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1. MecTto mucuuniaunbl (MoayJsi) B crpykrype OIIOII BO.

VYuebHass  aucuummiiHa  «OKOHOMETPHUKa»  MPHUHAMISKUT K  0a30BOM  YacTH
npogeccuoHanbHOro nuKia. JlaHHblid Kypc u3ydaercs B 6 U 7-0M ceMecTpax, U3ydaeMblil Kypc
SBIISICTCSI BaXKHBIM JUII HAayYHO-HCCIIEIOBATENILCKOW pPabOThl OakamaBpa, B TOM 4YHCIE IS
paboTHI B paMKax Hay4YHO- UCCIIE0BATEIBCKOTO CEMUHApA.

Henbo u3ydeHus IUCHUILUIMHBI «OJKOHOMETpPUKa» dABJAeTCS (OPMHPOBAHUE Y CTYACHTOB

YIIyOJIEHHBIX 3HAaHUHN B 00JIACTH MaTeMaTHYECKUX METOJIOB aHAIN3a SKOHOMUKH; TPUMEHEHUS

COBPEMEHHBIX HSKOHOMETPHUUYECKHUX MOJIeel; MOMyd4eHHI0 OOOCHOBAHHBIX CTATUCTHYECKHUX

BBIBOJIOB

3agayamMu U3ydYeHUs AUCHHUILINHBI SBJISIIOTCH!

- Ilo3HakoMHTh C METOJIOM HAMMEHBIIUX KBAJpPaTOB OLIEHUBAHUS SKOHOMETPUYECKUX
MoOJIeJIei;

- ObocHOBaTh CIOCOOBI MOJYYEHUSI CTATUCTUYECKUX BBIBOJIOB;

- O6cynuTh ciocoObl TECTUPOBAHUS AJIEKBAaTHOCTH OLIEHUBAEMBIX MOJIEIEH;

- Tlo3HaKOMHTbH ¢ TUIIMYHBIMUA MOJIETSIMU BPEMEHHBIX PSAIOB;

- Ilo3HaKOMHUTH C MOJICTISIMU C TUCKPETHOM 3aBHCHUMON MEPEMEHHOH (MOIeTsIMA OMHAPHOTO U

MHO>XECTBEHHOT'O BHIOOPA)

2. BxogHble TpeOOBaHMs ISl OCBOEHHUsI JAUCHMILIMHBI (MOAYJisi), TpeaBapUTeIbHbIE
yCJ10BHAI.
JUis yCHemHOro OCBOEHHSI AMCLUUIUIMHBI CTYAEHTHI JIOJDKHBI H3Y4uTh Kypcbl «Teopuu
BEPOSATHOCTH», «MaTreMaTuuecKol CTaTUCTUKNY, «JIuHelHoW anreOpb», «MaremMaTH4ecKoro
aHaJIn3ay.
3. PesyabraThl 00y4yeHMsI MO AUCHUILIMHE (MOIYJI0), COOTHeCEHHbIe € TpedyeMbIMH
KOMIIETEHI[USIMU BbINYCKHUKOB.
B pesynbrare 0cBOCHUS AUCHUIIINHBI CTYIEHT J0JKEH:
3namo:

MCTO,HBI MMOCTPOCHUE SKOHOMCTPUYICCKUX Moz[enef/i IIpyU BbBIIOJIHCHUKX W TIpU HapYLIICHUU
CTaHAAPTHBIX npennonomeHHﬁ; CII0COOBI KOPPEKTUPOBKU CTATUCTHUYICCKUX BBIBOJIOB

npu HapylmCeHUn CTaHAApPTHBIX Hpe,[[HOJ'IO)KeHHﬁ; OCHOBHBIC THIIbI JKOHOMCETPHUYCCKUX
MOHCHCﬁ JJId CTATMOHAPHBIX U HECTALIMOHAPHBIXBPEMEHHBIX PAO0B; TCCTHI BpeMeHHBIX pﬂI[OB Ha

CTallUOHApPHOCTb,MOJICIIN 61/IHapHOFO BLI60pa.



Ymems:
OcymiecTBisATh COOp, MOATOTOBKY W TPEIBAPUTEIbHBIN aHANU3 MAHHBIX; (HOPMYITHPOBATH
SKOHOMUYECKHE THUIIOTE3bl B TEPMHHAX HKOHOMETPUUECKHX MOJENIEH; OCYIIECTBISTh
HEOOXOIUMBIC IKOHOMETPHUYECKHE pacdyeThl C MPUMEHEHHEM CIEIUATU3HPOBAHHOTO
SKOHOMETPHUYECKOTO IMPOTPAMMHOI0 OOeCIeYeHus: MJsi TMPOBEPKH CHOPMYITHUPOBAHHBIX
TUTIOTE3 OTHOCHUTEJIBHO AaHAIM3UPYEMBbIX JIaHHBIX; OIIEHHMBATh KAaue€CTBO MOJIYYCHHBIX
SKOHOMETPUYECKUX MOJEJIEN; COJIepXKaTEIBHO WHTEPIPETUPOBATH pe3yNbTaTh

OKOHOMCTPHYCCKOTO MOACIUPOBAaHUA.

Braoemw.:
Pa3HO0Opa3HBIM MaTeMaTHYECKUM aIliapaToM; HaBBIKAMH TECTUPOBAHUS 3KOHOMETPUUICCKUX
MOJIeJIeH; IOI0MPAaTh Pa3IUYHbIC CTATUCTHKO-MATEMATHUYECKUE METOBI M MX COUYCTAHHS JUIS
OTIMICAHMWs, aHAJIN3a IIOBEJCHUS PACCMATPUBAEMBIX MOJICICH B JKOHOMHKE; HCIIOJIh30BATh
CTaTUCTUKO-MaTEMaTHYECKUE METO b JUIS  TIPOTHO3WPOBAHUS  ITOBEICHHS
paccMaTpuBaeMbIX MOJIEIC B OKOHOMHKE; HABBIKM IPOBEICHHUS CaMOCTOSTEIBHBIX

OKOHOMETPHUYCCKUX I/ICCHG}IOB&HI/Iﬁ.

4. ®@opmar odydenusi [IpenonaBanue AUCHUIUIMHBI MOXET OBITh PEATU30BAHO B CMELIAHHOM
dbopmare, OYHO B ayIUTOPUAX Y4E€OHOro KOpIyca M C MCIOJIb30BaHUEM TUCTAHIIMOHHBIX

TEXHOJIOTHH.

