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1.

1.1.

JAucuunnmza

ITepeyeHs MJIAHUPYEMBIX Pe3y/IbTATOB 00y4eHHs 110 JMCHHUILIMHE,
COOTHECEHHBIX C IVIAHNPYEMbIMH Pe3yJIbTATAMM 0CBOCHUS NIPOrPaMMbI

CICAYIOIIUMHU KOMIICTCHIIUAMM:

«DKOHOMETpPHKA

(6a30BBIN

Kypc)

3» obecneuuBaeT OBJAJACHUE

Kon HanmenoBanue Kon srana ocBoeHus HanmeHnoBanue 3Tama 0CBOCHHUS KOMIIETCHITH
KOMITETEHIIUN KOMITETEHIIUN KOMITETEHIIUN
CrocoOHOCTh  NPUMEHSTH  TEOPETHIECKHE
OIIK OC-4.1 3HaHUS [UII  BBIOOpa  HKOHOMETPHUYECKHX
CrrocoOHOCTD .
MOJIeIeH
TPHMCHATE Cr1ocoOHOCTD OLIEHUBATh €3yJIbTaThI
ONK OC-4 | sKoHOMeTpHueckue OIIK OC -4.2 pesyp
MIPUMEHECHUS] IKOHOMETPHICCKUX MOJAETCH
METOMBI U PELICHNUS
CriocoOHOCTh JeaaTh 000CHOBAHHBIE BBHIBOIBI
MPUKJIATHBIX 3a]1a4.
OIIK OC-4.3 Ha OCHOBE aHAIM3a PE3yIbTATOB MPUMEHECHHUS
Mozeaen
3HaeT IKOHOMETPUICCKUE MOJICITH JIJIsl aHAIIN3a
MaHEJbHBIX U KAYCCTBEHHBIX TAHHBIX HA YPOBHE
CrocoGHOCTh IIKo OCI-8.1 6 -
000OCHOBaHHUH TEOPETHUYCCKUX MPEANOCHUIOK
MPUMEHITh  METOJBI Mozeeit
aHajIu3a MaHcIbHBIX | 3HaeT MPOBOIUTH IIPOBEPKY KadecTBa MOJIEIIEH
IIKoOC -8 KaueCTBEHHBIX IIKoOCI-8.2 P POBCPKY
ITIAHCJIBHBIX U KAYCCTBCHHBIX JAaHHBIX
JAHHBIX OJI4 peIHeHI/I}I
YKOHOMETPHYECKUX YMeer aHaNMM3UpPOBaTh M COJCPIKATEIBHO
HHTEPIPETUPOBATH IIOJYYEHHBIE PE3YJILTATHI
3aza4 Ko OCI-8.3 PrbeTHP i pesy
pacueToB MO0  MOJAETSIM  TAHENBHBIX |
KAaYCCTBCHHBIX JAHHBIX

1.2. B PE3YIbTATC OCBOCHUS NUCHUIIJIMHEBL Y CTYACHTOB NOJIKHBI OBITE C(I)OpMI/IpOBaHLII
OTO/TO Kopn srama Pesysnbrarel 00y4eHus
(pu HaNMMIMH OCBOCHUSA
mpo¢cTaHaapTa) KOMIICTCHIIHN
Be/ICHHE Ha YpOBHE 3HAHUI: OCHOBHBIX 3KOHOMETPHUYECKHX MOAENEH I NaHHBIX
AHATUTHICCKOM OIIK OC-4.1 |pa3nuuHBIX THUIOB: MEPEKPECTHBIC (MEKOOBEKTHBIE) JaHHBIE (Ccross-section),
paboTtsl B obmactn BpPEMEHHBIE Psi/Ibl, IAaHEJIbHbIE JaHHbIE
9KOHOMUKH "l oMK OC -4 |Ha YpoBHe YMEHHH: TpPOBOJMTH IPOBEPKY KadecTBa OCHOBHBIX
(huHAHCOB SKOHOMETPHUYECKUX MOJIeINei
OIK OC-4.3 Ha YpOBHE yMEHHH: aHAIN3UPOBATh M COJIEPKATEIHHO HHTEPIIPETUPOBATH
TIOJTYYEHHBIE PE3yIbTAThl PACUETOB IO SKOHOMETPHUUECKUM MOJECISIM
Be/ICHHE Ha YpOBHE 3HAHWIl: 3HaTh O3KOHOMETPUYECKHE MOJENIM Ul aHalHn3a
AHAIUTUYECKOM Ko OCI1-8.1 |maHenmpHBIX © Ka4eCTBEHHBIX JaHHBIX Ha YypPOBHE OOOCHOBaHUIt
paboTtsl B obmactn TEOPETHYECKUX HMPEAMOCHUIOK MOJICIICH
9KOHOMUKH "l Ko OCI_g2 |H& YpoBHe 3HAHWH: 3HATh NPOBOJIUTH IIPOBEPKY KauecTBa Mojeiel
(unaHCOB TIAHEJIBbHBIX M KAYeCTBEHHBIX JIAHHBIX
Ha ypPOBHE YMEHHWIl. yMETb aHAJW3MPOBaThb M  COJAEPKATEIHHO
I[IKo OC 1 - 8.3 | mHTepmpeTnpoBaTh NONXYYECHHBIE pPE3YIbTaThl PACUETOB 10 MOJCISIM

IMaHCJIbHBIX 1 KAQYCCTBCHHBIX JTaHHBIX

5 3.e.,

2. O0BeM M MecTO TMCHUILIMHBI B cTpyKTYype OIT BO
O0beM TMCHMILUIUHBI

KOJIMYECTBO AaKaACMHYCCKHX YaCOB,

BBIZICJICHHBIX Ha KOHTaKTHYIO paboTy ¢

npernojiaBaTeseM - 66 yacoB, Ha CaMOCTOSATENBbHYIO paboTy 0Oyydarouuxcs - 78 4acos.

Mecto aucunmimnnsl B ctpykrype OII BO
—b1.0.112.04.02 nucnmuinaa « 9koHOMETpHKa (0a30BBIH Kypc) 3» 4 Kype, 7 ceMecTp.

— AUCHUIITIMHA PCAIU3YCTCA MOCJIC U3YUYCHUA JUCIHUIIIINH:
MaTeMaTUJYECKUM aHaJIn3




anreOpa

TEOpHUsL BEPOSITHOCTEN

Mar€MarTu4dcCKasa CTaTUCTHKaA

HHCTPYMCHTAJIbHBIC MCTOJAbI B 9GKOHOMHUKE

HKOHOMETPHUKA

9KOHOMETpHKa (0a30BbIN KypC) 2
— IUCIMIUIMHA MOKET PeaTu30BaThCs YaCTUYHO WIIM TTOJTHOCTRIO ¢ mpuMeHenrneM 30 u/umm JJOT.
Y4eOHbIe MaTepHalbl TUCIUIUIMHEI pa3MEeIatoTCs 10 aapecy Ims.ranepa.ru
— (hopma MPOMEKYTOYHOM aTTECTAIMH — IK3aMEH.

3. CoaepxaHue H CTPYKTYPa TUCHMIIHHBI

O0beM ANCUMIUTMHEL (MOYJIs), aK. Yac./4ac.

®opma
KonraktHas pabota TEKYILEero
HanmeHnoBanue TeM 00yJaroImuxcs ¢ KOHTPOJISA
Ne i/ .
(paznenos) Bcero HpernoaaBaTeneM CP YCIIEBAEMOCTH ",
10 BUIAaM yUeOHBIX 3aHITHH** TIPOMEIKYTOHO
i | JIP | I3 | KCP ¥ aTrTecTaluu
OuHas Gopma oOyueHHS
Tema 1 | CucteMbl OTHOBPEMEHHBIX 48 10 10 28 O, KP (1)
YpaBHEHHMI.
Tema 2 | OneHHBaHUE W TECTHPOBAHUE 54 12 12 30 O
crenuuKaIun MOJICIISIX
MMaHEeJbHBIX JaHHBIX
Tema 3 Mogenmn ¢ OUCKPETHBIMH U 40 10 10 20 0O, KP (2,3)
OTpaHUICHHBIMU
00BSICHIEMBIMHU MIEPEMEHHBIMU
2 KOHCYJIbTAIIHsI
IIpoMexxyTouHas aTTecTanus 36 DKk3aMeH
Bcero: | 180/135 | 32/24 | 32/24 78/58,5

[Mpumeuanue* — Gopmbl Tekyliero KOHTpous yerneBaemoctu: onpoc (O), kouTposbHas padora (KP)
[Ipumeuyanne **: B pamMKax yKka3aHHOW KOHTAKTHOW paboOTBl ¢ 0OydJaromuMUCS y4deOHBIE 3aHATHS MOTYT
MPOBOIUTECS ¢ ucnoab3oBanueM JOT n/umu 50

ConepxaHue TMCHUILINHBI

Tema 1. CricTeMbl OTHOBPEMEHHBIX YPaBHEHUI.

[IpobGnema MAECHTUPUIUPYEMOCTH CTPYKTYpPHOH (HOpMBI

CUCTEME OJIHOBPEMEHHBIX YPaBHEHUH.

CHCTCMBI

OJIHOBPEMEHHBIX
ypaBHeHMH. [IpoBepka BBINOJHEHUS YCIOBHHA MICHTU(UIMPYEMOCTH CTPYKTYpHOH (HOpMBI
CUCTEMBl OJHOBPEMEHHBIX ypaBHeHUH. OIlIEHHBaHHWE CHCTEM OJHOBPEMEHHBIX YpPaBHEHUHU.
KocBeHHBIN METOJ HaMMEHBIIUX KBaApaTOB. J[ByXIIAroBblii METOJ HaMMEHBIIUX KBaJIpaTOB.
GLS-oneHuBaHue CHCTEM OJHOBPEMEHHBIX YpaBHEHWH. TpexmiaroBblii MeTOJ HAaMMEHBIINX
kBazpaTtoB. OILIECHMBAaHME CHCTEM OJHOBPEMEHHBIX YpPaBHEHHMIl C MCIIOJIB30BaHMEM METOJA
MaKCHMaJIbHOTO MpaBaonoAo0us. CBsi3b MEXAY pa3IMUYHbIMU OLIEHKaMH CUCTEM OJHOBPEMEHHBIX
ypaBHeHMi. [IpoBepka NpaBUIBHOCTU CHEHU(PHUKAIMM CUCTEMBI OJHOBPEMEHHBIX YpaBHEHHI.
IIpumeps! OLIEHMBAHMS CUCTEM OJIHOBPEMEHHBIX ypaBHEHUU. [IporHo3npoBaHue no OLEHEHHON

Tema 2. OueHuBaHue U TECTUPOBAHUE CTIEIM(PUKAIINN B MOJIEIISAX MAHETbHBIX JaHHBIX
MOJeNb IyJa.

IlanennHBIC JaHHEIE,
Ka)XYIIUXCS HECBA3AHHBIMU PErPECCUU.

Mopens KOBapHalMOHHOTO AaHAJIA3a.
Mogaenu ¢ (UKCUPOBAaHHBIMH U CIyYailHBIMH

Monens

s dekramu. J[ByHampaBiieHHbIE MOJENTU C (PUKCUpOBaHHBIMU 3(pdexTamu. [IByHarpaBieHHbIE
MOJIeNU cO ciyyaiiHbIMK ¢ dextamu. Kpurepun s MHAMBUIYaIbHBIX U BPEMEHHBIX Y PEKTOB.
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HecOanancupoBanHble TaHETH. OHAOTEHHBIE OOBACHAIOIIKE IEepeMeHHble. Mogenn ¢
WHANBUAYAIbHO-CIIEIU(PUUECKUMU TIepeMEHHBIMU. JIMHAMUYECKast MOJIETb: HECOCTOSATEIHHOCTh
BHYTPH-OIIEHKH. [lolydeHHe COCTOSATENbHOM OLIEHKH: OOOOIICHHBIM METOJ MOMEHTOB (0e3
cBoiictB OMM-o11eHOK 1 6€3 MPOBepKH rumnoTe3 B nogodpanusix o OMM monensx). [IpoBepka
TUIIOTE3 O MPABWJIBHOCTH CHeNU(PUKAIINNA TUHAMUYECKONH MOJICIIH.

Tema 3. Monenu ¢ IMCKPETHBIMU U OTPaHHYEHHBIMH OOBSICHSIEMBIMH TIEPEMEHHBIMH

Mopnenu, B KOTOPBIX OOBSCHsIEMas NEpeMEHHAas NPUHUMAET TOJIBKO JBa Pa3IMYHBIX
3HaveHus1. Mcronp30BaHWe METO/Ia MAKCHMAIBHOTO TPABAONOI0O0MS TSl OLICHUBAHUS MOJIEIeH
OMHapHOTO BHIOODA.
[Tokazarenn kauecTBa Mojejeii OMHAPHOTO BbIOOpA, KPUTEPUU COTJIACHS C HMEIOIIUMUCS
JAHHBIMHU, CPAaBHEHHE albTEPHATUBHBIX Mozenel. Matepnperanus kodddunmenton. IIposepka
BBIMOJIHEHUS CTaHAAPTHBIX MPEINOI0XKEeHUH. Moaen, B KOTOPBIX OOBsICHsAEMas TepeMEHHAs
MPUHUMACT HECKOJIBKO PA3IMYHBIX 3HaueHU. [lopsakoBas mpoOUT-Moenb. MylbTHHOMHUATbHAS
Mozenb. LleH3ypupoBanHas Mojelb perpeccun (ToouT-moens). Moaens Toout-11.

