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9.llenu n 3apgayum y4e6HOM AUCLMNIIUHDI

Llenbto ocgoeHusi y4ebHoU ducyuniuHel sengemcsi opMmmpoBaHme cnocobHOCTU Uc-
nonb3oBaTb CTaHAAPTHbIE 3KOHOMETPUYECKME MOAENM ANt aHanm3a 3KOHOMUYECKUX MpoLec-

COB U sIBMNEeHUs
3adayu y4ebHoU OuCyuUmnuHbI:

- MCNosb3oBaTb 3KOHOMETPUYECKUA MHCTPYMEHTapPUIA NS aHanu3a pbiHKOB U npuobpe-
CTW HaBblkM CaMOCTOSITENbHOW MHTEpMNpeTaummn NonyyYeHHbIX pe3ynbTaTos;

- chopMMpoBaTb HaBbIKM NPUKIAAHOMO NMPUMEHEHUS1 3KOHOMETPUYECKUX Mopgenen Ans
aHanu3a pUCKOBbIX CUTYyaLWiA Ha YPOBHE OpraHn3auun, permoHa.

10. MecTo y4ye6HOM aucumnnuHbl B cTpykType OOI: Oucumnnuua «lNpuknagHas SKOHOMeET-
puKa» OTHOCUTCA K 06si3aTenbHbIM AMCUMNINHAM BapuaTuUBHOM Yactu 6asoBoro uukna. Ans
N3y4yeHnsa Kypca HeobxoamMMbl 6a30Bble 3HAHWS BbICLLIEN MaTEMATUKN, TEOPUU BEPOSITHOCTEN,

MaTeMaTU4YeCKON CTaTUCTUKM.

11. MnaHupyeMble pe3ynbTaTbl 00y4YeHUsi MO AuUcUUNNuHe/MoAynio (3HaHUA, yMeHwus,
HaBblKK), COOTHECEHHbIe C NMaHUpPyeMbIMU pe3yrfibTaTaMU OCBOeHUs o6pa3oBaTesibHON
nporpaMmmbl (KOMNeTEHLUMSAMU) U UHAUKATOPaMU UX OOCTUXKEHUNA:

MnaHupyemble pesynbTaTbl 00y4eHus

npuembl

HasBaHue komne-
Kog Kogpl WHankaTop(bl)
TeHUMn
MK-1 |CnocobeH Ha| MK-1.2 |TK-1.2 Crtpout

ocHoBe onucanus | NK-1.3 |cTaHgapTHble Teope-

9KOHOMMYECKMX TUYECKNE N IKOHOMET-

npoLeccoB n sB- puyeckue mogenu Ha

NeHnn  CTpouTb OCHOBE aHanu3a pblH-

CTaHOapTHble KOB, WHTEpnpeTupyet

TeopeTnyeckue u Nony4yeHHble pesyrib-

3KOHOMETpUYe- TaTbl

ckune moaenw,

aHanu3anposatb 1 MK-1.3 Mogenupyet

coaepkartenbHo Urpy, Haxoaut peLue-

NHTEpPNpeTnpo- HWUS, aHanuMaupyet u

BaTb MOMyYeHHbIE WUHTEepnpeTupyeT  pe-

pe3ynbTathl 3ynbTatbl WUrp, WC-
nonb3yet
MOOENNPOBaHUA pUC-
KOBbIX CUTyaLui

1.1. 3HaTb: TpagUUMOHHbIE N COBPEMEHHbLIE
noaxogbl K MOCTPOEHUID SKOHOMETPUYECKUX
MoZenen u METOOO0B X peanmsaumu.

1.2. YMeTb: aHanuaupoBaTb YCMoBuS npume-
HEHNs1 Pa3fINYHbLIX 3KOHOMETPUYECKMX METO-
JOB B MCCreaoBaHNN 9KOHOMUYECKNX U COLU-
anbHbIX MPOLECCOB; OCYLLECTBATL hopmarnu-
3aumMo NpUKNagHbIX 3agad Ha s3blKe 3KOHO-
METPUYECKOTO MOAENUPOBaHUS; MPOBOANTb
3KOHOMETPUYECKNE WCCEeaoBaHUss C npume-
HEHMEM KOMMbIOTEPHLIX MporpamMmm CTaTUCTU-
yecko 006paboTKM [OaHHbIX; MPOBOAUTL CO-
AepxaTernbHbl aHanu3 pesynbTaToB 3KOHO-
METPUYECKOro MOAENMPOBaHUS.

1.3. Bnapgetb: HaBblkamum  paboTbl C
COBPEMEHHBIMW  MakeTamyn  nporpamm Ansi
3KOHOMETPUYECKOrO MOAENNPOBAHNS;

12. O6beM aMcuUnnuHbI B 3a4eTHbIX eauHulax/yac — 4 3ET / 144 vac.

dopmMa NPOMeXYyTOYHOM aTTecTauum - Ik3aMeH

13. TpypoeMKocTb No Buaam y4yebHon paboTbl

TpyaoemMKoCTb
Bug y4ebHon paboThbl Mo cemecTpam
Bcero
8 cemecTp
KoHTakTHast paborta 52 52
nekumm 26 26
B TOM uncne:
npakTn4eckme 26 26
CamocTtodarensHas paborta 56 56
[MpomexyTo4Hasa arTectaums Jk3ameH - 36 OK3aMeH - 36
WToro: 144 144




13.1. CopepkaHne ANCLMNIIUHbI

Peannsauusa pas-

HanmeHoBaHve
n/n| pasgena aucumn- CopaepxaHue pasgena AMCUvnimvHbl Aena AnCLANNNARE|
C MOMOLLBIO OH-
NAWHBI .
navH-kypca, QYMK
1. Ilekuun

1 |MepBunyHas cta-|LLKanbl nsmepeHui. QYMK
TUCTMYeCKas YHuUpmumpoBaHHoe NpeacTaBneHe pasHOTUMHBIX AaHHbIX. MpvknagHas aKo-
obpaboTka faH-| Cnocobbl 3anonHEHNs NPOMNYLLEHHbIX AaHHbIX. HOMeTpUKa
HbIX Bnayanunsauma MHOroMmepHbIX AaHHbIX.

AHanmns pesko BblAeNsoLwmMxcs HabnogeHun

2 |lNpoeBepka cTa-| OCHOBHbIE TWMbI TMNOTES, NPOBEPAEMbIX B XO4€e CTaTUCTUYECKOro QYMK
TUCTUYECKUX aHanvsa v MoaenvpoBaHus. MpuknagHas ako-
rmnotes B npwu-| Kputepuii 3HakoB A11s 0QHOM BbIGOPKM. HOMETpUKa
KnagHblX  3aga-| Kputepuin MaHHa-YUTHW.
yax Kputepuin YunkokcoHa.

Kputepuin 3HakoB st aHanm3a napHbIX NOBTOPHbIX HAONOAEHWA.
Kputepuin 3HakoBbIX paHroBbIX CYMM YUIKOKCOHA.

MpoBepka rMNoTE3, CBA3aHHbIX C MNapamMeTpamMn HOPMasibHOro
pacnpegerneHust.

3 | OducnepcunoHHbi | OgHOMAKTOPHIN AUCNEPCUOHHDBIA aHanu3 QYMK
aHanus MHOroakTopHbIN ANCMEPCUOHHBIN aHanu3 MpuknagHas aKo-

PaHroBbIi AMCNEPCUOHHBIN aHanm3 HOMETpUKa

4 |AHanus CTpyKTy- QYMK
Pbl N TECHOTbl| AHamNM3 TECHOTbI CBA3M MEXAY KONMYECTBEHHbIMW NepeMeHHbIMK. | puknagHas ako-
CTaTUCTUYECKOM |AHanNu3 CTaTUCTUHECKON CBSA3N MeXay NOpsSAKOBbIMU NepeMeHHbI- HOMeTpUKa
CBA3K Mexay | M.
ncecriegyeMbiMn | AHanmn3 cBa3en Mexay KnaccumkaumoHHbIMN NEPEMEHHBIMMN.
nepeMeHHbIMW.

5 |®akTopHbIn DaKTOpHbIM aHanM3 NpU XeCTKO OUKCMPOBAHHOM KONnYecTBe dhak- QYMK
aHanus TOpOB MpuknagHas aKko-

DaKTOPHbIN aHann3 Npy HeMKCUPOBaAHHOM KONMYECTBE (PakTopoB HOMETpUKa
MeTogbl BpalLleHUs 1 MHTepnpeTauumn qakTopoB

6 |PacnosHaBaHue |CyLHOCTb, TUNOMOrM3auns 1 NpuUKNagHasa HanpaefeHHOCTb 3afad AYMK
0obpa3oB 1 TUNO- | Knaccmdukaumm o0 bLEKTOB. MpuknagHas aKko-
normsauusi  06b- | Knaccudgmkaumsi npyv Hanmumm obydatowmx BbIBOPOK (QUCKpUMU- HOMETpMKa
€KTOB B COUM-|HaHTHbIA aHanus).
anbHO — 3KOHO-|Knaccudmkauma 6e3 obydeHusi (napameTpuydeckuii criydam): pac-

MUYECKNX WC- | LLENeHne cMecen BEPOSTHOCTHbLIX pacrpeaerieHui.
crnenoBaHUsIX. Knaccudpukaumsa 6e3 obyuveHusa (HenapameTpuyeckun Ccriydan):
KnacTep-aHanms.
7 |BpemeHHble MoHsITNE BpemMeHHoro psiaa. QYMK
psabl KOMMNOHEHTbI BpeMEHHbIX psiaoB. MpvknagHas aKo-
CTraumoHapHble BpEMEHHbIE Psabl U MX OCHOBHLIE XapaKTePUCTUKN. HOMeTpuKa
HecnyyarHas cocTaBnsiiollas BPEMEHHOro psiga M MeTodbl ero
CrNaXnBaHs.
Mogenun HecTaumoHapHbIX BPEMEHHbBIX PSAO0B M UX uaeHTUdMKa-
umsi.
[MporHosmpoBaHMe 3KOHOMUYECKMX MoKasaTenemn, OCHOBaHHOE Ha
MCNOMb30BaHUMN BPEMEHHbIX PSA0B.

8 |Wcnonb3oBaHve |MeToabl aHanmsa napHbIX perpeccu. QYMK
3KOHOMETpUYe- MpuknagHas ako-
CKUX  METOAOB | OKOHOMEMpUYECKoe MOOeruposaHue ¢bUHaHCOBbIX pPbiHKOS8. Vc- HOMeTpUKa
ans aHanusa|crnegoBaHne fMHEMHOM B3aMMOCBA3M MeXdy [OOXOOHOCTHIO U

Pa3NUYHbIX PbIH-
KoB

puckom. [locTpoeHne onTumarnbHOro dMHaAHCOBOro nopTdens.
AHanus ycTomumBOCTM KOIO(PUMUMEHTOB perpeccun. AHanua Bbl-
NOMHMMOCTU NPEANOCHINIOK KNAacCU4EeCKON MOAENN PErpeccumn.




MeToabl aHanm3a MHOXXECTBEHHOMN perpeccun.

