelyeT BIMSHHME PA3TUYHBIX (aKTOPOB Ha 3apabOTHYIO MJIATy JIIOJEH, MPOKHUBAIOLINX B
Poccun. Ilo 350 HaGmroeHUsIM OH OLICHMJI PETPECCHI0 3apa0OTHOW TIaThl (wagei, B ThICSYax pyoOJiei) oT
oOpazoBanus 4denoBeka (educi, B romax), obpazoBaHusi mMaTepu 3Toro yenoBeka (mother.educi, B romax) u
JaMMH Ha OTIBIT paboThl (experi: 1 - eciiu 6ozee 5 net, 0 - ecnu MeHee S jeT). BeHnaMuH noixy4us clieayoine
pe3yJbTaTh:

wage’i=10+20-educi+5-mother.educi+15-exper;
VY BennamuHa eCTh OMACEHHS, YTO B JAHHBIX €CTh T'€TEPOCKENACTUNHOCTE. UYTOOBI MPOBEPUTH CBOIO JOTAJIKY,
OH XOYeT ITPOBECTH TeCT YaiiTa Ha YpOBHE 3HAYMMOCTH 5%. BeHHMaMUH OIIEHUIT BCIOMOTaTEIbHYIO PETPECCUI0
1 momyunn Raux?=0.55.
Kaxoit BeiBOA cnenaer Bennamun?
A) Ha ypoBHe 3Haummoctu 5% HyneBas TUIIOTe3a HE OTBEpPraercsi, B JAaHHBIX €CTh YCIOBHas

TOMOCKEIACTUYHOCTB;
b) Ha ypoBHe 3HaunMocTu 5% HyJsieBasi TUIIOTE3a OTBEPIaeTcs, B IaHHBIX €CTh YCJIOBHAs TOMOCKEIaCTUYHOCTh;



B) Ha ypoBHe 3Hauumoctu 5% HyneBas TuIoTe3a OTBEpPraercs, B JAHHBIX €CTh YCJIOBHas
reTePOCKEIaCTUYHOCTD;

I') Ha ypoBHe 3HauummocTd 5% HyneBas TUIIOTE3a HE OTBEpPraercs, B JAaHHBIX €CTh YCJIOBHas
IETEPOCKENACTUYHOCTD.

5. Cratuctuyeckasi 3Ha4UMMOCTh MOJIEIIH B LIE€JIOM O3HA4aeT, YTO

A) st 6a3uCHOro IepHo/ia pacueTHbIE 3HAUCHUS Pe3yIbTUPYIOIIET0 MoKa3arelis 0ojee OJIM3KH K €ro
MCTUHHBIM 3Ha4E€HUSM, YEM €r0 CpeiHAs apu(MeTHUecKas BeIMYMHA B 3TOM IIEpUOJIE.

b) Pa3numa mexay pacdeTHBIMU M (PaKTUYECKUMHU 3HAYCHUSIMH PE3YIbTHPYIOLIETO IMOKA3aTeNs s BCEX TOUeK
0a3MCHOTO MepHo/Ia He MPEBHIIACT HEKOTOPOI Harepe]] 3alaHHON BEJIMYHHEI €.

B) Pa3nuna mexxay pacdeTHbIMU ¥ (PAKTUYECKMMHU 3HAaYEHUSMH PE3yJIbTHPYIOLIETo [0Ka3aTels, B3sATas 110
a0COMIOTHON BETMUUHE, JUIA BCEX TOUEK 0A3MCHOTO MEpHOa HE MPEBBIIIAeT HEKOTOPOI Hanepe 3alaHHOM
BEJIMYMHBI €.

I') Cymma kBazipaTOB OLIMOOK HE MIPEBBIIAET HEKOTOPOH, Hanepe 1 3aJaHHOH BEJIMYUHBI €.

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

6. PaccmarpuBaeTcs MOJEIb PETPECCHH CO CTOXACTHYECKHM perpeccopoM Yi=Pi+PoXitei. st momydeHwus
OIICHKH KO3 UIIMEHTa MoJenu mpuMmeHsercs asyxmaropeli MHK, rne B kadecTBe HMHCTpyMEHTa IS
MIEPEMEHHOM X UCTIONIB3YETCsI IEPEMCHHAS Z.

B Hammem pacnopsikeHHH UMEIOTCS CIIEIYIOIINE JaHHbIE O BYX ThICAYaX HAOII0ICHU:

> 2 =2000, "y = 2000,z = 2000
D 22 = 6000, @iy = 6000, Y yiz = 6000, Y wiz = 3000

Haiinure onenky napametpa Pi.
A)1; B)4; B)025; T1)0; JI)-3.

7. (BbIOEpUTE HECKOJIbKO BAapUAHTOB OTBeTa) 3JHaueHue Kodpduimenta perepmuHanuu cocraBuio 0,9,
CIIEZIOBATEIBHO ...

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

b) nons ocraTouHo# AuCTiepcHH 3aBUCUMOM TTIEpEMEHHON y B ee 001eil nucnepcuu coctasmia 90%.

B) nons ocratouHoi qucnepcun 3aBUCUMON IIEPEMEHHOM y B ee obuieit nucnepcun coctasuia 10%.

I') ypaBHeHueM perpeccun o0bsicHeHo 10% aucnepcun pe3ynbTaTUBHOTO IPU3HAKa.

8. YcnoBnas TOMOCKEJACTUYHOCTh — 3TO:

e 2,
1) E(e;|ece perpeccopel) = o ;

(22 2
2) E (&7 |sce perpeccopsl) = o
2
T

3) E(?|sce perpeccopbl) = o -

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

9. Haiinute BepHOE BhICKA3bIBAHUE. DIACTUYHOCTH TTOKA3bIBACT. . .

A) Ha CKOJIBKO €TUHUI] U3MEHUTCS (PAKTOP Xk IPU U3MEHEHUH Pe3yIbTHPYIOIIETO MoKa3aTess y Ha 1 eauHuIly.

b) Ha cKONBKO €IMHUII U3MEHUTCS PE3YIbTHPYIOIIHHA MOKa3aTesb Y MpU U3MEHEHUHU (aKTopa Xk Ha | equHuIy.

B) Ha ckompko % u3meHuTces GaxTop Xk Mpu U3MEHEHUHN PE3YIIBTUPYIONIEro mokazatenst y Ha 1 % .