4. MartepuaJibl TEKyLIero KOHTPOJISA YCIIeBAeMOCTH 00y4yaommxcsi 1 (poHj
OLICHOYHBIX CPEJACTB MPOMEKYTOYHOI aTTeCTALIMHU N0 AUCHHILIHHE

41. @opMbl H MeTOABbI TEKYIIero KOHTPOJSI YCHeBAeMOCTH, OOYYAlOIIHXCA U
MPOMEKYTOYHOI aTTeCTANMHU.

4.1.1. B xome peammzamuum aucuumimabl  Bb1.0.13.04.02 «IkxoHoMeTpHKa
(6a3oBbIii Kypc) 3» HCHOIB3YIOTCS CJIEAYIONIHE METObI TEKYIEro KOHTPOJIsSI yCIieBaeMOCTH

00Y4YAKOLIHUXCH:
Tema (pa3nen) MeTo/1bl TEKYIIEr0 KOHTPOJISl YCIEBAEMOCTH
Tema 1 ®ponTanbHbIi onpoc, KonrponbsHas padora (1)
Tema 2 DOpoHTANBHBIA OTIPOC
Tewma 3 ®ponTtaneHeIi onpoc, KoatponsHas padora (2,3)

4.1.2. JDK3aMeH NPOBOIMTCSI ¢ NMPUMEHEHHEM CJIEAYHINHX MeTOI0B (CPEICTB): B BHIC
cobeceJoBaHuUs 10 TEOPETUUECKHUM BOIIPOCAM U PELICHHUIO 3aj1au.

4.2. MarepuaJibl TEKyIIero KOHTPOJISA YCIIEBAeMOCTH

Tunoseie BOpockl AJ1s1 PPOHTATBHOIO ONpoca no reme 1.

1. Kakas sxoHOMETpUUYECKasi MOJIE]Th HAa3bIBAETCA CUCTEMOW OJJHOBPEMEHHBIX YPAaBHEHHI?

2. Yrto moHMMaeTcs MoJ CTPYKTYPHOH U NMpHUBEIeHHON (JopMaMU CUCTEMBI OTHOBPEMEHHBIX
ypaBHEHUI?

3. Uro nmoHumMmaercs MOA HAECHTUPHUIHUPYEMOCTHIO OTAEIBHOIO CTPYKTYPHOIO YpaBHEHHS
CUCTEMBI OJTHOBPEMEHHBIX YPaBHEHUN?

4. Yro moHUMaeTcs TOJ MICHTU(DUIUPYEMOCTbIO CTPYKTYpHOH (DOpPMBI CHUCTEMBI
OJIHOBPEMEHHBIX YPaBHEHHI?

5. Moryr iu ObITh B HEUACHTUPHUIMPYEMOWH CHCTEME OJHOBPEMEHHBIX YpaBHEHUIl
OTJIeIbHbIE CTPYKTYPHBIE YPAaBHEHUS, IBJISIOIINECS UACHTUPUITUPYEMbIMU ?

6. Ha xakue Tpu Tuma nojapasfeisioTCs MEpeMEHHBIE MPHU PACCMOTPEHHM BOIpoca 00
UACHTU(PUIIUPYEMOCTH CTPYKTYPHBIX YPAaBHEHUN CUCTEMBI?

7. B 4eM coCTOUT MOPSIKOBOE YCIOBUE UICHTU(DUIIMPYEMOCTH OTAECIBHOIO CTPYKTYPHOTO
ypaBHEHUsA?

8. B uem cocTouT paHTroBO€ YCIOBHE HACHTHU(PHIHUPYEMOCTH OTIEIBHOTO CTPYKTYPHOTO
ypaBHEeHUA?



10.
11.

12.

13.

14.

15.

16.

OxapakTepu3yiTe TpHU CUTyallud, BO3HMKAIOIIME IPU OLEHUBAHUM OTIEIILHOTO
CTPYKTYpPHOTO YpPaBHEHMsI, C IPUBJIECUEHUEM IMOPSJKOBOIO M PAHTOBOIO YCIOBHM
UJAECHTUPHULIUPYEMOCTH.

KakoBa poib KOHCTaHTHI B TpoOiieMe UACHTU(UIIMPYEMOCTH CTPYKTYPHBIX YPaBHEHU?
Kak npousBoaurcss mpoBepka paHroBOIO yCIOBHUSA MACHTU(GUIUPYEMOCTH B CUTYaLUsX,
KOrZla Ha CTPYKTYPHbIE YpaBHEHHs HAKJIAJIbIBAIOTCS TOJBKO  HCKIIIOYAIOLINE
OrpaHU4YeHus?

[Tycts KpuTEepHil HASHTHPHUUHUPYEMOCTH NPUMEHSETCS B OTHOLICHWH BBIICICHHOTO
CTPYKTYPHOI'O YpaBHEHUs, COAEPIKALIETo clydyaiiHble OIIMOKU B PaBOi 4acTH. 3aBUCHUT
JM pe3ysIbTaT IPUMEHEHUS 3TOr0 KPUTEpPUsl OT TOTO, PACCMaTPUBAETCS IIOJIHAsA CUCTEMA
BMECTE C TOXKJIECTBAMU WJIM CHCTEMA, B KOTOPOI TOKIECTBA YUTEHbI U UCKIIFOUECHBI?
MoeT JM TOMOYb B BOCCTAHOBJICHHH KOX(PQPHUIMEHTOB CTPYKTYpHOU (POPMBI
UCIOJIb30BaHUE KOBAPHALIMOHHOM MaTpUIlbl OLIMOOK B IPUBEIEHHON popme?

MoskeT 1 BBeIEHUE OTPaHUYEHUI Ha CTPYKTYPY KOBapHALMOHHOM MaTPHIIbI OIIHOOK B
CTPYKTYpHOU (opMme cUCTeMbl 00eCeunTh UACHTU(PHUKALMIO YpaBHEHUH, KOTOpble 0e3
TaKUX OTPAHUYEHUIN HEUJECHTUPUIUPYEMbI?

B kakom ciydae cucTeMa OJHOBPEMEHHBIX YpPaBHEHHHM Ha3bIBaeTCsl PEKYPCHUBHOM
cucTeMOn?

OcraneTcst JM  peKypcHUBHas CHCTEMa pPEKypCUBHOW, €CIM CHATh  YCIOBHE
HEKOPPEJIIUMPOBAHHOCTH OLIMOOK B PA3HBIX YPAaBHEHUSIX ?

KonTposbHas padora no teme 1

1.

[Ipoananu3upyiite MOJENb OJHOBPEMEHHBIX YPABHEHUI
Yu = a2 +bX¢ + &y,
Ytz = CYy +dX; + &2,

B kKotopoit a,b,c,d =0,

2
‘0] _iid N(O,5), £=|°1 91

2
t2 O12 03

IlepemenHas X; pacCMaTpPHUBAETCS KAK SK30TCHHAsS JUIS OTOM CUCTEMBI.

Crietudunupyiite npuBeeHHYI0 HOpMY MOJCIH.
Bce 1 k03 GHUIIMEHTHI CTPYKTYPHBIX YpaBHEHUH HICHTUDHUIIUPYEMBI?
[TycTh 5KOHOMUYECKas TEOPHS IPEATIOIAraeT HaTMYHe CIeTYIOINX COOTHOICHUIA:
a+c=1, b-d=0.
Byner mm crpykrypHas ¢opma HASHTHOUIMPYEMOW IpPU BBHIMOJHEHHHM STHX OTPAaHMYCHHNA?

[Mokaxkute, KaK TPH BBITIOJIHEHUH TUX OTPAHUYEHHUH OMPENENSIOTCS KOIPPHUIMEHTHI CTPYKTYPHBIX
ypaBHeHUi 110 K03 punreHTaM npuBeIeHHON (HOPMEL.

2.

Paccmorpure mozeins

P, =aS; +bX; + &, £ . 2
t t o ] ~iid N(O,z), == 12|,

_ 2
St =CS¢ g +é&ra, &t2 o1y O

rac Pt — 00BeM MMPpOU3BOJACTBA HEKOTOPOI'O TOBApa, St — 00BbeM mpoJaxx 3Toro ToBapa, Xt — HCKOTOpas

nepeMeHHas1, BaXKHAasI AJIsl IPUHATHS pElIeHni 00 00beMax POU3BOICTBA, SK30T€HHAS 110 OTHOIIEHHUIO K
paccMaTpuBaeMOl CHCTEME OJJHOBPEMEHHBIX YPaBHEHHI.

Kak xapakrepusyeTcs KaxJoe M3 JIBYX YpPaBHEHHH CHCTEMbI (HEOWJCHTU(PHIIMPOBAHO, TOYHO
WICHTHPHIUPYEMO, CBEPXUICHTUDHUIIIPYEMO)?
Kak M0>xHO OLIeHUTb KO3(GUIIHEHTHI CTPYKTYPHOI (hopMbI 1 IPOBEpUTH runoresy Hg :b=07?

BiusieT i periieHre, IpUHATOE Ha OCHOBAHUHU 3TOU ITPOBEPKH, HA UACHTUHUITUPYEMOCTh MOIETH?
Kak xapaktepusyercss KaxkJ10€ W3 JBYX ypaBHEHHI HOBOW CHCTEMBI (HEIOUICHTU(UIIMPOBAHO,
TOYHO HACHTH(PHUIIUPYEMO, CBEPXUACHTUDHUIUPYEMO)?



e Kak MOXHO ITPOBEPUTH rUIoTe3y Hg :C =0 B UCXOAHOM MoJienn? Biuser nu pelenue, IpUHATOe

Ha OCHOBAHHH ATOH MPOBEPKHU, HA HACHTUOUIIUPYEMOCTh MOJENN?

[Ipenmnonoxxum, 4To NEpEMEHHAS X, CBsi3aHa C IEPEMEHHBEIMU P, U St TOXJICCTBOM
Xi—=Xia =R _Stv
TaK 4YTO IEPEMEHHYIO X; MOXXHO pacCMaTpHBaTh KaK MHBCHTApHBIC 3amachl TOBapa, a X; — X,y — Kak

M3MEHEHHE 3aIIaCOB IO CPABHEHUIO C MIPEBIAYIIIUM IEPUOIOM.
e Bhuser iu 3Ta nHGOpPMAIUs Ha BEIBOJIBI OTHOCUTEIILHO UICHTU(DUIIMPYEMOCTH MOJICIIN?

e Biwuser nu 3Ta nHGOpPMAIUS Ha BEIOODP MPOLIEAYPHI OlCHUBAHMS?
3. JlaHa MoJieNib OJTHOBPEMEHHBIX YPaBHEHHN

Y +312Yio t@13Yi3 = Apa Xy + AsXip + &1y
Yio +823Yi3 = Qp4Xp1 +ApsXip + &€,
Yi3 = Q34X T A35Xp + &3,

B KOTOpOH
2
Et (o] 0 0
gy | ~ LI N(O,Z), =0 0'22 0 |,
2
53t 0 0 03

3HAYCHUS of, 05 o2

HCU3BCCTHBI. HepeMeHHHe Xt1 U X{o pacCMaTpUBAIOTCSA KaK 3K30TICHHBIC I 3TOH
CHUCTCMBEI.

e Kak B3aMMOJIEHCTBYIOT MEXK Ty COOOM MEPEMEHHBIE Vi1, Yio, Vi3 ?

e Bce 1 K03 PUIHEHTHI CUCTEMBI HICHTHPUITUPYEMBI?

2
01 O12 013
2 .
[lycte Tenepp X =| o0y, 05 Oy3 |, T.€. Ha (HEHU3BECTHBIE) BJIEMEHTHI KOBApPHALMOHHOM
2
013 023 O3
MAaTpPUIIBI BEKTOPA OMNOOK HE HAKIIABIBAETCS TOTIOTHUTENBHBIX OTPAHUYCHHN.
e Kak m3MeHsieTcs MOJIOKEeHHE ¢ HASHTH(PHUIUPYEMOCThI0 K03(h(PHUIIMEHTOB B 3TOH CHUTyalluu IO
CpPaBHEHUIO C MIPEABLTYIICH?
¢ BrimonHEeHO M paHTOBOE YCIOBHUE IS TPETHETO YpaBHEHUS?

e Kakue nOMOTHHUTENbHBIE OTPAHUUYCHHUS CIIEAYET HAIOXKUTh Ha KOID(UIMEHTHl CHCTEMBI, YTOOBI
BTOPOE YPaBHEHHE CTAJ0 HACHTUDULIUPYEMBIM?

