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1.1.

CICAYIOIIUMHU KOMIICTCHIIUAMM:

1. IlepeuyeHb NJIAHUPYEMBIX Pe3yJbTATOB 00y4eHHs 110 JMCHHUILIMHE,
COOTHECEHHBIX C IVIAHUPYEMbIMH Pe3y/JIbTATAMH OCBOCHHS NIPOrPaMMbI

HucuuiuimHa «OKOHOMETpUKa (yriyOneHHBIH Kypc) 3» oOecneunBaeT OBIAJCHHE

Kon HanmenoBanue Kon srana ocBoeHus HanmeHnoBanue 3Tama 0CBOCHHUS KOMIIETCHITH
KOMITETEHIIUN KOMITETEHIIUN KOMITETEHIIUN
CrocoOHOCTh  NPUMEHSTH  TEOPETHIECKHE
OIIK OC-4.1 3HaHUS [UIT  BBIOOpa  SKOHOMETPHYECKUX
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 MPOBOAUTH IIPOBEPKY KayecTBa MOJEIIEH
IIKoOC -8 KaueCTBEHHBIX IIKoOCI-8.2 P POBEPKY
TTIAHCJIBHBIX U KAUCCTBCHHBIX JAHHBIX
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 PE3YJIbTATC OCBOCHN S NUCHHUIUINHBI Y CTYACHTOB NOJIDKHBI OBITh C(i)OpMI/IpOBaHBIZ
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 TUIOB: MEPEKPECTHBIC (MEKOOBEKTHBIC) aHHbIE (Cross-section),
paboTtsl B obmactn BpPEMEHHBIE Psi/Ibl, IAaHEJIbHbIE JaHHbIE
9KOHOMUKH "l oMK OC -4 |Ha YpoBHe YMEHHH: TpPOBOJMTH IPOBEPKY KadecTBa OCHOBHBIX
(uHAHCOB SKOHOMETPHUYECKUX MOJIeINei
OIK OC-4.3 Ha YPOBHE YMEHHI: aHAIM3UPOBATh M COJEPKATEIHLHO HHTEPIPETUPOBATh
TIOJTYYEHHBIE Pe3yIbTaThl PACYETOB M0 SKOHOMETPHUECKUM MOJIEIISIM
Be/ICHHE Ha YpOBHE 3HAHWIl: 3HaTh O3KOHOMETPUYECKHE MOJENIM Ul aHalHn3a
AHAIUTUYECKOM [IKo OCI1-8.1 |maHenmpHBIX © Ka4eCTBEHHBIX JaHHBIX Ha ypOBHE 00OCHOBaHWI
paboTtsl B obmactn TEOPETHYECKUX IPEIMOCHUIOK MOJIENICH
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 | mHTeprpeTnpoBaTh NONYYECHHBIE pPE3yIbTAThl PACUETOB II0 MOJCISIM
TIAHEJIbHBIX M KAYeCTBEHHBIX JAHHBIX
2. O0BeM M MecTO TMCHUILIMHBI B cTpyKTYype OIT BO

O0beM TUCHUMILIMHBI

5 3.,

KOJIMYCCTBO aKaACMHYCCKHUX YaCOB,

BBIICJIICHHBIX HAa KOHTAaKTHYIO pa60Ty C

mperojaBaresieM - 66 4acoB, Ha CAaMOCTOATEILHYIO pad0Ty 00yJaroIIHUXcs - 78 4acoB.

Mecro nucuunmiaunbl B ctpykrype OII BO

—b1.0./1B.04.01 nucnumnnuna «9koHOMeTpHKa (yriiyoneHHbIH Kype) 3» 4 Kypc, 7 cemectp.
— MUCIUILIMHA PEATH3yeTCsl MTOCIe H3YYCHUS TUCITUTUTIH:

MaTeMaTUYEeCKH aHaIIN3




anredpa

TEOpHs1 BEPOATHOCTEN

MaTeMaTH4YecKasi CTaTUCTHKA
HMHCTPYMEHTAJIbHBIC METO/IbI B SKOHOMHKE
AKOHOMeETpHKa 1

AKOHOMETpHKA (YTrIyOJIeHHBIN KypC) 2

— IUCIMIUIMHA MOKET PeaTu30BaThCs YACTUYHO WIIM TTOJTHOCTRIO ¢ mpuMenenneM D0 w/umm JJOT.
Y4eOHbIe MaTepHalbl TUCIUIUIMHEI pa3MEeIaloTes 1o aapecy Ims.ranepa.ru
— (hopma MPOMEKYTOYHOM aTTECTAIMH — IK3aMEH.

3. CoaepxaHue H CTPYKTYPa TUCHMIIHHBI

O0BeM TUCIMIUIMHBL (MOJIYJIS), aK. Yac./Jac. Ddopma
KonraktHas pabota TEKYILEero
No /i HanmeHnoBanue TeM 00yJaroImuxcs ¢ KOHTPOTA
(paznenos) Bcero HpernoaaBaTeneM CP YCIIEBAEMOCTH ",
10 BUIAaM yUeOHBIX 3aHITHH** TIPOMEIKYTOHO
i | JIP | I3 | KCP ¥ aTrTecTaluu
OuHas Gopma oOyueHHS
Tema 1 | JlunecitHas MOJIEIb c 48 10 10 28 O,KP (1)
SHIOTEHHBIMH TIEPEMECHHBIMHU.
O000IIEHHBII METOJI
MOMEHTOB. Cucrtemsbl
OJTHOBPEMEHHBIX YPaBHEHHIA.
Tema 2 | OneHHBaHUE W TECTHPOBAHUE 54 12 12 30 O
crenuUKaMd B MOJCIAX
MaHEeIbHBIX JAHHBIX
Tema3 | Mojenu ¢ AUCKPETHBIMHA U 40 10 10 20 0O, KP (2,3)
OTpaHUYCHHBIMU
00BSICHIEMBIMHU MEPEMEHHBIMU
2 KOHCYJIbTaIUsI
[IpomexxyTouHas arrecTanus 36 Dk3aMeH
Bcero: | 180/135 | 32/24 32124 78/58,5

[Iprmmeganne* — GopMel TeKymero KOHTpos ycreBaemocty: onpoc (O), koHTponbHas padota (KP)
[Ipumeuanne **: B paMKax yKa3aHHOW KOHTaKTHOH pPabOThl C OOy4aromIMMHUCS Y4eOHBIC 3aHATHS MOTYT
MPOBOIUTECS ¢ ucnonb3oanueM JJOT w/umu 50

ConepxaHue IMCUMILTHHBI

Tema 1. JIuneiinas MO€Nb ¢ YHIOTEHHBIMH TIepeMeHHBIMU. OO00IIEHHBII METO]] MOMEHTOB.
CucTtembl OTHOBPEMEHHBIX YPAaBHEHHIA.

JIuneliHOe ypaBHEHUE PErpeccH € SHAOT€HHBIMH perpeccopamu. Cucrema ypaBHEHUH
OPTOTOHAJILHOCTH, MOPSIAKOBOE U PAHTOBOE YCIOBUS HACHTH(PUIIUPYEMOCTH TapaMEeTPOB, TOUHAS
UACHTUDHUIIUPYEMOCTh U CBEpXUACHTU(DUIIUPYEMOCTh. BBIOOpOYHBIE aHANOTH  YCIOBUU
opToroHaibHOCTH. Metoa MomeHToB. O000mIeHHBIN MeTox MoMeHTOoB (GMM): mMoTuBanus,
neneBass ¢yaknus, GMM-onenka. BpiOop B3BemmBaromei Martpuibl. OnTHUManbHas
B3BEIIMBAIONIAs] MaTpulla. TeCTHpOBaHHWE CBEPXUACHTHU(PHUIIMPYIOMIMX OTPaHUYCHHUH, TECT
Xancena.llpobnema uAEHTUDUIUPYEMOCTH CTPYKTYPHOU (OPMBI CHUCTEMBI OJHOBPEMEHHBIX
ypaBHeHUH. [IpoBepka BBINONIHEHUS YCIOBUH HIEHTUDUIUPYEMOCTH CTPYKTYPHOH (OpMBbI
CHUCTEMbl OJIHOBPEMEHHBIX YypaBHEHUU. OlLleHMBaHUE CHUCTEM OJIHOBPEMEHHBIX YpaBHEHUM.
KocBeHHBIII METOJT HAMMEHBIIUX KBAJApaToB. JIByXIIaroBblidi METOJT HAMMEHBIIUX KBAJPATOB.
GLS-ornieHnBaHne CUCTEM OIHOBPEMEHHBIX YpaBHEHM. TpexmiaroBblii MeTOJl HAMMEHbBIINX
kBaapaTtoB. OIeHWBAaHWE CHUCTEM OJHOBPEMEHHBIX YPAaBHEHHH C WCIOJIb30BAaHHEM METO/a
MaKCHUMaJIbHOTO MpaBaonoA00us. CBs3b MEXKAY Pa3TUYHBIMU OIIEHKAMH CUCTEM OJTHOBPEMEHHBIX
ypaBHeHUH. [IpoBepka MpaBUIBLHOCTH CIEIM(PUKAIMA CUCTEMBI OJHOBPEMEHHBIX YpPaBHEHHUM.

5




[Ipumepbl OLIEHHBAaHUSI CUCTEM OJTHOBPEMEHHBIX ypaBHeHUU. [[porHo3upoBaHue 1no OneHeHHOU
CUCTEME OJTHOBPEMEHHBIX YPaBHEHUM.

Tema 2. OueHuBaHNE U TECTUPOBAHKE CTIEUU(UKAIIUN B MOJICIIAX ITAHEIbHBIX JTaHHBIX

[TanenbHble JaHHBIE, MOJENb Iylda. Mojenb KOBApHALIMOHHOTO aHaiu3a. Mopenb
KQXYIIUXCSl HECBA3aHHBIMU perpeccuii. Mojenn ¢ (UKCUPOBAaHHBIMH M CIyYalHBIMU
s dexramu. [[ByHanpaBieHHbIE MOAeHu ¢ (PukcupoBaHHBIMU dddexTamu. JIByHanpaBlIeHHbBIC
MOJIENU CO ciydaiHbIMu ¢ dextamu. Kpurepun s MHAMBUIYaIbHBIX U BPEMEHHBIX Y PEKTOB.
HecOanancupoBaHHble MaHeNW. OHJOTCHHbIE OOBSCHAIOLIME IepeMeHHble. Mogenmu ¢
UH/IMBUIYaJIbHO-CHIEIIM(PUYECKIMH TIEpEMEHHBIMU. [IMHaMU4ecKasi MOJIEeJb: HECOCTOSATEIILHOCTh
BHYTpU-OLIeHKHU. [lonyueHnue cocTosTeabHOM OLleHKH: 0000IeHHbIH MeTo1 MOMeHTOB. [IpoBepka
TUIIOTE3 O MPABMIIBHOCTH CTICHU(PUKAIINH JHHAMUYECKON MOJIEIH.

Tema 3. Mojenu ¢ TUCKPETHBIMU M OTPAHUYCHHBIMU OOBSICHIEMBIMU TIEPEMEHHBIMU
Mogenu, B KOTOpbIX 00bsICHAEMAasl IIepEMEHHasl IPUHUMAET TOJIBKO /IBa PAa3JIMYHBIX 3HAYECHHUS.
Hcnonp3oBaHne MeTO/1a MAKCUMAJIbLHOTO IIPABIONO00us sl OLIEHUBAHUS MOJesiell OMHApHOTO
BBIOOpA.

[Tokazarenn kauecTBa Mojejeil OMHAPHOTO BHIOOpA, KPUTEPUU COTJIACUS C HMMEIOLIMMHUCS
JTAaHHBIMM, CPaBHEHUE allbTepHATUBHBIX Mojenell. MHrepnperanus ko3pduunenton. IIposepka
BBITTOJIHEHUSI CTaHAAPTHBIX MPEANOJI0KEeHUH. Mojienn, B KOTOPBIX OOBACHsAEMas IepeMeHHas
IPUHUMAET HECKOJIBKO PAa3JIMYHbIX 3HaueHUH. [TopsakoBas npoout-moiens. MyabTHHOMHATIbHAS
mozenb. lleHsypupoBanHass Mozenb perpeccun(toout-monens). Moaens ToOut-II. Mopenu
OuHapHOro BbIOOpa JAJIs MAHENIbHBIX JaHHBIX. JloruT-mMonens ¢ GpUKCUPOBaHHBIMU 3 (eKTaMHu.
[Tpobut-mMomens co ciaydaifHbIMH P PEKTaMH.