I') Ha ckonbKO % U3MEHUTCS Pe3yIbTHPYIOIINUN TOKA3aTeNb Y MPU U3MEeHEeHUH dakTopa Xk Ha 1 %.

J1) Bce BhICKa3bIBaHMs B M. A-I” HEBEpHBI.

10. ITo 100 nabmromeHussM BeHnaMuH OIEHWJT 3aBHCHUMOCTH KOJIMYECTBA PEIIEHHBIX UM 3a Bedep 3aaad Mo

SKOHOMETpHKE (problems) OoT KoIM4YeCTBa CheIEHHBIX OynoUek ¢ ss0inokamu (applepie) u msicom (meatpie):
;n’a-i;?é;nsé = 24 0.5 - applepie; + 0.7 - meatpie;

CrangaptHbie omuOku ko3 unueHTos mpu (applepie) u (meatpie) paBHbl, coOoTBeTCTBEHHO, 0.1 1 0.5.

[Toctpoiite 90%-bIii TOBEpUTEILHBIN UHTEPBAI /Ui Kod(hGUIMEHTa IPpU NIepeMeHHOl applepiei u ykaxwure ero

JIEBYIO TPAHMILY C TOYHOCTHIO J0 ABYX 3HAKOB IOCJIE TOUKH.

Bapuanm 9



1. KoaddutueHTt 31acTHIHOCTH TTOKA3bIBAET. ..

A) Ha CKOJIBKO €]1. U3BMEHUTCS (DaKTOp MPU U3MEHEHUH pe3yibTara Ha | e,
b) Ha ckonbKO e/1. U3BMEHUTCS pe3ynbTaT Mpu u3MeHeHuu (axkropa Ha 1 ef.
B) BO cKoJIBKO pa3 U3MEHUTCS pe3yabTaT Mpu u3MeHeHuu ¢paktopa Ha 1 en.
I') Ha ckonbko % W3MEHHUTCS pe3yibTatT Mpu u3MeHeHuu axropa Ha 1 %.
J1) Ha ckosbKO % M3MeHUTCs (hakTop MPpU H3MEHEHHUH pe3ynibrata Ha 1 %.

2. BeHnamuH nbITaeTcs NOHATD, TaK JIM CTPAllIHA FE€TEPOCKaIeCTUIHOCTD, Kak €€ MaiotoT:) Eciu y Bennamuna
€CThb KOHEYHas BbIOOpka HaOmoleHWd M BeHunamMuH He nenaeT NpPeaNoSOKEHUS O TOM, YTO €& HMMEET
HOPMAaJIbHOE pacmpe/iesieHrue, TO KaKOBbI TTOCIIECTBUS, €CIIU B JAHHBIX €CTh F€TEPOCKEIaCTUYHOCTh?

1) Ouenkn MHK o0061amaroT BceMu peKHUMHU CBOMCTBAMH, YTO U ITPH TOMOCKETACTUIHOCTH;

2) Ouenxkn MHK Goubliie He SBISIOTCS caMbIMU Y(PPEKTUBHBIME CPEI JTUHEUHBIX HECMEIIEHHBIX;

3) Ouenkun MHK Gosnbliie He SBISFOTCS HECMEIEHHBIMU;

4) Ouenku MHK GorbInie He SBISIOTCS JIMHEHHBIMH.

3. Haiigute BepHOoe BbICKa3biBaHue. lIpu oTOOpe (hakTOpOB MyTeM MOCTENIEHHOTO YMEHBIICHHS UX YHCIA
IIPUMEHSFOTCS:

A) Kpurtepun @umiepa, Cteionenra, Jlapouna-Yorcona, ko3 GUIHEHT MHOKECTBEHHOH JIeTepMUHALINH.

b) Koadduunentsl napHoi M MHOXKECTBEHHOH KOppPEISALMU pe3yIbTUPYIOLIEro IMoKaszaTesss U (hakTopos,
kputepun Oumiepa u CTbrOACHTA.

B) Koa¢dduuuentsl napHo M MHOXKECTBEHHOW KOpPpENSLUHM pe3yJbTHPYIOLIEro IMokaszaress U (hakTopos,
kputepuu lapouna-Yorcona, @umepa u CTpro/ieHTa.

I') Kpurepuu JlapOuna-Yorcona, CtbrofieHTa, Ko3(pPpUIHEHTH MHOKECTBEHHOIN KOPPENALUT U JeTePMUHALIH.
J1) Kpurepun @umepa, CtpronenTa, K03)GUIueHTbl MHOKECTBEHHOW KOPPEISIIUHN U AETEPMUHAIHH.

4. MWccnenosaresib IMOJYYWJT CACAYIOIIME pPE3YJIbTaThl OICHUBAHHUS IApaMETPOB JIMHCHHOW MOJICIH
MHOYKECTBEHHOM PErpecCHd IpH IMOMOINKM METOAa HAaMMCHBIIUX KBaJpaToB Ha OCHOBE HaHHBIX o 400
HAOIIOIEHUSX ;

¥, =232,6+600,0x, — 7,5z,

(10,4) (200,0) (2.8)
B ckoOkax moxa omeHkamMu K03(h(PUIMEHTOB yKa3aHbl COOTBETCTBYIOIME CTaHAAapTHbIe omuOku. [loctpoiite
95-NIpOLIEHTHBIN TOBEPUTENFHBIA HWHTEpBAN s KodpduuueHta mnpu mnepeMeHHoil Xi. (CooTBercTByrOIIEe
KPUTHYECKOE 3HaYCHHE t-CTATUCTUKU IIPU YPOBHE 3HAUUMOCTH 5% cocTasiseT 1,96.)
A) (400, 800)
b) (598,04, 601,96)
B) (208, 992)
I') (404, 796).

5. Ins nByx BujoB mpoaykiuu B m C mMopenu 3aBHCHMOCTH YAETIbHBIX HMOCTOSHHBIX pacxoJloB OT o0beMa
BBIIYCKAEMOM MPOAYKIMHU BBITISAIAT CASAYIOLUIMM 00pa3oM:
ys =80 + 0,7x
yc = 40x%°
Cpasnute npu x = 1000 sanmactuynocTs 3atpat i npoaykiuuu B u C. Caenaiite BBIBOA.