Tunosble BONpochI 1Jis1 (PPOHTAIBHOIO ONPOCa MO Teme 2.
1. Yrto moHuMaeTcs Mo MaHeIbHBIMU JaHHBIMHA?
2. B uewm cocrout Mmoaens myna?
e Kak M0xHO mony4uTh 3(h(HEeKTUBHBIC OIIEHKH IMapaMeTPOB TAKOW MOIETIH?
e Kak cremyer nelicTBOBaTh B CUTYyallMM, KOT/Ia OMIMOKH B Pa3HBIX ypaBHEHUSX
HMMEIOT pa3HbIe TUCTIEPCUU?
e Kak creayer neiicTBOBATh B CUTYyAIlMH, KOTJa CYIIECTBYET KOPPEISIIMOHHAS CBS3h
MEXy OIIMOKaMH B PAa3HBIX YPABHEHUSX B OJJUH U TOT K€ MOMEHT BpeMeHU?
e Kak crenqyer qeiCTBOBATh B CUTYAIlMH, KOTJ]a CYLIECTBYET KOPPEISAIIMOHHAs CBS3b
MEX1y OIIMOKaMH B Mpeenax OJHOTO ypaBHEHUS?
3. B 4eM cocTOUT MOJIeNTb KOKYIIUXCS HECBSI3AHHBIMU PETPeCCHU?
e Kak mpou3BOAUTCS OIEHUBAHKUE TAKOW MOJIEITH?
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e Kak MOXXHO MPOBEPHUTH TMIIOTE3Y CTATUCTHYECKONW HE3aBUCHMOCTH OIIMOOK B Pa3HBIX
YpaBHEHHUSX?

B yeM cocTouT Mozens KOBapHallMOHHOr0 aHanu3a? Kak B pamkax 3TOH MOAEIN MOXKHO

NPOBEPUTH TUTIOTE3Y O COBMAICHUH KOA(PPHUIMEHTOB P HEKOTOPOU IIEPEMEHHOM BO

BCEX ypaBHEHUSAX?

B kakux cuTyauusx Ui aHaluM3a MAHENbHBIX JAHHBIX HCIOJB3YETCS MOETb C

¢uxcupoBanHbiMH 3¢ ¢extamu? Kak oneHuBaercss Takas Mojenb? KakoBbl cBoiicTBa

M0JIy4aEMBIX OLIEHOK?

B kakux cuTyanMsx JUisl aHajiu3a IaHENbHBIX J@HHBIX HCIOJIb3YeTCd MOJENb CO

ciyuaitueiMu 3¢ dextamu? Kak ouenuBaercs Takas wmoxaenb? KakoBwsl cBoiicTBa

HOJIy4aEeMbIX OLIEHOK?

Kakum 00pa3oM NpOM3BOIUTCS BBHIOOP MEXIy MOACTSIMH C (UKCUPOBAHHBIMH H

ciyuaiineiMu 3¢ dexkramu? Kakue coobpaxeHus JexaT B OCHOBE IIOCTPOCHUST KPUTEPUS

Xaycmana?

KakoBbl ocobeHHOCTH MOoaen MyH/1aka, KaKk OLIEHUBAeTCs TaKasi MOJIENb?

KakoBbl 0COOCHHOCTH aHaNM3a MAaHEIbHBIX JAaHHBIX B Cllydae aBTOKOPPEITUPOBAHHOCTH

CIIy4aifHBIX OIIHOOK?

Kakue BapuaHThl KO3 dUIHEHTA JETEPMUHALNHI UCTIOIB3YIOTCS TIPH aHAIN3€E MAaHEITbHBIX

TAHHBIX?

Kak mnpousBoauTcs OlEHMBAaHUE JBYHANPABICHHBIX Mojeled ¢ (UKCUPOBAHHBIMU

apdexramu?

Kak mnpousBoauTcs OlLlEHMBaHUE JABYHANpaBJIEHHBIX MoJeneil co  ciay4alHbIMU

apdexramu?

KakoBbl 0cOOEHHOCTH OLICHUBAHUS HecOalaHCUPOBAHHBIX MaHesei?

KakoBbl 0COOEHHOCTH OLIEHMBaHUS MOJENEel, B KOTOPBIX HEKOTOpBIE OOBSICHSIOLINE

HEpPEMEHHBbIE ABJISIOTCS SHAOI€HHBIMU IEPEMEHHBIMU?

KakoBbl 0COOEHHOCTH OLIEHHMBaHUS MOJENEel, B KOTOPBIX HEKOTOpBIE OOBSICHSIOLINE

HepeMeHHbIe CelUM(PUUHBI TOIBKO B OTHOLIEHUU CyOBeKTa?

Kakass mpoGiemMa BO3HMKAeT NpPHU TONBITKE HCHOJIb30BaHUS BHYTPU-OLEHKU JUIS

OLIEHUBaHMs KO3 PUINEHTOB AMHAMUYECKON MoJenu ¢ (uKCUpoBaHHBIMU 3 dexTamu?

Kaxoe npeobpazoBanue momoraer 000HTH ATy mpodiemy?

B yem cocTouT 0000111€HHBIN METOJ MOMEHTOB U KaK OH UCIOJIb3YyeTCs JUIsl OLlEHUBaHUS

KO3 (UIIMEHTOB TUHAMUYECKON MOJIENH ¢ (PUKCUPOBaHHBIMU 3P dexTaMu’?

Kak MOXHO MpOBEpUTH THIOTE3y O MPABUIBHOCTH CHEUM(PUKAMY JTUHAMHYECKON

MOJEN, OIIEHEHHOMH 0000IEHHBEIM METOJ0M MOMEHTOB?

TunosBbie BONPOCHI 1Jis1 (PPOHTAIBLHOIO ONPOCca Mo Teme 3.

1.

Korma mpuxomurtcs HCHONB30BaTh MOJIEIHM, B KOTOPBIX OOBSCHAEMas IepeMEHHAs
MPUHUMAET TOJIBKO JBa pa3nu4HbIX 3HadeHus? [loyemMy B TOMOOHBIX CHUTYyaIUsAX
JUHENUHBIE MOJIETN OKa3bIBAIOTCSI HEMPUTOAHBIMU?

Kak ucrnonp3yercst METO1 MAaKCUMAJIBLHOTO TIPABIOTOI00MS I OIEHUBAHMS TTApaMETPOB
MoJiei OMHApHOTO BBIOOpa?

YeM OTAMYAOTCS MOJETW TPOOUT, JIOTHT U TpoOuT? B Kakux CHTyanusx OIICHKH
MaKCHMAaJIbHOTO MPaBAONO0I00Us TapaMEeTPOB ITUX MOJENIeH He ONPEIEICHbI?

Kak wunTEpnipeTupyroTcsi oreHeHHbIe KOA(Q(UIMEHTB B MOACISIX MPOOUT, JIOTHUT U
npoout?

Kakue BapuanThl k03uirieHTa JeTepMUHAIIMN HCIIONb3YIOTCS MPU Mo00pe Mojienei
OuHapHOTrO BHIOOPA?

Kak MOXXHO CpaBHUTh KaueCTBO HECKOJIBKHMX aJIbTCPHATUBHBIX MOJENEeH OWMHAPHOTO
BBIOOpA C pa3HBIM KOJIMUYECTBOM OOBSCHSIOIINUX MEPEMEHHBIX ?

Jlst kakoi 1enu ucnoiib3yercs kputepuii Xocmepa—Jlememioy?
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Kakum 00pa3om IMHEHHAst MOJIEh C JIATCHTHOW OOBSCHSIONICH IIEPEMEHHON MTPUBOAUT K
npodut-monenu? Kakx mnpoBepseTcss BBINOJHEHHWE CTAHJAPTHBIX IPEAINONOKEHHH 00
omunOKax B JaTEHTHOM Moenn?

Kakum o0pa3om JinHeiHas MOJEINb C IATEHTHOW OOBSCHSIONIEH TepeMEeHHON MPUBOINT K
MOPSIIKOBOM MPOOUT-MOIETH?

KakuM MeTomoMm oleHHBaeTcsl MOpSaKoBas MpoOUT-Monenb? YTo HEoOXOAUMO IS
OJIHO3HAYHOU HUJIeHTHUPUKAIUN K03()(PUIIMEHTOB JAaTEHTHON MOJIENH, JIeKalllel B OCHOBE
npobut-moaenu? Kak npon3BouTCs NPOrHO3UPOBAHUE IO OLIEHEHHON MoJenn?

B kakux cuTyanusx HMCIOJIb3yeTcss MYJIbTHHOMHUAIbHAS Mojenab? UTO MOHUMAeTcs Mo/
MYyJbTUHOMHAIILHOM JIOTUT-MOAeNbi0? Kakum 00pa3oM OIICHMBAIOTCS IapameTphi?
MyJbTUHOMHANBHOM  JoruT-moAenu? Kak mOpou3BOAUTCS  MPOTHO3HPOBAHUE 10
olieHeHHOM monenu? Kakue cTaTuCTUYECKUE JaHHBIE HA3bIBAIOT LIEH3YpUPOBAHHBIMU?
Kakyro mozenb Ha3bIBaIOT LIEH3YPUPOBAHHOM JIMHEMHON MOJENBIO?

Kakyro Mozenp Ha3bIBalOT YCEUEHHON MOJEINIbIO perpeccuu?

Kakyio Monens Ha3bIBalOT CTaHAApTHOHW ToOHT-Mozaenbio? Kak HHTepnpeTHpyroTCs
KOd(Q(UIMEHTBI B CTaHAAPTHOW TOOMT-MoAenu? Kak mpow3BOAMTCS OlEHUBAaHUE
ko3 purmeHToB?

Kakyro mozenp HasbiBaloT craHaapTHol Toout-II mMoxenpio? KakoBbsl 0coOeHHOCTH
orieHuBaHus ko3¢ duurentoB takod monenu? Kak ycTpoeHa AByXiiaroBas Hpoleaypa
Xekmana?

Kakue mpoGieMbl BO3HUKAIOT MpPH OLIEHUBAHUM MOJeleld OWHApHOro BBIBOJA JUIS
MaHEJIbHBIX JaHHBIX?

s kakux Mozeneit OMHapHOTrO BBIBOIa IPUMEHUM METO/] YCJIOBHOTO MPaBaono1oous?
Kakune Mmonenu OmHapHOTO BBIBOJIA CO CIIyYaitHBIMH 3()(PeKTaMu MOKHO OIIEHUTH METOJIOM
MaKCHMaJIbHOTO MPaBAONoa0ous?

UYem oTimvaeTcsi TOOUT-MOJEINb CO ClydaiHbIMH 3 eKkTaMu Ui MaHeTbHBIX JaHHBIX OT
MPOOUT-MOJEIH CO CIIy4aiiHbIMU 3P exTamu?

Kak omeHnBaeTcst TOOUT-MOJIENb CO CITy4aifHBIMU 3(pPpeKTaMu ISl MaHEeNbHBIX TaHHBIX?

KonTposbHas pabora no temam 2 u 3

3aganue 1 Crarucruueckue naHHBIE cozepsaT cBegeHHss o 5107 MHAMBUIAX, BHIOPAHHBIX
cinydaiiHbIM 00pa3zom u3 rpaxjaan CIHIA, umeBmmx B 1980 r. Bo3pact ot 16 1o 23 net. Onpocsl
MPOU3BOIMIINCH €xeroaHo B nepuoA ¢ 1980 no 1994 roael, a Takxke B 1996, 1998 u 2000 romax
(Bcero 18 ompocos).