ToOut-Moaenp A MaHeNbHbIX 1aHHBIX.

4. MatepuaJibl TeKylIero KOHTPOJISA YCIeBaeMOCTH o0yyarommxcest 1 (poH
OLICHOYHBIX CPeJACTB MPOMEKYTOYHOI aTTeCTAllMHU 110 N CHMILJIMHE

41. ®opMbl W MeTOABI TEKYHIEro KOHTPOJSA YCIEeBAEMOCTH, OOy4YalOIMUXcsi U
NMPOMEKYTOUHOI aTTecCTAlMU.

4.1.1. B xome peammsauuu aucuumiauabl  B51.0.B.04.01 «J9xoHoMeTpuKa
(Yriay0JieHHBIH Kypc) 3» HCHOJIB3YIOTCS  CJAeAYyIOIHe MeTOAbl TeKYIIero KOHTPOJs
CIeBAEMOCTH 00YYAKOIIMXCS:

Tema (pa3gen) MeTo1bl TEKYILEro KOHTPOJIS yCIIEBAEMOCTH
Tema 1 ®DponTanbhslii onpoc, Kontponbhas padora (1)
Tema 2 DpOHTAIBHBIN ONIPOC
Tema 3 ®ponranbHblii onpoc, KortposbHas padora (2,3)

4.1.2. DK3aMeH NPOBOIMUTCS € NPUMEHEHHEM CJIEIYIONIMX METOA0B (CPeICTB). B BHIC
cobeceJ0BaHuUs 110 TEOPETUUECKUM BOIIPOCAM U PELICHHUIO 3ajau.

4.2. MaTepuaJIbl TEKYLIEr0 KOHTPOJIS yCIIeBAeMOCTH

Tunossie Bonpocs! AJ1s1 GpoOHTATBLHOIO onpoca nmo reme 1.

1. Kakast 5KxOHOMeTpHUECKasi MO/IEb HAa3bIBAETCS CHUCTEMON OJJHOBPEMEHHBIX YpaBHEHHH?

2. Yrto moHMMAaETCs MO/ CTPYKTYPHOH M MPUBEIEHHON (hOpMaMH CHCTEMBI OJTHOBPEMEHHBIX
ypaBHEHH?

3. Uro moHMMaeTcs TOJ WACHTUPHUIMPYEMOCTHIO OTAETHHOTO CTPYKTYPHOTO YpaBHEHUS
CUCTEMBI OJTHOBPEMEHHBIX YpPaBHEHUI?

4. Yro moHUMaeTcs TOA HUACHTUDUIUPYEMOCTBIO CTPYKTYpHOH (OPMBI  CHCTEMBI
OJIHOBPEMEHHBIX YpPaBHEHUN?



10.
11.

12.

13.

14.

15.

16.

Moryr nu OBITP B HEUJSHTU(DHUIMPYEMOH CHCTEME OIHOBPEMEHHBIX YpaBHEHUU
OTJeNIbHBIE CTPYKTYPHBIC YPaBHEHUS, SBIAIONINECS UACHTUDUIPYEMbIMU?

Ha kakue Tpu Tuma mnoapasfensioTcsl NEpeMEHHBbIE MPU PAaCcCMOTPEHHUU BOIpoca 00
UICHTUPHUIUPYEMOCTH CTPYKTYPHBIX YPAaBHECHHN CUCTEMBI?

B 4yem cocTouT nopsakoBoe yciaoBHe UASHTUPHUIMPYEMOCTH OTACIBHOTO CTPYKTYPHOIO
ypaBHeHUA?

B dem cocrout paHroBoe yciaoBHE UACHTU(PUIHMPYEMOCTH OTAEIBHOTO CTPYKTYpPHOTO
ypaBHEHUA?

OxapakTepu3zyiTe TpU CUTyallud, BO3HUKAIOUIME TMPU OLEHUBAHUU OTAEIBHOIO
CTPYKTYpPHOTO YpPaBHEHMsI, C IIPUBJIECUEHUEM IOPSJIKOBOIO M PAHTOBOIO YCIOBHM
UACHTU(PUIIUPYEMOCTH.

KakoBa ponb KOHCTaHTHI B TpoOIeMe HACHTU(DUIIMPYEMOCTH CTPYKTYPHBIX YpaBHEHUI?
Kak mpousBoguTcst mpoBepka paHroBOro YCJIOBUS HACHTU(MUIUPYEMOCTH B CUTYaIUsX,
KOrZla Ha CTPYKTYPHbIE YpaBHEHHs HAKJIAJIbIBAIOTCS TOJBKO  HCKIIIOYAIOLINE
OrpaHU4YeHus?

[Tycte KpuTepuil HAESHTUPUIUPYEMOCTH IPUMEHSETCSI B OTHOILIEHUHU BbIIAECIEHHOTO
CTPYKTYpPHOTO ypaBHEHHUs, COJIEPKAIIET0 CIyJyaiiHble OMMOKY B MPaBOi 4acTu. 3aBUCHUT
JIM pe3ysIbTaT IPUMEHEHUS 3TOr0 KPUTEpUsl OT TOrO, PACCMaTPUBAETCS IOJIHAsA CUCTEMA
BMECTE C TOXK/IECTBAMU WJIM CHCTEMA, B KOTOPOIl TOXKAECTBA YUTEHbI U UCKIIOUYEHBI?
MoeT M TOMOYb B BOCCTAHOBJICHHH KOX(PQHUIMEHTOB CTPYKTYpHOUW (OPMBI
UCIOJIb30BaHNE KOBApPUALIMOHHOW MaTpPHUILIbI OIIHOOK B pHUBEIEHHOM popme?

Mosker 1 BBEICHUE OTPAaHUYEHUI Ha CTPYKTYPY KOBapUallMOHHON MATpHIlbl OLIMOOK B
CTPYKTYypHOU (hopMe cUCTeMBbl 00eCreunTh HACHTU(UKALNIO YpaBHEHUH, KOTOphIE 0e3
TaKUX OTPAaHUYCHUN HEUACHTUDUIPYEMBI?

B kakoM ciyuyae cucteMa OJHOBPEMEHHBIX YPAaBHEHHMM HA3bIBACTCS PEKYPCUBHOU
cucTemMon?

OcraHercd M  pEKypCHBHasi CHUCTEMa PpPEKYpCUBHOM, €CIM CHSTh  YCIIOBUE
HEKOPPEJIMPOBAHHOCTH OLIMOOK B PA3HBIX YPAaBHEHUSIX ?

KonTposbHnas pa6ora no teme 1

1. PaccMoTpuTe NHHEIHOE ypaBHEHHE PETPECCHU C DHIOTCHHBIMU PETrpeccopamMu. 3alUIIUTEe CHCTEMY
YpaBHEHUN OPTOTOHAJIBHOCTH, a TaKXKe BbIOOPOYHBIE AHAJIOTH YCJIOBUH OPTOTOHAJIBHOCTH. YeMm
MOTHBHPYETCS HCIIOJIb30BaHNE 0000IeHHOTO MeTo1a MoMeHToB GMM), kak moydaercs GMM-onienka?

2.

I[IpoaHanu3upyiiTe MOJIEIb OJHOBPEMEHHBIX YPABHEHUI
Yo =&Yt +bX; + &y,
Yiz = CYu +0X; + &pa,

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

€y

2
~iid N(0,2), ==|% 12

€12 o1, O3

HepeMeHHaﬂ Xt paccMaTpuBaACTCA KAK 9K30I'CHHAA IJId 3TOH CHCTEMBI.

Crenuduuupyiite npuBeJeHHYI0 HOpMY MOJEIH.
Bce 11 k03¢ pUIMEHTHI CTPYKTYPHBIX YpPaBHEHUH HACHTUULUPYEMBI?
IlycTb sKxOHOMUYECKas TEOpUS MPEATOIaracT HaTMIUE CIEAYIOIINX COOTHOIIEHUI:

a+c=1, b-d=0.

Byner mu crpykrypHas ¢opma HIACHTUQHUUMPYEMOH NpH BBIIOJIHEHHMH 3TUX OrpaHUYCHHN?

[MokaxxuTe, Kak NpW BBHITIOJIHEHUH THX OTPAaHHYCHUI omnpeaessiroTcss Ko3(hQUIMEHTh! CTPYKTYPHBIX
ypaBHEHHUH 10 KO3 PHULIKEeHTaM NPUBEICHHOH (HOPMBIL.

3. Paccmotpute Mosiens



Po=aS; +bX; +ey, (6| .. o} oy,
~iid. N(0,2), == 21,
St =CS¢ 1 + 612, €12 o1y O
rae P, — 00beM npousBoCcTBa HEKOTOPOro TOBApa, Sy — 00bEM IPOAaX ITOrO TOBapa, Xy — HEKOTOpas

HepeMeHHas!, BaXKHAS JJISI IPUHATHS PelIeHni 00 00beMax MPOU3BOACTBA, FK30TCHHAS 110 OTHOLICHHIO K
paccMaTpUBacMOM CUCTEME OTHOBPEMEHHBIX YPaBHEHUM.
e Kaxk xapakrepusyeTcs KaXXI0€ M3 JIBYX ypaBHEHHH CHCTeMBI (HEIOWACHTH(GHIUPOBAHO, TOYHO
UACHTHPHULIUPYEMO, CBEPXUACHTUDHUINUPYEMO)?
e  Kak MOKXHO OL[EHHTH KOI(P(UIUEHTBI CTPYKTYPHOU (hOpMBI U ipoBeputh rurnoresy Hg :b=07?
e Biuser nu perieHue, IpUHATOE HA OCHOBAHHH STON POBEPKH, HA HACHTU(DHUIUPYEMOCTD MOJIEITH?
Kak xapaxrepusyeTrcs Kak1oe M3 JIByX YpPaBHEHHH HOBOI CHCTeMBI (HEIOMICHTHU(HINPOBAHO,
TOYHO HIECHTU(UIHPYEMO, CBEPXUAECHTUHUIPYEMO)?
e Kak moxHO nipoBeputh runotesy Hy :C =0 B ucxoaHoit mogenu? Biuser iu penieHne, mpUHATOS

Ha OCHOBAaHUM 3TOMU IMPOBCPKU, HA I/II[CHTI/I(bI/IHI/IpyeMOCTI) MOHCJ’II/I?

4. larma Mozenb OHOBPEMEHHBIX YPaBHEHUN
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3HAYCHUA 0F, 05 o2 Heu3BeCTHbI. [lepeMeHHbIe Xi1 ¥ X;p PacCMaTpHUBAIOTCS KaK dK30I€HHBIE JUI OTOU

CHCTEMBI.
e Kak B3auMOIEHCTBYIOT MEXK Ty COOOM nepeMeHHble Vi, Yi2, Yi3?

e Bce 1 k03 HUIHEHTH CHCTEMBI UICHTHPHUIIUPYEMBI?
2
01 012 013
2 o
Ilycts Tenmepn X=|0yy O, O3], Te. Ha (HEeu3BeCTHbIE) AIIEMEHTHl KOBapHUAIlMOHHOM
2
013 023 O3

MaTpHIIBI BEKTOpA OMIMOOK HE HAKJIAABIBACTCS IOTIOIHUTEIBHBIX OTPAaHUYCHUH.
e Kak u3MeHsieTCs MOJIOKEHHE ¢ WACHTHPHIMPYEMOCThI0 KOXP(HUIIMEHTOB B 3TOH CHTYal[UH TI0
CpPaBHEHUIO C IIPeAbLAyLIei?
e  BrInosiHEHO M paHTOBOE YCIIOBHE /TSl TPETHETO ypaBHEHUS?
e Kakue nONOJHUTENBHBIE OTPAaHUYCHHUS CIIEAYET HAIOXKUTh Ha KO3()(UIMEHTH CHCTEMBI, YTOOBI
BTOpOE YpaBHEHHE CTAJIO0 HICHTUDUIHPYEMBIM?