5. O0beM AMCIMIUIMHBI (MOTYIIS)
cocraByisieT 5+4 3.e., B TOM uuciie 72+68 akaJleMUYECKUX YacOB, OTBEICHHBIX HA KOHTAKTHYIO
paboTy oOyuaromuxcs C IpernojaBaTeneM (ayauTopHas Harpyska), 108+76 akamemuyeckux

JaCoOB Ha CaMOCTOATCIIbHYIO pa60Ty 06y‘IaIOIJ_[I/IXC$I



6. Copep:kanue AUCHMILIMHBI (MOAYJsl), CTPYKTYPUPOBaHHOEe IO TeMaM
(pa3zesiaM) ¢ yKka3aHMeM OTBEJICHHOI0 HAa HHMX KOJHMYECTBA AKAJAeMHUYeCKHX

YacCoB U BUAbI y‘leﬁHBlX 3aHATHH

B ToMm uncne
KonTaktHas padota
(paboTa BO B3aUMOJEHCTBHH C
npenogaBaTtesaeM)
Buanl KOHTAKTHOM padoThI
HaumeHoBaHue 1 KpaTKoe cofiep:kaHue 4achI P ’ CaMOCTOgTe‘H
pa3aeJioB U TeM JUCUHUIIMHBI (MOAYJIs1), Bcero bHasil paboTa
®dopmMa MPOMEKYTOYHOI aTTecTanuu mo | (Yachl) 06y4atomero
JUCHHUIIHHE (MOYJII0) o e e,
w O w © qacel
SE%| E2%
% O B % & E| Bcero
T = = T o =
S g = S = =
= 3
Tema 1. Beeneuune 9 2 2 4 5
Tema 2. Mopens mapHoii perpeccuu | 16 4 4 8 8
C HECTOXACTHYECKUMHU
perpeccopamu
Tema 3. Moens MHOXKECTBEHHOM 18 4 4 8 10
perpeccun ¢ HECTOXaCTUHICCKUMHU
perpeccopamu: o01IHit 0630p
Tema 4. Moieib MHOKECTBEHHOM 12 4 4 8 OO0s3auTens
HOE
perpeccun ¢ HeCTOXaCTHYECKUMHU
JIOMaIITHee
perpeccopamu: BEKTOPHO- 3a7laHue
4
MatpuyHas Gopma 3anucu u
HEKOTOPBIC JJOKA3aTeIbCTBA
Tema 5. Hekotopsie mpoGiemsl 16 4 4 8 8
cnenuUKaIl MOICITH PErPECCHH
Tema 6. O600mennsii MHK. 18 4 4 8 10
I'eTepockenacTUYHOCTD.
Tema 7. CToxacTHuecKkue 16 4 4 8 8
perpeccopbl. ACUMITOTHYECKUI
MOJXO0J] B 9KOHOMETPUKE
Tema 8. MeTo uHCTpyMeHTaNbHBIX | 18 4 4 8 MChMEHHAS
KOHTPOJIbHast
IepeMEHHbIX, AByxumarossiii MHK pa6or
10
Tema 9. [Ipumenenue metoia 18 4 4 8 10




MaKCHMAJILHOTO TPaBJIONIOI00HS B
3KOHOMeTpuKe. Mojenu GHHapHOTO
BBIOOPA, MOJIENH C OTPAaHUYCHUEM

JUIS 3ABUCUMOM IIEPEMEHHOM.

[IpomexxyTouHnas arrecranus -

NMCHMEHHBIH 3a49€T 6

Htoro 180 36 36 72 108

Tema 10. OmHOMEpPHBIC MOICITH 26 8 8 16 10

BPEMEHHBIX PSIOB.

Tema 11. MHOTOMEpHBIEC MOJICITH 18 4 4 88 10

BpPEMEHHBIX psioB. CTaTnyeckue

MOJIEJIH CO CTAIlHOHAPHBIMH

nepeMeHHbIME. JIMHaMUYecKue

MOJIEJIH CO CTAIlHOHAPHBIMH

MepEMEHHBIMH.

Tema 12. Monenu ¢ 16 4 4 8 8

HECTAIIMOHAPHBIMU TIEPEMEHHBIMH.

Kowunrerparus.

Tema 13. Cucremsl 18 4 4 8 10

OJIHOBPEMEHHBIX

SKOHOMETPUYECKHUX YPaBHEHUI

Tema 14. Mojienu BEKTOPHOM 16 4 4 8 [Incemennas
KOHTPOJIbHasA

aBToperpeccur (VAR) u pabora

CTPYKTYPHOU BEKTOPHOM °

aBToperpeccun (SVAR)

Tema 15. IlanenbHbIE JaHHBIE 8 8 16 TPaKTHYECKast
pabora,
TIPOEKT
18

[TpomexxyTouHas arTecTaius - 8

3alUTa MPOCKTa

Hroro 144 34 34 68 76




7. ®ony oneHouHbIX cpeactB (POC) nis1 oneHNBaHUs pPe3yJabTaTOB 00y4eHus 10

AUCHHUILINHE (MOIYJIIO)

7.1. TunoBble KOHTPOJIbHBIC 3aJaHUA WU MHBIC MaTEpHUuaJbl JJd MPOBCACHUA TEKYIIET0

KOHTPOJISI yCIIeBAeMOCTH.

Obszamenvroe 0oMauHe20 3a0aHUs 8 5-om cemecmpe

1. Ouenute Mojaens 3aBucuMoTH f OT KOHCTaHTHL, Z1, 72,73,74,75. Kakue nepeMeHHbIe
OKa3bIBAIOTCS 3HAYMMBIMH, a Kakue HeT? Eciin nmeeTcst HeCKOJIbKO HE3HAUNMBIX
MEPEMEHHBIX, TO MPOBPETE X HA COBMECTHYIO HE3HAYMMOCTb.

