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1. IlepeuyeHb MIAHUPYEMBIX Pe3yabTATOB 00y4eHUs N0 JUCIUILIHHE,
COOTHECEHHBIX C MJIAHMPYEMBbIMH Pe3yJbTATAMH 0CBOCHUS

NPorpaMmbIl
1.1. [uciurmumHa  «JDKOHOMETpukKa 1»  oOecreynmBaeT  OBJIAJCHUE  CICIYIOIIMMH
KOMIICTCHUO UMM
Kon HaumenoBanue Kong HaumeHoBaHue >Tana oCBOEHUS KOMIETEHIINN
KOMITCTEHIINU KOMITETEHIINN JTarna OCBOCHUS
KOMITCTECHINN
OIIK 0C-4.1 CriocoOHOCTh TIPIMEHSTh TCOPETHYECKHE 3HAHUS
CrnocoOHOCTh IPUMEHSTH JUIsL BEIOOpa 9KOHOMETPHYECKUX MOJIENei
- 9KOHOMETPHYECKHE
OIK OC-4 P OIIK OC -4.2 | CrocoOHOCTh OIIEHUBATh PE3yJbTaThl MPHUMEHEHHS
METOIBl JUISl  PEeLICHHs N
9KOHOMETPHYECKUX MOENEH
NPUKJIAJIHBIX 33724,
OIIK OC-4.3 CnocoOHOCTh AeiaTh OOOCHOBAHHBIC BBIBOJABI Ha
OCHOBE aHAJIM3a PE3yIbTaTOB NPUMEHEHNUS MOJeTIeH
3HaeT SKOHOMETPHYCCKHE MOJENN Uil aHaIu3a
Cnoco6HocTs ITIKo OC 1 —6.1 | mepeKpecTHBIX (MEKOOBEKTHBIX) IAHHBIX HAa YPOBHE
UCIOIb30BaTh 00OCHOBaHMI  TEOPETHUECKUX  MPEANOCHUIOK
CnocoGHOCTB MoIeIeit
PUMEHSTh METO/IBI N
1Ko OC 1-6 Ko OCI—-6.2 | YMeeT mpoBOJWTH MPOBEPKY KayecTBa MOJeENei
aHaIM3a MEePEKPECTHBIX
HEePEKPECTHHIX (MEKOOBEKTHBIX) JaHHBIX
(MEXOOBEKTHBIX )
JAHHBIX Ui pelIeHHs YMeeT — aHaIM3UPOBAaTH M COJCPIKATEIHHO
YKOHOMETPUYECKHX I[IKo OC I — 6.3 | UHTEpIPETUPOBaTh  MOJYYEHHbIE  PE3YJIbTaTh
3amaq pacueToB o MOJIEIISIM HEePEeKPECTHRIX
(MEXO0BEKTHBIX) JAHHBIX
1.2. B PE3YJIbTATC OCBOCHUS NUCHHUIUIMHBI Y CTYACHTOB NOJIKHBI OBITh C(bOpMHpOBaHbli
OTO/TO Kopx stama Pe3ynbraTel 00y4eHus
(pu HaNMMYMH OCBOEHHSA
mpoCTaHaapPTa) KOMIICTCHIIHA
AQHATMTHYECKOH paboThI Ha YpOBHE 3HAaHWIl: OCHOBHBIX 3KOHOMETPHYECKHX MOZEIeH s
B 00JIACTH SKOHOMHUKH U OIIK OC-4.1  |maHHBIX Pa3JIMYHBIX THIIOB: MEPEKPECTHBIC (MEKOOBEKTHBIC) TaHHEIC
(uHAHCOB (cross-section), BpeMEHHBIE psiJibl, HAHEIBHBIC JTaHHBIC
Ha ypOBHE YMEHMH. IPOBOAMTH MPOBEPKY KadeCcTBA OCHOBHBIX
OITK OC -4.2 yp y POBOJL POBEPKY
SKOHOMETPHYECKUX MOJEIEH
Ha ypOBHE YMEHHWil: aHaIM3UPOBATH W  COJIEPKATEIBHO
OIIK OC-4.3 HHTEPIPETUPOBATh  IOJIYYEHHBIE  PE3yJbTaTbl pacyeToB IO
9KOHOMETPHYECKUM MOJIEIISIM
AQHATMTHYECKOH paboThI Ko OCT_6.1 | 1@ yposHe 3HAHWI: 3HATh SKOHOMETPUUYCCKHE MOJIEIIH JUIsl aHaJIH3a
B 00J1aCTH 3KOHOMHKH H ' MIEPEKPECTHBIX JaHHBIX
(unaHCOB Ha ypOBHE YyMEHMH: INPOBOJWTH IIPOBEPKY KayecTBa MoJelen
[MIKo OC1-6.2
MIEPEKPECTHBIX (MEKOOBEKTHBIX) TaHHBIX
Ha ypPOBHE YMEHHWil: aHalM3UpOBATh U  COJEPIKATEIbHO
IIKo OCI1-6.3 WHTEPIPETUPOBATH MOJIYYEHHBIE PE3YJIBTATHI PACUETOB IO MOJEIISIM
MIEPEKPECTHBIX (MEKOOBEKTHBIX) JAHHBIX