Tunosble BONPOCHI 1Jis1 (PPOHTAIBHOIO ONPOCa MO Teme 2.
1. Yro moHuMaetcs moj MaHeIbHBIMU JaHHBIMHA?
2. B uewm cocrout Mmoaens mysna?
¢ Kak MOxHO MOTy4nTh () (PEKTUBHBIE OIICHKU MapaMeTPOB TAKOW MOAETH?
e Kak cremyer nelicTBOBaTh B CUTYyallMM, KOT/Ia OMIMOKH B Pa3HBIX ypaBHEHUSX
HMMEIOT pa3HbIe TUCTIEPCUU?
e Kak creayer neiicTBOBATh B CUTYAIlMH, KOTJa CYIIECTBYET KOPPEISIIMOHHAS CBSI3h
MEXy OIIMOKaMH B PAa3HBIX YPAaBHEHUSX B OJJUH U TOT K€ MOMEHT BpeMeHU?
e Kak crenyer neiCTBOBATh B CUTYAIlMH, KOTJa CYHIECTBYET KOPPEISIIUOHHAS CBS3b
MEXIy OIIMOKaMU B TIPEesiax OJHOTO YpaBHEHUS?
3. B deM cocTouT MOJieNb KaKYIIUXCsl HECBSI3aHHBIMU perpeccun?
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e Kak npou3BoAUTCS OLIEHUBAHHUE TAKOW MOJIEIN?

e Kak MOXXHO POBEPUTH T'MIIOTE3Y CTATUCTUUECKON HE3aBUCUMOCTH OIIMOOK B Pa3HbIX
YpaBHEHHUSX?

B 4yem cocrout Mozenb KOBapHaLlMOHHOTO aHanu3a? Kak B paMmkax 3TOH MOJeNIH MOKHO

IPOBEPUTH TUIIOTE3Y O COBIAIEHUH KO3()(HDUITMEHTOB IIPU HEKOTOPOI MEPEMEHHOM BO BCEX

ypaBHEHUSX ?

B kakux curyanusx Ui aHajlu3a IIaHEIbHBIX JAHHBIX HCIIOJIB3YETCS MOJENb C

¢ukcupoBanHbiMH 3¢ ¢extamu? Kak oneHuBaercst Takas Mojenb? KakoBbl cBoiicTBa

M0JIy4aEMBIX OLIEHOK?

B kakux cuTyanMsx Uil aHajiu3a IaHENbHBIX JQHHBIX HCIOJIb3YeTCd MOJENb CO

cinyuaitieiMu 3¢ dexramu? Kak ouenuBaercs Takas wmoxaenb? KakoBwl cBoiicTBa

HOJIy4aEeMbIX OLIEHOK?

Kakum 00pa3oM NpOM3BOIUTCS BBHIOOP MEXKIy MOACHSIMH C (UKCUPOBAHHBIMH H

ciyuaiineiMu 3¢ dexkramu? Kakue coobpaxeHus JiexxaT B OCHOBE IOCTPOCHUS KPUTEPHSI

Xaycmana?

KakoBbl ocobenHOCTH MOzenn MyH/JIaka, Kak OLlEHUBAeTCs Takasi MOJieNb?

KakoBel 0COOCHHOCTH aHaNM3a MAaHEIbHBIX JAaHHBIX B Cllydae aBTOKOPPEITUPOBAHHOCTH

CIIy4aifHbIX OMIHOOK?

Kakwne BapuaHThl KO3 PHUIMEHTA JeTEPMUHAIMH NCTIOIB3YIOTCS TIPU aHAIN3E TAaHEITBHBIX

IMAHHBIX?

Kak mnpomsBoAuTCS OICHWBAaHUE JBYHANPABICHHBIX MOJENEH C (UKCHPOBAHHBIMU

s dexramu?

Kak 1npou3BOAMTCS OLEHHMBAHME JIBYHAIIPaBJICHHBIX MOJENEH CO CIydYalHBIMHU

s dexramu?

KakoBbI 0cOOEHHOCTH OIICHUBAHUS HECOATaHCHPOBAHHBIX MaHENICH?

KakoBbl OCOOEHHOCTH OLEHMBAHUS MOJENEH, B KOTOPBIX HEKOTOpPbIE OOBACHAIOLINE

NIEPEMEHHBIE ABJIAIOTCS SHAOTCHHBIMU IEPEMEHHBIMU?

KakoBbl OCOOEHHOCTH OLEHMBAHUS MOJENEH, B KOTOPBIX HEKOTOpPbIE OOBACHAIOLINE

NepeMEeHHbIe crielu(UYHBI TOJBKO B OTHOIIEHUHU CyObeKTa?

Kakasgs mnpoGiema BO3HMKAaeT IpH TMOMNBITKE HCIOIb30BAaHUS BHYTPU-OLIEHKH JUIS

OlICHUBaHMSI KOA((DULIMEHTOB TUHAMUYECKONH MOJENN ¢ PUKCUPOBaHHBIMU 3 dexTamu?

Kakoe npeobpa3zoBanue nomoraetr 000MTH 3Ty npodiemy?

B ueM cocTout 06001IEHHBII METOJ MOMEHTOB U KaK OH MCIOJIb3YeTCs AJIsl OLEHUBAHUS

K03 PHUIIMEHTOB AUHAMHUYECKOW MOJIeNn ¢ (pUKCUpOBaHHBIMU 3 dexramu?

Kak MOXHO mNpoBepuTh TUNOTE3Y O MPAaBUIBHOCTH cCleUU(UKALIUKA JUHAMUYECKOU

MOJIENIH, OLIEHEHHOKH 0000IIIEHHBEIM METOAOM MOMEHTOB?

Tunosbie BONPOCHI 1Jis1 (PPOHTAIBHOIO ONPOCca Mo Teme 3.

1.

Korma mpuxomurtcs HCHONB30BaTh MOJETH, B KOTOPBIX OOBsCHsIeMas MepeMeHHas
MPUHUMAET TOJIBKO J[Ba pa3NUYHBIX 3HaueHus? [louemMy B TOMOOHBIX CHUTYaIUAX
JMHENUHBIE MOJIETN OKa3bIBAIOTCSI HEMPUTOAHBIMU?

Kaxk ucronp3yercst METo 1 MaKCUMAaJIBLHOTO TIPaBIOTIONO0MS AJI OIEHUBAHMS TTApAMETPOB
MoJiei OMHApHOTO BBIOOpa?

YeM OTAMYAOTCS MOJETW TPOOUT, JIOTHT U TPoOUT? B Kakux CHTyanusx OIICHKH
MaKCHMAaJIbHOTO MPaBAONO0I00Us TapaMeTPOB ITUX MOJENIeH HE ONPEIEICHbI?

Kak wunTEpnipeTupyroTcst oreHeHHbIe KOA(Q(UIMEHTH B MOACISIX MPOOUT, JIOTHUT U
npoout?

Kakue BapuanThl ko3(puirieHTa JeTepMUHAIIMN UCTIOIB3YIOTCS IpU 1oAdope Mojaeneit
OuHapHOTrO BHIOOPA?

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

Jlnst kakoi 1enu ucnosib3yercs kputepuii XocMmepa—Jlememoy?
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Kakum 006pa3om JIMHEHHAst MOJIEIh C JIATCHTHOM OO0BSCHSIONICH EPEeMEHHON MMPUBOIUT K
npodut-monenu? Kakx mnpoBepseTcss BBINOJHEHHWE CTAHJAPTHBIX IPEAINONOKEHHH 00
omunOKax B JaTEHTHOM Moenn?

Kakum o0pa3om JinHeiHas MOJEINb C IATEHTHOM 0OBACHSIONIEH TEPEMEHHOM MPUBOINT K
MOPSIIKOBOM MPOOUT-MOIETH?

KakuM MeTomoMm oOleHHMBaeTCsl MOpAAKOBas MpoOUT-Monenb? YTo HEoOXOAUMO IS
OJIHO3HAYHOHM MAEHTUUKANHN KO3()(DUIIMEHTOB JTaTEHTHON MOJIEINH, JIeKalllell B OCHOBE
npobut-moaenu? Kak npons3BouTCsl NPOrHO3MPOBAHNE IO OLIEHEHHON MOJIENH?

B kakux cuTyanusx MCIOJb3yeTCs MYyJbTHHOMHUAIbHAs Mojeib? UTo moHUMaeTcs Mmoj
MYJIbTUHOMHAJIBHOMIOTUT-MOIebI0?  KakumM  00pa3oM  OLEHHMBAIOTCS — MapaMeTphl
MYJIbTHHOMHATIbHOMIOTUT-MoAen1? Kak mpou3BoAUTCS MPOrHO3UPOBAHUE IO OLIEHEHHOM
Mozenu? Kakue cTaTucTH4ECKHE JaHHbIE Ha3bIBaOT IEH3ypHUpoBaHHbIMU? Kakyro Moenb
Ha3bIBAIOT IIEH3YPUPOBAHHOM JIMHEHHON MOJIEIBIO?

Kakyro Mozenp Ha3bIBalOT YCEUEHHON MOJEINIbIO perpeccuu?

Kakyro Monenbp Ha3bplBalOT CTaHAAPTHOM TOOMT-Monenbi0? Kak MHTepHnpeTupyroTcs
K03 uIMeHTsl B CcTaHAAapTHOH TOOWMT-MOonenu? Kak mnpou3BOAMTCS OIICHUBaHUE
ko3 purmeHToB?

Kakyro mozenp HasbiBaloT craHaapTHo TooOut-II mMoxensio? KakxoBbsl ocoOeHHOCTH
olieHuBaHMs KodpduuueHToB Takoi moaenu? Kak ycrpoeHa AByxiaroBasi MpoLeaypa
Xekmana?

Kakue mnpoGiieMbl BO3HUKAIOT IPH OLEHUBAHMM MOJEJeH OWHApHOrO BBIBOAA JUIS
MaHEJIbHBIX JaHHBIX?

Jlnis kakux Mozenel OMHApHOTO BBIBOJIA IPUMEHUM METOJI YCIOBHOTO MIPABIONOA00Us?
Kakune Mmonenu OmHapHOTO BBIBOJIA CO CIIyYaitHBIMH 3()(PeKTaMu MOKHO OIIEHUTH METOJIOM
MaKCHUMaJIbHOI'O IPaBono1o0us?

UYem oTimvaeTcsi TOOUT-MOJEINb CO ClydaiHbIMH 3 eKkTaMu Ui MaHeTbHBIX JaHHBIX OT
MPOOUT-MOJEIH CO CIy4ailHbIMU 3 dexTamu?

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

KonTposbHas pabora no temam 2 u 3

Bamanwe 1 CratucTuyeckue naHHble cojepkar cBeleHus o 5107 MHIMBHIAX, BHIOPAHHBIX
cinydaiiHpIM 00pa3zom u3 rpaxiaad CHIA, nmeBmmx B 1980 r. Bo3pact ot 16 10 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 JaHHBIX COACPIKUTCIA I/IH(I)OpMaI_II/HI 110 CJICAYIOIINUM IICPEMCHHbBIM!

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, CHOCOOHOCTD K apr(PMETHICCKUM BEIYUCICHUSIM,
CJIOBapHBIY 3amac, IOHUMaHUE IIPOYUTAHHOTO TEKCTa i CKOPOCTh
KOJIMPOBAHHSTEKCTA)
JamMMu-niepeMeHHbIe
male =1 gy myxxumH, =0 7151 SKEHIMH
married | =1 s pOXKUBAIONIMX ¢ MapTHEPOM, =0 JIst OIMHOKUX
union | =1 st wienoB npodcoro3a
ethblack | =1 s yepHokoxero nacenenusi, =0 st APYrUx
ethhisp | =1 nns uaguBHIOB, Mpoucxosaiux u3 JlatTuackol AMepuku, =0 st APYrux

Jnst uccnenoBanust pakTOPOB, BIUSIOMIUX HA pa3Mep 3apaO0THOM TIaThl, OIEHUBAIUCH MOJIEIN
JUHEHHOW perpeccuu jorapudma 3apabOTHOM MJIATHl HA KOHCTaHTY M INEpEeMEHHbIE S, eXper,
expsq(=exper”2), union, married, ethblack, ethhisp:
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B hopMe Moienu myJa;
B (hopme mozenu ¢ hukcupoBaHHBIME 3P eKkTamu;
B (hopme Mozenu co cimydaitHbIiMK 3 eKkTamu.