Cpe,I[I/I Impoycro, B OaHke JAaHHBIX COACPIKUTCSA I/IHq)OpMaI_II/ISI 110 CJICAYHOIIUM IICPEMCHHBIM:

KonndecTBeHHBIE TepeMeHHBIE
earnings | HenenbHas 3apaboTHas miaTa (Cpe/Hsis, B 10Ju1apax)
age BO3pacT (B TOJ 0mpoca)
S KOJIMYECTBO JICT, 3aTpPavueHHBIX Ha 00pa3oBaHUe
exper | obmmii crax paboTHI (B roax)
YPOBEHBb MHTEIIEKTA B Oayutax (ompe/elsieMblil B pe3yIbTaTe TECTOB Ha
asvabc | TPaMOTHOCTS, CHOCOOHOCTH K apU(PMETHICCKUM BBIYHCICHUSIM,
CJIOBapHBIY 3amac, IOHUMaHUE IIPOYUTAHHOTO TEKCTa i CKOPOCTh
KOJIMPOBAHHSI TEKCTA)
JamMMu-niepeMeHHbIe
male =1 gy myxxumH, =0 7151 SKEHIMH
married | =1 s pOXKUBAIONIMX ¢ MapTHEPOM, =0 JIst OIMHOKUX
union | =1 st wieHoB mpodcor3a
ethblack | =1 s yepHokoxero nacenenusi, =0 st APYrUx
ethhisp | =1 nns uaguBHIOB, Mpoucxosaiux u3 JlatTuackol AMepuku, =0 st APYrux

st uccnenoBanust (paKTOPOB, BIMSIONIMX HAa pa3Mmep 3apabOTHOM TUIATHI, OICHUBAINCH
MOJIeNIN JTUHEHHOU perpeccuu Jiorapudma 3apaOboTHOM IUIaThl Ha KOHCTAHTY M I€pEeMEHHBIE S,
exper, expsq (=exper”2), union, married, ethblack, ethhisp:
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B hopMe Moienu myJa;
B (hopme monenu ¢ hpukcupoBaHHBIMU d(PekTamu;
B (hopme Mozenu co cimydaitHbIiMK 3 eKkTamu.

bbbty nony4deHsl cineayouume pe3yiabTaThl (OTAECIBHO JUIsl MY)KUUH U JIJ1S1 )KEHIIUH):

Tepemennas MyK4UHbI JKeHuHbI

OLS FE RE OLS FE RE
const 5.500 6.176 5.702 5.328 6.137 5.512
(.030) (.100) (.042) (.031) (.097) (.045)
.089 .045 .080 .089 .036 .081
(.001) (.008) (.003) (.002) (.003) (.003)
exper 041 .037 .035 .051 .037 041
(.004) .003 .003 (.004) (.003) (.003)
expersq -.0006 -.0004 -.0004 -.0008 -.0004 -.0006

(.0001) (.0001) (.0001) (.0001) (.0001) (.0001)

union 210 118 .042 131 .068 .085
(.010) (.011) (.010) (.012) (.013) (.012)
married 153 .042 .074 -.012 .004 -.013
(.008) (.011) (.010) (.009) (.012) (.010)
ethblack -.167 | dropped -.205 -115 | dropped -.118
(.012) (.025) (.012) (.024)
ethhisp -.034 dropped -.070 (.024) | dropped 013
(.015) (.031) (.016) (.031)

UYro o3HauaeT OTCYTCTBHUE OIEHOK KOA((UIIMEHTOB MPU HEKOTOPBIX MEPEMEHHBIX IS
Moneneit ¢ ¢ukcupoBaHHbIMU dddekramu? [lodemy 3Toro He HaOMrOmaeTCsA IS
KOJIMYECTBa JIET, 3aTpayeHHBIX Ha 0Opa3zoBaHuUeE, JUIsl WIEHCTBAa B Mpodcoroze u i
ceMenHoro craryca?

Kak unrepnperupyercs oleHeHHas KoHcTanTa B FE-monenn?

UeM MOKET 00BICHATHCS CYIICCTBEHHOE PACX0XKICHUE CTATUCTHYSCKH 3HAYUMBIX OIICHOK
HEKOTOpBIX KoddduimentoB B FE u RE Mopensx? SBnstorcs mu COCTOSTENBHBIMEH B
nmanHoM ciydae OLS nmns myna, FE-ounenka m RE-onenka? Kaxoii kputepuil MoxkeT
MOMOYb B PEIISHUU 3TOro Bompoca? Ha yem ocHOBaHa CTaTHCTHUKA COOTBETCTBYIOIIECTO
KpUTEpHUS, KaKO€ aCUMIITOTHYECKOE paciipe/ie]IeHue UMEeT 3Ta CTaTUCTHKA?

Uto naet (KOITUYECTBEHHO) ISl pabOTaIoIIero YWieHCTBO B ipodcoroze?

Uro nmaer (KOMMYECTBEHHO) Ui paboTaroliero Hamuyue cembHu? VMeeTcss au B 3TOM
OTHONICHHUH Pa3HUIA MEKIY MY>KUNHAMH H KEHIIUHAMU?

Kak Bimsier Ha pa3Mep 3apa0OTHOM IIaThl ITHHYECKOE MTPOUCXOXKACHHE paboTaromero?

OI[I/IHaKOBO JIX TAKOC BJIIMAHUC JJISI MYXKYUH U )I(CHH_II/IH?

3amanne 2

CraTtuctuyeckue JaHHbIE MPEJCTABIAIOT co0oi nHpopmaruio o 2578 uHAMBHUIAX,
BbIOpaHHBIX ClIydaiiHbIM 00pa3oM u3 rpaxaad Jlanuu, umeBmux B 1990 r. Bo3pact ot 20 g0 59
aet. IHdopmalus 1aHa 1o ciaeayronuM NepeMeHHbIM:

KonnuecTBeHHBIE TIEpEMEHHBIE
hourwage | cpemHeuacoBas 3apaboTHast iarta (B JaTCKUX KPOHAX)
age BO3pacT
education | KOIMYeCTBO JIET, 3aTpaueHHbIX HAa 00pa3oBaHue
exper CTax paboTshl (B rojax)
udegree90 | Bpems HaxXOXKACHHMS B OJIOKEHHHU Oe3paboTHoro B 1990 r. (B mpoMuiLie)
udegree89 | Bpems HaxOXKACHHMS B OJIOKEHHHU Oe3paboTHOro B 1989 r. (B mpoMuie)
compdegree | oTHOLICHHE MOTEHIMAIBLHOTO 00beMa KOMIICHCAIMH 110 6e3paboTHIle K 10X0AY
JlamMmu-TIepeMeHHbIe
sex =1 s xeHmuH, =0 Juist My)K4dH
married =1 A71s )XUBYIIHX ¢ mapTHepoM, =0 i OTUHOKUX
child =1 nmyst UMeroImuUX JeTel B Bo3pacte a0 6 yieT, =0 I 0CTaTbHBIX
province | =1 s )UBYIIKX B NPOBUHIMH, =0 JUIsl )KMBYLIMX B CTOJIMYHOM PErHOHE
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whitecol =1 nmyst “6enpIX BOPOTHUYKOB”, =0 1151 OCTaIbHBIX
skilled =1 juis kBanuuIMpoBaHHbIX pabounx, =0 11 HeKBAIM(UIMPOBAHHBIX PAbOUNX
unskilled | =1 ans HexkBamuduuUpoBaHHBIX pabounx, =0 A1 KBaIHHIHUPOBAHHBIX PAOOUHX
=1 11 HEBKJIFOYEHHBIX B YUCJIO OEJIBIX BOPOTHUYKOB, KBATH(DUIIMPOBAHHBIX U
other HEKBATH(DUIIMPOBAHHBIX PabounX, =0 I BKIIOYEHHBIX B YUCIIO OEIIBIX BOPOTHUYKOB,
KBaTU(UIUPOBAHHBIX H HEKBATU(UIIMPOBAHHBIX PAb0UHX
outwork =1 Jyi11 BBIMOJHSIONIMX HATOMHYIO paboty, =0 Juis He BBIIOJHAIOIIUX HAJJOMHYIO PaboTy
public =1 jy1s1 pabOTAONIKX B TOCYAAPCTBEHHOM CEKTOpE, =1 [1s pabOTAIONMX B YACTHOM CEKTOpE
=1 nyst UMeBIIUX Tiepro bl 6e3padoTuibl B 1990 r., =0 11t He UMEBIIMX MEPHUOIBI 0e3Pa0OTHIIEI B
unem90
1990 r.
unemao T;gzgm UMEBIIUX MEPUOIbI Oe3padboTuiel B 1989 r., =0 i HEe UMEBIIMX MEPHOIBI 0€3pa0OTHUIIBI B
I.

e OOBACHUTE OCHOBHBIE DPA3IUYUA MEXIY MOJEISIMM, B KOTOPBIX JaMMH-IIEPEMEHHbIE
BXOJSIT TOJBKO B KayecTBE OOBSICHAIOUIMX TMEPEMEHHBIX, U MOJEISIMH, B KOTOPBIX
oOBsiCHAEMasl TMEpeMEHHas SBISIETCS JaMMH-IIEPEMEHHON (Hampumep, IepeMeHHas
unem90).

e Kakue CI0KHOCTM BO3HHKAIOT IPU PACCMOTPEHUH JIMHEHWHBIX MOJENEH pEerpeccuu ¢
OMHaApHOU 0OBSICHAEMON IEPEMEHHON?

CornacHo TeopuM 4YeJIOBEYECKOI'O KaluTana, pa3Mmep 3apaOOTHOM IJIaThl WHAMBUJIOB
3aBHCHUT OT KBUTN(UKAIMH U 3HAHUN, KOTOPBIE MOXHO TIPHOOPECTH KaK pe3yabTaT 00pa3oBaHMs,
CTaXka pabOThl U MPOXOXKICHUS CHEIMATIBbHBIX KYPCOB 00yUeHUs crelM(pUUecKOi AeITeIbHOCTH.
ITpocras Moaenb 3apabOTHOM IUIaThl, U3BECTHAS KaK MOJE)Ib MUHCcepa, UIMEET CIe1yIOIUI BU:

In hourwage; = S, + f;education; + /3, experience; + 3; experience? +&;, i=1...,N.
PacmnpeHHa;I (bopMa 9TOI'0 YpaBHCHUS BKIIIOYACT JOIIOJIHUTCIIBHBIC 06’L}ICH}IIOIJ_[I/IC IICPECMCHHBIC!
In hourwage; = f3, + ,education; + 3, experience; + 3; experience? + 3,5ex; + 35 province; + ¢;

e Kak criienyer untepuperiupoBath kodhduunentst B, ,fz, P4, P B nocnenueit mogenu?

OrneHnBaOTCS JIOTHT U MIPOOUT MOJAETH C OMHAPHOM 00BsICHsIONIEH mepemMenHor unem90,
B KOTOPBIX B KaueCcTBE OOBSICHSIIONIMX [IEPEMEHHBIX BBICTYINAIOT [IEPEMEHHBIC seX, age, province,
education, exper, public, unem89.
e KakuM MeTO0M OLIEHUBAIOTCS 3TU Mojenu? JlaliTe HHTepHpeTalio NPUBEICHHBIX HUXKE
pE3yJIbTaTOB OLICHUBAHUS.
Pe3ynbrate! 11 10TUT MOJEIN.

Variable Coefficient Std.Error t-stat P-value
constant -1.0469 0.40957 -2.556 0.0106
sex -0.21806 0.13225  -1.649 0.0993
age -0.0023850 0.0084483  -0.282 0.7777
province 0.38817 0.13191 2.943 0.0033
education -0.081989 0.024224  -3.385 0.0007
exper -0.042591 0.011483  -3.709 0.0002
public 0.15482 0.14011 1.105 0.2693
unem89 3.2115 0.12310 26.087 0.0000

logl =-908.2405471
[IpoBepka 3naunmocTH perpeccun B ueiaom: LR=1068.5493
McFadden's R?= 0.3704

PCBYJ'ILTaTBI JJI HpOGI/IT MOACIHN

Variable Coefficient Std.Error t-stat P-value
constant -0.62174 0.21867 -2.843 0.0045
sex -0.12323 0.071690 -1.719 0.0857
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age
province
education
exper
public
unem89

-0.0021156  0.0045947 -0.460 0.6452
0.21600  0.071017 3.042 0.0024
-0.044325  0.013165 -3.367 0.0008
-0.023321  0.0062433 -3.735 0.0002
0.078649  0.075868 1.037 0.3000
1.8896  0.068603 27.543 0.0000

logl = -905.6507406
INpoBepka 3HaUMMOCTH perpeccurt B Henom: LR=1073.7290
McFadden's R? = 0.3722

e Kak MOXHO MpOBEpUTH HYJEBYIO THIOTE3y O PABEHCTBE HYIIO KOI(P(OUIMEHTOB IpU

nepeMeHHbIX age u public (ogHOBpeMEHHO)?

Bricokas craTUCTHUECKas 3HAYMMOCTH OIICHOK KO(DPUIIMEHTOB MpH TEpEeMEHHOM
unem89 yka3pIBaeT Ha HAUYHME OMPEIEICHHON MEpPMaHEHTHOCTU MPeObIBaHUS B MOJIOKEHUU

0e3paboTHOTO.

e Kak MOXHO IpOBEpUTh NPEIINOJOKEHHE O TOM, 4YTO II€PMAHEHTHBI Xapakrep
npeObIBaHMs B COCTOSIHUU 0€3pab0THOTrO B OOJIbIIEH CTEIEHH BHIPAXKEH Y KEHILUH?