2. Yny4mmre MoJieNb, yIaIHB He3HAYNMBbIC TIEPEMEHHBIC, CPABHHUTE JIBE MOJICITH TI0
W3BECTHBIM BaM KPUTECPHUSIM.

3. Maiite nHTepnpeTanuto K03GGUInueHToB y Iydmieid MoaeIH.

4. TlocrapaiiTech yaydIIUTh MIEPBYIO MOJIENb ITOCIICIOBATSIILHBIM YIAJICHHEM He3HAUNMBIX
MIEPEeMEHHBIX, YIS TIEPEMEHHYIO ¢ HAMOOJIBIITUM P-3HAYCHUEM.

5. JloGaBbTe B MO/Eh (PUKTUBHYIO TIEpEMEHHYIO d, 3HAYMMa JId OHA?

6. Ilpomepte ¢ momorpio TecTa Yoy, MPOUCXOAUT JIU CTPYKTYPHBIM CIIBHT MPHU MIEPEX0JIE OT
d=0 x d=1.

Ilpakxmuueckas koumponvnas paboma 6 5-om cemecmpe

Tema: BAusiHHE COLMATBHO-DPKOHOMUYECKUX (DAKTOPOB HA 0KUAAEMYIO IIPOJOJIKUTEILHOCTD
JKWU3HH B cTpaHax mupa B 20___romay

Hcxoanbie nannbie: (aiin Example.xls

Ilepemennsie:

Country_name — na3Banue ctpanslEXplife — oxumaemast mpoa0KUTEIBHOCTD )KU3HHU MTPH

POXKACHHUH (B ro/iax).

GDP — BBII B pacuere Ha aymy (B Tbic. 1osu1. CIIA mo TITIC)

Medicare — pacxo/pl Ha MEAUIIMHCKOE 00CTy)KiBaHue Ha Aymy (B Thic. qosu1. CIIIA)

Infmort — mnanenveckass cMepTHOCTh (YHCIO ymepmux netei 10 1 roga Ha 1000

POXKICHHBIX )

Asia — ¢ukTHBHas mepeMeHHas (MpUHUMAeT 3Ha4deHue 1, eciau a3wartckas crpana, 0 eciu

HHaye)

1. Ouennre MoaeIb BUIA

Explife; = B1 + B2GDPi + BsMedicare; + 4 Infmorti + BsAsiai +¢i,



3anummuTe OICHEHHOE YpaBHEHHME pErpeccuH, yKa3aB KOX(QQUIMEHT aeTepMuUHAIMM U (B
CKOOKaxX MOJT COOTBETCTBYIOIIUMHU KOAPDUIIUEHTAMH) CTAaHAAPTHBIC OIUOKH.

2. 3nauumo 1 ypasuernue 6 yenom? CHopMyIupynTe COOTBETCTBYIOIIYIO THIIOTE3Y U MPOBEPHTE
€e Ha OCHOBE JaHHBIX TaOJUIBI C pPE3yJbTaTaMH OIICHUBAHUS YpPAaBHEHUS PErPECCUU.
(HamumuTe, Ha OCHOBE KAKOTO YMCiIa U3 TaOJIMIIBI BB CENIATU CBOM BBIBO/I.)

3. Kaxue u3 nepemeHHbIX OKA3bIBAIOM 3HAYUMOE GIUSHUE HA NPOOOJNCUMETLHOCHb HCUSHU?
Cdhopmynupyiite COOTBETCTBYIONINE THIIOTE3bI M MPOBEPHTE MX HA OCHOBE JAHHBIX TAOJHIIBI C
pe3ynbTaTaMu OIICHUBAaHUS ypaBHEHHS perpeccuu. (B kaxaoMm ciydae, HaNmMWIIWTE, HA OCHOBE
KaKOTO YHucia U3 TaOJIUIIBI BB CACIAIA CBOW BBIBOI. )

4. laiiTe coepkaTeNbHYI0 HHTEpIIpeTanuio kodddurmenta 3.
5. JlaiiTe conepkaTeIbHYIO HHTEpIpeTaIuio koddduimenta Ps.

6. Ha ocHOBe Barei MoJielii TOCTPOUTE MTPOTHO3 CPEeTHEH 0KUIaeMON MPOJI0JHKHTEILHOCTH

KW3HU BO BreTHame, eciu u3BecTHa cieayromias naHpopmaius 00 3Toi CTpaHe:

Infmor | Medicar

GDP t e

2,607 20,40 0,058

7. OxapakTepu3syite 00Iee Ka4eCTBO MOJy4CHHOTO YPaBHEHHUS, C TOUYKH 3PEHUS H3BECTHBIX BaM
kputepueB. Kakue maru Mo>KHO NPEANPUHATE JIJIS YITYYIICHUS Ka4ecTBa ypaBHEHUS?
8. IIpoBepbre runote3y Pz =1. OnuimTe NPOIEIYPY MPOBEPKH.
9. Ouenure MOJENb BUIA

In Explifei= B1 + B2 In GDP; + BsAsia; +&i,
3anuIuTe OICHCHHOE YPAaBHEHHE PETrPeCCHH, yKa3aB KOA(PQPHUIIMCHT JAeTepMUHAIMU U (B
CKOOKax MOJI COOTBETCTBYIOIIUMU KOA(DGUIIMEHTaMH) CTaHAAPTHBIC OIIUOKH.

10. laiiTe conepskaTenpHyto HHTEpIpeTanuio koddduuuenra 3, B HOBOW MOIEIH.

11. [Maiite copepkaTelIbHYIO HHTEPIPETALNIO Koddduienta 33 B HOBOM MOJIEIH.

ITucvmennas konmponvHas paboma 8 5-om cemecmpe

3apaua 1. Monenupyercs npubbUIb GUpM B HEKOTOPOH OTpaciu 3koHOMuKu Poccun.
Yi — npuOBUIb I-0# pupMbl (MJIH. py0.), di — (HUKTHBHAs MepeMeHHas], KOTopas MPUHIMAET

1)

3Hauenue 1, ecrm i-as pupma pacrnonaraercs B Mockse u 3Hadenue 0 B IPOTUBHOM ciydae, X 7

Xi(z) , Xi(3) — HCKOTOPLIC KOJIMYCCTBCHHBIC IICPECMCHHBIC. ITo 30 Ha6J'IIOIICHI/I}IM ObLIO OLICHCHO



CIIeyIOIIee ypaBHEHUE PErpeccHt (B CKOOKaX yKa3aHbl CTaHAAPTHHIC OTKIOHEHHS OI[CHOK

KO3 PUIIHEHTOB):
In(y )=1,5-0,9 x® +0,04 x® +0,09 x® +2,0d . R2 = 0.59
Wy 0 001 002 06

(a) 3maumM 1m kodddumment mpu mepemennoit X mpm yposHe 3mHaummocTH 5%?
CdhopmynupyiiTe v IPOBEPHTE COOTBETCTBYIOMIYIO THITOTE3Y.