Bbrinun MOJIYYCHBI CIICAYIOINC PC3YJIbTAThI (OTI[CJIBHO IJId MYKYUH U OJIA )KCHH_II/IH)Z

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)

Uro o3HauaeT OTCYTCTBHE OICHOK KOA((UIIMEHTOB MpU HEKOTOPHIX 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 olieHeHHast 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 PEIICHUU 3TOro Bompoca? Ha yeM OCHOBaHA CTAaTUCTHKA COOTBETCTBYIOIIETO
KpUTEpHUS, KaKO€ aCUMIITOTHYECKOE paciipe/ie]IeHue UMEeT 3Ta CTaTUCTHKA?

Uto naet (KOITUYECTBEHHO) ISl pabOTaIoIIero YWieHCTBO B ipodcoroze?

Uro nmaer (KOMMYECTBEHHO) JisA paboTarolero Hamuuue cembu? VMeeTcs jau B 3TOM
OTHONICHHUH Pa3HUIIA 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 MPEJCTABISAIOT co0oi MH(opmanuio o 2578 uHIUBUAAX,
BbIOpaHHBIX ClIydaiiHbIM 00pa3oM u3 rpaxaad Jlanuu, umeBmux B 1990 r. Bo3pact ot 20 g0 59
aet. IH@opmManus 1aHa 1o ciaelyroluM NepeMeHHbIM:

KonnuecTBeHHBIE TIEpEMEHHBIE
hourwage | cpemHeuacoBas 3apaboTHast iarta (B JaTCKUX KPOHAX)
age BO3pacT
education | KOIMYeCTBO JIET, 3aTpaueHHbIX HAa 00pa3oBaHue
exper CTax paboTshl (B rojax)
udegree90 | Bpemsi HAXOXKACHHMS B OJIOKEHHHU Oe3paboTHOro B 1990 r. (B mpoMuLie)
udegree89 | Bpems HaxOXKACHHMS B OJIOKEHHHU Oe3paboTHOro B 1989 r. (B mpoMuie)
compdegree | oTHOLICHHE MOTEHIMAILHOrO 00beMa KOMICHCAIMH 110 6e3paboTHIIe K T0X0LY
JlamMmu-TIepeMeHHbIe
sex =1 s xeHmuH, =0 Juist My)K4dH
married =1 Juist )KUBYIIUX C mapTHepoM, =0 JuIs OJJMHOKUX
child =1 nmyst UMeroImuUX JeTel B Bo3pacte a0 6 yieT, =0 I 0CTaTbHBIX
province | =1 s )HBYIIKX B NPOBUHIMHK, =0 IS )KUBYLIMX B CTOJIMYHOM PETHOHE
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whitecol =1 nmyst “6enpIX BOPOTHUYKOB”, =0 1151 OCTaIbHBIX
skilled =1 juis kBasMpUIMpPOBaHHBIX pabounx, =0 /U1 HeKBaTH(UIMPOBAHHBIX PAd0UNX
unskilled | =1 aas HexkBamuduuUPoBaHHBIX pabounx, =0 a1 KBaTH)UIHPOBAHHBIX pabOUHX
=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 BHIMOJHSIONIUX HAJOMHYIO 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 HUMEBIIUX MEPUOIBI 0e3paboTuibl B 1989 r., =0 11 HE UMEBIIHUX MIEPUO.IBI OE3paOOTHIIBI B
I.

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

e Kakue CI0KHOCTM BO3HHKAIOT IPU PACCMOTPEHUH JIMHEHWHBIX MOJENEH pEerpeccuu ¢
OMHApHOU 0OBSICHAEMOMN IEPEeMEHHON?

[ ]

CornacHO TeOpHM YEJIOBEYECKOro KamuTajla, pa3Mep 3apabOoTHOW IUIaThl MHAMBUJIOB
3aBUCHUT OT KBAJIM(UKALMU U 3HAHUH, KOTOPBIE MOKHO NPHOOPECTH KaK pe3yibTaT 00pa3oBaHMUs,
CTaXka pabOThI U IPOXOXKIACHHUS CIIEIIMATIBHBIX KYPCOB 00y4YeHHS CeM(PUIECKON AEITEIbHOCTH.
[Tpocras Moaenp 3apabOTHOM IUIaThl, U3BECTHAS KAk MOJelib MUHCcepa, UMEeT CIIelyIOIni BU:

Inhourwage; = /3, + B,education; + 3, experience; + 35 experience? +&;, i=1...,N.
PacmnpeHHa;I (bopMa 9TOI'0 YpaBHCHHS BKIIIOYACT JOIIOJIHUTCIIBHBIC 06’L}ICH}IIOIJ_[I/IC IICPECMCHHBIC!
In hourwage; = £, + Seducation; + £, experience; + f; experience? + f3,5eX; + Ps province; + &;

e Kax cnenyer unreprnperuposars kodbdumuentsl S, 5o,53,54,P5 B nocnenneit moaenu?

OrneHnBaOTCS JIOTHT U MIPOOUT MOJAETH C OMHAPHOM 00BsICHsIONIEH mepemMenHor unem90,
B KOTOPBIX B KAYEeCTBE OOBSICHSIOIINX IIEPEMEHHBIX BBICTYIAIOT IIEPEMEHHbBIC SEX, age, province,
education, exper, public, unem89.
e KakuM MeTOI0OM OLIEHUBAIOTCS 3TU Mojenu? J{aliTe UHTepHpeTalio NPUBEIECHHBIX HHUXKE
pE3yJIbTaTOB OLICHUBAHUS.
Pe3ynbrathl 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'sR?= 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
0.21600  0.071017
-0.044325  0.013165
-0.023321  0.0062433
0.078649  0.075868
1.8896  0.068603

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

-0.460
3.042
-3.367
-3.735
1.037
27.543

0.6452
0.0024
0.0008
0.0002
0.3000
0.0000

e Kak MOXHO MPOBEPUTH HYJIEBYIO THIIOTE3y O PABEHCTBE HYIIO KOA(D(DHUIIMEHTOB mpH
nepeMeHHbIX age u public (oqHOBpEeMEHHO)?
Bricokas craTucTHUecKas 3HAYMMOCTH OIICHOK KOI(DPUIIMEHTOB MpH TEPEeMEHHOM
unem89 yka3pIBaeT Ha HAIMYKE OINPEICICHHON MEPMaHEHTHOCTU NMPEObIBAHUS B TOJOXKCHUU

0e3paboTHOTO.

e Kak MOXHO IpOBEpUTh NPEIINOJOKEHHE O TOM, 4YTO II€PMAHEHTHBI Xapakrep
npeObIBaHMs B COCTOSHUU 0e3pab0THOTO B OOJIbILIEH CTENIEHH BHIPAXKEH Y KEHIIUH?

4.3. OueHo4HbIe CPEACTBA AJIsl IPOMEKYTOYHOM ATTECTAIUH.

4.3.1. [lepevyeHb KOMIIETEHIMI ¢ YKa3aHMEM 3TANOB UX ()OPMHPOBAaHUSA B IpoLecce
0CBOeHUs 00pa3oBaTebHON Mporpammbl. [loka3arenn u KpuTepuu OLlEHUBAHUS
KOMIIeTEeHIHIi ¢ Y4eTOM ITana ux popMupoBaHusi

Kon HanmenoBanue Kon sTama ocBoeHns HanmenoBanue 3Tama 0CBOCHUS! KOMITETCHITHH
KOMITCTEHIINI KOMITCTCHIINI KOMITCTEHIINU
CrocoOHOCTP  NPHUMEHATh  TEOPETHUECKHE
OIIK OC-4.1 3HaHUS [UII  BBIOOpa  HKOHOMETPHUYECKHX
Crioco6HOCTB .
Mojenen
TPHMEHATE Crnioco6HOCTH OLICHUBATh €3yJIbTaThI
OIIKOC -4 HSKOHOMETPHUUYECKHE OIIK OC -4.2 pesyIIP
IPUMEHEHHS IKOHOMETPUIECKUX MoeIeH
METOBI IS PEeLIeHUs
CrnocoOHOCTh fenaTh 00OCHOBAHHBIE BBIBOIBI
MPUKIIAIHBIX 3a/1a4.
OIIK OC-4.3 Ha OCHOBE aHallM3a Pe3yJbTAaTOB MPUMEHEHHUS
MoJenen
3HaeT 3KOHOMETPHUYECKNE MOJIEIH JUI aHaIn3a
MaHeJIbHBIX U KaYeCTBEHHBIX IaHHBIX HA yPOBHE
Crioco6HOCTh [IKo OCI1-8.1 6 o
000CHOBaHMH TEOPETHUYECKUX MPEATOCHUIOK
NPUMEHSITh  METOJIbI Moeneit
AHATH3A MATICILHBIX 1 3HaeT NPOBOJHUTH NMPOBEPKY KauecTBa MOAeIeH
I[MKo OC1-8 | kayecTBEeHHBIX [MKo OC1-8.2 P POBEPKY
MaHEJIbHBIX U KaUeCTBEHHBIX TaHHBIX
JTAaHHBIX JJIS1 peIICHUS
9KOHOMETPHUYECKHX YMeeT aHamM3MpOBaTb W COMAEPXKATEIHHO
HHTEPIPETHPOBATh MOJIYYCHHBIE PE3yIbTAThI
sazad Ko OC1-8.3 PUPETHP Y pesy
pacueToB [0  MOAEISIM  MAHENbHBIX |
Ka4eCTBEHHBIX JAHHBIX
Otan 0CBOSHUS Ilokazarens Kputepuii oneHuBaHus
KOMIIETCHIINN OILICHUBAaHUSA
3HaeT OCHOBHBIE JKOHOMETpUYECKHE MOJAENAM AN JaHHbIX | Ykasan B PIIJI B
OIIKOC -4.1 pa3JIMYHBIX THIIOB: IEepeKpEcTHbIE (MEKOOBEKTHBIE) AaHHbBIE | Ipeenax OCHOBHOI
(cross-section), BpeMeHHBIC Psibl, TAHEIbHbIC JaHHBIC JUTEPaTyphl
Ymeer NIPOBOJMTH TIPOBEPKY Ka4ecTBa OCHOBHBIX | VYkazan B PIIJI B
OIIK OC -4.2 SKOHOMETPUYECKUX MOjIeIIel npezenax OCHOBHOM
JUTEPATyPHI
YMeeT aHanmu3uUpoBaTh U COJACPXKATENBHO WHTEpHpeTHpoBarh | Ykazan B PIIJI B
OIIK OC -4.3 IIOJIyYEHHBIE PpE3yJbTAaThl PACYETOB II0 SKOHOMETPUYECKHMM | IIpeiaenax OCHOBHOI
MOJIEJISM JUTEPaTyphl
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Drtan 0CBOSHUS [Toka3zarens Kpurepuii oneHnBaHus

KOMIICTCHIINMHU OLICHUBAaHUA
3HaeT OKOHOMETPUYCCKUEC MOJCIU Jid aHajin3a IMaHCJIbHbIX U VYkazan B PH,Z[ B
IIKoOCI-8.1 Ka4YC€CTBCHHBIX JaHHbIX HAa YPOBHE 000CHOBaHMIA TCOPECTUUCCKUX npeaciax OCHOBHOM
IpEeANOChIJIOK MOJACIICHU JIMTEPpATYpPhbL

3HaeT MPOBOIUTH MPOBEPKY KadecTBa Mojeneill maHenbHbIX M | Ykazan B PIIJI B

Ko OC 1 -8.2 KaueCTBEHHBIX JaHHBIX npenaesnax OCHOBHOI1
JIUTEPaTypHI

YMeeT aHalM3UpoOBaTh M COIEP)KATENBHO HHTEpIpeTHpoBaTh | Ykazan B PIIJI B

[MIKo OC 1 -8.3 MIOJyICHHBIE PE3YJIFTAThl PACUETOB 10 MOJEISIM IAaHENbHBIX U | IIpeienax OCHOBHOI1
Ka4eCTBEHHBIX JIAHHBIX JUTEPaTypHI

4.3.2. TunoBble OLIEHOYHbIE CPEACTBA
B xome coOecenoBaHMs CTYINEHTY MNpeajaraercss OTBETUTh Ha 3 TEOPETHYECKUX BOIpOCa,
coJepKaIMXCsl B 9K3aMeHaMOHHOM Owutere. [Ipy MmomoKUTenpHBIX OTBETAaX Ha BCe 3 BOMpoca
CTYAEHTY JaeTcsl IPaKTUYEeCKoe 3aJlaHue. B ciydae ero ycnemHsoro BbIOJHEHHs (GOPMHUPYETCs
npeaBapuTeNbHas OIEHKA, KOTOPast MOKET OBITh MOBBIIIEHA HA OCHOBAaHHH OTBETOB CTYJIEHTA Ha
JIOTIOJTHUTEIIbHBIE BOIIPOCHI.