4.3. OueHo4HbIe CPeACTBA AJIsl IPOMEKYTOYHOMH ATTECTAIUH.
4.3.1. [lepevyeHb KOMIETEHIMI ¢ YKa3aHMEM 3TANOB UX (JOPMHUPOBAHUSA B MpoLiecce
ocBOeHHs1 00pa3oBaTebHOIl mporpaMmmbl. [loka3zaTen U KpUTEpPUH OLlEHMBAHUS

Kon HaunmeHnoBanune Kon sTana ocBoeHus HaunmeHnoBaHue 3Tana 0CBOCHUSI KOMIETEHIH
KOMIETEHIIHU KOMIIETEHIIHU KOMIETEHIIUH
CrocoOHOCTP  NPHUMEHATh  TEOPETHUYECKUE
OIIK OC-4.1 3HaHUS [UII  BBIOOpa  HKOHOMETPHUYECKHX
Crioco6HOCTB .
Mojenen
TPHMEHATE Crnioco6HOCTH OLICHUBATb €3yJIbTaThI
OIIKOC -4 HSKOHOMETPHUUYECKHE OIIK OC -4.2 PE3YITE
IPUMEHEHHS SIKOHOMETPUYIECKUX MoeeH
METOBI IS peLIeHUs
CrnocoOHOCTh fenaTh 00OCHOBAHHBIE BBIBOIBI
MPUKJIAHBIX 3a/1a4.
OIIK OC-4.3 Ha OCHOBE aHallM3a Pe3yJbTaTOB MPUMEHEHHS
MoJenen
3HaeT 3KOHOMETPHUYECKNE MOJIEIH JUI aHaIn3a
MaHeJIbHBIX U KaYeCTBEHHBIX IaHHBIX HA yPOBHE
CrnocoOGHOCTh [IKo OCI1-8.1 6 o
000CHOBaHMI TEOPETHUYECKUX MPEATOCHUIOK
MPUMEHSTh  METOJBI Moieeit
AHATH3A MATICILHBIX 1 3HaeT NPOBOJHUTH NMPOBEPKY KauecTBa MOAeIeH
I[MKo OC1-8 | kayecTBEeHHBIX [MKo OC1-8.2 P POBEPKY
MaHEJIbHBIX U KaUeCTBEHHBIX JaHHBIX
JTAaHHBIX JJIS1 peIICHUS
9KOHOMETPHUYECKHX VYMmeer aHamu3upoBaTh M COAEPKATEIBHO
HHTEPIPETHPOBATh MOIYYCHHBIE PE3yIbTAThI
sazad Ko OC1-8.3 PHbeTHp Y pesy
pacueToB MO0  MOAEISIM  MAHENbHBIX |
Ka4eCTBEHHBIX JAHHBIX
Jrtan 0CBOEHUs [lokazarens Kpurepuii onieHrBaHust
KOMIIETEeHIINU OLICHUBaHHUS
3HaeT OCHOBHBIE DJKOHOMETPUYECKHME MOJENH JUid JaHHbIX | Ykazan B PIIJI B
OIIK OC 4.1 pPa3IMYHBIX THIIOB: MeEpeKpEcTHBIE (MEXOOBEKTHBIE) NaHHBIE | Mpeaenax OCHOBHOI1
(cross-section), BpeMeHHBIE PSLIbI, TAHETBHBIC TaHHBIC JIATEPATypPhI
Ymeer IIPOBOJUTH IIPOBEPKY KauecTBa OCHOBHbIX | Ykazan B PIIJI B
OIIK OC -4.2 9SKOHOMETPHUECKUX MOJeNel npeaenax OCHOBHOI
JUTEpaTypsl
YMeer aHaIM3UpOBaThb M COJEPKATENBHO HHTEpIpeTHpoBaTh | Ykazan B PIIJI B
OIIK OC -4.3 MOJYyYEHHbIE pe3yJbTaThl PACUETOB IO HKOHOMETPUUECKUM | Mpefenax OCHOBHOM
MOJIEIISIM JUTEPATyPHI
3HaeT IKOHOMETPUYECKHE MOJAENH Ul aHalu3a MaHenpHbIX M | Ykazan B PIIJI B
Ko OCI—-8.1 Ka4eCTBEHHBIX JIaHHBIX HA YPOBHE OOOCHOBAHUI TEOPETHYECKUX | Ipeaenax OCHOBHOI
MIPENOCHIIOK MOJENei JUTEpaTypsl
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Drtan 0CBOSHUS [Toka3zarens Kpurepuii oneHnBaHus

KOMIIETEHIIMN OLICHUBAaHMsA
3HaeT MPOBOAUTH MPOBEPKY KadecTBa Mojeneill maHenbHbIX M | Ykazan B PIIJI B
Ko OC1-8.2 KaueCTBEHHBIX JaHHBIX npenaesnax OCHOBHOI1
JUTEpaTypsl
YMeeT aHalM3UpoOBaTh M COJEP)KATENBHO HHTEpIpeTHpoBaTh | Ykazan B PIIJI B
[MIKo OC 1 -8.3 MIOJyICHHBIE PE3YJIFTATHl PACUETOB 10 MOJEISIM IaHENbHBIX U | IIpeenax OCHOBHOI1
KayeCTBEHHBIX JAHHBIX JIUTEPaTypHI

4.3.2. TunoBble OLIEHOYHBbIE CPECTBA

B xome cobecemoBaHusl CTYINEHTY IpeajiaraeTcsi OTBETHTh Ha 3 TEOPETUYECKUX BOIIPOCA,
CoJIepKalIuxcs B dK3aMeHAIIMOHHOM Ounere. [Ipy MoJI0KUTENBHBIX OTBETaX Ha BCE 3 BOIpoca
CTYJEHTY JaeTcsl MpakTUYeCKoe 3ajaHue. B ciydae ero ycremrHoro BbIMOJIHEHHs (hOopMUpYyeETCs
npeBapuTelIbHAS OIICHKA, KOTOPAast MOKET OBITh MOBBINICHA HA OCHOBAHHH OTBETOB CTY/ICHTA Ha
JOTIOTHUTEIbHBIE BOIPOCHI.

TIpuMepHBINA BapuaHT cOOeCEI0OBaAHMS

Teopernueckas 4acTb — BONPOCHL.

1. B yeMm cocTosSIT paHroBo€ U MOPSAKOBOE YCIOBUS HACHTU(MUIUPYEMOCTH OTACIBHOTO
CTpPYKTypHOro YypaBHeHMs? Kakoe M3 3TUX YyCIIOBUH SBISETCS HEOOXOAWMBIM H
noctatounbiM? Kakoe u3 3TUX yclnoBHil SIBISIETCSA TOJIBKO HEOOXOUMBIM?

2. B uem cocrour wmonmenp Kaxymuxcs HecBszaHHeiMH perpeccuii (SURE)?  Kax
MPOU3BOIUTCS OICHHBaHHE Takoil Mozaenu? Kak MOXHO TpOBEpUTH THUIIOTE3Y
CTaTUCTUYECKOM HE3aBUCUMOCTH OLIMOOK B Pa3HbIX ypaBHEHUSX?

3. lTlouemy nuHeiiHas Mojenb HAOMIOACHUNW HE TOOUTCS s Mojeneil ¢ OuHapHOU
00BSICHIEMOI TIEPEMEHHO ?

IIpakTHyeckoe 3aaHue
TUnUYHBIM  Pe3yslbTaTOM B IMAKeTe SKOHOMETPUYECKHX TMPOrpaMM SIBISICTCSA TaOJuIla
ycIenHbIx npezckazanuii (“prediction success table™), npumep KoTOpOI MoOKa3aH HIKE.

Habntonaembie 3HaueHUs
0 1
[Tpenckazannsie | 0 18 22
3HAYCHUS 1 12 48

Kak muoro mpenckazanuii Yy =1 ObUIO caenaHO KOMIBIOTEPOM JUIsl HAONIOACHUN B JTOM
MHOkecTBe? Ckoib MHOTO ObLIO MpaBWiIbHBIX? Jlydlie uimu Xyke B 3TOM NMpPUMEpPE MPOLEHT
MMPpaBUJIBHBIX OTBETOB, MNPCACKA3aHHBIX KOMIIBIOTEPOM, IMO0 CPaBHCHUIO C KOHKYPHPYIOIIUM
MPOTHO30M, MPOCTO TpeacKasbiBatomeM Y =1 ans Bcex HaOmoaenwit? IlpuBenurte Bamm
pacyerTsl.

Bonpocsl 11 TeopeTH4ecKoii YacTu codbece10BaHUs

1. Yro moHuUMaeTCs MojA CTPYKTYPHOUM M MPHUBEACHHON (popMamMu MOAENH OTHOBPEMEHHBIX

ypaBHeHui? Kaxkas mpoOiiema BO3HHKAeT NMPU OICHUBAHUU OTACIBHBIX YpaBHEHUH

CTPYKTYpHOU (OpPMBI METOIOM HAUMEHBIITNX KBaIpaToB?

Kak MmoxHO 3¢ (eKTUBHO O1IeHUTh KOA(PIUITUEHTHI TPpUBEIEHHON (HOPMBI?

3. Kakue mnpobOrembl BO3HHMKAIOT MpPH TOMBITKE MOIYyYEHUS OIEHOK K03 UIIMEHTOB
CTPYKTYPHBIX YpaBHEHU HA OCHOBE OIIEHEHHBIX KOY(PPUIIUEHTOB MPUBEIEHHON (HOPMBI?
Kakue cutyanmu 31ech BO3MOKHBI?

4. B 4eMm COCTOST paHTOBOE M TOPSIKOBOE YCIOBUSA HACHTHU(MHUIIMPYEMOCTH OTAEIHHOTO
CTpYKTypHOTO YypaBHeHHs? Kakoe ©3 3TUX YCIOBUH SBISETCS HEOOXOAUMBIM H
noctatouHbIM? Kakoe 13 3TUX yCIOBUH SBISETCS TOJIBKO HEOOXOAMMBIM?

N
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10.

11.
12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

22.
23.

24.

25.

MoxeT 11 BAMATh HAJIMYUE UM OTCYTCTBUE KOHCTAHTHI B IIPABOM 4aCTH CTPYKTYPHOIO
ypaBHEHHSI HA HICHTU(PUIIUPYEMOCTb 3TOTO ypaBHEHHUs?

Kak npumensiercss Kputepuil HIeHTUPULUPYEMOCTH B Cilydae, KOrja CUcTeMa COIEPKUT
TOKAECTBa?

Kak mnpoBepsieTcsl BBINOJIHEHHE PAHIOBOTO YCIOBHUSA HAECHTHU(QULUPYEMOCTH B Cllyyae,
KOTJa Ha YPaBHEHHUS CTPYKTYpHOH (OPMBI HAKIAABIBAIOTCA TOJBKO HCKIIOYAIOIINE
OrpaHU4YeHus?

Uro moHuUMaercs MoJ HACHTH(PHIHUPYEMOCTHIO CHCTEMbl CTPYKTYPHBIX YpaBHEHHH B
neiaom?

Moxer au TnoMoub HIEHTH(GUKAIUU KOI(PPUIMEHTOB CTPYKTYPHOTO YpaBHEHHS
IPUBJICUYEHHE OLEHOK KOBapUAaIllMOHHOM MAaTpUIbl BEKTOpa OLIMOOK B IPUBEAECHHON
dbopme?

Moxxet 11 noMoub HeHTUPUKAUN KO3()PULIMEHTOB CTPYKTYPHOTO ypaBHEHH S BBEICHUE
OTpaHUYEHUH Ha CTPYKTYpPY KOBAPUAITMOHHOW MaTPHUIIBl BEKTOPA OIIHOOK B CTPYKTYpPHOH
dbopme?

Uro noHuMaeTcs ol peKypCUBHOW CUCTEMON OJIHOBPEMEHHBIX YpPaBHEHUIN?

B 4eMm cocTouT KOCBEHHBIM METOJ HAaMMEHBIIMX KBAJpaToB M KOI/Ia OH MOXET ObITh
npuMeHeH? KakoBbI cBOICTBa MOIy4aeMbIX MPH UCIIOIB30BaHUH 3TOT0 METOJa OIICHOK
K03 (UIIMEHTOB YpaBHEHUN CTPYKTYpHOU popmbI?

B 4yem cocrouT ABYXIIAaroBbI METOJ HAMMEHBIINX KBAJPAaTOB M KOTJa OH MOXXET OBITH
npuMeHeH? KakoBbl cBOMCTBa MoydaeMbIX MIPU UCIOJIb30BAHUU 3TOIO METOJIA OL[CHOK
K02(pPHUIIMEHTOB ypaBHEHUI CTPYKTYpHOU hopmbl? Kak MOKHO IPOBEPUTH aI€KBATHOCTh
OLIEHEHHOT'0 3TUM METOJIOM YPaBHEHUS?

[Toyemy mpu OIEHMBAHWU JBYXIIArOBHIM METOJOM HAMMEHBIIMX KBAJIpaTOB BCEU
COBOKYITHOCTU YpaBHEHMH CTPYKTYPHOH (OpMBI MOTyT mojydarbcsi Hed(deKTuBHbIE
OLIEHKHU?

B uem cocrouT TpexmiaroBblii MeTOA HAMMEHBIIMX KBAaJpaTOB M U1 YEro OH
npumensiercs’?

Yro Ha3bIBAIOT OLEHKOW MaKCHMAaJbHOTO IPaBJIONoA0OMs ¢ MOJHOW MH(opmanueit?
KaxkoBEI cBOMCTBa 3TOH OIIEHKHU?