(6) Chopmynupyiite u npoBepbTe (IpU YPOBHE 3HAUUMOCTH 5%) THUIOTE3Y O TOM, YTO BCE
K03 (GUIIMEHTH TPU NEPEMEHHBIX YPaBHEHUS! OJTHOBPEMEHHO PaBHbI HYIIIO.

(B) TIloctpoiite 95-mpOLEHTHBIN JOBEPHUTENBHBIM WHTEpBAN [UIs  KOA(GHUIMEHTAa TpU

nepemennoii X® . Chopmymnpyiite n mposepsTe (IPH YPOBHE 3HAYMMOCTH 5%) THIIOTE3y O

TOM, YTO KO3 PUIIMEHT TPU IEPEMEHHOM x pasen 0,1.

(r) Jaiite wnntepnperammio kodbduimenta npu mepemenHoii X2 BEIGepHTE HYKHYIO
(GOpMyIUPOBKY U3 MPEAJIOKEHHOTO CIMCKA U BIMILIKUTE COOTBETCTBYIOIIEE yucio. [Ipu mpounx
PaBHBIX YCIOBMSIX:

@

® [IpU YBEJIMYEHUHU MEPEMEHHOU Ha 1% mnepemeHHas Yy yBenMUMBaeTCS Ha

MPOIICHTOB,

e npu yBenMuYeHHH nepemeHHol X Ha eqMHMIY MepeMeHHAs Y yBeIMUMBACTCA HA

MIPOLIEHTOB,
e nipu yBemmueHny nepemennoil X Ha 1% nepeMeHHas Y yBEIHUHBACTCS HA MJIH. pYyO.,

e pu yBenmueHnn rnepeMennoil X% Ha eMHHILY TepeMeHHAs Y yBEIMYMBACTCS Ha

MJIH. PYyO.

(m) Haiite unTepnperamnuto KodhduineHta npu GUKTUBHON epeMeHHOM d : BRIOEpUTE HY)KHYIO

(1)OpMyJ'II/IpOBKy H3 INPCIJIOKCHHOI'O CIIMCKA U BIIMIIHUTC COOTBETCTBYIOLICC YNUCIIO.

® [IpY IIPOYUX PABHBIX YCIOBHSX MPUOBLIL MOCKOBCKON (HpPMBbI O0JIbIIIE HA MJIH. pyO.,
® [IpY IPOYUX PABHBIX YCIOBUSIX MPUOBLIL MOCKOBCKOM (hrupMbl GostblIe Ha IIPOLICHTOB.
3anaua 2. VIMeroTcsi HEKOTOPbIE TaHHbBIE O IEPEMEHHBIX Y yl1/5/4(6|9
U X (cM. Tabnuiry). x|0/0122(6

(a) ouenure perpeccuio Yi =o + BXi +&i,
(6) BeIUMCIHTE CyMMY KBaJPaTOB OCTATKOB U 3HAUYCHHE KOXPPUIIUEHTA
nerepMuHaIuu R—kBanpar,

(B) CYLICCTBYECT JIM 3HaYUMasl CBA3b MCKAY IICPEMECHHBIMU X U y7



3aganue 3 VccnenoBarenb aHaIUM3UPYET BIMSIHUE TEJIEBUJICHUS HAa PE3YNIbTAThI

BbIOOpOB. OH pacnojiaraeT JaHHBIMH O TOMYyJsipHOCTH TenekaHaia X-TB B

KAXkKIOM pEeruoHe (epeMeHHAss Xi — KOJIHYECTBO JIOJEH, KOTOPhIE CMOTPST
ATOT TEJICKaHaI B I-M PErHOHE), a TAKXKE O KOJUYECTBE TOJIOCOB MOJYYCHHBIX B
oTOM peruoHe mnapruen «Hapomnoe npouseranue», koTopyro kaHan X-TB

aKTHBHO TIOJIEPXKUBAII BO BpeMs MpeaBeiOopHOi kamnanuu 1999 roxa

(nepemennas V).

HccnemoBatenns  mpenmoiaraeT — HaJWMYME — JIBYCTOPOHHEH  NMPUYHHHO-
CIEACTBEHHOM CBSI3M: C OJHOM CTOPOHBI TEJIEKaHal CUJIbHEE BIMUSAECT Ha
pe3ynbTaThl BBIOOpOB TaMm, Ine OoH Oosiee mnomynsipeH. C Jpyroil CTOPOHBI
TeJeKaHaJ OoJiee TOMYJIIPEH WMEHHO TaM, TJIeé MHOTO CTOPOHHHKOB
«HapoHoTo TIpoIBeTaHUM», TaK KaK OHU 3HAIOT, YTO TEJIEKaHAI 9acTO XBAIUT
UX JOOMMYI0 TapTHI0, M OXOTHO CMOTpAT ero. IloMmumo mpodero, Ha
nepeMeHHyI0 X BIHAET HepeMeHHas Zi, KoTopas paBHA eUHHIIE, €CITH KaHA
X-TB TpancmupoBaics B i-m peruone B 1980 roay (3amoaro m0 oGpa3oBaHmMs

naptuu «HapoaHoe npoiBeTaHue») U paBHA HYIJIIO B IPOTUBHOM CITy4ae.

HpeI[CTaBBTe ONMMCAaHHYKO CHUTyallul0O B BHJAC CHCTCMbl OJHOBPEMCHHBIX

SKOHOMETpUYECKUX ypaBHeHUH. O0bsicHuTe, mouemy MHK-onenku

kod(durmentos B perpeccud Ha XOyIyT HECOCTOATENHHBIMH (IPUBEIUTE
¢dbopmanbHOe OOOCHOBaHME, BBIYHMCIUB COOTBETCTBYIOIIMM Tpenesn 1o
BEPOSITHOCTH, U coJepkarenbHOe oOBsicHeHue). . OOOcHyiiTe CBOH OTBET,

BBIYHMCJIMB COOTBCTCTBYIOH_II/Iﬁ Ipeaci Mo BEPOATHOCTH.