OKOHOMempUYeCKUU aHaru3 HeKomopbIx 3adady meopuu ¢bupMbil.
Mpobnema npaBunbHOM creundukaumm mogenu. Metogbl ycTpa-
HEHMA CMELLIEHMS 1 NOBbILLEHNST HaOEXXHOCTN Mogenun. Cneuvdmka
3KOHOMETpMYecKoro aHanmsa cyHkumn Kobba-yrnaca B Teopun
dupmel. Kpueble obyyeHus. AHanma BnnsiHis macwitaba. Vcnonb-
30BaHMe METOL0B NPOBEPKN YACTHbIX M OBLLMX rMnoTe3 B aHanuse
mogenn. HagexxHoCTb Moaenu MHOXEeCTBEHHOW perpeccuu. [po-
6rnema MynbTUKONSIMHEAPHOCTM.

HapylieHune runotes knaccuyeckon mogenu perpeccun. Metoapl
yCTpaHeHUs reTepockeaacTUHHOCTY.

SOKoHoMempuyeckue Memoodbl 8 uccriedogaHuU pbiHKa. locTpoe-
HMe Mogenen B3aMMOCBSA3M LIEHbl M kadecTBa npoaykuun. Beibop
byHKUMOHaNbHON hopMbl MOAENEN.

DUKTUBHbIE NEPEMEHHBIE B 9KOHOMETPUYECKOM aHanmae.
OKoHomempu4eckue Mooesnu 3KOHOMUKU mpyda. AHanua gndde-
peHuMaumn B ypoBHe 3apaboTHOM nnatbl. Teopus 4ernoBe4eckoro
kanutana u obcyxaeHue BO3MOXHOCTU ee 3IKCrepuUMeHTarnbHOM
npoBepkun. AHanma addekToB 06pa3oBaHMsA U NPOM3BOACTBEHHOMO
onbiTa. AHanu3 BnusHUA npodpcoto3os. Npoeepka rMNoTes o auc-
KPUMUHALMN.

CoBpeMeHHbIe reHaepHbIe UccrieqoBaHus.

CneunanbHble hOpMbl SKOHOMETPUYECKMX 3aBUCUMOCTEN.

AHanusz npeodrnoxeHusi paboyel cunbl. OrpaHWdeHus MeToaa
HaMMeHbLLMX kBagpaTtoB. MoeHTndukaums mogenen tuna Logit n
Probit. Cneundmkaumsa n oueHmBaHne mogenu Tobit. MpenmyLue-
CTBa N OrpaHNYeHns cneumanbHbix dhopM Moaenen.

OnHammyeckme OKOHOMETpU4eckne mMmoaenn: Mmogenn ¢ pacnpene-
JIeHHbIM J1aromMm 1 aBTOKOPpPENALNA.

OKoHomempu4ecKull aHanu3 pbiHKa Kariumana. Mopenun akcene-
paTtopa. Mogenb OeHexHbIX NOTOKOoB. Heoknaccuyeckas mMogens.
Mogenb TobuHa. Mogenn, OCHOBaHHblE Ha TEOPUM BPEMEHHbLIX
psigoB. OnpegenexHne cTpykTypbl naros. Moaens pacnpegeneHHbIx
naros AnbMoHa.

AHanmn3 CTPYKTYPHbIX U NPUYMHHBLIX CBA3EN B 9KOHOMETpuKe. Pop-
Mbl NpPeaCcTaBreHns Mogenen 3KOHOMETPUYECKMX YPaBHEHWN.
MpeobpasoBaHve mogenu. Metog aHanmsa MNPUYUHHBIX CBA3EN
paHokepa. BrntoyeHne ypaBHEHWIA C flaroBbiMWU NEPEMEHHBIMU B
cuctemy. AHanus pakTopoB APHEKTUBHOCTU peKkrnambl.

Mogenu ogHOBPEMEHHbIX YpaBHEHWIA.

OKoHoMempuueckue Memoldbl 8 meopuu  MPOU3BOOCMEBEHHbIX
yHKyul. M'bkme dyHKuMoHanbHble opmbl. MNprknagHble acnek-
Tbl UCMOMb30BaHMA NPON3BOACTBEHHBIX (PYHKUMIA. Mepbl cornacus
ANs CUCTEM OOHOBPEMEHHbIX YpaBHEHUW. ABTOPErpeCcCUOHHbIE
CTOXacTu4ecKme NpoLecCbl B CUCTEMAX OAHOBPEMEHHbIX ypaBHe-
HUN. OCOBEHHOCTN SKOHOMETPUYECKOTO aHanm3a KOHKPETHbIX
¢opM NPON3BOACTBEHHbLIX COYHKLNIA.




Mogenn ¢ naHenbHbIMM AaHHbIMW. Mogenb ¢ UMKCMpOBaHHBLIMU
acbdpekramn. Mogernb co crnyyarHbiMu adbdekTamu. PukcmMposaH-
Hble UIu cnyYanHble 3@eKThbI.

2. MpakTnyeckne 3aHATUA

MNepBunyHas cTa-|AHanu3 gaHHbIX B NaKkeTax CTaTUCTUYMECKOro aHanmsa AaHHbIX Mo AYMK
TUCTUYECKas Temam: MpuknagHas ako-
obpaboTka AaaH-|-LUkanbl namepeHui. HOMeTpUKa
HbIX -YHurumpoBaHHoe npeacTraBneHme pasHOTUMNHBLIX AaHHbIX.
-Cnocobbl 3anofiHeHNs NPOMYLLEHHbIX JaHHbIX.
-Busyanmsaumst MHOroMepHbIX AaHHbIX.
-AHanm3 pesko BblAensaLWmnxca HabngeHNn
lMpoBepka cTa-|AHanNM3 AaHHbIX B NakeTax CTaTUCTUYECKOro aHanmsa AaHHbIX No AYMK
TUCTUYECKNX Temam: MpuknagHas ako-
rmnoTe3 B npu-|- Kputepuin 3HakoB Ansi O4HOM BbIGOPKK. HOMeTpuKa
KnagHblX  3aga-| -Kputepun MaHHa-YutHu.
Yyax -Kputepuin YunkokcoHa.
-Kputepuin 3HakoB Ans aHanm3a napHbIX NOBTOPHbLIX HAGMAEHWUIA.
-Kputepuin 3HaKoBbIX paHroBbIX CYMM YWIKOKCOHA.
-MpoBepka rMNOTe3, CBSI3aHHbLIX C NapameTpamyv HOPMarbHOro
pacnpegerneHus.
[vcnepcronHbIn |AHanM3 AaHHbIX B MakeTax CTaTUCTUYECKOro aHanmaa gaHHbIX Mo QYMK
aHanua Temam: MpvknagHas aKko-
-OaHOMaKTOPHbIN OMCNIEPCUOHHBINA aHaNMs3. HOMETpUKa
-MHOrohaKkTopHbIN AUCNEPCUOHHBIN aHanNMs.
-PaHroBbIn ANCNEPCUOHHBIN aHanus.
AHanua CTpyKTy-|AHanm3 TECHOTbI CBA3N MeXAY KONMYECTBEHHBbIMU NEPEMEHHBIMA B QYMK
pbl M TECHOTbI|MakeTax CTaTUCTUYECKOro aHanmsa AaHHbIX. MpuknagHas ako-
CTaTUCTUYECKON |AHanu3 CTaTMCTUYECKON CBA3W MeEXAY NOpsaKOBbIMU NepeMEHHbI- HOMeTpuUKa
CBSI3U MeXay | MU B NakeTax CTaTUCTUYECKOro aHannsa AaHHbIX.
nccnegyeMbiMn | AHanma cBsAsen Mexay KnacCUpuKauMoHHbIMM NepeMeHHbIMU B
nepeMeHHbIMU. | nakeTax CTaTUCTUYECKOro aHanmsa AaHHbIX.
DaKTopHbIN DaKTOpHbI aHanM3 NpU XeCcTKo OUKCMPOBAHHOM KoNn4YecTBe dhak-
aHanm3 TOPOB B MakeTax CTaTUCTUYECKOro aHanm3a AaHHbIX.
DaKTOpHbIM aHanM3 Npu HeUKCMPOBAHHOM KONUYECTBE (PaKTopoB QYMK
B NakeTax CTaTUCTUYECKOrO aHanuns3a gaHHbIX. MpuknagHas ako-
MeToapl BpalleHUsa 1 nHTepnpeTauum haktopoB B NakeTax cra- HOMeTpUKa
TUCTMYECKOro aHann3a AaHHbIX.
PacnosHaBaHve |Knaccudmkaumsa npu Hanmuamm obydarolumx BbIOOPOK (AMCKpUMU- QYMK
06pas3oB M TUNO-|HaHTHLIA aHanu3) B NakeTax CTaTMCTUYECKOro aHannsa AaHHbIX. MpuknagHas ako-
norn3auusi  06b- | Knaccudgmkauust 6e3 obydeHus (napameTpuyeckuin crnydan): pac- HOMETpMKa
€KTOB B COUMU-|LLEeNnieHne CMecen BEPOSITHOCTHBIX pacnpederneHni B nakerax
anbHO — 3KOHO-|CTaTUCTMYECKOro aHanmaa AaHHbIX.
MUYECKMX nc- | Knaccudgmkaumss 6e3 obyyeHuss (HenapameTpuyecKuin cryyan):
CnegoBaHmsX. KracTep-aHanu3 B MakeTax CTaTUCTMYECKOro aHanmsa AaHHbIX.
BpemeHHble [MpOrHO3MpoBaHNe 3KOHOMMUYECKMX MoKa3aTenen, OCHOBaHHOE Ha QYMK
psabl NCMOSb30BaHMM BPEMEHHbIX PsOoOB B MakeTax cratuctudeckoro| [puknagHas ako-
aHanusa gaHHbIX. HOMETpUKa
Vcnonb3oBaHve |MeTtoabl aHanM3a napHbIX perpeccui. QYMK
3KOHOMETpUYe- MpuknagHas ako-
CKMX  METOAOB| OKOHOMempuyYeckoe ModesiuposaHue GbUHaHCOo8bIX pbiHKO8. Wc- HOMeTpUKa
ans aHanusa|cnegoBaHne fMHEMHON B3aMMOCBA3M MeXdy [OOXOOHOCTHIO U

Pa3MMYHbIX PbIH-
KOB

puckom. [locTpoeHve onTUManebHOro (UHAHCOBOMO MNOpPTAdErns.
AHanu3 yctomumBoCTM KOIhPMUMEHTOB perpeccun. AHanm3 Bbl-
NONMHUMOCTU NPEANOCHINOK KNacCcu4eckon Moaernu perpeccum.
MeToapbl aHanM3a MHOXXECTBEHHOW perpeccum.

OKOHOMempUYeCKUU aHarnu3 HeKomopbix 3adad meopuu UPMBI.




Mpobnema npaBunbHOM creumdukaumm mogenu. Metoabl ycTpa-
HEHMSA CMeLLIEHMS 1 NOBbILLEHNST HAOEXHOCTN Mogenu. Cneundmka
9KOHOMETpUYECKOro aHanmsa yHkumn Kobba-fyrnaca B Teopun
dupmel. Kpueble obyyeHuns. AHanua BnusHUS macwitaba. Vicrnonb-
30BaHMe MeTO40B NPOBEPKN YaCTHbIX M OBLLMX rMnoTes B aHanuse
mMogenu. HagexHocTb Mogenn MHOXeCTBEHHOW perpeccun. lMpo-
6nema MynbTUKONSIMHEAPHOCTH.

HapyleHne runotes knaccudeckon mogenun perpeccun. Metoabl
yCTpaHeHNs reTepockegacTUHHOCTW.