Yro Ha3BIBAlOT OLIEHKOH MakCHUMajbHOrO MpPAaBJONOAOOHMS C  OTpaHUYEHHOM
uH(popmanueii? KakoBbl cBONCTBA 3TOM OLIEHKH?

Kak MOXHO MpOBEpUTH MPAaBUIIBHOCTh CHEUU(UKALUN CTPYKTYPHOH (OPMBI B LIETIOM U
NPaBUWIBHOCTh CIEUU(MUKAINA OTACTBHOTO CTPYKTYPHOTO YpaBHEHHS, IPABHILHOE
HOJpa3/ieIeHUe IEPEMEHHBIX Ha SHJIOT€HHBIE U SK30T€HHbIE?

Kak ® korgja MOXXHO TPOBEPHUTH MPUTOJHOCTh BBIOPAHHBIX HWHCTPYMEHTOB TIpU
UCTOJIb30BAaHUM HHCTPYMEHTAJIbHOIO OLIGHMBAaHUS KOX(PQHUIHUEHTOB CTPYKTYpPHOTO
ypaBHEHUA?

Kak mnpou3BoauTCs NPOTHO3MPOBAHHWE TIO OLIEHEHHOH cHuCTEME OJHOBPEMEHHBIX
ypaBHEHUI?

Yro xapakrepusyeT ypaBHeHHs cTpykTypHOil VAR u ctpykrypHoit ECM?

Yro moHMMaeTcs noJ nmpuBeneHHon popmoit ECM?

O3HavaeT 1M OTCYTCTBHE HEKOTOPOH KOPPEKTHPYIOIIEH COCTaBIAIOMIEH B OJHOM M3
ypaBHeHnii SECM 1O, dro ota cocraBustomas OyaeT OTCYTCTBOBaTh W B
COOTBETCTBYIOIIEM ypaBHEeHUM npuBeneHHo ECM?

Korna Bo3nukaet Bonpoc 06 HAEHTUPHUIINPYEMOCTH KOMHTETPUPYIOIIUX BEKTOPOB? B uem
COCTOUT TOPSAKOBOE YCIOBHE HICHTU(DUIUPYEMOCTH KOMHTETPUPYIIUX BEKTOPOB?
[apaHTHpYET M OHO HIECHTH(DUIIUPYEMOCTh KOMHTETPUPYIIUX BEKTOPOB?

Kakyro mone3Hyro TumoTre3y MOXXHO TIPOBEPUTh B CHUTYallMM, KOTJa HEKOTOpbIe
OTpaHWYCHUS] HAa  KOWHTETPHUPYIOUIME  BEKTOPHI, HMEIOMHE  SKOHOMHUYECKYIO
UHTEPIpETAlIO, OKa3blBAIOTCA  “JIMIIHUMHU~ € TOYKH 3pEHHs  BO3MOXKHOCTHU
UACHTU(PUKAIIMY KOUHTETPUPYIOLINX BEKTOPOB?
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26.

217.

28.
29.

30.

31.

32.

33.

34.

35.

36.

37.

38.

39.

40.
41.

42.

43.

44,

45.

Kak mpoms3BoguTcsi moCTpoeHHWE W OIlleHMBaHHME CcTpykTypHoi ECM? Urto sBnsercs
rapantueil UICHTHGUIMPYEMOCTH | -TO CTPYKTYPHOTO YPaBHEHHS?
Yem orauvaercs npuBeaeHHas ECM ¢ orpanumuenusmum ot “oObrunoii” ECM,
paccMaTpuBaBLIeiics B Kypce “OKoHOMeTpuKa-2"?
Yro noHUMaeTcs noJ| MaHeIbHBIMU JAHHBIMU?
B uem cocTout mozens myna?
e Kak MOXHO 1OTy4uTh 3((HEKTUBHBIC OLIEHKHU ITapaMeTPOB TAKON MOAEITH?
e Kak cnenyer neiicTBOBaTh B CHUTYyallud, KOT/Ia OIIMOKH B Pa3HBIX ypPaBHEHUSX
UMEIOT pa3Hble JUCIepcun’?
e Kak cienyer neiicTBOBaTh B CUTYyallMH, KOT1a CYyLECTBYET KOPPEIALMOHHAs CBA3b
MEX/y OITMOKaMHU B pa3HBIX YPaBHEHUSIX B OJIMH U TOT )K€ MOMEHT BpEMEHHU?
e Kak ciengyer nelicTBOBaTh B CUTYallUU, KOTJa CYILIECTBYET KOPPEISILIMOHHAS CBA3b
MEXy OLIMOKaMH B Mpejeaax OJHOr0 ypaBHEHUs?
B uem cocTout Mozienb KaxXyluxcs HECBA3aHHBIMU perpeccuu?
e Kak npou3BoauTCs OLEHUBAaHUE TaKOH MOJIEIH?
e Kak MOXXHO POBEPUTH IT'MIIOTE3Y CTATUCTUUYECKON HE3aBUCUMOCTH OIIMOOK B Pa3HbIX
YpaBHEHHUSX?
B 4yem coctout Mozenb KOBapHallMOHHOr0 aHanu3a? Kak B pamkax 3TOi MOJeNIH MOKHO
IPOBEPUTH THIIOTE3Y O COBMAICHUH K03 (HUITMEHTOB IIPU HEKOTOPOIl IEPEMEHHOM BO BCEX
YpaBHEHUSX?
B kakumx cuTyanusx JUIsl aHajdM3a MAHEJIbHBIX JAHHBIX HCIOJB3YETCS MOJENb C
¢uxcupoBanubiMu 3¢ ¢extamu? Kak oneHuBaercss Takas Monenb? KakoBel cBoiicTBa
MOJTy94aEeMBIX OIICHOK?
B kakux cuTyanMsx JUIsl aHalIW3a MaHENIbHBIX JaHHBIX HCIOJb3YeTCsl MOJENb CO
cinydaitieiMu  dddexramu? Kak oneHuBaercs Takas wmozaens? KakoBel CBOHCTBa
HOJIy4aeMbIX OLEHOK?
Kakum 00pa3oM mTpPOM3BOIUTCS BBHIOOP MEXKIy MOACTSIMH C (UKCHPOBAHHBIMH H
ciyuaitieiMu 3¢ dexkramu? Kakue coobpakeHUs exaT B OCHOBE MOCTPOCHUS KPUTEPUS
Xaycmana?
KakoBbl ocobenHOCTH MOienn MyH/1JIaka, Kak OLlEHUBAeTCs Takast MOJIeNb?
KakoBbl 0cOOEHHOCTH aHaiaM3a MaHEIbHBIX JAHHBIX B CIy4ae aBTOKOPPEIMPOBAHHOCTH
CIIy4aiiHBIX OIINOOK?
Kakwne BapnaHThl KO PHUIMEHTA JeTEPMUHAIIMH UCTIONIB3YIOTCS MPH aHAIN3€ MaHEeITbHBIX
MAHHBIX?
Kak mpom3BoAuTCsS OIICHWBAaHUE JBYHANPABICHHBIX MOJENEH C (UKCHPOBAHHBIMU
apdexTamu?
Kak mnpon3BoaMTCS OLEHMBAHME JIBYHAIIPaBJICHHBIX MOJENEH CO  CIy4YalHBIMHU
apdexTamu?
KakoBbl 0cOOEHHOCTH OIlEeHWBaHHS HECOATAaHCUPOBAHHBIX TTaHETeH?
KakoBbl OCOOEHHOCTH OLIEHMBAHMUS MOJEJEH, B KOTOPHIX HEKOTOpPbIE OOBSICHSIOLIME
NIEpEMEHHBIE SBIISTIOTCS HAOT€HHBIMU TIEPEMEHHBIMHA ?
KakoBbl OCOOEHHOCTH OIEHMBAHUS MOJENEH, B KOTOPBIX HEKOTOpPbIE OOBICHSIOLINE
NepeMEeHHbIE CIIEIIM(UIHBI TOIBKO B OTHOIICHUU CyOBeKTa?
Kakas mnpoGiema BO3HMKAaeT IpHU TMOMBITKE MCIHOIb30BAHUS BHYTPU-OLIEHKH JUIS
OLIEHUBaHMS KO3 PHUIINEHTOB AUHAMHUYECKOW MO ¢ (GPUKCUPOBAHHBIMU dPdexTamu’?
Kaxkoe npeobpazoBanue momoraet 000HUTH ATy podiemy?
B uem cocTouT 0000IIEHHBIH METOJ] MOMEHTOB U KaK OH UCHOJIb3YeTCsl ISl OLIEHUBAHUS
K03 (UIIMEHTOB TUHAMUYECKON MOoJIenH ¢ (PUKCHpOBaHHBIMU 3 dexkTamu?
Kak MOXHO MpOBEpUTH THIOTE3y O MPABUIBHOCTH CHEUUPUKAINA JTUHAMHYECKON
MOJEIN, OLIEHEHHOMH 0000IEHHBEIM METOLOM MOMEHTOB?
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46.

47.

48.

49.

50.

51.

52.

Kakx ™opens OwHapHOTO BBIBOJA ¢ (PuKCHpOBaHHBIMU A (EKTaMU CBS3BIBACTCS C
JTUHEHHONW MOJENbI0 NIl HEKOTOpOoi HeHalmromaeMoll mepemeHHoi? Kakue mpoOiembl
BO3HHMKAIOT TIPH TOIBITKE OLICHUBaHUsA Kod(hdumumeHToB 3Toil nuHerHoi monenu? [lpu
KakoM NpEINOI0KEeHHH 00 oOomubkax B JIMHEHHOW MOJENH JUIs HEHaOIoZaeMoi
MEPEMEHHOI yJaeTcs Moay4yaTh COCTOATEIbHBbIE OLIEHKU s KO3((UIUEHTOB 3TOM
Moenu?

Kak monens GuHapHOTO BBIBOJA CO CIIy4alHBIMU 3 deKTaMu CBA3BIBACTCS C JIMHEHHOM
MOJIEINIBIO JJIsl HEKOTOPO# HeHabrogaeMoii nepeMenHoi? [lpu kakoM npernonoxeHun 0o
omunoOKax B JMHEHMHON Mozenu Ajsi HeHaOJroJaeMol MepeMEeHHOW yaaeTcsl MoIydaTb
COCTOATENbHBIEC OLIEHKH 151 K03()PULIMEeHTOB 3TOI Moienu?

YeMm oTimuaeTcsi TOOUT-MOJENb CO cCiaydallHbIMU 3¢ dexTamu OT NPOOUT-MOJEIU CO
ciyyaitHeiMu 3¢ exramu?

Kakue mnpoGieMbl BO3HHUKAIOT MpH OLIGHUBAHUM MoOJelneld OWHApHOro BBIBOJA JUIS
NaHeJIbHBIX JaHHBIX? UTO MelraeT BO3MOKHOCTH COCTOSITEILHOTO OLEHUBAHUS IPOOUT-
Moelb ¢ (PUKCHpOBaHHBIME 3P deKkTamu mpu KOHEYHOM | ?

s kakux Mozeneit OMHapHOTrO BBIBOJIa IPUMEHUM METO/I YCIOBHOTO MPaBA0Non00us?
Kakune Mmonienu OmHapHOTO BBIBOJIA CO CIIy4aitHBIMH 3()(peKTaMu MOKHO OIIEHUTH METOJIOM
MaKCHMaJIbHOTO MPaBAONon0ous?

Kak onieHnBaeTcs TOOUT-MOJIENb CO CiydaifHBIMU d(h(ekTaMu 15l TaHEeIbHBIX TAaHHBIX ?

Tunel 3aganuii 1J151 NPAKTUYECKOH YacTH cobece10BaHUS

1. Pemmure Bonpoc 0 UACHTUPUIUPYEMOCTH CUCTEMBI

QtS =
Qtd =

bg +b P + V¢,

Q,

HpeI[J'IO)KI/ITC MOAXOOSAIINNA METO 1 OLICHUBAHUS 3TOH CUCTEMBI.

2. Pemmre Bonpoc 00 UIEHTU(PULIUPYEMOCTH CUCTEMBI

[Ipennoxure NOAXOAAMIAN METO/ OLIEHUBAHUS ATOM CUCTEMBI.

3. TunUYHBIM pE3yJILTATOM B IAKETE€ 3KOHOMETPHUYCCKHAX IPOTPaMM SIBISICTCS TabiMIia
ycrnenHsix npenckasanuii (“prediction success table™), mpumep koTopoit nokazan Huxe.

HaOmromaeMble 3HaYEHUS
0 1
[Tpenckazannsie | 0 18 22
3HAYCHUS 1 12 48

Kak MHoro mpenckazanuii y =1 ObLIO CHETaHO KOMIBIOTEPOM JJsi HAONIOJNEHHH B 3TOM
MHoOkecTBe? CKOJib MHOTO ObLIO MpaBWiIbHBIX? Jlydlie uiau Xyxe B 3TOM NpPUMEpPE MPOLEHT
[IPaBUJIBHBIX OTBETOB, IPEICKA3aHHBIX KOMIIBIOTEPOM, IO CPAaBHEHHUIO C KOHKYPUPYIOLIUM
MPOTHO30M, TPOCTO TpeackasbiBatomeM Y = 1 s Bcex Habmonenmit? [lpuBenurte Bamm
pacyeTsl.