Obsazamenvhoe domauinee 3a0anue 8 6-om cemecmpe

-ITono6pats Mostens ARIMA 115 3a1aHHOTO BpEMEHHOT'0 psijia
IIpakmuueckas koumpoavHas paboma 6 6-om cemecmpe

B s10i1 paboTe BaM npezanaraeTcst OLEHUTh BIMSHHUE ONbITa pabOThl HA 3apa0dO0THYIO TIATY
pabotHuka. JlanHble B3sThl U3 National Longitudinal Survey, u npeacraBistor co0oii BEIOOPKY
u3 545 aMepuKaHCKUX PaOOTHUKOB-MY>KUHMH, KOTOpPbIE 3aKOHYMIIN cBoe 0OyueHue B 1980 rony, a
3areM pabotanu B Teuenue 1980-1987 ronos. Bee MyXuuHBI B BBIOOpKE 110 COCTOSTHUIO Ha

Hauayo uccienoanus (1980 rox) 6butn B Bo3pacte oT 17 10 23 neT.



Jlannbie coneprkarcs B ¢aitie males.dta.

NR — nHomep paboTHUKa

YEAR —ron

SCHOOL — xonu4ecTBO JeT 00y4eHHS

EXPER — onbIT paboTsl

UNION — ¢ukTuBHas mepeMeHHas, paBHasl €AWHUIIE, €CIIU TaHHBI pAaOOTHHUK B JAHHOM TOTy
COCTOSUT B Mpocoro3e

MAR — QuxTHBHas nepeMeHHas, paBHas €UHUIIE, €CJIU JaHHbII paOOTHUK B JAaHHOM TOAY
COCTOSUT B Opake

BLACK — ¢uxTnBHas epeMeHHast, paBHas eIUHALE 11 appoaMepruKaHIeB

HISP — ¢uxTuBHAs nepeMeHHas1, paBHAs €MHULE JUTS JJATHHOAMEPHKAHIICB

WAGE — aorapudm 3apaboTHOM MIaThl

(a) Ouennre perpeccuto nepemennoit WAGE na nepemennsie EXPER, SCHOOL, UNION,
MAR, BLACK, HISP, ucnions3ys tpu mojaxoja:

1.  o0bbluHbIM MHK

2. Mmoaenb ¢ PUKCMPOBAHHbIMKU 3 PeKTamm

3. MOAEeNb CO CAyYalHbIMM 3pPeKTammn
[IpencraBpTe BCe pe3ynbTaThl B BUC €AUHON TAOIUIIBI. YKaXUTE OIICHKH KOA((PHUIIEeHTOB 1 (B
CKOOKax 1Mo/ HUMH) UX CTaHJapTHBIC OMMOKH. OTMEThTE 3BE3/10YKaMH 3HAYMMbIC TIEPEMEHHBIE.

[IpuBeaute ymecTHble 3HaUeHUs KOdPPHUIIEHTOB R-KkBaapart.

(0) [Nosicuure, moyemy Npu OLECHUBAHUH MOJETH C (pUKCHUPOBAaHHBIMU 3 deKTaMu
HSKOHOMETPUYECKHI MaKeT UCKIIOYIII U3 yPaBHEHUS YacTh MEPEMEHHBIX (B TO BpeMsl Kak MpH

OLCHUBAHWU APYT'UMU MCTOJAMU, npo6neM HC BOBHHKJ’IO)?

(B) BriGepute cpeay onieHeHHBIX MoJieniell Hanmyunyto. [IpuBeanTe pe3yiabTaThl TECTOB,
KOTOpPBIE BbI UCIIOJIb30BaM ISl 3TOr0. [losicHUTE, KaK UMEHHO Ha OCHOBE IOJIYYEHHBIX
PE3yIbTAaTOB TECTOB OCYILIECTBISETCS BHIOOD.

(r) [Ans BeIOpaHHOM MOJIETH TaliTe pa3BEPHYTYIO COAEPKATEIHHYIO HHTEPIPETAIIHIO

K03 (UIIMEHTOB MPU 3HAYUMBIX TIEPEMEHHBIX.

(1) Oniennte BEIOpaHHYIO BAMU MO/JIEb 3aHOBO, JJ00aBUB B Hee (PMKTUBHBIE IEPEMEHHBIC IS
OTHENBHBIX OTPACIEN SKOHOMUKH:

AG Agricultural

MIN Mining



CON Construction

TRAD Trade

TRA Transportation

FIN Finance

BUS Business & Repair Service

PER Personal Service

ENT Entertainment

MAN Manufacturing

PRO Professional & Related Service
PUB Public Administration

Ocy11ecTBUB COOTBETCTBYIOLUHN TECT, ONPEAEIUTE, CTOMIIO JIU J00aBIISTH 3Ty IPYIILY
nepeMeHHbIX B Mozienb? (CaMo ypaBHEHUE BBIITUCHIBATH HE HY>KHO, IOCTaTOYHO BHIIUCATh
pe3ynbTaThl TECTA U UHTEPIPETUPOBATH UX.)

(e) Ha cxosbko mpol1eHTOB (ITpH MPOYMX PaBHBIX YCIOBUSIX) BBIIIE 3apIijiaTa paboTHUKA U3
CEJIbCKOTO XO03s11CTBA 10 CPAaBHEHUIO C PpAOOTHUKOM U3 CEKTOpa TOProsiu? SIBisiercs m 31o
pasau4ne CTaTUCTHYECKU 3HAYUMBIM?

Tucomennas xonmponvnas paboma é 6-om cemecmpe

3aganue 1. PaccmoTpuM MoJiesib GMHApHOTO BbIOOpa P(: =1) =F(a+ Bx), rae *— OGUHapHasd
nepeMeHHasl, paBHasi e/JHHHIIEe, eC/IU IIKOJbHUK 00y4yasicsl B MaTeMaTUYeCKOM KJlacce, U
paBHasi HYJII0 B IPOTUBHOM cJy4ae. »— GMHapHasi lepeMeHHasl, paBHasl eJJuHULIE, eC/IU
IIKOJIbHUK CJjaJl IPOOHBINM 3K3aMeH N0 MaTeMaTUKe, U paBHAsl HYJII0 B IPOTUBHOM CJIy4ae.