OKkoHomempuyeckue MemoObl 8 uccriedosaHuU pbiHKa. loctpoe-
HVWe moenen B3aMMOCBSA3WN LieHbl U KavyecTBa npoaykuun. Beibop
dyHKUMOHaNbHOM hopMbl MOgeNeN.

®PUKTVBHbIE NEPEMEHHbIE B 9KOHOMETPUYECKOM aHanNu3e.
OKoHoMempuyeckue Mooenu 3KOHOMUKU mpyda. AHanua andde-
peHuMaLmmn B YpoBHE 3apaboTHOM mnatbl. Teopus YernoBe4Yeckoro
kanutana u obcyxaeHne BO3MOXHOCTU ee IKCrepuMeHTanbHOM
npoBepkn. AHanun3 addekToB 06pa3oBaHMA U NPON3BOACTBEHHOTO
onbiTa. AHanus BNUsHUS NPodCcoto30B. poBepka rMnoTes o Auc-
KPUMUHaLMN.

CoBpeMeHHble reHaepHble uccreoBaHus.

CrieumanbHble OpMbl SKOHOMETPUYECKMX 3aBUCUMOCTEN.

AHanu3 npednoxeHusi paboyel cusbl. OrpaHnyeHuss MeToda
HaMMeHbLUUX KBagpaTtoB. VoeHTudukaums mogenen tuna Logit u
Probit. Cneuundmkauma n oueHnBaHve mogenu Tobit. Mpenmye-
CTBa M OrpaHn4eHns cneumarnbHbiX opM Mogenen.

OnHammyeckme OKOHOMETPU4ECKNE Moaernn. Moaenn Cc pacnpene-
JIeHHbIM J1aromMm 1 aBTOKOppenAunA.

OKoHomempuyveckul aHanu3 pbiHKa Karnumana. Mopenun akcene-
patopa. Mogenb AeHexXHbIX NOTOKOB. Heoknaccuyeckasi Mogenb.
Mogenb TobuHa. Mogenn, OCHOBaHHbIE Ha TEOPMU BPEMEHHBLIX
psinoB. OnpegeneHune CTpykTypbl flaroB. Mogens pacnpegeneHHbIx
naros AnbMoHa.

AHanua CTPYKTYPHbIX 1 NPUYUHHBLIX CBA3EN B SKOHOMETpUke. Pop-
Mbl NpeacTaBrneHuss MoAernen 3IKOHOMETPUYECKUX YPaBHEHWUNA.
MpeobpasoBaHne mogenu. Meton aHanmsa NPUYMHHBIX CBA3EN
paHOKepa. BrnioyeHue ypaBHEHWIA C fiaroBbiMU NepeMeHHbIMU B
cuctemMy. AHanmn3 goaktopoB ahPEKTUBHOCTM peEKaMbl.

Mogenn ogHOBpEMEHHBLIX YPaBHEHWUNA.

OKoHomempuyeckue Memodbl 8 meopuu MPoU3B0ACMBEHHbIX
yHKyud. M'bkme dyHKUMoHanbHble dopMbl. [MNprknagHble acnek-
Thbl UCNOMb30BaHUA NPOU3BOACTBEHHbIX OYHKUMA. Mepbl cornacus
Ans CUCTEM OOHOBPEMEHHbIX YpaBHEHUW. ABTOPErpecCUOHHbIE
CTOXacTunyeckme npoLeccbl B cUCTEeMax OOHOBPEMEHHbIX ypaBHe-
HUN. OCOBGEHHOCTN SKOHOMETPUYECKOTO aHanm3a KOHKPETHbIX
dopM NPOU3BOACTBEHHbLIX (DYHKLNIA.

Mogenu ¢ naHenbHbIMM gaHHbIMKW. Mogenb ¢ OUKCUpOBaHHBIMM
acpbdpektamn. Mogernb co crnyyarHbiMU adbdpekTamu. PukcmMpoBaH-
Hble Ny cnyyarHble 3dgeKTbl.




13.2. Tembl (pasaenbl) AUCLMNNUHBI U BUAbI 3aHATUN

Buabl 3aHATMI (YacoB)
Ne HavmeHoBaHWe TeMbl
CamocTodaTtensHas
n/n (pasgena) gucumniunHbl Jlekumu | MpakTnyeckne paGoTa Bcero
1 |lMepBun4yHas cratuctnyeckas obpaboTka AaHHbIX 2 2 4 16
2 lMpoBepka CTaTUCTUYECKUX FMNOTE3 B MNpUKnag- 5 2 6 10
HbIX 3aga4ax
3 | [MCnepCUOoHHbIN aHanua 2 2 4 18
4 AHanua CTPYKTYypbl U TECHOTbI CTaTUCTUYECKOM 4 4 6 18
CBSA3WN MexXay uccnegyeMbiMn nepeMeHHbIMN.
5 |®aKTopHbI aHanus 4 4 6 14
PacnosHaBaHve o6pa3oB 1  Tunonornsauus
6 |0ObekToB B couManbHO — SKOHOMWYECKUX WC- 2 2 8 16
cnegoBaHusX.
7 |BpemeHHble paabl 4 4 12 20
8 Mcnonb3oBaHMe 3KOHOMETPUYECKUX METOOOB 10 29
ONA aHannsa pasnuyHbIX PbIHKOB
Utoro| 26 26 56 108

14. MeToau4yeckue ykasaHus onsi o6yvarowmxcs no 0CBOEHNI0 OUCLUNIIUHBI

[Ana nyywero ycBoeHMs maTepuana CTygeHTam pekoMeHayeTcs AomaluHss paboTta ¢
KOHCMEKTaMu NeKUMr, Npe3eHTauusMn, BbINOSIHEHME MPaKTUYECKMX 3adaHuMn AN CamMoCTOos-
TenbHON paboTbl, BbINONHEHNE NabopaTopHbIX paboT, NCNONb30BaHNE PEKOMEHLOBAHHOW Nn-
TepaTypbl 1 METOANYECKNX MaTepmanoB. B pamkax obuwero obbema yacoB, OTBEOEHHbIX AN
N3ydeHnss AUCLUMNIMHBI, NpeaycMaTpMBaeTCsa BbINOSIHEHME CReayoWnX BUOOB CaMOCTOATENb-
HbIX paboT ctyaeHToB (CPC): n3yyeHne TeopeTnveckoro matepuana, BbINOSIHEHNE B NakeTe
CTaTUCTUYECKOro aHanmsa AaHHbIX 3adaHui Mo Temam, U3yYeHHbIM Ha NEKUMOHHbBIX U NPaKTu-
YECKMX 3aHATHS.

Mpwn MCMonb30BaHUN ANCTaHLMOHHbIX obpasoBaTenbHbIX TEXHOMOMMN
n 3MEeKTPOHHOrO obyyeHus BbIMOSHATb BCE yKasaHus npenogaBaTenen,
BOBpeMsi  nogkmwyatbcs K online  3aHATMSIM,  OTBETCTBEHHO  MOAXOAUTb K

3a4aHusIM Ansi CaMOCTOSITENbHOM paboThl.

15. NepeyYyeHb OCHOBHOW U AOMOJNIHUTENLHOWN NUTepaTypbl, PECYpPCOB UHTEPHET, HeobXo-
AUMBIX AN OCBOEHUA OUCLUNIIUHBI

a) oCHOBHas nutepaTypa:

Ne n/n MNcToYHUK

Mapwues, O. C. lNpuknagHasi 3KOHOMETpUKa ANt MakpoakoHomukn = Applied econometrics for
macroeconomics : y4ebHoe nocobue / O. C. Mapues, A. J1. AHubirmHa. — EkatepuHbypr : YpoYV,
2014. — 152 c. — ISBN 978-5-7996-1303-7. — TeKCT : 3NEeKTPOHHbIN // J1aHb : 3NeKTPOHHO-
ounbnunotevHas cuctema. — URL: https://e.lanbook.com/book/98806

KaraH, E. C. lNpuknagHon cTaTUCTUYECKMI aHanu3 AaHHblX : y4ebHoe nocobue / E. C. KaraH. —
2 Kemeposo : Keml'Y, 2018. — 235 c. — ISBN 978-5-8353-2413-2. — TeKCT : 9NeKTPOHHbIN // J1aHb
: ANEeKTPOHHO-6mbnnoTeyHasa cuctema. — URL: https://e.lanbook.com/book/134318

Kotukos, . E. AHanu3 gaHHbIX : y4ebHo-meToanyeckoe nocobue / M. E. KotukoB. — CaHKT-
3 Metepbypr : Cr6rrMy, 2019. — 48 c. — ISBN 978-5-907184-46-6. — TeKCT : 9NeKTPOHHbIN //
JlaHb : anekTpoHHo-6ubnnoTevHasa cuctema. — URL: https://e.lanbook.com/book/174498

BonbdcoH, M. b. AHanus gaHHbIx : yyebHoe nocobuve / M. b. BonbdpcoH. — CaHnkT-lNeTepbypr :
4 CneryT mm. M.A. BoHy-bpyeBuya, 2015. — 81 ¢. — TeKCT : 9aNeKTPOHHbIN // J1aHb : 3NEeKTPOHHO-
GubnmoteyvHasa cuctema. — URL: https://e.lanbook.com/book/180254

KysbmuH, B. V. MeTogbl aHanmsa gaHHbIx : y4ebHoe nocobue / B. W. KyabmuH, A. @. MNagsaoBs. —
5 2-e n3ga., nepepad. n gon. — Mockea : PTY MUP3A, 2020. — 155 ¢. — TeKCT : aneKTpOoHHbIN //
JlaHb : anekTpoHHO-6mbnnoTeyHas cuctema. — URL: https://e.lanbook.com/book/171433.




6) gononHuTenbHasa nuTepartypa:

Ne n/n NcTouHmK

Mopenos, B. W. AHanm3 cTaTuCTMYeCKMX daHHbIX : npaktukym : [16+] / B. W. openos,
T. H. Jlepawesa ; Poccunckaa mexgyHapogHasi akagemust Typmsama. — Mockea : YHuBepcuteT-
6 ckasg  kHura, 2015, - 120 c¢. : wuwn. — Pexum pgoctyna: 0o nognucke. —
URL: https://biblioclub.ru/index.php?page=book&id=574944. — bubnuorp.: c. 107. — ISBN 978-5-
98699-151-1. — TEKCT : 9NEKTPOHHbIN.

AranakoB, C. A. CrtaTuctmyeckume MeTOAbl aHanmMsa [fdaHHbIX : ydebHoe nocobwue : [16+] /
C. A. Aranakos ; OMckun rocyaapctBeHHbl yHuBepcutet um. ®. M. loctoesckoro. — Omck : Om-
CKMM rocyaapcTBeHHbIn yHuBepcuteT nm. ©.M. [Ooctoesckoro, 2017. — 92 c. : Tabn., rpad.,
CXeM., un. - Pexum goctyna: no nognucke. -
URL: https://biblioclub.ru/index.php?page=book&id=562918 . — bubnuorp. B kH. — ISBN 978-5-
7779-2187-1. — TeKCT : 9NEKTPOHHbIN.

Kykosckuin, O. W. NHpOpMaLMOHHbLIE TEXHOMOMMWU M aHanuM3 OaHHbIX : y4yebHoe nocobue /
O. N. XKykoBckui ; Tomckuin FocyaapCTBEHHbIN YHUBEPCUTET CUCTEM YyNpaBNeHUs N pagnoanek-
9 TpoHukn (TYCYP). — Tomck : Onb KoHTeHT, 2014. — 130 c. : cxem., un. — Pexxum gocTyna: no
noanucke. — URL: https://biblioclub.ru/index.php?page=book&id=480500 . — bubnuorp.: c. 126. —
ISBN 978-5-4332-0158-3. — TEKCT : 9NEKTPOHHbIMN.