6. Ha ocHOBaHMM psI10B TAaHHBIX U1 IEPEMEHHBIX X U Y ITOCTPOEHO YPaBHEHUE PErPECCUMU:
y=a +a,Xx=5+125x.
Kaxkoe u3 cnenyromux BbICKa3bIBAaHUH SBIISIETCA BEPHBIM:
A) Ouenka ko3 duimenta az =1,25 o3HadaeT, 4To €CIM 3HAYEHUE MEepeMeHHON X yBEITMYUTCS B CpPEJHEM Ha
1,25, TO 3HaYeHHE NMepeMEHHON Y IIPH NMPOYMX PaBHBIX YCIOBHSX YBEIUYMTCS Ha 1 equHULLY.
b) Ouenka kordpdunmenta az =1,25 o3HavaeT, 4To €CIIM 3HAYCHHUE TepeMeHHON Y yBeINYUTCS Ha | eAMHUILY, TO
3Ha4YEHHE NMEPEMEHHON X IIPHU NPOYMX PABHBIX YCIOBHIX YBEJIUYMUTCS B CpeHEM Ha 1,25.
B) ®opma ypaBHEHHs perpeccuu MoKa3bIBaeT, UTO NepeMeHHble X U Y JIMHEHHO 3aBUCAT JIPYT OT JApyra.
I') Ecnm mpu mpouyux paBHBIX YCIIOBUSX 3HAU€HHUE MEPEMEHHOW X yIBOUTCS, TO 3HAUYCHHE TEPEMEHHOU Y
BO3pacTeT B cpeHeM Ha 25%.
1) Bce Bricka3biBanust B . A-I" HEBEpHBI.

7. UmeroTcs nannbie o 150 abutypueHTax, cAaBaBIIUX BCTYMUTEIbHbBIN 3K3aMEH B MarucTpaTrypy HEKOTOPOTO



SKOHOMMYECKOTO (akynprera: Y — KOJMYECTBO OaysIoB 3a BCTYMUTENbHBIA 3K3aMEH MO SKOHOMUYECKOM

TEOpUU;
D — ¢GuktuBHas nepeMeHHas paBHas EAMHHULE, €CJIM COOTBETCTBYIOLIMI aOMTypHUEHT Iocelan
MOJITOTOBUTENIbHBIE KYPCHI JUIS MOCTYMAIONIMX, W paBHas HYJIIO B NPOTHUBHOM ciydvae; EF — ¢ukrtuBHas

MNEPEMCHHAA pPaBHasd CIAUHUIC, CCIIN COOTBeTCTBYIOHII/Iﬁ a6I/ITypI/IeHT SABJISICTCS BBIITYCKHHUKOM 6aKaJ'IaBpI/IaTa
JaHHOT'O SKOHOMHYCCKOI'O q)aKYHLTeTa, " paBHas HYJIIO B IPOTUBHOM CJIy4dac.
HCHOJ’IBSYH OTH JaHHbIC, UCCIICA0BATCIIb OLICHUII ITapaMCTPhbI JIMHEHHOM perpeCCHOHHOfI MOACIHN:

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

B cooTBeTcTBUM € MOTYyYEHHBIMU PE3yJbTaTaMU, ONPEIEIUTE, KaKOe KOJMYECTBO OAIIOB B CPEIHEM MOTYYaET
abUTypUEHT, KOTOPbII 3aKaHYMBa OaKajJaBpHUaT JAHHOTO YKOHOMUYECKOTo (paKyabTeTa U MOCeIal Kypchl?
(ecniu Bamr oTBeT mpeacTaBieH 1eCATUUHON APOOBIO, TO B KAYECTBE JECATUYHOTO Pa3ACIIUTENs UCTIOJIb3YyUTE
TOYKY, a HE 3amaTy0; Hanpumep, BepHo nucath 0.1, a e 0,1)

8. Jlns nByx BHIOB mpoaykiimu B m C Mojenn 3aBHCHMOCTH YACIbHBIX IMOCTOSHHBIX Pacxoj0B OT o0bema
BBIITYCKaeMOH NMPOIYKINUHU BBITJISAIAT CICTYIONIM 00pa3oM:

yB =80 + 0,7x yC = 40x°%°

Omnpenenure K03(pPHUIMEHTHI 2TACTUIHOCTHU TIO KKIOMY BHIY TPOAYKIIUH U TIOSCHUTE UX CMBICIL.

9. PykoBoactBo pupmbl «ABCy» pemmino uccienoBath 3¢ (HEeKTHBHOCTH KYPCOB I10 MTOBBIIICHUIO KBATH(DUKAITUH,
KOTOpbIE MHOT/Ia MPOBOASATCA JUIsl €€ COTPYAHMKOB. B mccinenoBanuu npuHuManu ydactue 200 paGOTHUKOB
¢upmel. Cpean HUX CIydailHBIM 00pa3oMm ObutM 0TOOpaHbl 50 YenoBeK, JJIsl KOTOPHIX OBbLIM MPOBEICHBI ITH
KYpCBl, OCTaJIbHbIe COTPYJHHUKH, YYaCTBYIOIIUE B MCCIEIOBAHUU, KYPCOB I10 MOBBIIICHUIO KBAIM(UKALUN HE
npoxoaunn. Ilocie 3Toro Ha OCHOBE MONydeHHBIX MaHHBIX npu nomonm MHK Obiio oneHeHno ciemyromiee
ypaBHEHHUE perpeccui (B CKOOKax yka3zaHbl CTaHAAPTHBIC OIIUOKU OLIEHOK KOA((HUIIMEHTOB):

Iny, =0,5+2,0x,+ 0,4z, R*=0,9.
(0,2)  (0.3) (0,4)

3nech Xi — (PUKTUBHAs MepeMEHHas, KOTopas paBHA | JUIsl COTPYAHMKOB, MPOLIEAIINX KYPChl HOBBIIICHUS
KBaJTM(pUKAIMU, U paBHa 0 A OCTaIbHBIX COTPYIHUKOB, Zj — CTaX pabOTHI i-T0 COTPYAHUKA, U3MEPEHHBINA B
rojax, yi — HPOU3BOJUTEIBLHOCTh TPYyJa 1-T0 COTPYJIHUKA. B COOTBETCTBUU C MOJIyYE€HHBIM ypaBHEHHEM Ha

CKOJIBKO IMPOLCHTOB IIPU MMPOYHX PABHBIX YCIOBHUAX YBCINYHUBACTCA IMPOU3BOAUTCIIBHOCTL TPpYyAa pa6OTHI/IKa B
pe3yJsbTaTe MPOX0XKICHUS KypPCOB MOBBIINICHUS KBATU(PHUKAIUN?

a) Ha(ez—lj*IOO%,

0) Ha e 100%,

B) Ha(\/;—lj*l(){]%,

r) Ha Ve *100%.