[IpumepHBIif BapuaHT cobece10BaHus

Teopernyeckas 4acTb — BOIPOCHL.

1. JluneiiHOe ypaBHEHME perpeccuu ¢ SHIOI€HHBIMU perpeccopamu. Cucrema ypaBHEHMH
OPTOTOHAIBHOCTH, MOPSAAKOBOE U PAaHTOBOE YCIOBUS HICHTH(DUIIUPYEMOCTH TapaMETPOB,
TOYHAasI UACHTU(UIPYEMOCTb U CBEPXUACHTUDUIIUPYEMOCTb.

2. B uem cocrour wmonmenp Kaxymuxcs HecBszaHHbMH perpeccuii (SURE)?  Kax
IIPOM3BOJUTCS OLICHMBaHWE Takol Moxaenu? Kak MOXHO NpOBEpUTH THUIIOTE3Y
CTaTUCTUYECKOM HE3aBUCUMOCTH OLIMOOK B pPa3HbIX ypaBHEHUSX?

3. Tlouemy nuHelHas Mozenb HAOMIONEHUH HE TOAWUTCA s Mojened ¢ OuHapHOU
00BSICHIEMO TIEPEMEHHO ?

IIpakTHyeckoe 3aaHue
TUMUYHBIM PE3yJIBTATOM B IMAKETe SKOHOMETPUYECKUX MPOrPaMM SIBJISIETCS TAOJIUIA YCTIEITHBIX
npezckazanuii (“predictionsuccesstable”), mpumep KoTopoii mokaszaH HUXKE.

Habnromaembie 3HaUCHHS
0 1
[penckazannsie | 0 18 22
3HAYCHUS 1 12 48

Kak mHoro mpenckazanuii Yy =1 ObUIO cIelaHO KOMIBIOTEPOM JUIsl HAONIOACHUN B JTOM
MHOkecTBe? CKONb MHOTO ObUIO MpaBWIBbHBIX?JIydllle WM XyXe B 3TOM HpHUMEpPE MPOLEHT
MMPpaBUJIBHBIX OTBETOB, MNPCACKA3aHHBIX KOMIIBIOTEPOM, IMO0 CPaBHCHUIO C KOHKYPHPYIOIIUM
MIPOTHO30M, ITPOCTO MpeacKasbiBatoiemMy = 1 st Bcex HabmoaeHuit? [IpuBenure Baiym pacueThl.

Bonpocsl 11 TeopeTn4eckoii yacTu cobece0BaHUS

1. JlunHeitHOE ypaBHEHHE PETPECCHU C DHJIOTEHHBIMH perpeccopamu. CucTema ypaBHEHUM
OPTOTOHAIILHOCTH, MOPSIIKOBOE M PAHTOBOE YCIIOBHS UACHTU(DHUIIUPYEMOCTH TTapaMeTPOB,
TOYHAsl UACHTU(PHUIIUPYEMOCTh W CBEPXHUICHTUDUITUPYEMOCTb.

2. BpiOopouHble aHAOTH YCIOBUH OPTOrOHAIBLHOCTH. MeTton MoMeHTOB. OO0OIICHHBIH
meToq MoMeHTOB (GMM): motuBanus, nenesas pynkuus, GMM-oreHka.

3. GMM-onenka, BbIOOp B3BemMBaromed MaTpuibl. ONTHMaNTbHAS —B3BEIIMBAOIIAS
MaTpHIa.
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10.

11.

12.

13.

14.

15.
16.

17.

18.

19.

20.

21.

22.

23.

24,

25.

TecTupoBanue CBEpXUIACHTUPHITMPYIONUX OTPAHUYCHHM, TECT XaHCEHa.

Yro moHMMaeTcs MO CTPYKTYPHOH M MPUBEACHHON (hopMaMU MOJENTH OJHOBPEMEHHBIX
ypaBHeHuii? Kakas npoOsiemMa BO3HMKaeT MpU OLIEHUBAHUM OTAEIbHBIX YpaBHEHHM
CTPYKTYPHOM (hOPMBI METOJIOM HAMMEHBIINX KBAIPATOB?

Kak MoxHO 3(hPeKkTHBHO O1IeHUTH KOA(DDHUIIMEHTHI TPUBEICHHON (HOPMBI?

Kakue mnpoOmemMbl BO3HHKAIOT TPU TOMBITKE MOJIYYEHHUS OICHOK KO3(PPHUIHMEHTOB
CTPYKTYPHBIX YPaBHEHUI Ha OCHOBE OLICHEHHBIX KOA(Q(PHUIMEHTOB IPUBEIECHHON (POPMBbI?
Kakue curyanuu 371ech BO3MOXKHBI?

B uem cocToAT paHroBoe M HOPSAKOBOE YCIOBUS HACHTU(PHLHUPYEMOCTH OTIEIBHOIO
CTpyKTypHOTO ypaBHeHHs? Kakoe H3 3THX yCIOBH SBISIETCS HEOOXOJUMBIM U
nocrarounbiM? Kakoe n3 3TUX yCIIOBHH SBJISETCS TOJIBKO HEOOXOAUMBIM?

MoskeT 1M BIUATh HAIMYKUE WIM OTCYTCTBHE KOHCTAHTBI B IIPaBOW 4acTU CTPYKTYpPHOTO
yYpaBHEHMsI Ha UJICHTU(DUIUPYEMOCTb 3TOI0 YpaBHEHUS?

Kak npumensiercsi KpuTepuii HISHTHPULIUPYEMOCTH B CiIydae, KOTJa CHCTEMa COJCPKHUT
TOXIecTBa?

Kak mpoBepsieTcsi BBINOJIHEHHWE PAHIOBOI'O YCIOBHS HUJIECHTUPHUIUPYEMOCTH B cCiyyae,
KOTrJJa Ha YPaBHEHHUS CTPYKTYpHOH (OpPMBI HAKJIAABIBAIOTCA TOJIBKO HCKIIOYAIOIINE
orpaHuyeHus’?

Yro moHMMaeTcs Moj HMIECHTHU(GULIUPYEMOCTbIO CHUCTEMbl CTPYKTYPHBIX ypaBHEHHUH B
nesnom?

Moxer 1M noMOYb HICHTU(UKAIUK KOIPPUIHUEHTOB CTPYKTYpPHOIO YpaBHEHMS
IPUBJICYCHUE OLICHOK KOBAapMALlMOHHOW MAaTpuUllbl BEKTOpa OLIMOOK B IPHUBEIECHHOM
dbopme?

MoskeT 1 TOMOYb HASHTU(DUKAUHN KO3(DPUIIMEHTOB CTPYKTYPHOTO ypaBHEHHUS BBEJICHHE
OTpaHUYEHUH Ha CTPYKTYpPY KOBApUALMOHHONW MaTPHIIbl BEKTOPA OIIMOOK B CTPYKTYPHOM
dbopme?

Yrto noHMMaeTcs noj peKypcuBHOM CUCTEMOM OJJHOBPEMEHHBIX ypaBHEHUN?

B ueM cocTouT KOCBEHHBIH METOJI HAaMMEHBIIMX KBaJpaToB U KOI/Ia OH MOXET ObITh
npuMeHeH? KakoBbl CBOMCTBA MOJIy4aeMbIX IIPU UCIOJB30BAHUU 3TOTO METO/A OLICHOK
KO3 (UIIMEHTOB YpaBHEHUN CTPYKTYpHOU (popmbI?

B yeM cocTouT IBYXIIAaroBblii METOJ HAUMEHBIIUX KBAaJPaTOB U KOTJa OH MOYKET OBITh
npuMmeHeH? KakoBbl CBOICTBa MOy4aeMbIX MPHU HUCHOJB30BAHUU 3TOTO METO/A OLICHOK
K03 PUIIMEHTOB ypaBHEHU CTPYKTYpHOU hopmbl? Kak MOXKHO IPOBEPUTH a1€KBATHOCTh
OILIGHEHHOTO 3TUM MeTOA0M ypaBHeHwus ?/|Byxmraroserii MHK kak wactHeif cirydait GMM
[TouemMy mnpu OLEHMBAHMM JABYXIIArOBBIM METOJOM HAMMEHBIIMX KBaJApaTOB BCEH
COBOKYITHOCTH YPAaBHEHHM CTPYKTYpHOH (OpMBI MOTYT MOJIy4yaThCsi HEIPPEKTUBHbBIE
OLICHKH?

B uyem cocrtouT TpexmiaroBblii METOJ HAUMEHBIIUX KBaJIpaToB M JUIsI 4ero OH
npuMeHsiercs’?

Uto Ha3bIBAIOT OIEHKOM MaKCHMAaJIBHOTO MPaBAOMOA00Us C TONHOW HH(pOpMAIHEH?
KaxkoBEI ¢cBOICTBa DTOH OLEHKU?

Uro Ha3bIBalOT OLIEHKOW MAaKCUMaJIbHOTO MpaBAONOA0OMS €  OrpaHUYEHHOMN
uHpopmanueii? KakoBbl cBoiicTBa 3TO O1leHKH?

Kak MOXHO MpoBepUTh MPaBUIBLHOCTD CllEUU(PUKAIMKM CTPYKTYPHOH (OPMBI B LIEJIOM H
NPaBUIBHOCTh CHEUU(UKAIMH OTACIBHOIO CTPYKTYPHOTO YpaBHEHMs, IPaBHIBHOE
noJipa3/iesieHre epeMEHHBIX Ha dHJOTEHHbIE U K30T€HHbIE?

Kak u korja MOXXHO TPOBEPUTH MPUIOJHOCTh BHIOPAHHBIX HWHCTPYMEHTOB NIpU
UCIIOJIb30BAaHUU HMHCTPYMEHTAJIBHOIO OLIEHWBAHUA KOI(P(OUIUEHTOB CTPYKTYpHOTO
ypaBHEHHA?

Kak mnpou3BoauTCs NPOTHO3WPOBAHHWE 110 OLIEHEHHOM cHCTeME OJHOBPEMEHHBIX
ypaBHEHHI?

Yro xapakrepusyet ypaBHeHHs CTpyKTYpHOH VAR 1 cTpykTypHOit ECM?
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26.
27.

28.

29.

30.

31.

32.
33.

34.

35.

36.

37.

38.

39.
40.
41.
42.
43.