B) MHPOPMALMOHHbIE 3IIEKTPOHHO-0bpa3oBaTenbHble pecypchbl (oduLmanbHble pecypcbl UH-
TepHeT)™:

Ne n/n Pecypc

1 OneKkTpoHHO-6MbnnoTeyvHasa cuctema "faHb" - https://e.lanbook.com/

2 |3BC IOPAUT

3 O6pasoBatenbHbIN nopTan "OnekTpoHHbIn yHnBepcutet BIY". - https://edu.vsu.ru

16. NMepeyeHb y4e6HO-MeTOAMYECKOrO 06GecneyeHUs Ans caMoCToATeNIbHOW paboThl

Ne n/n NcTOYHUK

opsinHoBa, E. P. MNpuknagHble MeToabl aHanusa cTaTMCTUYECKUX AaHHbIX | y4ebHoe nocobue /
E. P. lopsanHoBa, A. P. MNaHkos., E. H. NnatoHoB. — Mocksa : i3gaTtensckuin 4oM Bbiclien WKosbl
1 3KOHOMMKM, 2012. — 312 ¢. — Pexxnm goctyna: no nognucke. —

URL: https://biblioclub.ru/index.php?page=book&id=227280. — ISBN 978-5-7598-0866-4. — TekKcT :
3NEKTPOHHBIN.

17. O6pa3oBaTenbHble TEXHOJNIOFMU, UCMNOJb3yeMble NpU peanusaumm y4yebHOW AUcCLM-
NIIVHbI, BKNKOYaA OUCTAHUMOHHbIe obpa3soBaTesnbHble TexHonorum (AOT), anekTpoHHoe
oby4eHue (J0), cmewaHHOe 06y4eHue):

Mpwn peanusauumn ANCLMNITNHBI MOryT MCNOSb30BaTbCS TEXHONOormm
3NEeKTPOHHOro oby4veHunsa n ANCTaHUMOHHbIE obpasoBaTtenbHble TexXHonormm
Ha 6Gase noptana edu.su.ru, a Takke ApyrMe [OOCTYMHble  pPecypcbl  CeTu
NHTepHerT.

18. MaTtepmanbHO-TeXHMYECKOe obecnevyeHne gUCUMNINHLIL: Y4ebHble aygutopum onga npo-
BeOeHUs y4EBHbIX 3aHATUN (NTEKLMOHHBIX, NPaKTUYECKNX), OCHALLEHHbIX 060pyaOBaHNEM U TEX-
HU4YeckMMn cpegcrTeamm obyveHus: cneumannanpoBaHHas mebenb, NPOEKTOopP, 3KpaH Ansa npo-
€eKTopa, KOMMNbIOTEP C BO3MOXHOCTbLIO MNOAKIMOYEHUSA K ceTn "UIHTepHeT", NnpoBOAHOM MUKPOQOOH,
KOMIMMEKT aKTUBHbIX FPOMKOroBoputernemn

19. OueHO4HbIe cpeacTBa ANA NPOBeAEHUA TEKYLEeNn 1 NPOMEXYTOYHOMN aTTecTauum

MopsAoK OLEHKM OCBOEHMS 0byYatoWwmnmMmcs y4ebHoro maTepuarna onpeaensieTcs cogepkaHu-
eM crefyrLmnx pa3aenos AUCUUNIHGI:

Ne HanmeHoBaHve pasgena oucumnimvHbl KomneteH- | MHgunkaTtop(bl) goctu- | OueHo4Hble cpen-
n/n (mogyns) ums(n) XEHUA KOMNeTeHUUn cTBa
MepBu4Hasa cratucTnyeckas obpaboTtka MK-1.2 3agaHue ans nabo-
1. MK-1 8
OaHHbIX MK-1.3 patopHou paboTbl 1
2. |lpoBepka CTaTUCTUYECKUX MNOoTEe3 B NpW- MK-1 MK-1.2 3agaHue ang nabo-



https://biblioclub.ru/index.php?page=book&id=574944
https://biblioclub.ru/index.php?page=book&id=562918
https://biblioclub.ru/index.php?page=book&id=480500
https://biblioclub.ru/index.php?page=book&id=227280

Ne | HaumeHoBaHue pasgena AUCUMNIUHDI KomneTen- | MiHgukatop(bl) aoctn- | OueHouHble cpea-

n/n (mogyns) ums(n) YKEHUS KOMNETEHUMUK cTBa
KnagHbIX 3agavax MK-1.3 paTtopHou paboTbl 1
. : MK-1.2 3apaHue ans nabo-
3 | AMCnepcuoHHbI aHanm3 MK-1 MNK-1.3 DATOPHO PaBoTh 1
4 | cxon camon ey woonemyemint nepe | ML MK-12 | 3anakve ana nabo-
KAy Ay P MK-1.3 paTtopHon paboTbi 1

MEHHBIMM.

. : MNK-1.2 3apaHve ana nabo-
S | PaKTopHbIN aHanu3 MK-1 MNK-1.3 DATOPHOM PABOTH! 2

PacnosHaBaHue 06pa3oB 1 TUnonorusauus

6 |06BEKTOB B coLMaribHO — 3KOHOMUYECKNX MK-1 MK-1.2 3anaHV|e~qnﬂ nabo-
MK-1.3 paTopHou paboTbl 3

nccrneaoBaHusix.
: MK-1.2 3apaHue ans nabo-
7 | BpemenHbie paael MK-1 MK-1.3 paTopHou paboTbl 4
8 Mcnonb3oBaHne 3KOHOMETPUYECKNX METO- AK-1 MNK-1.2 3apaHue ans nabo-
00B Ansi aHanmsa pasnu4yHblX PbIHKOB MK-1.3 paTtopHou paboTtbl 5

[MpomexyToyHasn aTTecTaums MpoekT

dopma KOHTPOnS - 9K3aMeH

20 TunoBble OLEHOYHbIe cpeACcTBa U MeToAMYECKUe MaTepuanbl, onpeaenstowme npo-
ueaypbl OLeHUBaHUA

20.1 TeKywWwuMn KOHTPOSb yCNneBaemMocTu

KoHTpornb ycneBaeMocTu No ANCUMMIMHE OCYLLECTBMASIETCA C MOMOLLbIO CReayHLLNX
OL€HOYHbIX CPeacTB:
JTabopaTopHble paboTbl, MPOEKT

Na6opartopHas pa6boTta Ne1

1. B npennoxxennoM Bam ¢aiine «Tabmuia kBapTup» paccmotpute nepeMennyto lena. Berancnu-
TE€ BCE OMUCATENbHbIE CTATUCTUKU U MOCTPOWTE MPOCTEHIINE CTaTUCTUUECKUE IpadUKU sl JAaHHOM me-
PEMEHHOH, MPOBEPHTE TUIOTE3Yy O HOPMAIBHOCTH, MCIOJbB3Yys TJIa30MEPHBIM METOJ IMPOBEPKH HAa HOp-
MabHOCTh. [IpoMHTEpIIPETUPYITE MOTYYEHHBIE PE3YIIBTATHI.

2. B mpemnoxxenHoM BaM (aiine «Cars» paccMoTpute nepemenHyto Llena. Berancnure Bce onmca-
TEJIbHBIE CTATMCTUKU W MOCTPOITE MpocTeHIlne CTaTUCTHYeCKHe TpauKH A AAHHOW NEepeMEHHOH,
MIPOBEPHTE TUIIOTE3Y O HOPMAJIBHOCTH, MCIOJB3Ys INIA30MEPHBIA METOJ IMPOBEPKHM HA HOPMAIBHOCTD.
IIponHTEpNpETUPYITE OIYYEHHBIE PE3YIIBTATHI.

3. B npemnoxennom Bam daiine «Tightsy paccmorpute nmepemennyro Llena. Berancnure Bee oru-
caTelbHble CTATUCTUKU U MOCTPONTE MpOCTeHIIne cTaTUCTUYECKUE rpaduKu AJisd TaHHOW MepeMEeHHO,
[IPOBEPHTE TUIIOTE3Y O HOPMAIBHOCTH, UCIOJB3Ys INIA30MEPHBIA METOJ MPOBEPKU HA HOPMAIBHOCTD.
[IpouHTepnpeTHPyHTE MOTYYEHHBIE PE3YIIHTATHI.

4. B mpemnoxxeHHoM BaM ¢aitiie «Tabmuia kBapTup» paccMoTpuTe nepeMmennyto Llena. Borancnu-
T€ BCE ONMUCATENbHbIE CTATUCTUKU U MOCTPOUTE MPOCTEHIINEe CTaTUCTHYECKHE TpadUKK sl JaHHOU Te-
PEMEHHOH, MPOBEPHLTE TUIIOTE3Y O HOPMAJIBHOCTH, UCIOJB3Ys IIIa30MEPHBIM METOJ IPOBEPKU HAa HOP-
MaJbHOCTB. lIponHTEpIpETHPYITE NOTYYEHHBIE PE3YIIBTATHI.

5. B npeanoxennom Bam (aitne «[IpogomKUTENbHOCTD JKU3HW» PACCMOTPUTE TEPEMEHHYIO «B
ropojie». Beluucinure Bce onucaTenbHble CTATUCTUKHN U MTOCTPOMTE MpOCTENIINe cTaTUCTUYECKUE rpadu-
KM U1 JTaHHOM IEPEMEHHOM, IPOBEPHTE TMIIOTE3Y O HOPMAIBHOCTH, UCIIOJIB3YS TJIA30MEPHBIA METOJ
ITPOBEPKU HA HOPMAJIBHOCTB. [[pOMHTEpIpEeTUPYITE MOTYYEHHBIE PE3YJIBTATHI.

6. B npemioskeHHOM BaM daiine «IIpogomKUTeIbHOCTh JKU3HN» PACCMOTPHUTE MEPEMEHHYIO «B Ce-
ney». BeruncnauTe Bce omucaTenbHble CTaTUCTHKU M IOCTPOMTE MPOCTEHIINE CTaTUCTHYECKHUE I'papuKu
JUIsL JTAHHOW IIEPEMEHHOM, IIPOBEPHTE TUIIOTE3Y O HOPMAIbHOCTH, UCIOJB3Ys IVIa30MEPHBIA METOJ IIPO-
BEPKHM HA HOPMaJIbHOCTH. [I[poMHTEpIIpETHPYNUTE MTOITYyYEHHBIE PE3YIIbTATHI.




7. B npemioskeHHOM BaM daiine «IIpogomKUTeTbHOCTh JKU3HN» PACCMOTPHUTE MEPEMEHHYIO «B Ce-
ney». BeruncnauTe Bce omucaTenbHble CTaTUCTHKU M IOCTPONTE MPOCTEHIINE CTaTUCTHYECKHe rpaduku
JUI TAaHHOW NEePEMEHHOM, MPOBEPHTE IMIIOTE3Y O HOPMaJIbHOCTHU, UCHOJb3Ysl [I1a30MEPHBIM METOJ Ipo-
BEPKU HA HOPMaJbHOCTb. [IpouHTEpIIpeTHpYIiTE MOTyUYEeHHBIE PE3YIbTATHI.