10. TTynsxepus olleHHIa MOJIETb 3aBUCMOCTH BhIpy4KH lag.quarterly.revenuet ot uHaekca 1eH price.index; u
noxoza income.level; mo 39 HabmoAeHUSIM U TTOJTy4YHITa

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

[Ipennonoxenue: er=y1-€—1+y2-€—-2+Ut

[Tynexepus xouet npoBectu TecT bpoiima-I'ondpu Ha Hannuue aBTokoppensuu. OHa oleHnIa
BCIIOMOTaTeIbHYIO PErPEcCHIo ¢ t Ha price.index;, ncome.level, &' u £',> u nonyunna Raux?=0.15.

Uemy paBHO HaOIIOJaeMOE 3HAUCHUE TECTOBOM CTAaTUCTUKH, KoTopas monyumia [lynexepus? Beegure uncio ¢
JIBYMsI 3HAKaMU TIOCTIE 3aTISITOM.

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

JMCKPETHOM CIydaifHON BeTMYMHOMN, KOTOpast MOXKeT ObITh paBHa 4, 7 u 8 (13 10) ¢ BepositHOCTsIMM 0.1, 0.4 11 0.5.
Yemy paBHO MaTEMaTUYECKOE 0’KHMJIaHUE OLIEHKU Bennamunua?

1) 7.9;
2) 4.8;
3) 7.2,

4 6.4



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

3. KakoBo mocnecTBue SHAOTCHHOCTH?

A) OHa IpUBOJMT K T€TEPOCKETACTUYHOCTH OIIEHOK, MOJydeHHBIX MeToioM MHK.
b) Ona npuBogut x HEcocTositennbHOCTH O1IEHOK, MoydeHHbIX MeTo oM MHK.

B) Ona npuBouT K MYJIbTHKOJUTMHEAPHOCTH OLIEHOK, MOTy4eHHBIX MeTogoM MHK.
I') Ona npuBOAUT K COCTOATENBHOCTH OLIEHOK, MOTy4YeHHbIX MeTogoM MHK.

4. HaiinguTe BepHOE BBICKa3bIBaHUE. JIACTUYHOCTh IOKA3bIBAET. ..

A) Ha CKOJIBKO €MHUIL U3MEHUTCS (PAKTOP Xk IPU U3MEHEHUH Pe3yJbTHPYIOILEro oKazaTelisd y Ha 1 equHuIy.
b) Ha CKONIBKO €TUHHII N3MEHHUTCA PE3YNIbTUPYIOIINKA TTOKa3aTeNb y IPU U3MEHEHHH (akTopa Xk Ha | eauHuIy.
B) Ha ckonbko % u3MeHuTCs (PaKToOp Xk IpU U3MEHEHUU Pe3yJIbTHPYIOLIETo nokasartens y Ha 1 % .

I') Ha ckoyIbKO % WM3MEHUTCS Pe3yIbTUPYIOUIHNA MTOKa3aTeb Y pu u3MeHeHnu (akropa xk Ha 1 %.

J1) Bce BrickazbiBanus B 111. A-I” HEBEpHBI.

5. Nmetotcs cnenyromue ganabie o 100 HaOMr0ASHUSIX TEPEMEHHBIX x@  x@y y:

>y =200, > xP=0, > x7=0, > X"y, =300,
S (x®) =100, S(x) =200, S"xPx> =100, S xy =200

Borunciure MHK-ouenky koadduunenTa 3, B perpeccun y;, = 3, +B,x;,

‘H?'sx(s} +E.

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

{2}

_|_

6. lImeroTcs crieayronime I[aHHLIe'
) 20

3 @ =20, 21:* = 60, Zy,, =42, y? = 108,%.@? — 300

i=1 i=1 i=1 i=1 i=1
UccnenoBatens onenuBaer Mozenb Buaa yi=o+f-xi+el. CranmapTtHas ommoOKa oOmeHKd KoddduimeHTta o

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

7. B pe3ynpTare TECTUPOBAHUS THIIOTE3bI MOKET OKA3aThCs, UTO
A) OtBepraercs anbTepHaTUBHAsI TUIIOTE3a;

b) [Ipunumaercst HyneBasi TUIIOTE3a;

B) HyneBas runoresa He OTBepraercs;

I') OTBepratorcst 00e TMIIOTE3bI: U HYJIEBAs, U aJIbTEpHATUBHASL.

8. B pamkax mNpeanochUIOK KIacCHUYECKON JIMHEHHOW MOJAETN MHOXECTBEHHOW PErpeccuu HCCIE0BaTelhb
aHAJIN3UPYET MOJIENb:

Y, =B +B,*x, +B; %z +&.
CoOpaB nannble 0 500 HaOMIOAEHUSX, OH OLEHHJ MapaMeTpbl MOJIENH MpPHU MOMOIIM METOAa HAaUuMEHbIINX
KBaJIpaToB:

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

(0,12) (1,95) (0,94)
B ckobkax mojn oueHkamu Ko3((HIIMEHTOB yKa3aHbl COOTBETCTBYIOIIME cTaHIapTHble ommOku. [IpoBeprTe
runote3y Ps=1. (CooTBeTcTByIOIIEEe KPUTHUYECKOE 3HAYCHHE t-CTATUCTHKH TPH YPOBHE 3HAYMMOCTH 5%
cocrapisieT 1,96, a mpu ypoBHe 3HaunMocTH 1% pasHo 2,58.)
A) Tectupyemas runoresa He OTKJIOHSETCS KaK IPU YPOBHE 3HAYMMOCTH 1%, Tak 1 IpH ypOBHE 3HAYUMOCTH 5%.
b) Tectupyemas rumnoresa He IPUHUMAETCS KaK MPH YpOBHE 3HAYUMOCTHU 1%, Tak U MpH ypOBHE 3HAYMMOCTH
5%.
B) Tectupyemas runoresa He OTKJIOHSIETCS IPU YPOBHE 3HAUUMOCTH 1% M HE MPUHUMAETCS IPU YPOBHE
3HauuMocTu 5%.
I') Tectupyemas runoresa He OTKJIOHSIETCS IPU YPOBHE 3HAUUMOCTU 5% UM HE MPUHUMAETCS IPU YPOBHE
3HauuMoctu 1%.