4. CTaTucTHuecKue JaHHbIe coaepxar cBeeHus o 5107 uHauBUIaX, BHIOPAHHBIX CIy4aifHbIM
obpazom u3 rpaxngan CIIA, umeBmmx B 1980 r. Bozpact or 16 go 23 ner. Ompocbl

17



MIPOU3BOJMINCH exeroqHo B nepuoA ¢ 1980 o 1994 roael, a Takxke B 1996, 1998 u 2000 romax
(Bcero 18 ompocos).

Cpenu npodero, B 0aHKe JaHHBIX COACPKUTCS HHGOPMAITUS 110 CIASAYIOIINM ITEPEMEHHBIM:

KonuecTBEeHHBIE IEPEMEHHbBIE
earnings | HemenpHas 3apaboTHas TWI1aTa (CpEaHsis, B OJIIapax)
age BO3pacT (B TOA ompoca)
S KOJIMYECTBO JIET, 3aTPAauYeHHBIX HA 00pa30BaHue
exper | obmmii crax paboTHI (B roax)
YPOBEHb HHTEIIEKTa B Oayuiax (OmpeaessieMblil B pe3yJibTaTe TECTOB Ha
PaMOTHOCTb, CIIOCOOHOCTD K apHU(PMETUIECKUM BBIYHUCIICHHSIM,
CJIOBAPHBI 3arac, MOHUMaHHEe POYUTAHHOTO TEKCTa U CKOPOCTh
KOJIMPOBAHHS TEKCTA)
Jammu-nepeMeHHbIe

asvabc

male =1 gy myxxumH, =0 175 >KEHUIMH
married | =1 a1 IPOKUBAIOIIKX C mapTHEPOM, =0 JUIST OTHHOKHX
union | =1 myis wieHOB POdCor3a
ethblack | =1 ms yepHOKOK)Er0O HaceneHus, =0 I IPYTHX
ethhisp | =1 nns uaauBHaOB, Mpoucxoasaiux u3 Jlatuackon AMepuku, =0 st APyrux

st uccnenoBanus (aKTOPOB, BIMSIIOIIMX Ha pa3Mep 3apabOTHON IUIAThI, OLEHHBAIUCH
MOJIeNIU JINHEHHON perpeccuu Jiorapudma 3apabOTHON IUIaThl HA KOHCTAHTY M I€pEMEHHbIE S,
exper, expsq (=exper”2), union, married, ethblack, ethhisp:
e B Qopme Mozenu mya;
e B (opme MozIeNH ¢ PUKCUPOBAHHBIMU dPPEKTaAMHU;
e B (opMe MOJIENH CO CITy9alHBIMU dPPeKTaMu.
Bbutu nomnydeHs! ciieayronye pe3ynbTaThl (OTAEIbHO ISl MY>KUMH U JUIs )KEHILUH):

Tepemennas My>K4YuHBI JKeHnuHbl

OLS FE RE OLS FE RE
const 5.500 6.176 5.702 5.328 6.137 5.512
(.030) (.100) (.042) (.031) (.097) (.045)
S .089 .045 .080 .089 .036 .081
(.001) (.008) (.003) (.002) (.003) (.003)
exper .041 .037 .035 .051 .037 .041
(.004) .003 .003 (.004) (.003) (.003)
expersq -.0006 -.0004 -.0004 -.0008 -.0004 -.0006

(.0001) (.0001) (.0001) (.0001) (.0001) (.0001)

union 210 118 .042 131 .068 .085
(.010) (.011) (.010) (.012) (.013) (.012)
married 153 .042 .074 -.012 .004 -.013
(.008) (.011) (.010) (.009) (.012) (.010)
ethblack -.167 | dropped -.205 -115 | dropped -.118
(.012) (.025) (.012) (.024)
ethhisp -.034 dropped -.070 (.024) | dropped 013
(.015) (.031) (.016) (.031)

e Yro 03HaYaeT OTCYTCTBHE OLIEHOK KOA(P(HUIMEHTOB MPHU HEKOTOPHIX MEPEMEHHBIX IS
mozaenerr ¢ ¢uxkcupoBaHHbIMH A dextamu? Ilouemy 3TOro He HaOIIOgAETCS IS
KOJINYECTBAa JIET, 3aTpadeHHbIX Ha oOpa3oBaHuWe, IJIs 4YiICHCTBA B INpodcoro3ze W s
ceMeitHoro craryca?

e Kaxk unTeprperupyercs olleHeHHas KoHCTaHTa B FE-monenu?

4. Tlo pe3ynbraTaM M3 IPEIBIIYIIETO 33JaHUs OTBETHTE HE CIIEAYIONTNE BOIIPOCH:
e UYeM MOXET OOBSICHATHCS CYIIECTBEHHOE PACXOXKJICHHE CTATHCTUYCCKH 3HAYUMBIX
OIICHOK HEKOTOPHIX K03 duireHnToB B FE n RE monensx? SIBnstoTcs 11 COCTOSTENILHBIMU
B gaHHOM ciydae OLS mns myma, FE-onenka u RE-onenka? Kakoil kputepuit MOXeT
MOMOYh B PEIIEHUU ITOro Bompoca? Ha yeM ocHOBaHa CTaTUCTHKA COOTBETCTBYIOIIETO
KpUTEpHS, KaKOe aCUMIITOTHYECKOE pacIipe/ie]ICHIe HMEeT 3Ta CTaTUCTHKA?
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e Uro maer (KOIMYECTBEHHO) JIJIsl paOOTAIOIIETO YICHCTBO B Mpodcorose?

5. Tlo pe3ynbTaTam U3 3a1aHus 3 OTBETHTE Ha CIEIYIOIINE BOIIPOCHL:
e Uro nmaer (KOJMYECTBEHHO) Juisi paboTaromiero Hauuyue cembu? VMeercss M B 3TOM
OTHOILICHUU PA3HUIIA MKy MY>KUYMHAMU U KEHIIMHAMU?
e Kak Bausier Ha pa3mep 3apaO0OTHOM IUIAThl 3THUYECKOE MPOUCXOXKIEHNE padoTaroero?
OarHaKOBO JIM TaKOE BIMSIHUE JUISI MY>KYUH U JKEHIIUH?

IkaJsa oneHNBAHUA

10-6anpHas TpaguuronHas Omnpenencaue
TIIKaIa TIIKaIa
10 Ot1in4gHO [MonwbIe, riTyboKHe U CCTeMaTHIEeCKIe 3HAHU S, 3HAKOMCTBO C JOTIOJTHUTEIEHON

JIUTEpaTypoHd, TONHBIE W MPAaBHIBHBIE OTBETHl Ha ITOCTABICHHBIC BOIPOCH,
TBOPUYECKMH TIOXOA B MOHMMaHUM M H3JIOKEHMH y4eOHOro MaTepuaia,
BBINOJIHEHNE NPEJIOKEHHOTO 3a1aHusl.

9 Ot1In4YHO HOJ'IHI)IC, FJ'IY6OKI/IC " CUCTEMATHUYCCKUE 3HAHUA, TOJIHBIC U IMTPABUJIbHBIC OTBECTHL
Ha MOCTAaBJICHHBIC BONPOCHI, BHINOJHCHUC MPCATIOKECHHOI'O 3a/IaHNs.

8 OTnuaHO IlonHble U cuCcTEMaTHYECKUE 3HaHUs, OTCYTCTBUC CYHICCTBCHHBIX HETOYHOCTEH
B OTBCTAaX HAa NOCTABJICHHLIC BOIIPOCHI, BBITIOJTHCHUEC NPECAJIOKCHHOT'O 3aIaHNA.

7 XOpOIlIO JIOCTaTO‘IHO IMOJIHBIE U CUCTCMATUYCCKNUEC 3HAHUA, OTCYTCTBUEC CYIIECTBEHHBIX

HETOYHOCTEH B OTBCTAx Ha  IIOCTaBJICHHBIC BOINPOCHI, BBITNIOJIHCHUC
MPCAJIOKCHHOI0 3aJaHusl.

6 Xoporo JlocTaTouHO TOJNHBIC 3HAHUS, OTCYTCTBHE CYIIECTBEHHBIX HETOYHOCTEH B
OTBETaX Ha MMOCTaBJICHHBIC BOIIPOCH], BHITOJIHEHUE PEITIOKCHHOTO 3aJaHMSI.
5 VYnoBnerBopute | 3HaHWE OCHOBHOTO YYeOHOTO MaTepHaja B 00beMe, HEOOXOIMMOM Ui
JBHO JanpHeHmel y4eOrl M pa0OTBHl, MMEIOTCS IOTPEIIHOCTH TP OTBETaX Ha
MoCTaBJICHHBIE BONMPOCH!. [IpemioskeHHOE 3a1aHNE BEITIOJIHEHO.
4 VYnonerBopute | 3HaHWE OCHOBHOTO Yy4eOHOrO MaTepualia B MHHHUMalbHOM oOBeMe,
JBHO HEOOXOIMMOM JUTS JalbHEeHIeH yaeOrl 1 paboThl, IMEIOTCS TIOTPEIIHOCTH MPH
OTBETaX Ha MMOCTaBJICHHBIC BOMPOCHL. [IpenokeHHoe 3aJaHNe BRITIOTHEHO.
3 HeynoenerBopu | He mony4eH yIOBIETBOPUTENBHBIN OTBET HA OIHMH U3 BOIIPOCOB OMIIETA.
TENbHO
2 Heynosnersopu | He monmyueH ynoBieTBOpUTEIHHBINA OTBET Ha JIBa BOMpoca OuiieTa.
TENHHO
1 Heynosnersopu | Her momyueHsl y10BIETBOPUTEIbHBIE BONPOCKHI HA TPU BOMpoca Ouiera.
TENbHO
0 Heynosnersopu | Hapymenue akaneMudeckux HOpM (TUlaruar v T.1L.)
TENbHO

4.4. MeTtoanueckue MaTepuaIbl

DK3aMeH MMPOBOJUTCS B ayTUTOPUH, YKa3aHHOH B pacnucanuu. [Ipu cebe cTyneHThl MOryT
UMETh TOJIBKO MUChMEHHbIE MPUHAIeXKHOCTH. HeoOxoaumyro /171 BBIOJTHEHUS paboThl Oymary
BbI/Ia€T IPETOAABaTENb.

MoOGunpHble TeneOHBl U ApPYrHe TaKEeThl, CIyXKallue I XpaHEHHUs M TOJIy4eHHs
uH(pOpMaLnH, TOJKHBI ObITh BBIKIIOUEHBI U yOpaHbl co cTosoB. C pa3pemieHus mnpernojaBaTess
JIOITYCKAETCs HCIOIb30BaHNE KAIBKYJITOPOB, BHITOIHSIOMIMX TOJIBKO MPOCThIE apu(pMETUYECKHE
BBIUMCIICHHUS.

[TombITKa NCTIOIB30BAHUS IOCTOPOHHUX MAaTEPUAIIOB, @ TAKXKE MOIBITKA OOIIEHUS C IPYTUMHU
CTYJIEHTaMH WJIM WHBIMH JIULIaMH, B TOM YHCJI€ C IPUMEHEHHEM 3JIEKTPOHHBIX CPEJACTB CBS3H,
HECaHKIMOHUPOBAHHbBIC IEPEMELICHMS U T.I1. SIBJIIIOTCS. OCHOBAaHUEM JJISl yJAJIEHUSI CTYICHTA U3
ayJUTOPUU U MOCIIEAYIOIIEro MPOCTaBICHUS B BEIOMOCTb OLIEHKH «HEYA0BIETBOPUTENBHON (0).

Bo Bpems mpoBeneHus dK3aMeHa INPENoJaBaTellb MOXKET pa3pellluTb CTYAEHTY Ha BPEMs
MOKUHYTH ayJUTOPHIO HA KOPOTKOE BPEMS, OTHAKO IPU 3TOM BOIIPOCHI, HA KOTOPHIE eI He ObLITN
JIaHbl OTBETHI, U HEBBITIOJHEHHBIE IIPAKTUUECKUE 3aJaHUs] 3aMEHSIIOTCS HOBBIMHU.
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CTyneHT, BBINOJHUBIIMKM 00€ MpPEeIyCMOTPEHHbIE B CEMECTpPE KOHTPOJbHBIE pPadOTHI,
NOJy4aeT SK3aMEHAIIMOHHBIA OWJIET C TpeMsl BOIPOCaMHM IO TEOPHMHM M 3aHMMAET MECTO B
ayJIMTOPUH, YKa3aHHOE eMy IIperoaaBaTesieM, IPUHUMAIOIIUM dK3aMeH. Ha moaroToBKy K OTBETY
Ha BOIIPOCHI IO TEOpUH CTYAEHTY oTBoAUTCSA 40 MuHyT. [lo HcTedeHnH 3TOro BpEMEHU CTYIIEHT
MOJKET OBITh MpUTIIAIEH MperoaBareieM A codeceqoBaHus 0e3 MPeIOoCTaBICHUs CTYACHTY
JIOTIOJIHUTEILHOTO BPEMEHH Ha [TOATOTOBKY OTBETOB Ha 3TU BOIPOCHI.