8. B mpemnoxenHom Bam (aiine Adstudy (cranmapTHble NMpUMEpBI) PACCMOTPUTE MEPEMCHHBIC
«Gendery» u «Adverty. [IpoBepbTe rHIIOTE3y O HE3aBUCUMOCTH TUX JBYX IPU3HAKOB.

9. B nmpeioxkeHHOM BaM (haiiiie «IIKOJLHUKH» PacCMOTpUTE iepeMeHHbie «Continuation decisiony
u «1 for girls, 0 for boys» . [IpoBepbTe rHIIOTE3Y O HE3ABUCHUMOCTH ATHX JIBYX MPHU3HAKOB.

10. B mnpemnoxeHHoM BaM (aillie <«IIKOJBHUKH» paccMoTpuTe TnepeMeHHble «Continuation
decision» u «Number of younger siblings (at age 16)». IIpoBepbTe I'MIIOTE3Y O HE3aBHCHUMOCTH ITHX
JBYX IPU3HAKOB.

11. B npennoxxenHom Bam (aiine «KadecTBo paboTel» paccMmoTpute nepemeHHbie «lIpuoputers
B pabore» u «CocrtaB ceMbny. [IpoBepbTe rUNOTE3y O HE3ABUCUMOCTH 3THX JABYX MPHU3HAKOB.

12. B npennoxxenHoM BaM daiiie «1960-1985» paccmorpute nepemennbie «NOIL» u «INTERy.
IIpoBeppTe runoTe3y 0 HE3aBUCUMOCTH ATUX ABYX IPU3HAKOB.

13. B npennoxxenHom BaMm daiiiae NEW 11 npuBenens! nanHple 00 00beMax npoaax B 15 marasu-
Hax JI0 ¥ MTOCJIe PeKIaMbl. BBIACHUTH, 3HAYNM JTH SPPEKT pEKITaMBI.

14. C nomoipto t-Tecta g He3aBUCUMBIX MPU3HAKOB MPOBEPHTE TUIIOTE3Y O TOM, CpEIHUE 3Ha-
yenus nepemenHorr « Number of O-levels obtained at national exams at age 16 (prior to continuation
decision)» OJUHAKOBBI ISl MAJTBYUKOB U JeBOUEK. Dailll «IIKOTbHUKN.

15. C nomorsio t-Tecta 17 He3aBUCHUMBIX MIPU3HAKOB MPOBEPHTE TUIIOTE3y O TOM, CpEIHUE 3Ha-
YEHUS IEPEMEHHOM «PriCe» OIMHAKOBBI JIUIsI Pa3IMYHBIX 3HAUCHHI epeMeHHoi «foreign/russiany. daiin
«Mydatay.

16. C nmomombto t-TecTa JUIsi HE3aBUCUMBIX MPU3HAKOB MTPOBEPHTE THIIOTE3Y O TOM, CpEIHHE 3Ha-
YEeHUs IEPEMEHHON «pPriCe»  OIMHAKOBBI JUIA Pa3IMYHBIX 3HAYCHHH IepeMeHHO# «Status». Paiin
«Mydatay.

17. C nomomsto t-TecTa Al HE3aBUCUMBIX MPU3HAKOB MPOBEPHTE TUIIOTE3y O TOM, CPEIHUE 3Ha-
yenus nepemenHoir « Number of O-levels obtained at national exams at age 16 (prior to continuation
decision)» OJMHAKOBBI /Ul MAJIbYMKOB U ieBOUeK. Dailil «IIKOJIBHUKI.

18. C momomisio t-TecTa sl HE3aBUCHMBIX MPU3HAKOB MPOBEPHTE THIIOTE3Y O TOM, CpEIHUE 3Ha-
YEeHHUs IEPEMEHHOM «11eHa » OIMHAKOBBI Ui pa3nuuHbIX GupM. Daitn «Tighty.

19. C nomomrsio t-TecTa aJIsl 3aBUCUMBIX MTPU3HAKOB IPOBEPHTE TUIIOTE3Y O TOM, CpPEIHHE 3Haue-
Hus nepemenHoil «GDP60» wu mnepemennoit «GDP85» paBubl (HeT 3¢dpdexra Bpemenn) daitn «1960-
1985».

20. C noMoIpl0 JTUCIEPCHOHHOIO aHalIN3a MPOBEPHTE BIMSHUE «OKpYyra» Ha «ypoBeHb 0e3pado-
Uiy, Dain «OxoHOMHUKa». [IpouHTEpHpEeTUPYNTE MOTYyUYEHHBIE PEe3yIbTaTHI.

21. C nomouipl0 JUCIIEPCHOHHOTO aHajIKu3a MPOBEPhTE BIUSHUE «OKpYyra» Ha «ko3((UIUEHT pac-
cinoeHus». daiin «OxoHoMukay». [IpouHTepnpeTupyiTe NONyYeHHbIE PE3YIbTATHI.

22. B npemnoxxeHHOM BaM (aiinie Employees 3akoaupyiite nepeMeHHy0 Age Tpems 3HAYCHHSIMH
(Momosipie, CcpeIHUI BO3PACT, 3pembiii Bo3pacT). [IpoBepbTe ¢ MOMOIIBIO JUCTIEPCHOHHOTO aHAJIN3a BIUS-
HuUe Bo3pacta Ha 3apaboTok (“SALARY”). IIpounTeprperupyiite Noay4eHHbIE PE3YIbTaThI.

23. C moMoOmbI0 JHMCIIEPCHOHHOTO aHAJIN3a MPOBEPHTE BIUSHHUE «IHAroHa by Ha «IeHy». Daiin
«LCDw. IlponnTepnpeTupyiTe NOJy4YE€HHBIE PE3YIbTATHI.

24. C momompl0  JUCIIEPCHOHHOTO aHanmu3a mnpoBepbTe BiausHUE «TCO» Ha «ueHy». Daiin
«LCDw. IlponnTepnpeTupyiTe NOJy4YEeHHBIE PE3YIbTATHI.

25. B mpemnoskennoM Bam (daitne «Mydatay 3akoaupyiTe MEPEMEHHYIO «run» TpeMs 3HaYCHHUSIMU
(ManeHbkuii, cpeaHuit, Oonpoii). IlpoBeppTe ¢ MOMOIIBIO JUCIIEPCHOHHOTO aHajIM3a BIUSHUE Mpodera
Ha nieHy. [IpomHTepnpeTnpyiTe MOITy4eHHBIE PE3YIHTATHI.

NUM HOMep CTpaHbl B 0a3ze AaHHbIX Summers, Heston (1988);
NOIL (dummy) 1 nyst crpansl, He qoObIBarorei HedTh, 0 - AJst JOOBIBAOIIIEH;
INTER (dummy) 1 Ut cTpaHbl C XOPOIIMM Ka4eCTBOM JaHHBIX, O - B IPOTHBHOM CIIyYae;

OECD (dummy) 1 myist cTpanbl



GDP60 BBII na nymy nacenenust B 1960 r.;

GDP85 BBII na nymry Hacenenus B 1985 1.;

GDPGRO cpennuii poct BBII na nymy nacenenus ¢ 1960 r. mo 1985 r. (B %);

POPGRO cpenHuil poct padorocrnocobHoro Hacenenus ¢ 1960 r. mo 1985 r. (B %);

IONY CpeIHsisl OISl HHBECTUIINHN (BKITIOYAsi TOCYAapCTBEHHBIC) B 00IIeM 00beMe
BBII ¢ 1960 r. mo 1985 r. (8 %);

SCH CpemHsis 10151 pab0TOCTIOCOOHOTO HACETICHH S, UMEIOIIasi TIOJTHOE CpellHee
oOpazoBanue ¢ 1960 r. mo 1985 r. (B %);

LIT JI0JIS JIFOJIeH Cpe/iv HAaceJIeHus cTapiie 15 jieT, yMeroumx YuTaTh U MucaTh B
1960 r.

NNa6opaTtopHas paboTta Ne2

B npemnoxxenHoM (aiiie comepkarcsi pe3yabTaThl YETHIPEX TECTOB JUIsl MOXKWIIBIX Jrojeit: arith —
apudmernueckuii Tect, iNfO — nHpOpMaIMOHHBII TecT, PICtUre - TecT AOMOIHEHHs KapTHHOK, Simi-
lars — Tect Ha mogobue. IlpoBectu (hakTOpPHBIN aHATU3 HA OCHOBE JaHHOW BHIOOpKH. OCTaBUTH OTI-
TUMAaJIbHOE KOJMYECTBO (PAKTOPOB, OILICHUTh KAYECTBO BOCCTAHOBJICHHS KOPPEISIIMOHHON MaTpHUIIb,
UCTIOJNIB3YyS TpaMueCcKUil aHAIM3 U METO/IbI BPAIICHHs JaTh HHTEPIIPETAIMIO MOTYYECHHBIX (haKTOPOB
4yepe3 UCXOTHbBIEC IIEPEMEHHBIE.

INTa6opaTtopHas pa6oTta Ne3

BeinonauTs cnenyroniee 3ajaHue 10 JTUCKPUMUHAHTHOMY aHAJIM3y B IIAKETE IMIPUKIIAJHBIX IIPOrPaMM:

1.

wmn

®

10.

11.

1.

[IpoBepuTh NpeANOChUIKM JUCKPUMHUHAHTHOTO aHaIM3a JJIs IPEJI0KEHHbBIX JaHHBIX:

1.1 . HopManbHOCTb paciipeiesieHus IPU3HAKOB BHYTPH TPYIIL.

1.2 . CoBnazieHe KOBapHAIIMOHHBIX MaTPHI] BO BCEX IPYIIIIAX.

ITocTponTh MaTpHIBl MEKXTPYIIIOBOIO U BHYTPUTPYIIIIOBOTO PACCEUBAHUS.

[TocTpouTh TUCKPUMHUHAHTHBIE (DYHKLIUU.

ITo crangapTH30BaHHBIM KO3((UIMEHTaM NPOUHTEPHIPETUPOBATh CYIIECTBEHHOCTh IMPH3HAKOB C
TOYKH 3pPEHUS Pa3INuus MEX]Y KJIacCaMu.

ITo cTpykTypHBIM KO3(pPHLIHEHTaM TPOUHTEPIPETHPOBATH CYLIECTBEHHOCTh MPU3HAKOB C TOUYKH 3pe-
HUS Pa3INYUs MEX]y KJIacCaMu.

. 2
OneHuTs TpeOyeMoe KOJIMUYECTBO JUCKPUMUHAHTHBIX (DYHKLUH 110 KPUTEPUIO J ~ .

OueHuTh Ka4ecTBO JUCKPUMHUHAHTHBIX (PYHKIIMH 1O PACIONIOKEHHUIO KJIACCOB B MPOCTPAHCTBE JHC-
KPUMHHAHTHBIX (DYHKIIHH.

[Toctpouts kinaccudunupyromme Gynkuuu dumiepa.

O1eHUTh KauecTBO Kiaaccu(uKauu 1o knaccuduuupyromum GyHkuusm durrepa.

OueHuTh anocTepruopHbIE BEPOSITHOCTH MPUHAAIIEKHOCTH 00BEKTOB K KilaccaM, allpuOpHbIE BEPOAT-
HOCTH 3a/1aTh CaMOCTOSITEIIBHO.

OnpenenuTs NPUHAAIEKHOCTh HOBOTO 00BEKTa K OJHOMY M3 TPEX KIIACCOB.