Hwuxe npepcraBiaeHa nHpopmanus o 250 HIKOoJIbHHUKAX

y=20 y=1

x=0 50
20

[

00
00

(a) HaiiguTe oLleHKH TapaMeTpPOB @ U £ UCI0JIb3Ys JIOTUT-MO/JIe/Ib, U CPOPMYJIMPOBAB
COOTBETCTBYIOLIYI0O ONTUMU3ALMOHHYIO 3aa4y. (In(2) =0,7,n(3) =1,1In(4) =1,4In(5) =1,6)

(6) 3BecTHO, YTO CTaHAAPTHAsA OLIMOKA OlleHKU KO3(PpOULIMEHT NpU NepeMeHHOM X paBHA
0,300. [IpoBepbTe 3HAYUMOCTb 3TOT0 KO3 PUIMEHTA U, €CJIM OH 3HAYUM, JlalTe
coZiepKaTesIbHY0 UHTepIpeTal|Io 0Jy4YeHHbIX Pe3yJIbTaTOB OLleHUBaHUSI MOIEJIH.
(CooTBeTCTBYyIOLEE KPUTUUECKOE 3HAUYEHHE TPH YPOBHE 3HAYUMOCTH 5% paBHO 1,96)
3apanue 2. /[MHaMHKa BpPEMEHHOTO Psi/ia ¥« ONKUCbIBAETCSA MO/JIEJIbIO:

Ye=PBotuct+Biruy,
rZie yCJA0BHas AYCIEPCUS CydalHOU omMOKY onucbiBaeTcs Mogeabio GARCH(1,1):

2 _ . 2 N 2
g, =Yotyi*u,_, ty:*0,_,



U3BECTHO, YTO Yo¥1¥: >0 um0<y,+y, <1, HaliuTe 6€3ycJ0BHOE MaTeMaTU4YECKOE 0KU/JJaHHE

E(y:) 1 6€3yCJIOBHYI0 JUCIIEPCUIO V (32,

7.2. TunoBble KOHTPOJIbBHBIE 3aJlaHud HWJIH HHbIE MaTepHaJbl Jd [MPOBCIACHUA

l'lpOMe)KyTO‘lHOﬁ aTrecranmu.

3ader B 5-0M ceMecTpe.

3apanue 1. Umerotcs cnenyromye ganubie o 25 Habmoaenusx nepemenssix X, x®u y:

2y =600, 2x@ =0, 2@ =0, 3 x@y =500,

> (x@F =50, > (x® ¥ =100, 3 x@x® =50, Xy =400.

(a) (10) Beruuciure MHK-ouenku xoad@uuuentos perpeccun Yi = P1 + 32 x@ 4+ B x® 4 g
i 3 i

(0) (5) IlycTp Takxe W3BECTHO, UTO CyMMa KBaJpaTOB OCTATKOB B OLICHEHHOW PErpEeCcCUU paBHA
2200. Beinuiure O1eHKY KOBapHaIllMOHHON MaTpPHIIbl BEKTOPa B.

(B) (5) MHcnonb3ys pe3yabTaThl NPEAbIAYINIUX IYHKTOB, IPOBEPHTE THUIIOTE3Y B2 =20,
(CooTBeTcTBYIOIICE KPUTHUECKOE 3HAYCHHE TIPU YPOBHE 3HaunMocTu 5% pasro 2,07.)
3apaua 2. UccnepoBatenp nzydaeT 3(pPEeKTUBHOCTH HOBOTO JIEKAPCTBA OT TOpHOM OO0JIE3HH, C
KOTOPOM CTaJKHUBAIOTCS JIFOAM, OKa3aBIIMCh Ha O0ibiIol BbicoTe. OH cobOpan manubie 0o 2000
aNBIIMHUCTAX, TIOJIOBUHA M3 KOTOPBIX, HAXOJSCh HA BBICOTE, MPUHUMAaja HOBOE JICKApPCTBO, a
apyras TOJOBMHAa — HeT. JIJIS KaXJ0ro u3 ajablIMHUCTOB B PE3yJbTaTe KOMIUIEKCHOTO
oOcrnenoBanusi ObLT 3aMEpEH YpPOBEHb 3/I0POBBs MO crenuanbHoil 10-6amnpHoi mikane (I —
OYE€Hb IJI0X0, 10 — OYeHb XOPOIIIO).
[Tociie HEKOTOPBIX MPOCTHIX PACUETOB, UCCIIEOBATENb MOTYUHI CIECAYIOLIUE PE3yIbTaThI:
e [1nA anbnNMHUCTOB, MPUHUMABLLUMX SIEKAPCTBO, CPEAHUI YPOBEHb 340P0OBbA PaBeH 4
6annam, npu BbIBOPOUHON AnCNEPCUM paBHOM 2.
e [1nA aNbNUHUCTOB, HE NMPUHMMABLUNX IEKAPCTBO, CPEAHWUN YPOBEHb 34,0P0BbA PaBeH 7
6annam, npu BbIGOPOYHOM ANCNEPCUN PABHOM 2.
(a) [lomuMO BBIUMCIIEHUS CPEIHMX, HAII UCCIEAOBATEIb KEIAET OLIEHUTh PErPECCUI0
Yi=a taz*x;tu,
rae x; — (DUKTHBHAS MepeMEHHasl paBHasl CMHUIIC, €CIH |-i aJbIIMHUCT IPHHUMAI JIEKAPCTBO,

" paBHasA HYJIIO B IPOTHUBHOM CJIy4dac, —¥; YPOBCHb 340POBbA I-T0 aJILIIMHKUCTA. I/ICHOJIBSY}I



JTOCTYIHYIO HWH(OPMAIUIO, TIOMOTHUTE HCCIIEAOBATENI0 BBIUUCIUTh OLEHKH KOA(PQPHUINEHTOB B
TaKOU perpeccum.

(r) IlocmoTpeB Ha pe3ynbTaThl perpeccud (Bbl BeAb IpaBla CMOTIH YOEOMTHCS, YTO
KOX(QQHUIMEHT TpH TEePEeMEHHOW SBISIETCS 3HAYMMBIM M OTPULATENBHBIM?), HCCIEI0BATEIh
clienayl CIenyIoINi BBIBOX: «J/lexapcmeo epeono O 300poebs anvnunucmosy. OObICHUTE,
IMO4YEMY BBIBOJ MCCJIICAOBATEIIA HC ABJIACTCA 000CHOBAHHBIM.