Ecnu cTyneHT oTBeTHII Ha BCE BOMPOCHI MOYYEHHOTO OujieTa, MperoaaBaTesb BhIIACT eMy
NpaKTUYEeCKOe 3aJaHue, M B CIy4yae BBIMIOJHEHHUS OSTOrO 3aJaHHs CTYASHTY MOXET OBITh
BBICTABJICHA OLIEHKA HE HIDKE “yIOBJIETBOPUTENHHO  (4), B 3aBUCUMOCTH OT MOJTHOTHI OTBETOB Ha
BOIpOChl Ouinera. Eciu CTyIeHT MMEET JKelaHHWE IOJy4YUTh 00Jie€ BBICOKYIO OLIEHKY, E€MY
IpeyiaraloTcs JOMOJHUTEIbHbIE BOIPOCHL. B COOTBETCTBUM € MOJNyYEHHBIMH OTBETAaMH Ha 3TU
BOTIPOCH (hOpMUPYETCS OKOHYATENbHAs IK3aMEHAIIMOHHAS OLIEHKA.

CryneHT, He BBIMOJIHUBIIUN XOTs Obl OJJHY U3 IPETyCMOTPEHHBIX B CEMECTPE KOHTPOJIbHBIX
paboT, He mOJy4YaeT HK3aMEHAIMOHHBIN OWJIeT, HO €My IPEAOCTABISAETCS BO3MOXKHOCTD
BBIMIOJHUTh KOHTPOJIbHYIO paboTy B IEpHOJ IpOBEIEHUs dSK3aMeHa. B ciyuyae ycmemHoro
NOTAIICHUSI MUMEIOIIEHCS 3a0JDKEHHOCTH CTYACHT MOJKET MOJY4YHTh OWJIeT W OTBeYaTh Ha
BONPOCHI ONTydeHHOTro Ouiera. Ecnu ske 3a10JKEHHOCTh OCTAeTCsl, CTYICHT HE MOIy4aeT OuIIeT,
U €MY BBICTABJISIETCSl HEYIOBIETBOPUTEIbHAS OLIEHKA.

[Tpu monyyeHNH Ha HK3aMEHE HEYI0BIETBOPUTEIILHOM OLIEHKH CTYJCHT UMEET MPaBO HA OJIHY
nepecaauy sk3ameHa. B ciyyae Heycnexa Ha 3Toil epeciaue CTYJEHT BbI3bIBA€TCA HA KOMUCCHIO,
KOTOpasi peuiaet BOnpoc o0 aTTecTaluu CTYACHTA M0 JaHHON TUCIUIUIMHE OKOHYATENbHO.

B cnywae, ecau IuCHUMIUIMHA NOJHOCTHIO MM YAaCTUYHO MPOBOJAMIACH C INPUMEHEHHEM
TEXHOJIOTHI 3JIEKTPOHHOTO OOyYeHHs W/WIM JUCTAHIMOHHBIX TEXHOJIOTUM, 3a4eT MOKET
IIPOU3BOJUTCS € Ucnoyib3oBaHueM cucreMmbl C[lO AkageMuu U IpUMEHEHUEM POKTOPUHTA.

5. MeToauueckue YKazaHnus 1Jis oﬁyqamumxcn
0 OCBOCHHIO TUCHUIIJIMHBI

Meroan4yeckue yKa3aHus 10 MOATOTOBKe K (POHTAIBLHOMY OIIPOCY.
JI71s oAroTOBKU K ()POHTATIBLHOMY OMPOCY HEOOXOMMO U3YUYUTh MaTepuai MpeabayIIux
JIEKLIMH, O3HAKOMUTHCS ¢ PEKOMEHI0BAHHOM JINTEPATYpPOil U OTBETUTH HA BOIIPOCHI, IOMEILICHHBIE
B KOHIIE COOTBETCTBYIOIUX Pa3/IEIIOB.

MeroanyecKHue YKa3aHus 10 CAMOCTOSATEeIbHOM padore

Ne Tun Ykazanust

n/n | 3aHsATUs

Tema 1.

1 O W3yuuth Matepuan paszaena 1 gactu 3 yuebunka Hocko B.I1. [Hocko B.IT], ctp. 11-85.
OTBETUTH Ha KOHTPOJIbHBIE BONPOCH! K TeMe 1, mepeuncieHHble Boie B 1.4.1.2

2 KP JJ1s TIOATOTOBKHM K KOHTPOJIEHOW PabOTe MCIOIH30BATH THIIOBOH BapHAHT KOHTPOIBEHOM
pabotsI 1, MaTepuan pasgena 1 gyactu 3 yueOnuka Hocko B.II. [Hocko B.IT], ctp. 11-85.

Tema 2.

3 o Wzyuuts marepuan paznena 3 yactu 3 yueonnka Hocko B.I1. [Hocko B.IT], ctp. 105-184.
OTBeTUTh Ha KOHTPOJIBHBIE BOIPOCH! K TEME 2, NEPEUHCIICHHBIE BbllIe B 11.4.1.2

Tema 3.

4 o Wzyuuts marepuan paznena 4 yactu 3 yueonuka Hocko B.I1. [Hocko B.IT], ctp. 185-270.
OTBeTUTh Ha KOHTPOJIBbHBIE BOIPOCH! K TeME 3, NepeUHCIICHHBbIE Bl B 11.4.1.2

5 KP Jl1s MoAroTOBKY K KOHTPOJIBHOM paboTe MCIOJIb30BaTh TUIIOBOH BAPHAHT KOHTPOJILHOM

paboTsI o TemMam 2 1 3, MaTepual pa3znenos 3 u 4 yactu 3 yuebnuka Hocko B.I1. [Hocko
B.IT], ctp. 105-270.

MeToanuyeckue yKa3aHus 10 NOATOTOBKeE K IK3aMeHy
Jns MOATOTOBKM K JK3aMEHY HEOOXOIMMO HW3YYUTh PEKOMEHJIOBAHHYIO JIUTEPATYpY,
nonpoOoOBaTh OTBETUTh HA BOMPOCHL, IepeurciIeHHble B pasaene 4.3.2, U BBIIOJIHUTH
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MMPUBCACHHBIC TaM K€ THUIIOBBIC ITPAKTUYCCKUC 3a1aHUA.

6. YueOHasi 1uTepaTypa u pecypchbl HH(POPMAIMOHHO-
TeJIEKOMMYHHMKAIMOHHOM ceTH ""VHTepHeT", BKJIIOYAA NepeYyeHb Y4eOHO-
METOINYEeCKOro obecnevyeHus J1JIs CAMOCTOSATEIbHOM PadoThl 00y4aOIIHXCH
10 JMCIHUINIHHE
6.1. OcHoBHas nUTEpaTypa

1. JI»Buncon P., Mak-Kunnon JI.I"., 2018, Teopus u MeToasl SKoHOMETpHKH, MockBa: [leno,
936 c.

2. Hocko, B.I1. Oxonomerpuka. K. 2 : yue6nuk / B.I1. Hocko. — Mocksa: [leno PAHXul'C,
[6.r.]. — YacTs 3,4 — 2011. — 576 c.

6.2. JlonoysiHUTENbHAS TUTEpaTypa

1. TI'pun, Y.I'. Oxonomerpudeckuii aHanmu3. Ku. 1 /Y. I'pun; niep. ¢ aHri. ; moja Hayd. pej.
C.C. CunenbaukoBa, M.IO. TypynueBoii. — MockBa: Uznarensckuit qom «/lemo»
PAHXul'C, 2016. — 760 c.

2. Tpun, V.I'. Dxonomerpuueckuii anamus. Ku. 2 / Y. I'pun; nep. ¢ aHri.; moa Hayd. pe.
C.C. CunenbaukoBa, M.IO. TypynueBoii. — MockBa: Mznarensckuit qom «/lemo»
PAHXwul'C, 2016. — 752 c.

3. Komepon 3.K. MukposkoHOMeTpuKa: MEeTOAbl U UX HpumeHeHus: Kuawra 2 YueOGHoe
nocobue / Kamepon 3.K., Tpusenu I1.K., nep. ¢ anrn. nmox Hayd. pen. Jlememesa b. - M:
W deno PAHXuI'C, 2015. - 664 c.

4. BepOuk, M. IlyreBoauTens MO COBPEMEHHOW SKOHOMETPHKE: Iep. C aHTJ.. Y4eOHO-
MeTtonudeckoe nocodue: rpud YMO / M. BepOuk; Hayd. pea. u npeauci. C. A. AiiBa3siHa.
- M.: Hayunas xuura, 2008. - 616 c. - (bubmuoreka Cones). - ISBN 978-5-91393-035-4.

5. Marnyc . P., Karsuues II. K., [lepecenxuii A. A. DxoHomerpuka. HauanbHblil Kypc:
Y4eOuuk. — 7-¢ u3a., uctp. — M.: [leno, 2005. — 504 c. ISBN 5-7749-0055-X.

6.3. Y4yeOHO-MeTOo1MYeCKOE 00eCcTIeYeHUE CaMOCTOATEIbHONU PabOThI.
CrnenunanbHoe yueOHO-METOANYECKOE 00eceueHne U OCOOHS HE IPEAYCMOTPEHBI.

6.4. HopmaTuBHbBIE TPaBOBBIE TIOKYMEHTHI.
He ucnons3yrorcs.

6.5. InTepHeT-pecypcehl.
http://www.economicsnetwork.ac.uk/links/data_free
Ha »sTom caiite nmeercs GOJIbIIOE KOJIMYECTBO CCHUIOK HAa Pa3JIMUHBIE CAUTHI, COJEpKAIlUE B
CBOOOJHOM JIOCTYTIE JaHHBIE IKOHOMUYECKON CTATHCTUKH.
http://www.census.gov/ipc/www/idb
Mexnaynaponnas 06a3za ganHbelx bropo mepenucu nHacenenuss CIHA / U.S. Census Bureau -
International Data Base (IDB).
http://www.econ.kuleuven.be/gme/data.htm
Craructryueckue JaHHbIE, UCIIOIb30BaHHbIE B KHUTE: BepOuk M. (2008). [TyreBoguTens
10 COBPEMEHHOU dKOHOMeTpuKe. M., Hayynas xuura.
http://economist.mrsu.ru/info/kaf_statistic/poleznie_ssilki.html
[lone3nbie CCHUIKM Ha CaWThl, HA KOTOPBIX MPHUKIAJAHOW 3KOHOMHCT MOXKET HaWTh
JTaHHBIE [T UCCIIETIOBAHUM.
http://www.feweb.vu.nl/econometriclinks/slinks/
Ha stoMm caiite mmeercst OONbIIOE KOJWYECTBO CCHUIOK HA Pa3IMYHbIE WHTEPHET-PECYPCHI,
MOCBSIIIEHHBIE U3YYSHHIO, pa3paboTKe U MPUMEHEHUIO IKOHOMETPUUECKUX METO/I0B
http://Ims.ranepa.ru
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6.6. IHpIe MCTOYHUKH.
He npenycmoTrpensl

7. MaTtepuajbHO-TeXHMYeCKas 0232, HH(POPMALMOHHBbIE TEXHOJIOTUH,
NporpaMMHoe odecneyeHne 1 HH(POPMaLMOHHbIE CIIPABOYHbIE CHCTEMbI

Jiis mpoBeieHus JIeKIMii HeoOXoIuMa ayIMTOPHSL C MIPE3CHTAMOHHBIM 000pYI0BaHHUEM,
KOMIIBIOTEP 0] YIpaBJIEHUEM olepauroHHOl cuctembl Windows ¢ noctynoMm B MHTepHeT U
yCTaHOBJICHHBIM TporpaMMHubiM obOecrieueHrem Microsoft Office (Word, PowerPoint, Excel) u
Adobe Reader.

Jns  mabopaTopHBIX 3aHATHH HEOOXOAMM KOMITBIOTEPHBIM KJacc, OCHALIEHHBIHN
KOMIIbIOTEpPAMH T10]1 YIIPaBJIEHUEM ollepalnoHHOM cuctemort Windows ¢ goctynoM B MHTepHeET
Y YCTaHOBJICHHBIM TPHUKJIAJIHBIM IPOrpaMMHBIM obecrieueHreM Econometric Views (Bepcuu He
umwke 8), Stata (Bepcum me Hmxke 10), Microsoft Office (Word, PowerPoint, Excel) u Adobe
Reader. KommbtoTep npenonaBaresis J0JKEH ObITh OCHAIICH IPOSKTOPOM.
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