9. JlomycTuM PyKOBOJCTBO PEIIWJIO MOCTPOUTh Mara3uH Ha yJIMIE CO cpelHel yacToToi mocenieHuit 7500 B
JIeHb U XOTeJO0 Obl UMETh TOPTroBbIN 000poT 4,75 MiH.py6. KakoBa gomKHa OBITH IPU 3TOM TOPTOBas IJIOIAb?
Y — ToBapooOOpOT Mara3mHa, MIIH.pyO., X1 — TOprosas IUIOIIA/b, THIC.KB.M, X2 — CpPEIHEE KOJIMYECTBO
MIOCETUTENICH B CHB, THIC. Yell.

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

10. Ctpana Keilincuanus siBisieTcs 3aKpbITO SKOHOMUKOW 0€3 HeOCPeICTBEHHOT0 TOCYAapCTBEHHOTO
BMELIATEJIbCTBA, [I03TOMY OCHOBHOE MAaKPO3KOHOMHUYECKOE TOXKIECTBO B HEM UMEET CIIEYIOIUI BU:
Y=Citl,

rre Yt — BBII B mecsie t, Ct — coBokymnHOe noTpebieHue B mecse t, a It — naBectuu B Mecsiae t.
[ToTpebnienue crienyromumM o0pa3oM 3aBUCUT OT J10XOa:

C=Catmpc-Yite,
rie & — ClydailHble IIOKM TOTpeOJIeHHs, KOTOpble IMPEACTaBISAIOT COO0OM He3aBUCHMbIE OJUHAKOBO
pacnpe/iesieHHbIe Cly4aliHble BEIUYHUHBI C HYJIEBBIM MaTEMaTHUYECKUM OXHUIaHUEM U IIOCTOSIHHOW ucnepcueH,
CllydaiiHble IIOKH MOTpeOieHUs: He KOPPEIHUpOBaHbl C UHBeCTULIMAMU. CTPYKTYpHBIX cIBUTOB B KeitHcnanuu He
IIPOUCXOIUT, TI03TOMY aBTOHOMHOE IOTPEOIEHUE U IIPEeNIbHASI CKIIOHHOCTh K IOTPEOJIECHUIO0 HEU3MEHHBI.
Bbl 3Haere ykazaHHble BbIlie (pakThl 00 SkoHOMHKE KeilHCMaHuu, a TakkKe pacroyiaracTe eXeMecsSUYHbIMU
JAHHBIMU O TUHAMUKe noTpeOaeHus1, uupectuiuii u BBII B aToi crpane 3a mocneanue 100 net. Bac unrepecyer,
4yeMmy paBHa MpeebHasi CKIOHHOCTh K nmoTpednenuto B KeitHcnanuu.
Bai accucTteHT ocyiiecTBUI IPeIBapUTENbHbBIE PACUEThl U BHIYMCIINI BRIOOPOUHbIE KOBAPUALIUU U IUCIIEPCUU
JUIS IMEIOIUXcs B BameM pacnopsbkeHun nepemeHHbix: Cov(Cy;Y1)=150,Var(Ct)=100,Var(Y)=300.
OkoHomerpuct JI)xoH MHKOHCHCTEHT, pacrionaras TOM e caMoil mH(popmanuel, YTO U Bbl, TOXKE PELIMII
MOJIYYUTh OILIEHKY MpelelbHONW CKIOHHOCTH K morpebnenuto. Mcmonb3ys oObrunbii MHK, o orenuBaer
perpeccuto noTpedaeHus Ha J0X01. Beiuncnure oleHKy, KOTOPYIO Moixy4uT J[KoH.
A)0.5; b) 1.5; B) 3; I') 0.33.

Kpurtepun onenuBanus:

MakcuMajibHOe KOJIH4ecTBO 0a/110B — 50.

W3 umetomerocst 6anka TecToB (opMUPYETCsl TECTOBOE 3a/ianue, coaepxkaiiee 10 tectoB. Kaxapiit Tect
colepKuT 3-4 BapHaHTa OTBETOB, OJIMH WJIM HECKOJIbKO U3 KOTOPBIX — BepHBIA. [IpaBuibHbBIN OTBET Ha
KK TECT OI[EHUBAETCS B 5 06aioB, HeMpaBUiIbHBINA — () 6aIoB.

TemaTuka 1a60paTopHBIX padoT MO pa3aejaM U TeMaM M 3aJaHUS HA JIa0OpaTOPHbIE
padoThI

Jlabopamopnas padboma 1 Ouenuganue pezpeccuoHHbIX YPAGHEHUN U MoOelell OUCKPEMHO20 6bl0opa
1. O630p ¢akToB (paitn ranaeix MROZ.wf1 [https://cloud.mail.ru/public/5Apk/S12u6DKX8]).

2. OneHka ypaBHEHUS TpeUIoKeHHs Tpyaa (mporeaypa I) .

3. CpaBaenue MHK, norut u mpoOUT OLIEHOK Il ypaBHEHUS MPEATIOKEHUN TPY/Ia.

4. OueHka ypaBHeHUs npeioxeHus Tpyaa merogom yciosHoro MHK u Tobut (npouenypsr 11 u I1I).

5. OueHKa NpUBECHHOTO YpaBHEHUS MTpeIoKeHus Tpyaa (mpouenypa V).

Jlabopamopnas padoma 2. Ikonomempuyeckue mooeau u Menmoovl PEMEHHbIX PAO0E

J51 pafia momMecsiaHON TUHAMHUKK 00beMa MPOMBILIUIEHHOT0 Mpou3BoicTBa B PO (daiin nanHbix example
3_1.wfl [https://cloud.mail.ru/public/5Apk/S12u6DKX8]):

1. TTocTpoiiTe Tpaduk BpeMEHHOTO psijia, THCTOrpaMMy paciipe/ieleHHs] ypOBHEH psja U onucareabHbIe
CTaTUCTUKH.

2. IlocTpoiiTe Tabnuity AJis 33JaHHOTO YKCIIa JIJaroB rpaMKy U 3HAY€HUS aBTOKOppesuoHHoi (AK®) u
yacTHOU aBTOKOppesiuoHHON (yHkimii (HAK®), mpuuem aBTOMaTHUECKHM pacCUUTHIBAIOTCS 3HadeHus Q
CTaTUCTHUKH.