JTaGopaTopHas paboTta Ned

B tabnune 1, mpuBeneHHON HIDKE MPUBEICHBI JaHHBIE 11O JOXOJaM HaceleHus 3a nepuoia ¢ 1999 no
2001 rox u cBeneHusi 0 MpUPOCTe cOEpeKEeHU Ha BKJIAJaxX U B LEHHBIX Oymarax M o pacxojiax Ha
MMOKYIIKY BJIFOTHI 32 TOT 7K€ ITEPUOJ.



Tabmanma 1.

Hoxonst Hacene-  [IpupocT coepexenuii Bo Bkiia- Pacxozsl Ha MOKYNKY Ba-

HUS, MIIPA. P.  JaX W IEHHBIX Oymarax, Mip/. p. JFOTBI, MIIPJL. P.
SAuBaps 1999 166,2 4.3 13,8
®epaiib 1999 186 8,2 13,6
Maprt 1999 197,9 4,4 21,8
Anpens 1999 2205 9,3 15
Maii 1999 212,5 8,3 13,6
Wronb 1999 226,5 10,2 17,4
Uroms 1999 226,6 8,8 21,3
Asryct 1999 239,1 5,5 22,2
Cents6pp 1999 239,8 6,2 20,4
Oxts6ps 1999 250,8 7 18,1
Hos6ps 1999 257 8,2 21,8
Hexabpn 1999 354.9 17,4 27,7
SAusaps 2000 215 8,6 17,2
deppans 2000 261,3 12,3 17,5
Maprt 2000 286,5 13,2 22,6
Anpens 2000 2915 11,1 18,4
Maii 2000 284.5 15,6 16,5
Hrons 2000 315,1 17 18,3
Hroas 2000 308,1 13,2 20,6
Asryct 2000 322,7 9,4 23,9
Centsi6ps 2000 3315 10,9 22,9
OxkTs6ps 2000 325,5 7.8 24,7
Hos6ps 2000 348,5 15 22.3
Hexabps 2000 452,3 8,1 28,9
Ansaps 2001 290,2 13,3 20,5
®eppaib 2001 337,5 12,8 20,2
Mapt 2001 376,1 15 21,3
Anpens 2001 395,4 17 21,2
Maii 2001 372,1 11,2 22,6
Hrons 2001 428,2 17,1 23,7
Hrone 2001 4249 14,9 26,7
Asryct 2001 437,2 16,2 29
Cents6ps 2001 436,1 20,5 22,6
Oxts6ps 2001 438,6 17,5 26,2
Hos6ps 2001 448,3 17,9 31,3
Hexadpp 2001 580,6 22,4 35,4

MeToaoM 3KCIIOHEHIIMAIBLHOTO CriIaKUBaHUS HOCTpOﬁTC MOZCIIb OHOI'O U3 MPECAIIOKCHHBIX BPEMCHHBIX
PAOOB. OI_ICHI/ITC KaueCTBO MOJICIIN U CAeIaiTe IMMPOrHO3 Ha HECKOJILKO IaroB BIICPCI.



2. TlpoBeauTte CEe30HHYIO JAEKOMIO3MINIO Jas psaaa Series_G, pacnonoxenHoro B mamnke Examples.
YKaKUTE: IMEET JIM TPEUIOKCHHBI BPEMEHHOM PsIJT TPEHI, CE30HHYIO KOMITOHEHTY, BHJI CE30HHO-
CTH, TIepHo ce30HHOCTH. [IpoaHanu3upyiTe, SBIACTCS JU ClydaiiHas KOMIIOHEHTa JaHHOIO psjia
CTAIlIMOHAPHBIM PSIJIOM.

JTa6opaTtopHas paboTta Ne5
Mpumepbl 3agaHnn

PACXO[bl LOMALUHMX XO3ANCTB B FONNAHONN

TpaguunoHHON 3agadYen AIMNMPUYECKUX UCCRNeaoBaHMM B MWUKPOIKOHOMUKE SIBMSiETCS
OLEHUBaHNE KPUBbIX JHrens. OpPHCT JHrerb YCTaHOBWM, YTO MPU yBENUYEHUU OOXOA4a CEMbM
AONSA pacxoJoB Ha NUTaHWe yMeHbLuaeTcs (3aKoH JHaersl). B coBpeMeHHbIX MUKPO3KOHOMUYE-
CKMX TepMMHax 3TO O3HayaeT, YTO 3NAaCTMYHOCTb PacxXxodoB Ha NUTaHWE MO A0X04Y MeHblue
eauHuubl. (Mpy 3TOM roBOpAT Takke, YTO eda ABnseTcss HeobXxoanMbIM TOBapoOM a He npeame-
TOM pOCKOLIN.) 3aBUCMMOCTb pacxogoB Ha NpuobpeTeHne HEKOTOPOro BMAaa ToBapa OT LOXO-
AOB Ha3sblBaeTCs KpusolU OHeersis. B HacTosiwee BpeMs NPUHATO, Kak NpaBurio, BMECTO AoxoAa
paccmaTpmBaTb NOSHbIE pacxonbl

B paHHOM nabopaTopHOM  U3y4alTCa  eXerogHble pacxodbl OOMAaLLUHUX XO3AUCTB
(household) Ha nnTaHWe B 3aBUCMMOCTM OT MOSHbIX €XErogHbIX PacXof4oB N HEKOTOPbIX APYrnx
NepeMeHHbIX Ha OCHOBaHMM AaHHbIX NO pacxogam cemen B Huaepnangax. Mcnonb3ys Te xe
AaHHble, paccMaTpuBalOTCs pacxobl CEMEW Ha TakoW BeCbMa CneunmduyHbi ToBap Kak OT-
AObIX.

[daHHbIe:
McnonbayoTca gaHHble, NonyyYeHHble 3 Apxusa gaHHbIX XypHana Journal of Applied
Econometrics. [laHHble 0 rogoBbIX pacxodax Ha NuTaHue, OTAbIX U Apyrne ToBapbl 3a Nepuos C
okTA6psa 1986 r. no ceHTAbpb 1987 r. (427 HabntogeHuin). BkntoveHbl crieayrowme nepemMeH-
Hbl€:

f3 pacxodbl Ha NUTaHMe 0gHOM ceMbU C OKTA0pPs 1986 r. no ceHTAbpb 1987 r. B
ronnanackux rynegeHax (Dfl);

v3 pacxodbl Ha OoTAbIX C OKTA6ps 1986 r. no ceHTs16pb 1987 r. B ronnaHAcKmx
rynsgeHax (Dfl);

tot3 nosiHble pacxoapbl ¢ okTa6ps 1986 r. no ceHTabpb 1987 r. B ronnaHackmx

rynsgeHax (Dfl);

prov NPOBUHLNS;

reg PErnoH;

scl coumanbHbIn Knacc (1 - HAXHUIA Knacc, ..., 5- BepXHUI Knacc);

nahm YMCIIO YNeHoB ceMbu cTape 11 ner;

durb cteneHb ypbaHusaumm (1 - maneHbKasa gepesHs,..., 13 - 6onbLlon ropoa);

nch06 yucno geten mnaguwe 6 ner;

nch711 ymucno geten ot 7 go 11 ner;

nchl217 yucno geten ot 12 go 17 ner;

nchl8 4yumcno geten ctapwe 18 ner.

3apaHuve 1

(a) Bblumcnute cymmapHble CTaTUCTUKN BCEX NEPEMEHHBIX. [poBepbTE, MMEKOT NN CMbICI BaLLM

pesynbTaThbl.

(6) Bbluncnute KoppensumoHHyo maTpuuy nepemeHHbix 3, v3, tot3 u nahm. MpouHTtepnpeTu-
pynTe pesynbTtaTt. COOTBETCTBYET S OH BalLUMM OXUOAHUAM?



3apgaHvne 2
(a) MpoeeaunTe napryto perpeccuto If3 Ha Itot3 = log(tot3). C ee nomowkio noctponte 95% OBy-
CTOPOHHUN

3apaHue 3

(a) NpoeeaunTe perpeccuto If3 Ha Itot3, nahm, nch06, nch711 n koHcTaHTy.

(6) C ee nomoubto noctponte 95% ABYCTOPOHHUI AOBEPUTENBHbIN MHTEPBAN AMs 3NacTU4YHO-
cTn no goxoay. CpaBHMTE Ball pe3ynbTaTt C pe3ynbTaToM ynpaxHeHus 2(a).

(8) MpounHTepnpeTpynTe apeKkT BKITIOYEHUS B pErpeccuto coctaBa CeMbM.

(r) NpoBepbTe, OTNIMYaETCA NN BNMSHME AeTen B Bo3pacTe A0 6 neT OT BAUSHUA AeTen B BO3-
pacte ot 7 go 11 ner.

(a) MpoBepbTe, 3aBMCUT NN KaKUM-HMOYAb 0Opa3oM BRMsiHAE HanNuunsa geTten ot nx Bo3pacTa.

SKOHOMWYECKMIN POCT

PaccmatpuBaemble ynpaxHeHUs B 3HA4YUTENbHOM Mepe onuparTcs Ha ctatbto Mankiv
et al. (1992) n HanpaBneHbl Ha aHanM3 Nony4vYeHHbIX Tam pesynbTatoB. B craTbe mn3y4vaetcs
pacLUMPEHHbIA BapnaHT mogenu akoHomuveckoro pocta Conoy. OCHOBHbIM OGBbEKTOM, 13y4a-
eMbiM B mogenun Conoy, siBnseTcs yaenbHas BenuuMHa BarioBOro HauUMOHanbHOro NpoAykTa
(BBI) B cTaumoHapHom cocTtosaHun (steady state). Takum obpasom, mogenb 0b6bACHAET pasnu-
4yne B ypoBHEe 611aroCocTosiHMs pasHbIX CTpaH B 4ONroBpeMeHHOM nnaHe. O6obueHne mogenu
Conoy B paboTte Mankiv et al. (1992) coctont B TOM, 4YTO B OTfiIM4ME OT NepBOHaYanbHON moae-
nn 34ecCb A0MyCKalTCA MHBECTUUMM HE TOMBbKO B (PU3MYECKUIA, HO U B YeSIOBEYEeCKUI Kanutan.
MprBeaEHHbIN TaM SMNNPUYECKMIA aHaNN3 OCHOBaH Ha MEXCTPAHOBbIX AaHHbIX, B3SATbIX U3 pa-
60Tl Summers, Heston (1988).

Hanum kpaTkoe onncaHme ob6obweHHon mogenun Conoy, npegnoxeHHon B paboTte
Mankiv et al. (1992). MpegnonaraeTcs, YTO B KaXAblll MOMEHT BPEMEHMN t NPOM3BOACTBO
3agaeTtcsa npom3BoacTBeHHON dpyHKumen Kobba-[lyrnaca ¢ nocTosHHOM oTAa4ven Ha maclutab
(constant return to scale):

Y(0) = K@) HE” (AQLm) ", (1)
roe Y - Bbinyck, Ku H - o6bem hmnanyeckoro n 4enoBeveckoro kanutana, CooTBETCTBEHHO, L-
Tpya, a nepemMeHHas A onucbiBaeT ypoBeHb TexHonornu. lNpeanonoxeHne 0 NOCTOSAHCTBE OT-
Aayvn Ha MmacwTab No3BosisieT onepmpoBaTh C yaernbHbIMU BENMYUHAMK (Ha eanHuLy addek-
TMBHOrO Tpyaa):

Y K H

Y= A0 “Tar "TAL
byoem Takke cynTaTh, YTO BbINOSTHEHBI CrieayoLmne YCrnoBus:
— (puKcupoBaHHbIe JONN S, , S, CYMMapHOro Bbinycka Y UHBECTUPYIOTCH B (DU3NYECKUI U Ye-

FIOBEYECKNI KanuTar, COOTBETCTBEHHO;

—  L(t)=L(0)e™, roe n - ckOPOCTb POCTa HaCEeNeHus;
- A(t)= A(0)e?, roe g - CKOPOCTb POCTa TEXHOMOMMYECKOTO YPOBHS;
—  MHTEHCMBHOCTb aMOpTU3aunmn 6 ognHakoBa Anst dM3an4eckoro n 4YernoBeveckoro kannTtana.