44,

UYrto monumaetcs o npuseneHnoun hopmoit ECM?
O3HauyaeT gu OTCYTCTBHE HEKOTOPOH KOPPEKTUPYIOLIEH COCTAaBISIIOIIEH B OJHOM U3
ypaBHeHuidr SECM T1O, uro »9Ta cocraBisiomas OyaeT OTCYTCTBOBaTb W B
COOTBETCTBYIOIIEM ypaBHEeHUH npuBeneHHoi ECM?
Korna Bo3HukaeT Bonpoc 00 HIeHTUPULIUPYEMOCTH KOUHTETPUPYIOLIMX BEKTOPOB? B uem
COCTOUT TOPSAKOBOE YCIOBHE HICHTHU(PUINPYEMOCTUKOMHTETPUPYIIUX BEKTOPOB?
["apanTupyer 11 0HO UIEHTU(PULIUPYEMOCTBKOMHTETPUPYIIIUX BEKTOPOB?
Kakyro mnonesHyro runoresy MOKHO IIPOBEPUTh B CHUTYyallMM, KOIJIa HEKOTOpHIE
OFPaHUYEHUS HAa  KOUHTETPUPYIOUIME  BEKTOPbl, HMEIOIIME  SKOHOMUYECKYIO
UHTEPIIPETALIMIO, OKAa3bIBAlOTCS  “JUIIHUMU~® C TOYKH 3pPEHHMS  BO3MOXKHOCTH
UAECHTU(PUKAIIMA KOMHTEIPUPYIOIUX BEKTOPOB?
Kak mpou3BomuTcst mocTpoeHHe W oleHuBaHue cTpykrypHoi ECM? Urto sBnsercs
rapaHTieil uaeHTHOUIUPYEMOCTH | -TO CTPYKTYPHOTO YpaBHEHUS?
Yem ommmuaercs mnpuBeneHHas ECM ¢ orpanmuenmsimu ot “o6brunoii” ECM,
paccMaTpHUBaBIICCs B Kypce “OKOHOMETpUKa-2""?
Uro noHuMaeTcs o/ HaHEeIbHBIMU JaHHBIMU?
B uem cocTout Mozensb myna?
e Kak MOXHO 1OTy4uTh 3 (PEKTUBHBIC OLIEHKH [1apaMeTpOB Takoi Moaenu?
e Kak cnenyer neiicTBoBaTh B CUTYyallud, KOT/Ia OIIMOKM B PAa3HBIX YpaBHEHMSX
UMEIOT pa3Hble AUCTIEPCUU?
e Kak ciengyer nelicTBOBaTh B CUTYallUU, KOTJa CYILIECTBYET KOPPEISAIIMOHHAS CBSA3b
MEX/y OLIMOKAMU B Pa3HbIX YPABHEHUSX B OJIUH U TOT )K€ MOMEHT BpEeMEHHU?
e Kak cnenyer neiicTBoBaTh B CUTYalluH, KOTJIa CYLLECTBYET KOPPEJIALIMOHHAS CBSI3b
MEXy OIIMOKaMH B TIpe/ieax OJJHOTO YpaBHEHUS?
B 1ueM cocTouT Moz€eh KaxKylMXcsl HECBSI3aHHBIMU perpeccuu?
e Kak nmpou3BoauTCs OLIEHUBAHUE TaKOH MoAeIu?
e Kak MOXHO pOBEpPUTH TMIIOTE3Y CTATUCTUYECKON HE3aBUCUMOCTH OLIMOOK B pa3HbIX
YPaBHEHHUSAX?
B uem cocTouT Mozaens KoBapHanMoHHOTO aHanu3a? Kak B paMKax 3TOH MOAETH MOXKHO
IPOBEPUTH TUIIOTE3Y O COBNAIeHUH K03 (HUITMEHTOB IIPU HEKOTOPOIl IEpEMEHHOM BO Beex
YpaBHEHHUSIX?
B kakux cuTyanusax Ui aHalM3a IAHENBHBIX JIAHHBIX MCIIOJB3YETCS MOJEIb C
¢ukcupoBanHbiMU dpdexrtamu? Kak oueHuBaercs Takas mozens? KakoBbl cBoiicTBa
MOJy4aeMbIX OLEHOK?
B kakux cuTyauusx Ans8 aHalu3a MaHENbHBIX JaHHBIX HCIIOJIb3YeTCS MOJENIb CO
ciayvaitieiMu 3¢ dextamu? Kak oreHuBaeTcst Takas Mojens? KakoBel cBoHCTBa
MOJTy9aEeMBbIX OIICHOK?
Kakum 00pa3oM mNpoOM3BOIUTCS BBHIOOP MEXIy MOJAEISIMH C (UKCUPOBAHHBIMH H
cinyqaiiHbIMU 3 Pextamu? Kakue cooOpaxkeHHs JiexkaT B OCHOBE MMOCTPOCHUSI KPUTEPHS
Xaycmana?
KakoBbl ocobeHHOCTH MOoenn MyH1JIaka, KaK OLIEHUBAETCS TaKasi MOJIENb?
KakoBbl 0COOEHHOCTH aHanM3a MaHEIbHBIX JAaHHBIX B Cllyyae aBTOKOPPETUPOBAHHOCTU
CITy4alHBIX OMIMOOK?
Kakue BapuaHTbl K03 dHUIMEHTa JeTEPMUHALIUHN UCIIOIB3YIOTCS PH aHAIN3€ MaHEeIbHBIX
TAHHBIX?
Kak mpousBoguTcsi OIEHMBAHHME JBYHAIPABIEHHBIX Mofeled ¢ (QUKCUPOBAHHBIMU
apdextamu?
Kak mnpon3BoaMTCs OLEHMBAHWE JIBYHAIIPaBJIEHHBIX MOJENEH CO CIy4alHBIMU
apdexramu?
KakoBbI 0cOOEHHOCTH OllEeHWBAaHHS HECOATAaHCUPOBAHHBIX TTaHETeH?
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45.

46.

47.

48.

49.

50.

51.

52.

53.

54.

55.

56.

KakoBbl 0COOEHHOCTH OLIEHMBAaHUS MOjeNiei, B KOTOPBIX HEKOTOpBIE OOBSICHSIOLINE
NIEpPEMEHHBIE SBIISIOTCS SHAOT€HHBIMU ITEPEMEHHBIMU ?

KakoBbl 0COOEHHOCTH OLIEHMBaHUS MOjeNiel, B KOTOPBIX HEKOTOphIE OOBSICHSIOLINE
NepeMEeHHbIEe CeM(PUYHBI TOIBKO B OTHOLICHUU CyOBeKTa?

Kakas mpoGiemMa BO3HHMKAeT NpPHU TOMBITKE HUCHOJIB30BAaHUS BHYTPU-OLEHKU JUIS
OLICHUBAHMS KOA(PPHUIMEHTOB AUHAMUYECKOW MoJenu ¢ (UKCUpOBaHHBIME d(dekramu?
Kaxkoe npeobpazoBanue momoraet 000HTH ATy pobiemy?

B uem cocTout 0000IIEHHBIA METOJ MOMEHTOB U KaK OH HUCHOJb3YeTCs IJ1s1 OLIEHUBAHUS
KO3 (D PUITMEHTOB TMHAMHUYECKON MoJielu ¢ GUKCHUpOBaHHBIMU 3 dexTamu?

Kak MOXHO MpOBEpUTH THIOTE3y O MNPABUIBHOCTH CHEUU(UKAIUN JUHAMHUYECKOU
MO/JIeJIH, OLICHEHHON 0000IIEHHBIM METOJOM MOMEHTOB?

Kak mopmens OuHapHOro BBIBOJA C (PUKCHPOBAHHBIMU 3(PQEeKTaMu CBS3BIBACTCS C
JUHEHHON MOJIETBI0 Il HEKOTOpO HeHabmomaeMon nepemenHoi? Kakue mpoOiiembl
BO3HHUKAIOT MPHU TOMNBITKE OLEHWBAHUSA KOXPPHUIMEHTOB 3TOH nuHeitHON Monenu? [lpu
KaKoOM MpeArnojoKeHuH o0 omuOkax B JIMHEHHOM Mozenu A HeHa0ro1aeMoi
NEPEMEHHON Y/IaeTcsl IMOJydaTh COCTOSITENbHBIE OLEHKU s KOd((UIIMEHTOB STOU
mMoaenu?

Kak Monens GMHApHOTO BBIBOJIA CO CIIydailHBIMHU 3(eKTaMu CBSA3BIBACTCS C JTMHEWHOU
MOJIeJIbIO /1T HEKOTOPOU HeHalmoaaeMoit nepemeHHoi? [Ipy kakoM mpeamnoaoxkeHun 0o
omMrOKax B JIMHEHHOW MOJENH JJIsi HEHAOII0ZaeMOil TEpEeMEHHON ynaeTcs MOJIy4aTh
COCTOSITENIbHBIE OLEHKHU AJ1s1 KO (UIIUEHTOB 3TONH MOIETH?

Uem oriamdaercss TOOUT-MOJENb CO ClydalHbIMH 3(dexTtamMu OoT mpoOUT-MOIETH CO
ciy4aifHbIMU 3 exTamu?

Kakne mnpoGiieMbl BO3HUKAIOT TPH OLEHUBAHUM MOJENed OWHApHOTO BBIBOJA IS
MaHENbHBIX JaHHBIX? UTO MemiaeT BO3MOKHOCTH COCTOATEIHHOTO OIICHUBAHUS MPOOUT-
MoJIeINb ¢ (pUKCHpPOBaHHBIMU 3(PpPeKTaMu Ipu KOHEYHOM | ?

Jis kakux Mozeneld OMHApHOTO BBIBOJIA IPUMEHUM METO/I YCIIOBHOTO MPaBIOTIOA00Ms?
Kakue monienu GuHapHOTO BBIBOJA CO CIy4alHBIMH 3P (eKTaMU MOKHO OLIEHUTh METOJIOM
MaKCHUMaJILHOTO TPaBA0NOA00Ms?

Kak onieHnBaetcs ToOOUT-MOJIeNb CO CilydaifHbIMU 3(h(heKTaMu Il TaHEeIbHBIX TaHHBIX?

Tunel 3aganuii 1151 MPAKTHYECKON YacTH codece10BaHUS

1. Pemmmre Bonpoc 0 HACHTUDUIMPYEMOCTH CUCTEMBI

QtS =
Qtd =

bo +by P +v¢,

Q.

HpeI[J'IO)KI/ITC MOAXOOSAIINNA METO A OLIEHUBAHHUS 3TOM CUCTEMBI.

2. TUNUYHBIM pE3yTbTATOM B IMAKeTe 3KOHOMETPHYECKHX MPOrpaMM SIBIIAETCS TaOIHUIa
ycIenHbIx npeackazanmii (“prediction success table™), npumep KoTOpOi MoKa3aH HIKE.

Habmonaembie 3HaueHUS
0 1
Ipenckazanneie | 0 18 22
3HAYCHUS 1 12 48

Kak MHoro mpenckazanuii y =1 ObUIO CcAETaHO KOMIBIOTEPOM JJsi HAOMIONEHHH B 3TOM
MHOkecTBe? CKOJib MHOTO ObLIO MpaBWiIbHBIX? Jlydlie uiu Xyxe B 3TOM NpPUMEpPE MPOLEHT
[IPaBUJIBHBIX OTBETOB, IPEACKA3aHHBIX KOMIIBIOTEPOM, [0 CPAaBHEHUIO C KOHKYPHUPYIOLIUM
MIPOTHO30M, ITPOCTO MpecKa3biBaronieMy = 1 mist Becex HaOmonennii? [IpuBeauTe Bamm pacyeTsl.
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3. CraTuCTHYECKHE TaHHbIE coAepKaT cBeieHus o 5107 uHauBUIax, BRIOPAHHBIX CITy4YallHBIM
obopazom u3 rpaxnaan CIIA, umeBmumx B 1980 1. Bo3pact or 16 mo 23 ner. Ompocsl
MPOU3BOAWINCH €KeroHo B riepuo ¢ 1980 o 1994 ronpl, a takxke B 1996, 1998 u 2000 rogax
(Bcero 18 ompocos).