3. IlocTpoiiTe aMHUIO TpeHNa W BBINOJHUTH MPOBEPKY aJ€KBaTHOCTU M TOYHOCTH MOJICNIU B Cllydae
II0KAa3aTeIbHOrO TPEHA.

4. ITocTpoiiTe MPOTrHO3 U ONMPEICIUTE €r0 Ka4eCTBO.

5. BolnonHuTe CcrioaxkuBaHWE psAJa U BBIIEICHHE CE30HHBIX COCTABIIAIOIIMX METOJOM CKOJIB3SILUX



CPEIIHHUX.
6. ITocTpoiite Ha 01HOM TpadrKe UCXOJHBIC U OYUIIEHHBIE OT CE30HHOCTH YPOBHH PsIa.
7. Ilpumenure apyroit cnocoO BbIIEICHHS CE30HHOCTH C TOMOIIbIO (PUKTUBHBIX IEPEMEHHBIX.

Jlabopamopnan paooma 3. Cmayuonapnocmo QUHAHCOBBIX 8PEMEHHBIX PAOOB

1. PaccmoTpute BpemeHHOU psin neHexkHoro arperata M2 ¢ 01.01.2011 r. mo 01.11.2020r. u3 ¢aiina
mannbix Ms_m22.xlsx [https://cloud.mail.ru/public/5Apk/S12u6DKX8] mo ananoruu ¢ npumepomM ananusa
psana (Ilpunoxxenue 2) 3a nepuon ¢ ssuaps 1997 no utons 2002 roga.

2. llpuMeHuTe METOA HKCIIOHEHIMAIHHOTO CIJIAXHBAaHUS BTOPOrO MOPSIKA, MOIYYUTE MOCIe
BBIUYUTAHUS CTIQKEHHBIX 3HAYCHUI M3 HCXOAHOTO Psia BPEMEHHOW PsIJl OCTaTKOB.

3. [Ipumenute ADF u KPSS tectpl Ha cTarimoHapHOCTS.

4. 3anauy ¥ ynpaxHeHUsl.

Jlabopamopnaa paboma 4. Ilpuuunnocms epemenHbIX P06

1. s UMEIOIINXCS JTAHHBIX (daiin TAHHBIX Keynes.wfl
[https://cloud.mail.ru/public/5Apk/S12u6DKX8]) o motpeduTensckux pacxoaax C u moxoaax Y B CIIA B muip.
J0J1J1., OYMILEHHBIX OT CE30HHOCTH, HApuCyiTe rpaguk norpedieHus U 10xXxoa0B. UTo MOXKHO cka3aTh 00 3THX
psaaax no rpadukam?

2. Co3paiite nepBble pa3HOCTH Jorapudmos 11t 006oux psanos. Hapucyiite rpaduk u caenaiite BEIBOIBI.

3. Iloctpoiite Moxenu ¢ norpediaeHuemM (Mozaenb 1) u noxonom (Mozenb 2) B KaueCTBE 3aBUCHUMOMU
MEPEMEHHOM.

4. OueHuTe MmapameTpsl CTPYKTypHOU hopmbl Moaenu mpu oMot MHK 1o ucxoaHpIiM TaHHBIM. 3aTeM
IpojieiaifiTe TO K€ CaMoe UCIOJb3ys IPeoOpa3oBaHHbIE JaHHBIE Pa3HOCTHU JoTapu(PMoB. OOBSICHUTE, UMEIOT JIH
7IBa MOJTy4YeHHBIX HaOOpa OIEHOK OJIMHAKOBBIN cMbIci. Kakue oleHkr npeArnodTuTeNbHee U moyeMy?

5. Ilepenummure MOJenb B NPUBEAECHHOW (opMme. YKaxuTe B3aUMOCBA3b MEXIy KodpduuueHTamu
CTPYKTYpHOI W TpuBeAcHHOW (opMm. OueHute npuBeneHHYIO (OpMYy MOJENU MO MCXOAHBIM JaHHBIM U IO
peoOpa30BaHHBIM AaHHBIM. Kakue o1jeHKH penoyYTuTeNbHee U mouemy?

6. JlobaBbTe emie Mo OAHOMY JIary B 00a ypaBHEHUS npuBeneHHOH (HopMbl. OnieHnTe KO3 UIMEHTH IO
MCXO/IHBIM JIaHHBIM U 10 IPpeoOpa30BaHHBIM JaHHBIM U MPOBEANUTE TECThl NPUYMHHOCTH Mo I'peitnmkepy. Uto
MO>KHO CKa3aTh O HaIlpaBJICHUH NPUUYMHHOCTHU IO MOJIYYEHHBIM pe3ysibTaTamM?

7. IlpoBepbTe pAIbI HA HAIMYUE EAMHUYHBIX KOPHEH, UCIIONb3Ys TecT Juku-Dyiepa.

8. TIpuMeHHTe K MCXOHBIM JAaHHBIM H K JIOrapiu(pMaM HCXOIHBIX JAaHHEIX MeToJ MoXaHCeHa, HCIIONb3ys
B MOJIEJH 4 J1ara pa3HOCTEM.

Jlabopamopuasa paooma 5. Ilanenvnuvie oannvie

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

1. TTosHakombTeCh C coaepkanueM (aiina rlms578.wfl. IlocmoTpute omnmcaHue MEPEeMEHHBIX M UX
JECKpPUNTUBHbBIE CTAaTUCTUKHU. [lepeBecTu JaHHbBIE U3 KOPOTKOrO B ITMHHBIN (hopMarT.

2. OneHuTe CTaHIapTHOE MUHIIEPOBCKOE YPaBHEHHUE IS ICHEKHBIX TOXOIO0B INWQ BKITIOYMB B KauecTBe
perpeccopoB iexp, iexpsq, iedu, imale. TIpokoMMeHTHpY#TE MONydeHHBINH pe3yiabTaT. OIEHUTE PErpecCHio
yKa3aHHOT'O THIA Il KaXI0To rojia (1Mo MpoCcTPaHCTBEHHBIM 1aHHBIM). CpaBHUTE Pe3yJbTaThl Ul Pa3HbIX JIET
MEXy CO00M U ¢ OIIEHKAMH T10 BCE MaHenu B 1eaoM. CenaiTe BHIBOIBI.