3apganme 3 . HccnenoBarens npu momomm MHK onenmn kosgduuueHTs! B CleayromeM

ypaBHeHuu perpeccun: Yy =f +f3 x® +B x@ +¢ . Yncno mabmomermii pasro 1000. ITocme
P \ . :

2 7 i i
TOTO0 OH pEHIMJI TPOBECTHM TecT YallTa Ha TeTepOCKeNaCTUYHOCTh (C TEepPeKpPEeCTHBIMU
s dexramn).
(a) BeimumuTe B SBHOM BUJIE YPAaBHEHUE PETPECCHUH, KOTOPOE JOJKEH OLEHUTh MCCIEA0BATENb.
Chopmynupyiite TECTUPYEMYIO THIIOTE3Y.
(0) Ilyctp B ypaBHEHHMH, KOTOPOE€ BBl BBIUCAIM B MPEAbLAYIIEM IMYHKTE, KO3 ULIHEHT
nerepmMuHanuu  okasaiics  paBeH 0,02,  3akoHunTe mpoBenmeHue Tecra.  Crenaiite
COOTBETCTBYIOIINN BBIBO/I.
MpunoxeHue. MNMpoueHTHbIE TOUYKM pacnpepeneHusa Xu-KkBagpaT AnNsl YPOBHSA
3HaunmocTtn 5%
N 1 2 3 4 5 6 7 8 9 10
3,8| 59| 78| 94| 11,0| 12,5| 14,0| 155| 16,9 | 18,3
4 9 1 9 7 9 7 1 2 1

3agaua 4 PaccmaTpuBaeTcs MOJENb perpeccHu Vi =0Xi +&, 1=1,..N, mIsg KOTOpoi

BBIITIOJIHCHBI BCC IIPECATIOJIOKCHU S KJIacCHYeCKO# TMHEHHOM MOACIN MHO>KECTBEHHOM perpeccuu,

34 OJHHUM HUCKIIFOYCHHUEM: B MOJCIN NPUCYTCTBYCT I'CTCPOCKECAACTHIHOCTD. H3BectHa ee

¢dbyHKMOHaNbHAA (opMma: c? =c2x?. Hcnone3yst naHHble TaOAMIBI U O0OOOLIEHHBIH METOH
i i

HaUMEHBIINX KBaApaToB, HaluTe 3pPeKTuBHYIO OLleHKY K03 dunumenta o . Jokaxute ee

HECCMCIICHHOCTb

y X

o M N
Nl N P =




Dk3ameH B 6-0M cemecTpe.
Dkzamen cocmoum 6 3auyume npoekma. Ilpumepvr memul 0Jisk BPOEKMOE (CAMOCMOAMENbHBIX

9KOHOMEMPUHECKUX UCCLe008AHULL)

-Ilocmpoenue  skoHOMempuueckux  mooeneil  Ons  YeHooOpA308aHUs  HA  DbIHKE

O0OHOKOMHAMHBIX Keapmup 6 2. Cesacmonore.

-HocmpoeHue IKOHOMEemMPUHEeCKUX Mooenetl 01 I/;€H006pa30661HMﬂ HA PbIHKE ANOHCKUX

asmomodbunetl.

Cmy()eHmbl CAMOCMOSMENbHO  HAXO0O0SM aaHHble, 6bINOJIHAION  9KOHOMempuiecKkoe

uccaedosanue.



IIKAJIA U KPUTEPUU OLIEHUBAHMUA pesyabTaToB 00yuenust (PO) no qucuuninze

(Moxy110)
Onenka 2 3 4 5
PO u
COOTBETCTBYIOII]
BU/IBI OIICHOYHBIX CPEICT
3HaHusn OtcyrctB | ®parmMeHTapH O6uue, HO HE CdopmupoBaHHbI
(8110l OYEHOUHBIX CPEOCME: ue 3HaHUH bl€ 3HAHUS CTPYKTYpUPOBAHHbIE e
YCmHble U NUCbMEHHbLe 3HaHUS CHCTEMaTHUYECKHUE
onpocel U KOHMPObHbIE 3HaHUS
pabomwi, mecmoi, u m.n. )
Ymenus OtcyrcTB B nenom B nenom ycrnemsoe, VYcenemnoe u
(811061 OYEHOUHBIX CPEOCE: Ve yMEHUH | yCIeUuIHoe, HO HO coJiepKariee CHCTEMaTHYECKOE
npakmuyecKue KOHMpoIbHble HE OTJICIIbHBIE TIPOOEITBI yYMEHUE
3a0anus, Hanucanue u CHCTEMaTH4YeC | YMEHHE (JOIyCKaeT
3awuma peghepamos Ha KOe YMEHHE HETOYHOCTH
3A0aHHYI0 memy U m.n.) HEMPUHIIATTAATEHOT
0 XapakTepa)
Hasbiku OtcyrcTB Hannuune B nenowm, CdopmupoBaHHBI
(Bi1asieHus, ONbIT ne OTIIENEHBIX c(opMUpOBaHHEIE € HaBBIKH
AeATe1bHOCTH) HAaBBIKOB HAaBBIKOB HaBbIKU (BJIAJCHUS), (BmageHus),
(8UO0bI OYEHOUHBIX CPEOCE. (BmageHmit (Hanuume HO HCIIOJIb3YEMbIC MIPUMEHSIEMbIC
8bINONHEHUE U 3auuma , OIIBITA) | (parMEeHTapHO HE B aKTUBHOMU IIPU PEeLICHUN
KYpCoBoll pabomwl, omyem no T'0 OTIBITA) dbopme 3a1a4
npaxmuxke, omyem no HUP u
m.n.)