2. O0BbeM u MecTO AucUMILIMHBI B cTpyKTYype OI1 BO

O0beM TUCHUMILIMHBI

5 3E, 66/49,5 ak. yaca Ha KOHTaKTHyI paboTy c mpemnojnaBarenem, 78/58,5 ak. yacoB Ha
CaMOCTOSITENIbHYIO paboTy 00y4arouxcs;
Mecto aucunmimnsl B ctpykrype OII BO

— b1.0.09 «Oxonometpuka 1», 3 Kypc, 5 cemecTp

— JUCUMIUIMHA PEATH3YETCA MOCIE U3YYCHUS JUCHUIUINH:
MaTEMaTUUYECKUU aHaJIN3

anredpa




TEOpHUS BEPOSITHOCTEN

MaTeMaTU4yecKasi CTATUCTHKA

WHOCTPAHHBIN S3BIK (AHTJIUHCKHI)
— TUCUUTUIMHA MOKET PEaIn30BaThCS YACTUIHO WU MOJTHOCTRIO ¢ mpuMeHeHneM D0 u/wim
JOT. YueOHble MaTepHalibl JUCIUIUIMHBI pa3MEIIaroTCs 1Mo aapecy lms.ranepa.ru
— (opma mpoMexKyTOUHOM aTTecTalui — HK3aMeH.

3.  Copnep:xaHue M CTPYKTYpa IHCHMILIMHBI
O0beM AUCHUILIMHEL, aK. Jac./Jac. ®opma
KonraktHas pabota TEKyILETro
Ne /m HaunmenoBanue TeM (pa3zesnos) obyuaiomxcs ¢ KOHTPOIL
Bcero NpenoaaBaTeiieM Cp YCIIEBAEMOCTH ,
110 BUJaM y4eOHBIX 3aHATHIH** MPOMEKYTOUHON
JI | JIP | 113 | KCP aTTeCTalluu
Ounas Gpopma 00yueHHs
Tema 1 | DxoHOMETpHKA U €€ CBA3b C
SKOHOMHUECKOH Teopueil. MeTogonorus 6 2 2 2 113
SKOHOMETPHUUECKOTO UCCIICTOBAHMS.
THUIbI 5KOHOMHUYECKUX TaHHBIX.
Tema 2 | Moaens napHoOU TUHEMHOMN perpeccumu.
MeTo1 HAaNMEHBIITUX KBaIPATOB. 16 4 4 8 13
Teopema ['aycca-Mapxoga.
Tema 3 | [IpoBepka runotre3 B MOAEIH MApHOM
JMHeHo! perpeccuu. Beibop
« L5
Hauiny4diiei” monenu. Hapymenue 28 8 8 12 113, KP
MpeAnochIIOK TeopeMsbl ['aycca-
MapxoBa. Perpeccus 6e3 cBoO6o1HOTO
YIIeHA.
Tema 4 | Mojaenb MHOXECTBEHHON JTMHEHHOM
perpeccun. MHK. Teopema I'aycca-
Mapkosa. [Iposepka BBINO/HEHNAA 36 6 6 24 113
CTaHJAPTHBIX MPEIIIOI0KEHUH 00
omnOKax B JIMHEMHON MOAETH
HaOMIOEHUI.
Tema 5 | [IpoBepka runore3 U CTaTUCTUUECKUE
BBIBOJIBI B MOJIEJTH MHOKECTBEHHON 26 4 4 18 13
JIMHEMHOMU perpeccuu.
Tema 6 | HenuneiiHble perpecCHOHHbBIE MOJIEINH. 20 4 4 12 3
Tema 7 | OueHka HcclieoBaHUM, OCHOBAaHHEBIX Ha
MHOKECTBEHHOI1 perpeccuu. Ilonstue o 10 4 4 2 13,
METO]Ie UHCTPYMEHTAIbHBIX Komnoksuym
MepEeMEHHBIX.
2 KOHCYJIBTAITHUS
ITpoMexyTOUHas aTTeCTalUs 36 JK3aMeH
Bcero: | 180/135 | 32/24 | 32/24 78/58,5