3. U3yunte BausiHME YPOBHS 00pa30BaHUs Ha JAEHEXHbIE J0X0bl. [[pOKOMMEHTUDYIiTE pe3yIbTaThl.

4. Ouenute BiIMSHHE YPOBHS ypOaHW3allMM U pEruoHa IPOKMBAHWE WHIWBUIA, IPOTECTHPOBAB
pacmpeHHoe ypaBHeHHe MuHIepa, BKIIOYHMB JONOJHUTEIbHBIC NepeMeHHble urban, metro, nwest, central,
volga, ncaucas, ural, wsiber u ucmop30BaB MOJICITH CO Cy4aHBIME 3G (EeKTaMH.

5. B perpeccun Inwg na iexp iexpsq iedu imale ncnonesyiite cnydaiinbie 3 dexTsl, PUKCHPOBaHHBIE
addextrr. Kakas Mozens anpuopu sBisieTcst 6omee anekBaTHoM? [Touemy? Bocmnonb3yiiTech TecToM XaycMaHa
U TecTUpoBaHMs crenudukanuu monenu. Kakoit pesynbrar Bl nonydmin? OH coryiacyercst ¢ BallUMH
oxxuganusmMu? [IpokoMMeHTHpYHTE pe3ynbTaThl BBIOpaHHOH Moaenu. CpaBHUTE pe3yNbTaThl JyUIlIed MOJEIH C
OLIEHKaMHU, Moiy4eHHbIMH ¢ momorrsio MHK between onenuBatens.

6. IlocTpoiiTe ypaBHEHHE I ONpPENEICHUS BEPOSTHOCTH CYIpYKeckoro craryca. Crnenudukamuio
MOJICJIN  BBIOEpUTE CaMOCTOSTENbHO. JlaiiTe TONMHYIO COJepKATeNbHYI0 HMHTEPIPETALUIO TOIYYEHHOTO
YpaBHEHHS.

6) Ioctpoiite Monens TOOMT A jJorapudma 4acoB pabOTHl (TOUKY LIEH3YpPUPOBAHUS HEOOXOANMO



BeIOpats B INhr=3). Crenudukaiuio MOaeNIn BbIOEPUTE CaMOCTOATENbHO. JlaliTe MONHYIO COAEPIKATCIbHYIO
HHTCPIPCTALUIO TTOJTYUCHHOTO YPAaBHCHUS.

Kputepuu oneHuBanus:

MakcumaJsibHasi OLleHKa 3a Bce JJadopaTopHbie padoThl - SO 6as10B

MaxkcumasbHas oueHka - 10 6a/u10B 3a Ka:xK1yI0 J1a00paTOPHYIO padoTy.

Huxe NpUBOIATCA KPUTEPUM OLIEHUBAHMS OHOM J1a00paTOPHON padoThI:

5,0 — 10,0 GayiioB  BBICTABISETCSI, €CITH OOYIAFOIIIHIACS :

- BBIIIOJIHWJI paboTy B MOJIHOM 00beMe ¢ COOI0IeHHEM He00X0IUMO MOCIe0BATEILHOCTH;
CaMOCTOSITENILHO U PAIlHOHAILHO BBIOPAJ crieu(pHKAIMA MOJENIEH; TPaMOTHO 0(OPMIII TIPEACTABICHHBIN
OTYeT;

- BBIMONHWI paboTy B TONTHOM oOOBEeME C COONMIOJEHHMEM HEOOXOAUMOHN IOCIIeI0BATEILHOCTH;
CaMOCTOSITENIFHO M PallMOHAIBHO BbIOpai crenu(uKauyd Mojesei; rpaMOTHO O(GOPMUI IPEICTaBICHHbII
OTYET; JlaHa COJEpIKATEIbHAS WHTEPIPETAIHS MMOJYICHHBIX MPH PEIICHUU 337a4 Pe3yJbTaTOB; MaTepHall
U3JIOKEH YETKO; JOIMYCKAIOTCA OTIENbHbIE JIOTUYECKHE M CTUIMCTHYECKHE MOTPEIIHOCTH, YBEPEHHO
WCIIPABIICHHBIC MTOCIIE JOMOJIHUTEIBHBIX BOIIPOCOB;

- BbIIONHWI paboTy B TOTHOM o0ObeMe C COONMI0JEHHEM HEOOXOAUMON MOCIeI0BaTeIbHOCTH;
CaMOCTOSITEIIHO M PAIIMOHAIBHO BBIOpAN Crielu(DHUKAIIMN MOJIEICH; TPaMOTHO O(QOPMIUT MPEACTABICHHBIN
OTYET; IaHa COJIepKaTeNbHasi MHTEPIPETAIs MOJYyYSHHBIX MPU PELICHUH 33/1a4 Pe3yIbTaTOB; JOMYCKAIOTCS
OTJICJTbHBIC JIOTHYCCKUE U CTUIUCTHYSCKHE TIOTPEITHOCTH; O0YUYAIOIIHIICS MOYKET HCIBITBIBATE HEKOTOPHIC
3aTpyaHEHHS B (OPMYITUPOBKE CYXKICHUN;

0-4,9 6ana BeICTaBISIETCS, €CIIM pabOTa HE BHIITOJIHEHA HITH BBITIOJTHEHA HE B TIOJTHOM 00beME; 00yJarOIIUNCs
MPAKTUYECKH HE BIAJEET TEOPETHUYECKUM MaTepHalioM, JAOMyckas TrpyOble OLIMOKH, HWCHBITHIBACT
3aTpyqHeHUS B (DOPMYIHPOBKE COOCTBEHHBIX CYKIICHUW, HECIOCOOCH OTBETHTH HA JIONOJHUTCIHHBIC
BOIPOCHI.

3. MeTogu4yeckre MaTepuasibl, onpejessolue NpoueaAypbl OLleHUBAHUA 3HAHUM,
YyMEeHHI, HaBbIKOB U (W/M) oOmNbITa JeATE/JIbHOCTH, XapPaKTEPU3YWINUX 3STambl
¢opmMupoBaHMA KOMIETEH U

[Tpoueaypsl OLIEHHBAHUS BKJIIOYAOT B ¢€0s1 TEKYLIUI KOHTPOJIb ¥ IPOMEKYTOUHYIO aTTECTALIUIO.