8. PecypcHoe obecneueHue:

a) OCHOBHAsL TUMeEPamypa.
1. Tlanouxun, B. T. DxoHOMETpHKA : y4eOHHK W HpakTukyM s By3oB/ B. T.Tamoukun. — Mocksa :

UznarenscrBo IOpaiit, 2024. — 293 c. — (Beiciiee obpaszoBanue). — ISBN 978-5-534-14974-6. —

Texker anekTpoHHbli  //  OOpasoBartenbHass — iathopma  IOpait [caiit]. —
URL.: https://urait.ru/bcode/537080

2. Jemuoosa, O.A. DkoHOMeTpUKa : Y4eOHMK U NpakTUKyM is BysoB/ O. A. Jlemumosa,
. Y. ManaxoB. — Mocksa : UznarensctBo IOpaiir, 2024. — 392 c. — (Beiciuee o0Opa3oBanue). —

ISBN 978-5-534-18948-3. — Tekcr : anekrponHbii / O6pa3zoBarenbHas miathopma KOpaiit [caiit]. —
URL: https://urait.ru/bcode/555532

3. DkoHoMeTpuKa : yueOHuK aist By3oB / WM. U. Enuceesa [u np.] ; nonm penakmmeit U. Y. EnuceeBoit. —

Mockga : H3zmarenbctBo IOpaiit, 2024. — 449 c. — (Beicuiee obOpaszoBanue). — ISBN 978-5-534-

00313-0.

Texkcr

URL: https://urait.ru/bcode/535449

4. Tumodees,

B. C. DxoHomerpuka :

snektporHbiii  //  O6pasoBatensast mwiatdopma IOpaiit

yaebuuk it By3soB/ B. C. Tumodees,

[caftT].

A. B. ®agneenkos,

B. IO. Hlexonmua. — 2-e m3x., nmepepad. u morn. — Mocksa : UzmatensctBo FOpaiir, 2024, — 328 c. —

(Boiciiee ob6paszoBanue). — ISBN 978-5-534-18281-1. — Texker :

matgopma Opaiit [caiit]. — URL: https://urait.ru/bcode/535703

aneKTpoHHbli // OOpa3oBatesbHast



https://urait.ru/bcode/537080
https://urait.ru/bcode/555532
https://urait.ru/bcode/535449
https://urait.ru/bcode/535703

6) JUYEH3UOHHOE NpocpaAMMHOE obecnevenue:

SI3bIk mporpammupoBanus R, o6onouka Rstudio (cBoOGoaHO pacnpocTpaHsIeMble IPOYKTHI)

2) npogheccuonanvrvle 6a3bl OAHHBIX U UHGOPMAYUOHHBIX CNPABOUHBIX CUCTIEM

1. http://www.econ.kuleuven.ac.be./GME/ — nanubie k yueOHuky BepOuka
2. http://wps.aw.com/aw_stock_ie_3/178/45691/11696965.cw/index.html

0)nepeuens pecypcos UHOPpMaAYUOHHO-MENEeKOMMYHUKAYUOHHOU cemu « Mnmepremy»

1.
2.

Mmarepuaisl K yaeonuky Stock, Watson

https://cran.r-project.org/ - si3eixk R

https://rstudio.com/ - o6onouka Rstudio

e) Onucanue MamepuailbHO-MEXHUUECKO20 obecneyenus.

Jns

MPOBEICHUS

CEMUHApPCKUX

3aHATUU UMEIOTCA

KOMIIBIOTCPHBIC

KJI1aCChI C

YCTaHOBJIEHHBIM CBOOOJIHO paclpoCTpaHs€MbIM S3BIKOM IporpaMMupoBanus R u

obomoukoit Rstudio u moctymom B MIHTEpHET.

MIPOSKTOPOM U

skpaHoMm, 31 pal.

- NERO 9.

Ne HaumenoBanue OCHAIIIEHHOCTD ITpucnocobiieHu
H/ CIICIIMAJIBHBIX CIICIIMAJIbHBIX I OCTb HOMCH.[CHI/Iﬁ
N N €peYeHb JINLIEH3MOHHOI O IIPOrPaMMHOI0
n HOMeLueHI/H:I u HOMCH.ICHI/II:I 71 0B ECICUCHISL. IS
IIOMCIIICHUU JI IIOMCIICHUU AJ1d HCIIOJIb30BAHUA
o PexkBU3UTHI IOATBEPKIAOLLETO JOKYM EHTa
CaMOCTOATCIBHON CAMOCTOATCIBHO HHBAJINAaMUu U
paboThl it paboTHI suramu ¢ OB3
1 | Aynuropus mis OcHaileHa -Windows SL 8.1 Russian OLP NL
MPOBEICHUSI CTOJIAMHU, AcademicEdition Legalization GetGenuine,
JIEKIIMOHHBIX U CTYJIBSIMH, - Windows Professional 8.1 Russian Upgrade
CEMHHAPCKUX Kadeapoit u OLP NL Academic Edition.
3agaTuil Ne 239 CTOJIOM ISt -Microsoft Windows Professional 7 Russian
npenogasatens, | Upgrade Academic OPEN No Level.
JIOCKOH, - Adobe Acrobat PRO 9.

MIPOSKTOPOM U

sKpaHoM, 68 pal.

MECT

MECTO
2 | Aymutopus s OcHaileHa -Windows SL 8.1 Russian OLP NL
MPOBEICHUSI CTOJIAMHU, AcademicEdition Legalization GetGenuine,
JIEKIIMOHHBIX U CTYJIBSIMH, - Windows Professional 8.1 Russian Upgrade
CEMHHAPCKUX Kadenapoit u OLP NL Academic Edition.
3agaTuil Ne 275 CTOJIOM ISt -Microsoft Windows Professional 7 Russian
nperogasatens, | Upgrade Academic OPEN No Level.
JIOCKOH, - Adobe Acrobat PRO 9.

- NERO 9.



http://www.econ.kuleuven.ac.be./GME/
http://wps.aw.com/aw_stock_ie_3/178/45691/11696965.cw/index.html
https://cran.r-project.org/
https://cran.r-project.org/

9.CooTBeTcTBHE Pe3yJbTATOB 00y4eHHs MO0 AaHHOMY dieMeHTy OITOII

pe3yiabratam ocBoenus OIIOIT

-ykazawno 6 oowetl xapakmepucmuxe OI1OI1.

10.513bIk npenogaBaHus - pyCccKMii

11.I1penogaBaTelib - KaHOUOAM PUUKO-MAMEMAMUYECKUX HAVK, OOYEHM,
Apmamonog [Imumpuii Baueciagosuu

12.ABTOp NPOrpamMMBbl - KaHOUOAM PUIUKO-MANEMATNUYECKUX HAVK, OOYeHM,

Apmamonoe [Imumpuii Bauecrasosuy