3 aTuX NpegnonoXeHnn BbITEKAET, YTO 3BOSIOLMNSA KanuTana onucbiBaeTCcsa criegyowen cu-
cTemoun andpdepeHumanbHbiX ypaBHEHUMN:

dk
ot D=8y —(+g+35)k(t), (2a)
dh
r D=3y —(+g+5)h(V). (2b)
dk dh
CraunoHapHoe cocTosiHue (steady state) xapaktepusyetcs ycnosuamm — =—=0.

dt dt



3apgaHue 1
lMokaxute, YTO B CTALMOHAPHOM COCTOSIHMM BbINOSTHEHO PABEHCTBO

Iny(t)=ﬁ[a Ins, + 4 Ins, — (o + ) In(n+g+5)]. (3)

PaBeHcTBO (3) ycTaHaBnMBaeT COOTHOLWEHME (B CTaLMOHApPHOM COCTOsiHMM) Mexay 6naroco-
CTOSIHMEM CTpaHbl, CKOPOCTbIO pOCTa ee HaceneHust U UHTEHCUBHOCTBIO MHBECTULMI B (hnsnye-
CKUI 1 yenoseyeckn kanutan. CneacTtBMEM 3TOMO COOTHOLLEHUS ABMSIETCA TO, YTO U B JONTO-
BPEMEHHOM MflaHe MOXHO OXWAaTb COXPaHEeHWe pasnuymst B ypoBHe 61aroCoCTOSAHUA pasHbIX
CTpaH.

Mopenb Takke NO3BOSsiET ONncaTb TPAEKTOPUIO CXOAUMOCTU K CTauMOHApPHOMY COCTOSI-
HUo. MycTb y — 3HadveHne y(t) B CTaUMOHAPHOM COCTOSIHMM. Torga MOXHO MokKasaTb, YTO
MMeeT MecTO crnegytoLee NpUbNMKeHHOEe COOTHOLLEHUE:

diny(t) .
Tzﬂ(lny —Iny(t)), (4)
rae A=(n+g+95)(1—a —f) . Pewas ato ypaBHeHue, nonyyaem
Iny(t)=(1—e*!)Iny" +e* Iny(0). (5)
3apaHve 2
MokaxuTte, 4to N3 (5) 1 (3) BbITEKaET crieayloLee ypaBHEHUE ONA TPAEKTOPUN CXOOUMOCTMU:
YO (g g
In ¥(0) —(1 e ) —a—p [« Ins, +/ Ins, — (a +ﬁ’)|n(n+g+5)] Iny(0) .
[daHHbIe

McnonbayoTca gaHHble, U3BMEYEHHble W3 apxuBa [faHHbiX >XypHana Journal of Applied
Econometrics. OHn cooTtBeTcTBYIOT paboTte Durlauf, Johnson (1995). Hayano atum uccneposa-
HUAM nonoxuna pabota Summers, Heston (1988). EanHnuen HabnogeHns siBNsieTca cTpaHa,
AaHbl pesynbTaTthl HA6NAeHUn 121 cTpaHbl. Micnonb3yoTcsa cnegyowmne nepemMeHHble:

NUM

NOIL (dummy)
INTER (dummy)
OECD (dummy)
GDP60

GDP85
GDPGRO
POPGRO

IONY

SCH

LIT
B

HOoMep CcTpaHbl B 6a3e gaHHbIXx Summers, Heston (1988);

1 Ansa cTtpaHbl, He gobbiBatowen HedTb, 0 - Ana goObIBaOLLEN;

1 ANS CTpaHbl C XOPOLUMM Ka4yeCTBOM AaHHbIX, 0 - B NPOTUBHOM Clny4yae;

1 ona cTpaHsbl

BBIM Ha aywy HaceneHusa B 1960 r.;

BBI1 Ha gywy HaceneHna B 1985 r.;

cpeaHui poct BBIT Ha aywy HaceneHusa ¢ 1960 r. no 1985 . (B %);
cpeaHui poct pabotocnocobHoro HaceneHus ¢ 1960 r. no 1985 r. (B %);
CcpenHNaa 4oNa MHBECTULMI (BKITHOYMas rocygapCTBEHHbIE) B 0bLem obbeme
BBIM c 1960 r. no 1985 r. (B %);

cpeaHsis gonst pabotocnocobHOro HaceneHus, el as NonHoe cpeaHee
obpasosaHue ¢ 1960 r. no 1985 r. (B %);

Aons niogen cpeam Hacenenus crapue 15 net, ymerowmx yntatb M nucaTb
1960 .

Bce gaHHble, 3a ucknoyveHnem LIT, B3aTel n3 pabotel Mankiv et al. (1992); nepemeHHas LIT
B3ATa M3 goknaga BcemupHoro BbaHnka. Cnvcok cTpaH npuBedeH B MpurnoxeHun k pabote
Mankiv et al. (1992).



3agaHvne 3

(a) Beluncnute cymmapHble CTaTUCTUKM BCeX NepeMeHHbIX. [poBepbTe, MMEIOT NN CMbICH BaLum
pesynbTaThbl.

(6) Bbluncnute KOppensaumMoHHy0 MaTpuLly BCeX nepeMeHHbIX. [anTte nHtepnpetauuto Hanbo-
nee BaXHbIX pe3dynbTaToB. COOTBETCTBYIOT S OHM TOMY, YTO Bbl OXnaann?

Ecnv npegnonoxuts, 4to B 1985 1. cTpaHbl AOCTUMMN CTALMOHAPHOTO COCTOSAHUSA, TO Mbl
MOXeM Mcnosb3oBaTb AOCTUrHYTbIN B 1985 r. ypoBeHb BBIT ans oueHnBaHnsa ypaBHeHus (3).
MockonbKy Mbl UCNONb3yeM AaHHbIe, OTHOCALMECS K OAHOMY M TOMY e rofy, TO MHAeKC t
MO>XHO OMyCTUTb. YpaBHeHue (3) nepenncbiBaeTcs B criefyowem Buae:

In[GDP85] = 7, + z, Ins, + 7, Ins, + z;In(n+ g+5), (7)
roe z,=In A(0)+ gt — nocTosiHHbIN YneH. MNpu oueHnBaHun ypaBHeHus (7) npeacrasnseTcsa pa-
3yMHbIM B Ka4yecTBe S, ucrnonb3oBaTb nepemeHHyto IONY, a B kayecTtBe s, —nNepemMeHHyto
SCH. Mol He Habnogaem Benu4ynHbl g U 6, NoaTomMy Byaem cuntathb, kak B pabote Mankiv et al.
(1992), uto g = 2% un 6 = 3%. B kayectBe n 6epetcsa nepemeHHas POPGRO.

3apaHve 4

(a) OueHuTe ypaBHeHue (7), NCNOMb3Yys OaHHblE MO BCEM CTpaHaM, 3a UCKMYEHUEM Tex, Ans
KOTOpbIX NponyLLeHbl HabnaeHNa Kakon-NnMbo HeE3aBMCUMOKW U 3aBUCMMOKN NEPEMEHHON.

(6) NcxogHasa mogenb Conoy He BKMoyaeT vyenoBeveckuin kanutan. OueHuTe ypaBHeHue (7),
yaoanue nepemeHHyto In SCH. CpaBHute ¢ peaynbtatom, nosiyyeHHom B n. (a). B yem coctout
OCHOBHOEe pasnuumne? O6bsCcHUTE 3TO pasnuyme, UCNOoMb3ys TakkKe pesynbTaTbl ynpaxHeHus 3.

3apaHue 5

(a) CtpyktypHasa dopma (3) HaknagbiBaeT HEKOTOPOE NIMHENHOE OrpaHMyYeHne Ha napameTpbl
7T, T,, T, IPUBEeaeHHON opMbl. HYTO 3TO 3a orpaHnyeHue?

(6) MpoTtecTtupymnte (Ha 5% ypoBHE 3HAYMMOCTHN) BbIMNOMHUMOCTb 3TOMO OrPaAHNYEHUS.

(8) OueHnTe BHOBb ypaBHeHMe (7), UCNONb3ysa 3TO orpaHuyeHne. CpaBHUTE Bawl pesynbTaT C
pes3ynbTaToM, NOfy4YeHHbIM B ypaxkHeHUN 4 (a).

(r) Bbipasute cTpyKTypHble napameTpbl o U f Yepes z,, z, W NOCTPOUTE, TakuM obpasom, nx
OLIEHKN.

3apaHuve 6

(a) NobaBbTe B perpeccnoHHoe ypaBHeHME ynpaxHeHus 4(a) duktneHble nepemeHHblie NOIL n
OCED v npoBepbTe UX 3HAYNMOCTb.

(6) MpoBepbTe, ABNAETCA NUHenHas cneundukaums (7) pasymHon, nobaBnas kBagpaTtbl He3a-
BUCUMbIX NEPEMEHHbIX N NEPEKPECTHBLIE YNEHbI.

3apaHve 7

CornacHo “3o0M0ToMy Npasuiy HaKOMMEHUs Kanutana”, 4ONN UHBECTULUMIA S,, S, AOIMKHbI Bbl-
Bupatbes TakMm 06pa3oM, YTOObI B CTaLMOHAPHOM COCTOSAHMM BennymHa c=(1-s, —S,)y bbina
MaKcuMMarnbHa.

(a) HanguTe TeopeTtuyeckne ontumarbHble 3HaYEHUS BEMUYNH S, , S, .

(6) cnonb3yst oueHKn, NoNyYeHHbIe B yNpaxHEHUN 5, npoBepbTe, yOOBNETBOPSIOT NN B cpesa-
HEM MHBECTULMM B (DU3NYECKMUIA KanuTan 30510TOMY npaBusy.

YpaBHeHue (6) Cny>XMT OCHOBOW aMnNupuyeckoro aHanuaa pocra BBI1 B nepuoa ¢ 1960 r.
(t=0)no 1985r. (t = 25). 3ameTnm, 4YTO ypaBHEHME (6) MOXHO NepenncaTb cnegyowmm obpa-
30M:

GDP85

" SDPeo

=ry,+7x,Ins, +7z,Ins, +z,In(n+g+5)+ 7z, INnGDPEO. (8)



[Mpn oueHnBaHUM 3TOro0 ypaBHEHUS Mbl UCMONBb30BaTb T Xe NPEeanONoXeHUs, YTO U B npeabl-
aywmx pasgenax. Tak, Hanpumep, g=2%, 6 =3% u T.A4.

3apaHuve 8

(a) OueHute ypaBHeHue (8), MHTepNpeTUpynTe pesyrnbTarT.

(6) UcxogHnas mogenb Conoy He BKMoYaeT vyenoBeveckuin kanutan. OueHuTe ypaBHeHue (8),
yaanue nepemeHHyto InSCH. CpaBHute pesynbTat ¢ TeM, 4TO nonyyeH B n. (a). O6bACHUTE

pasHuLy.