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

KomnuectBeHHbBIE HCpeMeHHLIe
earnings | HemenpHas 3apaboTHas TWIaTa (CpEAHsis, B OJIapax)
age BO3pacT (B TOA ompoca)
S KOJIMYCCTBO JICT, 33Tpa‘-ICHHBIX Ha 06pa3OBaHI/I6
exper | obmmii crax paboTHI (B roax)

YpOBEHb WHTEJUIEKTa B Oaiiax (OmpenesieMblid B pe3ynbTaTe TECTOB Ha
IPaMOTHOCTB, CIOCOOHOCTH K apHU(PMETHICCKUM BHIYHCICHUSM,

asvahc CJIOBapHBIN 3amac, TOHUMaHNE IIPOYNTAHHOTO TEKCTA i CKOPOCTh
KOJTMPOBAHHSTECKCTA)
Jammu-nepeMeHHbIe

male =1 gy myxxums, =0 115 >KEHLIMH
married | =1 a1 IPOKMBAIOIIKX C mMapTHEPOM, =0 JUIST OTHHOKHX

union | =1 aust wienoB npodcoro3a
ethblack | =1 s yepHokoxero nacenenusi, =0 st APYrUx
ethhisp | =1 nns uaaMBHAOB, npoucxoasaiux u3 JlaTuHckol AMepuku, =0 aJst APYTUX

Jlns ucenenoBanus (pakTopoB, BIMAIONIMX HA pasMep 3apab0THOMN MIaThl, OLIEHUBAIUCH MOJEIIH
JUHEHHOW perpeccuu jorapudma 3apabOTHOM IJIAThl HA KOHCTaHTY M IIEPEMEHHbIE S, eXper,
expsq(=exper”2), union, married, ethblack, ethhisp:

e B Qopme Mozenu mya;

e B (opme MozIeNH ¢ PUKCUPOBAHHBIMU dPPEKTaAMHU;

e B (opMeE MOJIEH CO CITy9alHBIMU dPPEeKTaMu.
Bbutu nmonydeHs! ciieayronye pe3ynbTaThl (OTAEIbHO ISl MY>KUMH U JUIs1 )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 UYro 03HAYaeT OTCYTCTBHE OLEHOK KOA(P(PHUIMEHTOB MPU HEKOTOPBIX MEPEMEHHBIX IS
mozener ¢ ¢uxkcupoBaHHbIMH dddextamu? Ilouemy 3TOoro He HaOmOmaeTCs s
KOJINYECTBA JIET, 3aTpadeHHbIX Ha oOpa3oBaHuWe, IJIs 4YICHCTBA B Impodcoro3ze u s
ceMeitHoro craryca?

e Kaxk unTeprperupyercs olleHeHHas KoHcTaHTa B FE-monenu?

4. Tlo pe3ynbTaTaM U3 IPEABIAYIIETO 33aHUsI OTBETHTE HE CIICIYIOIINE BOMPOCHI:

e YeMm MOKET OOBSICHATHCS CYIIECTBEHHOE PACXOXKICHUE CTATHCTUICCKH 3HAYMMBIX OIEHOK
HEKOTOpBIX Kod(dumuentoB B FE u RE Moxmensx? SIBnsioTcs aM COCTOSTENHHBIMU B
nanHoM ciydae OLS pmns myma, FE-omenka m RE-omenka? Kakoit kputepuii MoxkeT
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IOMOYb B PELICHUH 3TOro Bompoca? Ha yeM OoCHOBaHa CTaTHCTHKA COOTBETCTBYIOIIETO
KPUTEPHsI, KAKOE ACUMIITOTHUYECKOE PACIIPECICHIE UMEET 3Ta CTATUCTHKA?
e Uro maer (KOJIMYECTBEHHO) JIJIsl pabOTAIOIIETO WICHCTBO B Mpodcoro3e?

5. Tlo pe3ynbTatam U3 3a1aHus 3 OTBETHTE Ha CJIEIYIOIINE BOIPOCHI:
e Uro nmaer (KOJMYECTBEHHO) Juisi paboTaromiero Hauuyue cembu? VMeercs M B 3TOM
OTHOLIEHUHU Pa3HULA MEXKIY MYKUMHAMU U KEHILUHAMU?
e Kak Bimsier Ha pa3mep 3apaOOTHOH IJIATHl 3THUYECKOE MPOUCXOXKICHNUE paboTaromero?
OanHaKOBO JIM TaKOE BIMSIHUE JUISI MY>KYUH U JKEHIIIUH?

MIxaJya oneHuBaAHUA

10-6anpHas TpaguuronHas Omnpenencaue
TIIKaIa TIIKaIa
10 Ot1in4gHO [Momaple, rnyOOKME ©  CHCTEMaTHYSCKHE 3HAHWSA, 3HAKOMCTBO C

JOTONHUTENGHON JIUTEPaTypol, TIONHBIE W IPaBHIBHBIE OTBETHI Ha
MOCTaBJIEHHBIE BOIPOCH!, TBOPUECKUI MOAXOJ B MOHUMAHUU U H3JIOKEHHU
yueOHOTr0 MaTepHala, BbIOJHEHHE NPEI0KEHHOTO 3a1aHHUs.

9 Otauyno [MTonHble, TyOOKME M CHCTEMAaTHYECKUE 3HAHUS, IOJHbIE W TpaBHJIbHBIC
OTBETHI HAa IOCTABJICHHBIE BOIIPOCHI, BHIIIOJHEHHUE NIPEJIOKEHHOIO 3a1aHuUs.
8 Otauyno IlonHple M cucTeMaTHYECKHE  3HAHMS, OTCYTCTBUE  CYILECTBEHHBIX

HETOYHOCTEH B OTBETaX Ha IIOCTaBJICHHBIC BOIIPOCHI, BBIMIOJHECHUC
MPCAJIOKCHHOI0 3aJaHusl.
7 XOpOIlIO I[OCTaTO‘IHO IOJIHBIEC U CUCTEMATUYCCKUC 3HAHUSA, OTCYTCTBHUC CYIICCTBEHHBIX
HETOYHOCTEHI B OTBeTaX HA IIOCTaBJIICHHEIC BOIIPOCHI,  BBIIIOJHCHHUC
MPCAJIOKCHHOI'O 3aJaHU.

6 Xopormo JlocTaTo4HO MONHBIE 3HAHUS, OTCYTCTBUE CYIIECTBEHHBIX HETOYHOCTEH B
OTBETaxX Ha MMOCTaBJIECHHBIE BONIPOCH!, BHIIOIHEHUE MPEATIOKEHHOTO 3aJaHHUSI.
5 VYnosnerBopure | 3HaHHME OCHOBHOTO y4eOHOTO MaTepHaia B 0ObeMe, HEOOXOOMMOM JUIS
JIBHO JanbHEHmer ydeObl W pabOThl, MMEIOTCA IOTPEIIHOCTH IIPHU OTBETax Ha
MOCTaBJIEHHbIE BONPOCHI. [IpeioskeHHOE 3a1aHUE BBINOJIHEHO.
4 VYnosnerBopure | 3HaHHE OCHOBHOTO Yy4eOHOro MaTepHana B MHUHHMalbHOM 0OBeMe,
JIBHO HE0OX0MMOM /IS JalibHel el yueObl 1 paboThl, UMEIOTCS MTOTPEIIHOCTH ITPH
OTBETAX Ha NOCTABJICHHbIE BOIPOChL. IIpeniokeHHOE 3a1aHUE BBIIIOJIIHEHO.
3 HeynoenerBopu | He monydeH ynoBleTBOPUTENbHBII OTBET HA OJIMH U3 BONPOCOB OHJIETA.
TEJIbHO
2 Heynosnersopu | He momyueH ygoBiIeTBOPUTEIRHBIN OTBET Ha J1Ba BOIpoca OuieTa.
TEJIbHO
1 Heynosnersopu | Her mosryueHs! y0BIETBOPUTEIBHBIE BOIIPOCH HAa TPU BOIIpOca OmiIeTa.
TEJIbHO
0 Heynosnersopu | Hapymenue akaneMudeckux HOpM (Tuiaruar u T.11.)
TEJIbHO

4.4 MeToanyeckue MaTepHuaJibl

DK3aMeH NPOBOJUTCS B ayAUTOPUH, YKazaHHOM B pacnucaHuu. [Ipu cebe cTyneHTHl MOTYT
MMETh TOJIbKO MHUCbMEHHbIE PUHAIe)KHOCTH. HeoOxonuMyto 715l BBIMOJIHEHHS paboThl Oymary
BBI/IA€T IIPENOAABATED.

MoOusbHble TeaeQOHbl W JpYrHe TajpKEThl, CIy)Kallue Jig XpaHeHWs U MOJIydyeHUs
UH(OPMaINH, JOJDKHBI ObITh BRIKIIFOYEHBI U YOpaHbI co cTooB. C pa3pelieHus MnpernoaaBaTelis
JIOTTYCKaeTCsl HCIOJIb30BaHHUE KaJIbKYJISATOPOB, BHITOJIHSIOMIUX TOJIBKO MPOCThIE apuPMEeTHUECKHE
BBIUNCIICHMSL.

[TonbITKa UCTIOIB30BAHMSI TOCTOPOHHUX MaTEPHUAJIOB, a TAK)KE TOMBITKA OOIEHUS C APYTUMU
CTYJEHTaMH WJIM WHBIMM JINLIAMHU, B TOM YHCJIE C IPUMEHEHUEM DJIEKTPOHHBIX CPEJCTB CBSI3H,
HECAaHKI[MOHUPOBAHHBIE [TIEPEMEIICHUS U T.II. SIBJSIIOTCS OCHOBAHHUEM JUIS YAAJICHUS CTYIECHTA U3
ayJUTOPUU U MOCIEAYIOIIEro MPOCTaBICHUS B BEIOMOCTh OLIEHKH «HEYA0BIeTBOpUTENHHOY (0).

Bo Bpemsi mpoBeneHHs 3K3aMeHa IPENoaBaTellb MOXKET pa3pelIuTh CTYIEHTY Ha BpPEMs
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MOKUHYTH ayJUTOPHIO HA KOPOTKOE BPEMS, OTHAKO IPU 3TOM BOIIPOCHI, HA KOTOPHIE eI11e He ObLITN
JITAaHbI OTBETHI, 1 HEBBIMIOJHEHHBIE TPAKTUYECKUE 3a/IaHUSI 3AMEHSIOTCSI HOBBIMHU.

CryneHTt, BBINOJHUBIIMKA 00€ MPEeIyCMOTPEHHBIE B CEMECTpE KOHTPOJbHBIE pabOTHI,
HOJy4aeT S5K3aMEHAIMOHHBIA OMJIET C TpeMsl BOIpPOCAaMM IO TEOPUM M 3aHMMAET MECTO B
ayJIMTOpUH, YKa3aHHOE eMy IIperoAaBaTesieM, IPUHUMAaIOIIUM 3K3aMeH. Ha moaroToBKy K oTBETY
Ha BOIPOCHI 10 T€OpUH CTyAEHTY oTBoauTcs 40 MuHyT. IIo ncTEeueHNH 3TOr0 BpeMEHH CTYAEHT
MOXET OBbITh IPUITIAILCH INperoaBarTesieM Al cobeceqoBaHMsI 0€3 MPeAOoCTaBIECHHs CTYICHTY
JIOIIOJIHUTEIBHOIO BPEMEHH Ha IMOATOTOBKY OTBETOB Ha 3TU BOIIPOCHI.

Ecnu cTyseHT OTBETHII Ha BCE BOIPOCHI MOJNYYEHHOTO OWMIIETa, MPENoJaBaTeb BbIIACT My
IPaKTUYEeCKOe 3aJaHue, M B CIy4yae BBIIOJIHEHUS 3TOr0 3aJaHUs CTYIAEHTY MOXET OBITh
BBICTABJICHA OIICHKA HE HIDKE ““yJIOBJICTBOPUTENBHO” (4), B 3aBUCMOCTH OT ITOJHOTHI OTBETOB Ha
Bonpockl Ouiera. Ecim cTyaeHT MMeeT KelaHWe IOJIydyUTh Oojiee BBICOKYIO OLIEHKY, €My
IIpeJIaratoTcs JOMOJIHUTEIbHBIE BOIPOCHL. B COOTBETCTBUHU € MOJYyYEHHBIMU OTBETAMM Ha 3THU
BOIPOCHI (hopMUpyeTCs OKOHYATENbHAsA HK3aMEHALIMOHHAS OLIEHKA.