Tekymuii KOHTPOJIb YCIEBAEMOCTH IIPOBOJUTCA C HCIOJIB30BAHUEM OLICHOYHBIX CPEICTB,
IIPEICTABICHHBIX B II. 2 JaHHOTO NPWIOXKEHHsA. Pe3ynbTaTbl TEKyHIETO KOHTPOJS JOBOJATCS O CBEACHHUSA
CTYJEHTOB 10 IPOMEKYTOYHOU aTTECTALIUH.

IIpoMeskyTOouHasi aTTeCTALMSA IPOBOIUTCS B (hopMe 3aueTa.

3aueT MpOBOJUTCS MO PACHUCAHMIO NMPOMEKYTOYHOM aTTecTaliy B MUCbMEHHOM Buje. B 3aueTHOM
3aJlaHuu — 2 TeopeTHUecKux Bonpoca u 1 3amava. [IpoBepka 0TBETOB M 0OBSIBICHNE PE3YIBTATOB IPOU3BOIUTCS
B JICHb 3adeTa. Pe3ynbTaThl aTTecTallyd 3aHOCATCS B SK3aMEHAIIMOHHYKO BEIOMOCTh M 3aUETHYH) KHHMIKKY
cryneHta. CTyIneHTbl, HE MPOLIEAIINE MPOMEKYTOUHYIO aTTECTallUI0 MO TpapuKy CECCHM, JIOJIKHBI
JIMKBUUPOBATH 33J0JKEHHOCTh B YCTAHOBJIEHHOM MOPSIIKE.



IHpuiaoxenue 2
METOANYECKHUE YKA3AHUA 11O OCBOEHUIO JUCHUIIJIMHBI

MeTtonudeckue yka3aHus apecoOBaHbl CTyIEHTaM OYHOUM GopMBbI 00yUeHUSI.

V4eOHBIM IIJIAHOM IMPEyCMOTPEHBI CISAYIOIINE BU/IbI 3aHATHI:

- IPAKTUYECCKUE 3aHATHS;

- 1abopaTopHbIE PAaOOTHI.

B xo7e mpakTHYecKuX 3aHITHI pacCMaTPUBAIOTCS METOJIbI aHAIM3a M CHHTE3a B IPEIMETHON 00JIacTH;
COBPEMEHHBIC ~ METOABl  DKOHOMETPHYECKOTO  aHajiHu3a; BO3MOXKHBIC  OTPAaHUYCHHUS  [PUMCHCHHS
HSKOHOMETPHUYECKUX METOJIOB; METOJMKH COBEPIICHCTBOBAHMS 3HAHHMW B OOJIACTH SKOHOMETPUKH, TAFOTCS
PEKOMEH/IAIlMU TI0 CAMOCTOSITEIBHON padoTe U MOJATOTOBKE K JIA00paTOPHBIM paboTam.

B xo1e 1abopaTopHbIX paboT YriayOJIsIoTCs U 3aKPEIUISIFOTCS 3HAHHS CTYICHTOB T10 PSITY PACCMOTPEHHBIX
Ha TPAKTUYECKHUX 3aHATUSAX BOMPOCOB, (DOPMHUPYIOTCS M PA3BUBAIOTCS HABBIKM HCIIOJIB30BATh COBPEMEHHOE
nporpammuoe obOecrieuenue (Gretl) st penieHus: SKOHOMHKO-CTATUCTHYECKUX W SKOHOMETPUYECKUX 3a/1ad
00pabOTKH TaHHBIX: MOCTPOCHUE TAOIUI, BU3yaTU3aIs, MPOBEPKA TUIIOTE3, KOPPEISIIIMOHHO-PErPECCUOHHBIN
aHaJIN3, aHAJIM3 BPEMCHHBIX PSJIOB U MTAHEIBHBIX JIaHHBIX.

[Tpu MoATOTOBKE K JIAOOPATOPHBIM PabOTaM KKl CTYJICHT JTOJDKCH:

— U3YYHUTh PEKOMCHIOBAHHYIO YYCOHYIO JIUTEPATYPY;

— TIOJITOTOBUTH OTBETHI HA BCE BOIPOCHI 110 U3y4aeMOil TeMe.

B nporiecce noaroToBku K 1a00paTOPHBIM PabOTaM CTYACHTBI MOT'YT BOCIIOJIb30BaThCs KOHCYJIbTAIIUSIMU
Mpero1aBaTeds.

Bompockl, HE paccMOTpEHHbIE Ha MPAKTUYECKUX 3aHATUSAX M J1a00OpaTOpHBIX paboTax, JOJDKHBI ObITh
W3YYCHBI CTYJICHTAMHU B XOJIe CAMOCTOSITeIILHOW PaboThl. KOHTPOIh caMOCTOSATENBHON pa0OThI CTYJICHTOB HaJl
y4eOHOM MporpaMMoON Kypca OCYHISCTBISCTCS B XOJE 3aHATUH TIOCPEICTBOM TECTHpOBaHMsA. B Xxoje
CaMOCTOSITEITLHOW pabOTHI KAXKIBIN CTYACHT 00s13aH MPOYUTATH OCHOBHYIO U IT0 BO3MOYKHOCTH JIOTIOJTHUTEIHHYIO
JUTEPATypy MO U3y4aeMoii TeMe. BIIEIUTh HETIOHSITHBIC TEPMUHBI, HAUTH WX 3HAYCHHUE B SHIUKIIONEINICCKIX
CIIOBApSIX.

JJis TOATOTOBKH K 3aHATHUSM, TEKYIIEMY KOHTPOJIO U NMPOMEKYTOYHOW aTTECTAIUH CTYACHTHI MOTYT
BOCTIOJIb30BaThCS  AJICKTPOHHO-OMOIMOTEYHBIMA CcHUCTEMaMH. Takke oOydaromuecss MOTYT B3STh Ha JOM
HEO0OXOIUMYIO JIUTEPATypy Ha aOOHEMEHTE YHUBEPCUTETCKOW OMOIMOTEKH WIIM BOCHOJIB30BATHCS YUTATEHBIMU
3aJIaMH.