3apaHue 9

(a) CtpykTypHasa popma (6) HaknagbiBaeT HEKOTOPOE NIMHEMHOE OrpaHnYyeHe Ha napameTpbl
7T, 75, 7T IPUBEAEHHON popMbl. UTO 3TO 3a orpaHnyeHune?

(6) MpoTtecTtupymnte (Ha 5% ypoBHE 3HAYMMOCTHN) BbINOHUMOCTb 3TOMO OFPaHUYEHUS.

(8) OueHnTe BHOBb ypaBHeHME (8), ucnonb3ysa 310 orpaHnyeHne. CpaBHUTE Ball pesynbTaT C
pes3ynbTaToM, NoMyYeHHbIM B yripaXkHeHUn 8(a).

(r) icnonbaysa pesynbTart M. (B), MOCTPONTE OLEHKU CTPYKTYPHbIX NapameTpoB A , «,f . [1ponH-
TepnpeTupynte pesynbTaTbl. CpaBHUTE BaluM OLEHKN NapamMeTpoB «, f, C OLeHKaMu, NOoMny4eH-
HbIMW B NpeablayLmX YNpaKHEHNSX.

3apanue 10

(a) JobaBbTe ukTuBHbIE NepemeHHble NOIL n OCED B ypaBHeHue ynpaxHeHust 8(a) u npo-
BEpbTE MX 3HAYMMOCTb.

(6) MNMpoBepbTe, sABngeTca nNMHenHasa cneundukaums (8) pasymHon, nobaenss KBagpaTtbl He3a-
BMCHMbIX NEepeMEHHbIX U NePeKPEeCTHbIE YrEHBb.

3apaHuve 11

(a) OueHute ypaBHeHue (8) otaenbHo anga ctpaH-yneHoB OCED u ana ctpaH-He yneHoB OCED
N NPOVHTEpPNpPEeTUpynTe pesynbTaTbl.

(6) NMpoBepbTe, coBnagalT M KOIPPULMEHTbI ypaBHeHUSA (8) (3a ncknoveHnem csobogHoro
yneHa) gna ctpaH-uneHos OCED n ans ctpan-He uneHos OCED.

3apaHuve 12
BbibepuTe Haunyywee C Balen TOYKN 3peHUst ypaBHEHUe un noctponTte 95% [oBepuTenbHbIN

MHTEepBasn Ana CKOPOCTM CXOOAUMOCTU A. npOMHTepﬂpeTMpyﬁTe pesynbTar.

PASHMUA B OIMNATE TPYOA MY>XYNH U XEHLWWH B HUOEPNAHOAX

[laHHble
[aHHble cogepXaT uHdopMauuio 0 75 MyXumHax M 75 XeHwmHax paboTaBlmMX Ha MOJSTHYHO
cTaBky (He MmeHee 4 aHewn B Hegento B 1997r.). [laHHbIe Nony4YeHbl HA OCHOBaHMK ONpoca.

lepemeHHble:

W - 3apnnaTta rynsaeHos/4ac 4o BblveTa Hanoros. 1987r.
AGE - Bospacr, ner.

SEX - =1 ANa MY>XYUH, =2 OS5 XKEHLLNH.

EDU - ypoBeHb 06pa3oBaHUs:

=1, Ha4anbHas WKona Uin MeHee.
=2, HU3Lee peMecrieHHoe

=3, cpegHee

=4, BbICLLEE PEMECIIEHHOE

=5, yHuBepcuTer.



Bonpockbi:

1. BepHo nu1, YTO 3apnnarta My>4uH Bbille, YeM 3apnniaTa XeHwuH? Ecnu ga, To MoxeT nun ato
ObITb 06BACHEHO pa3HMLEeNn B Bo3pacTe n/unu obpasoBaHnn?

2. KakoBa otaa4va ot obpasoBaHua?
3. OanHakoBa N1 3aBMCUMMOCTL 3apnnaTthl OT BO3pacTa AS1s MY>XKUMH U XKEHLNH?
3apanue 1

1. Beluncnnte onucaTenbHble CTaTUCTUKKU. [ToCTponTe MaTpuLly Koppensaumin.

2. CospganTte nepemeHHyto S=SEX-1.

O6cyanTte perpeccuto. Is w ¢ s age. lNpogenanTte TECT Ha reTepoCKegaCTUYHOCTb.

MonyynTte oueHky YamTa cTaHOapTHbIX OTKIOHeHWn koadpduumeHtoB B MHK oueHuBaHun.
Mpoagenante AByXLWaroByto Npoueaypy KoOppeKkunn Ha retepockeacTUYHOCTb.

3. Obcyaute perpeccuio Is w ¢ s age edu. YTo MOXHO ckadaTb O KOIPULMEHTE NPU S B ITON
n npeablaywen perpeccusix? Hackonbko peanucTuyHa 3ta Mogesb?

4. CreHepupynTe HOBble NepeMeHHble edu2=edu*edu, age2=age*age, eduage=edu*age.
O6cyanTte perpeccuio Is w ¢ s age edu age2

UTto ecnu B3aTb nosnynorapumMmnyeckyo mogens?

Mpn kKakom Bo3pacTe 3apnnaTta HanbonbLias?

3aBuCUT N1 3TOT BO3PacCT OT YpoBHS obpaszoBaHna?

Kak nHTepnpetmpoBaTtb KO3 OUUNEHT NPU S B NpeablayLLmMX perpeccusx?

Kputepum oueHku nabopatopHbIx paborT:

- OLEHKa «OTNIMYHO» BbICTABNAETCS CTYAEHTY, €CnM BCE 3a4aHus BbINOSIHEHDI;
- OLEHKa «XOPOLLO» BbICTaBNSETCS CTYAEHTY, ecnn BCe 3afaHus BbINOSHEHbI, HO BO3MOXHO,
C HEKOTOPbIMWN HeJo4YeTaMun

- OUEeHKa «yOooBNeTBOPUTENbHO» BbICTABMSETCA CTYAEHTY, eCnn  3afaHusi BbIMOMHEHbI Ya-
CTUYHO 1 (UNN) C Hego4YeTaMu.

- OLEHKa «HeyaoBMNeTBOPUTENbHO», €CIM BbINONHEHO MeHbLue 50 % 3agaHus.

20.2 NMpomexyToyHaa aTrectauus

MpomexyTouHas aTTecTaumsi No AUCUUMIIMHE OCYLLECTBNSAETCS C NMOMOLLbLIO Creaylwmx oue-
HOYHbIX CPEACTB: NPOEKT.

[ns oueHnBaHMA pe3ynbTaToB OOY4YEeHUss Ha 3IK3aMeHe MCnonb3ylTcs creayoLime
nokasaTenu:
1) 3HaHMe y4yeGHOro matepuana v BnageHue NoHATUIHLIM annapaToM NpUKNagHon 3KOHOMeET-
PUIKU;
2) yMeHue aHanM3npoBaTb MHOrOMEpPHbIE AAHHbIE;
3) ymMeHne npuMeHsITb MeToabl NPUKNAaAHON S3KOHOMETPUKM NPY aHanM3e PbIHKOB;
4) BNageHne HaBblkaMu NOCTPOEHUS U NPOBEPKN KayecTBa MoAerneln NpuknagHo 3KOHOMETpU-
Ku;
7) BNageHne HaBblkaMn UHTEPNPETaLUN NONYyYEeHHbIX Pe3ynbTaToB B TePMUHAX NPUKNaaHoON
obnactu ¢ Lenbto NonyyYeHns HoBbIX 3HaHWIA U BbIBOAOB.



Cnucok BapuaHTOB NPOEKTOB

1 OKOHOMETpUYecKoe MoaenuposaHme OMHaHCOBbLIX PbIHKOB.

2. OKOHOMETpPUYECKMIN aHann3 3agad Teopum pmpmbl.

3.  OKOHOMEeTpuYeckMe MoLenu SKOHOMUKKU Tpyaa.

4.  AHanus guddepeHumnaumm B ypoBHe 3apaboTHOM nnaTbl.

5. Teopusa yenose4veckoro kanutana u obCyxaeHne BO3MOXHOCTM €€ 3KCnepumeHTanbHOM
NpOBEpPKN.

6. AHanus adpdekToB 06pa3oBaHMs U NPOM3BOACTBEHHOIO OMNbITA.

7.  AHanus BnusiHMA NpodCcor30B.

8. [poBepka rmnotes o guckpnmmHaumm. CoBpeMeHHble reHaepHble NccnefoBaHus.

9.  AHanus npegnoxeHus paboyen cunbl.

10. 3KOHOMETPUYECKUN aHann3 pbiHKa Kanutana.

11. AHanua CTpyKTYPHbIX U NPUYNHHBIX CBA3EN B 3KOHOMETPUKE.

12. AHanus ¢gaktopoB aPPEKTUBHOCTU peKramsbl.

13. OJKOHOMeTpuyeckue MeTobl B TEOPUM NPOU3BOACTBEHHBLIX OYHKLMNA.

14. Mopaenu ¢ naHenbHbIMU OaHHbIMU.

KpI/ITepVIVI OLEeHKU NO 3K3aMeHYy:

OtnnvyHo  lNMpaBunbHO ocyulecTBrieHa dopmanusaunsa npuknagHon 3agayvm Ha A3blke 9KOHO-
MeTpuyeckoro mogenuposaHusi. CchopMynnpoBaHbl MNOTE3bl MUCCreaoBaHUs. BbINONHEHbI
NYHKTbl 9KOHOMETPUYECKOro aHanm3a W npoBefeHa MHTepnpeTaumnsa noslyvYeHHbIX pesynbTaTos.
NonHoTa BbINONHEHMA Bcex aTanoB uccnegosaHua 90-100%.

Xopowo [lpaBunbHO ocyllecTBrieHa hopmanmsauus NpUKagHon 3agayvm Ha A3blke 3KOHO-
MeTpuyeckoro mogenuposaHusi. CchopmMynnpoBaHbl MNOTE3bl MUCCreaoBaHUs. BbINONHEHbI
NYHKTbl 9KOHOMETPUYECKOro aHanm3a W npoBefeHa MHTepnpeTaumnsa nonyvyeHHbIX pesynbTaTos.
NonHoTa BbINOMHEHMA Bcex aTanoB uccnegosaHua 70-90%.

Y0BneTBOPUTESIbHO MpaBunbHO ocyllecTBreHa hopManuaauus npuknagHonm 3agadm Ha
A3blKe 3KOHOMETPUYECKOro MoaennpoBaHuns. ChopMynmpoBaHbl rMNoTe3bl nccnenoBaHus. Bbi-
NOJSTHEHbI MYHKTbl 9KOHOMETPMYECKOro aHanuM3a W npoBefeHa MHTepnpeTauns noslyYeHHbIX pe-
3ynbTaToB. [lonHOTa BbINOMHEHUA BCEX aTanoB nccregosanus 50-70%.
HeyposnetBoputensHo [lpaBunbHO ocyllecTsrieHa hopmanmsauus npuknagHon 3agayv Ha
A3blKe 3KOHOMETPUYECKOro MoaennpoBaHuns. ChopMynmpoBaHbl rmMnoTesbl nccnegoBaHns. Bhl-
NOJSTHEHbI MYHKTbl 9KOHOMETPUYECKOro aHanu3a W npoeefeHa MHTepnpeTauns noslyYeHHbIX pe-
3ynbTaTtoB. [1ofHOTa BbINONMHEHUS BCEX 3TANoB nccrnegoaHna meHee 50%.