CryneHT, He BBINOJIHUBIINUN XOTs Obl OJHY U3 IPEIYCMOTPEHHBIX B CEMECTPE KOHTPOJIbHBIX
paboT, He NOoJy4yaeT HK3aMEHAIlMOHHBI OWJIET, HO €My IpPEeAOCTaBISAETCS BO3MOXKHOCTb
BBINTOJIHUTh KOHTPOJBHYIO PabOTy B MEpUOJ IMPOBEACHUS SK3aMeHa. B ciydae ycmemrHoro
HOTalleHUs] UMEIOIEeiCsl 3aJJ0JDKEHHOCTH CTYAEHT MOMKeT MHOJYy4YMTh OWIeT M OTBedaTh Ha
BOIIPOCHI ITOJIy4eHHOT0 Omiiera. Eciin ske 3a0/5KEeHHOCTh OCTAeTCsl, CTYACHT HE M0Jy4aeT OUIIeT,
U €My BBICTABIISICTCS HEYIOBJICTBOPUTEIbHAS OLIEHKA.

[Tpu nosyyeHUH Ha SK3aMEHE HEYI0BJIETBOPUTEIIBHOMN OLIEHKHU CTYJIEHT UMEET IIPaBoO HA OJJHY
nepecjiady sk3aMeHa. B ciyyae Heycnexa Ha 3TOH nepecaye CTYACHT BbI3bIBAE€TCS HA KOMUCCHIO,
KOTOpasi pelIaeT BOIpoc 00 aTTeCTalluy CTYAEHTA MO JaHHOH JUCHUILIMHE OKOHYATENIBHO.

B cnyuae, ecin AucUUIUIMHA MOJHOCTBIO WJIM YaCTUYHO INPOBOAMIIACH C INPUMEHEHHEM
TEXHOJIOTUH DJIEKTPOHHOTO OOYYEeHHUS W/WIA JUCTAaHIIMOHHBIX TEXHOJIOTHUH, 3a4eT MOXKET
IIPOU3BOJUTCS € Ucnoyib3oBaHueM cucteMbl CIIO AkaneMun U IPUMEHEHUEM IPOKTOPUHTA.

5. Metoauyeckue ykazaHus AJ1sl 00y4aromuxcst
110 OCBOCHHIO JUCIMIIINHEI

MeToauyeckue yKa3aHusl 0 NOATOTOBKE K ()POHTAJIBLHOMY ONPOCY.

J171st moATOTOBKU K ()POHTATBHOMY OMPOCY HEOOXOAMMO U3YUUTh MaTepUal MPEIbIIyIINX
JIEKIIMH, 03HAKOMUTHCS C PEKOMEH/I0BAHHOMU JINTEPATYypPOH U OTBETUTH Ha BOITPOCHI, TOMEIIEHHBIE
B KOHIIE COOTBETCTBYIOLIUX Pa3/IeIIOB.

MeToanyeckue YKa3aHus 10 CAMOCTOSAATeIbHOM padoTre

Ne Tun YkazaHus

n/n | 3aHATHS

Tema 1.

1 O M3yants Matepuan nmocodust CkpodoToBa“ OO0OIIEHHBIH METOT MOMEHTOB” (MOKHO

MOJYYHTh y aBTOpa). M3yunTts Marepuai pa3zaena | wactu 3 yuebnuka Hocko B.I1. [Hocko
B.IT], ctp. 11-85. OTBeTHTH HA KOHTPOJILHBIE BOMIPOCHI K TeME 1, MepevnClIeHHbIE BBIIIE B

m4.1.2

2 KP JIy1st MOATOTOBKY K KOHTPOJBHOM paboTe MCIOIh30BaTh TUITOBOW BApUAHT KOHTPOJILHOM
pabotsI 1, maTepuan pasaena 1 gactu 3 yuebnnka Hocko B.I1. [Hocko B.IT], ctp. 11-85.

Tewma 2.

3 (0] W3yunth Matepuan pazaena 3 dactu 3 yueonuka Hocko B.I1. [Hocko B.IT], ctp. 105-184.
OTBeTHTH Ha KOHTPOJIBHBIE BOIPOCHI K TeME 2, MEPEYHCICHHBIE BhiIe B 11.4.1.2

Tewma 3.

4 o W3yunth Matepuan pazaena 4 yactu 3 yueonunka Hocko B.I1. [Hocko B.IT], ctp. 185-270.
OTBeTHTH Ha KOHTPOJIBHBIE BOIPOCHI K TeMe 3, MepedrcICHHbIE Bhiie B 11.4.1.2

5 KP JIJ1 TOATOTOBKYM K KOHTPOJIEHOW pab0oTe MCIOIB30BATh THIIOBOM BApHAHT KOHTPOIBHOM

paboTsl o TemMam 2 1 3, MaTepuai pa3znenos3 u 4 gactu 3 yueonuka Hocko B.I1. [Hocko
B.IT], ctp. 105-270.
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MeToanuyecKkue YKa3aHusd MO MOArOTOBKE K IK3aMEHY

Jliss MOATOTOBKM K JK3aMEHY HEOOXOAMMO HW3YYHTh PEKOMCHJIOBAHHYIO IUTEPATypy,
nonpoOoOBaTh OTBETUTh Ha BOIPOCHL, IepeurciIeHHble B pasnene 4.3.2, U BBIIOJIHUTH
MIPUBEJACHHBIE TaM K€ TUIIOBBIE PAKTUYECKUE 3aJaHUs.

6. YueOHasi 1uTepaTypa u pecypcbl ”HGOPMAIIHOHHO-
TeJ1eKOMMYHUKAaNOHHOM ceTH ""UHTepHeT", BK/IIOYas epeYeHb y4eOHO-
METOAMYECKOro o0ecnevyeHusi JJIs CAMOCTOSTEIbHOH PadoThl 00y4aromuXcs
10 JMCIHUIIHHE
6.1. OcHOBHas nUTEparypa

1. JpBuncon P., Mak-Kunnon /1.I'., 2018, Teopus u MmeToasl skoHOMEeTpHKH, MockBa: [leno,
936 c.

2. Hocko, B.I1. Oxonomerpuka. Ku. 2 : yuebnuk / B.I1. Hocko. — Mocksa: [leno PAHXul'C,
[6.1.]. — Yacts 3,4 — 2011. — 576 c.

6.2. JlononHUTENbHAS IUTEpPATypa

1. T'pun, Y.I'. Dxonomerpudueckuii aHanu3. Ku. 1 /Y. I'pun; niep. ¢ aHrI. ; moj Hayd. pen.
C.C. CunenbaukoBa, M.IO. TypyHueBoii. — MockBa: Wznarensckuit qom «/lemo»
PAHXuI'C, 2016. — 760 c.

2. T'pun, V.I'. Dxonomerpuueckuii ananus. Ku. 2 / V. I'pun; nep. ¢ aHri.; noa Hayd. pes.
C.C. CunennpaukoBa, M.IO. TypynueBoii. — MockBa: Mznarensckuit gom «/lemo»
PAHXul'C, 2016. — 752 c.

3. Komepon 3.K. MukposkoHOMETpUKa: METOJbl U MX NpuMeHeHus: Kaumra 2 YueOHOe
nocobue / Kamepon 3.K., Tpusenu I1.K., nep. ¢ anrn. nox vayd. pen. ememesa b. - M:
NI deno PAHXuI'C, 2015. - 664 c.

4. BepOuk, M. IlyreBoauTenb MO COBpPEMEHHOW SKOHOMETPHUKE: IMEp. C aHIIL.: y4eOHO-
Meroandeckoe nocodue: rpud YMO / M. BepOuk; nayu. pex. u ipeauci. C. A. AliBa3sHa.
- M.: Hayunas xuura, 2008. - 616 c. - (bubnuorexa Cones). - ISBN 978-5-91393-035-4.

5. Marnyc 4. P., Karenues I1. K., [lepeceukuit A. A. DxoHometpuka. HauanbHblll Kypc:
Y4eOuuk. — 7-e uza., uctp. — M.: Jleno, 2005. — 504 c. ISBN 5-7749-0055-X.

6. Xaitsmm, @ymMno. DKOHOMETPHKA: TIEep. C aHTJI.: yueOHuk: / Dymuno Xaifsimm; Hay4dH. pell.
B. I1. Hocko. - M.: [leno, 2017. - 728 c. - (Akagemuueckuii yueOHuK). - ISBN 978-5-
7749-1197-4.

6.3. Y4yeOHO-MeTOoAMYeCKOe 00ecTIieueHuE CaMOCTOATEIbHOU PabOoThI.
CrnenunanbHoe yueOHO-METOANYECKOE 00eCeueHne U OCOOHS HE IPEAYCMOTPEHBI.

6.4. HopmaTuBHbBIE TPaBOBBIE TIOKYMEHTHI.
He ucnons3yrorcs.

6.5. UHTEepHET-pECYpPCHI.
http://www.economicsnetwork.ac.uk/links/data_free
Ha stom caiite nmeercss OosblIoe KOJTMYECTBO CCHUIOK HA PA3JIMYHBIE CAMTHI, COAEpIKallue B
CBOOOJTHOM JIOCTYIIE€ JaHHbIE SKOHOMUYECKOH CTaTUCTUKU.
http://www.census.gov/ipc/www/idb
Mexnaynaponnas 0aza manubeix bropo mepenucu nacenenuss CIHA / U.S. Census Bureau —
International Data Base (IDB).
http://www.econ.kuleuven.be/gme/data.htm

Craructrueckue JaHHbIE, UCIIOIb30BaHHbIE B KHUTE: BepOuk M. (2008). [TyreBoauTens
10 COBPEMEHHOM YKOHOMeTpuKe. M., Hayynas xuura.
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http://economist.mrsu.ru/info/kaf statistic/poleznie_ssilki.html

ITone3Hble CCBHUIKM HAa CaWThl, HA KOTOPBIX IPUKJIAAHONW 3KOHOMMCT MOXKET HaWTU
JAHHEIE OIS UCCIEOBaHUN.
http://www.feweb.vu.nl/econometriclinks/slinks/
Ha »Ttom caiite umeercs 60J'IBIHOC KOJIMYECTBO CCBUIOK Ha pPa3IMYHbIC HHTCPHET-PECYPCHI,
MOCBALICHHBIE N3YUEHHIO, pa3padoTKe U MPHUMEHEHHIO SKOHOMETPUIECKUX METO/IOB

http://Ims.ranepa.ru

6.6. lHBIE HCTOYHUKU.
He npeaycMoTpeHsI

7. MaTtepuajibHO-TeXHUYeCKas 0a3a, MH(POPMAIIMOHHbIE TEXHOJIOTHH,
NMporpaMMHoe odecrneyeHue U HH(POPMALMOHHbIE CTIPABOYHbIE CUCTEMBI

Jlns mpoBeneHus JeKIUi He00X0uMa ayAUTOPHS C MPE3EHTAMOHHBIM 000pYI0BaHUEM,
KOMIIBIOTEP IO/ YIIPaBJICHHEM oleparroHHoi cuctembl Windows ¢ goctyrnom B MHTEpHET U
yCTaHOBJICHHBIM TporpaMMHbIM obecrieuennem Microsoft Office (Word, Power Point, Excel) u
Adobe Reader.

Jns  nabopaTopHBIX 3aHATHA HEOOXOIUM KOMIBIOTEPHBIM Kiacc, OCHAIIEHHBIN
KOMITBIOTEPAMH TI0]] YIIPABICHUEM OlepaoHHou cucreMoit Windows ¢ gocrymom B MHTEpHET
U YCTaHOBJICHHBIM TPHKJIAJIHBIM IPOrpaMMHBIM obecrieueHreM Econometric Views (Bepcuu He
Hiwke 8), Stata (Bepcum ne Hmxe 10), Microsoft Office (Word, Power Point, Excel) u Adobe
Reader. Kommbrotep npenomaBaress, TOMOJHUTEIBLHO, TO/DKEH ObITh OCHAIICH IPOSKTOPOM.
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