[Mpumeuanue: * — (GopMBbI TEKyIIEro KOHTPOJIS ycreBaeMocTH: KoHTposibHas pabota (KP), momammnee 3amanue (/13)

[Mpumeyanue **: B pamMkax yKa3aHHOH KOHTaKTHOHM pabOThI ¢ 0Oy4aromuMucs y4eOHbIe 3aHATHS MOT'YT IIPOBOJUTHCS C

ucnone3oBanuem J1OT w/wm D0

Conep:kanue QUCHUITHHbI

Tema 1. DkoHOMETpHUKa U €€ CBs3b C DKOHOMHYECKON Teopueil. Meroaonorus
SKOHOMETPHUYECKOTO UCCIEA0BaHUS. THIIBI SKOHOMUYECKUX JTAHHBIX.
DKOHOMETpHUKA U €€ CBSI3b C AKOHOMUYECKOM Teopueil. Ha kakue BOIpoChl MO3BOJISIIOT OTBETUTH
YKOHOMETPHUYECKUE METOIbI. MOJIeTN CBSI3U M MOJIENTH HAOTIOICHUH ; SKOHOMETPHUYIECKAst MOJIEIb,
nooOpanHas MOJeNb. THUIIBI JAHHBIX U MoJienei. ICTOUHUKY CTaTHCTUYECKUX TAHHBIX.

Tema 2. Moaenb napHO# JTUHEHHOM perpeccuu. MeTo1 HaMMEHbIINX KBaApaToB. Teopema
I'aycca-MapkoBa




Teopernueckass u BbIOOpOUHAsi perpeccusi. HTEepmpeTanus ciaydailHOTO 4ieHa. JIMHEWHOCTh
perpeccuu 1Mo nepeMeHHbIM U napamerpaM. Merton HauMenbiux kBajapatoB (MHK). CaoiicTBa
MHK onenok nmapamerpoB Mmojaenu. ['eomerpusi MHK. [lpennonoxxeHuss Meroa HaMMEHbBIIUX
KBaApaToB U Teopema ["aycca-Mapkosa. Beibopounoe pacnipeaenenne MHK onenku.

Tema 3. [IpoBepka rumore3 B MOJIENH APHOU JIMHEHHOH perpeccun. Beibop “Hawmmydieir”

monenu. Hapymenue mpennocbuiok Teopembl ['aycca-MapkoBa. Perpeccust 6e3 cB0OOAHOTO
YJieHa.
[TpoBepka cTaTUCTUYECKUX THITOTE3 O KOIPPUITMCHTAX PErPECCUH U TOBEPUTEIbHBIC HHTCPBAIIBL.
JIBycTOpOHHUE U OAHOCTOPOHHUE TUTIOTE3bI. Perpeccust c OuHapHON O0BSICHSIONIEH TepEMEHHOM.
Kputepun kauecTBa mpuOIMKEHUST JAHHBIX MOJICTBIO U UX MCIIOJIb30BaHUE I BRIOOPA MOJICITH.
Hapymenuss  npeamosioxeHuit  teopembl  ['aycca-MapkoBa  (TeTepoCKeIacTUYHOCTb,
ABTOKOPPEIMPOBAHHOCTh) W WX TMOCIEACTBUS. MeToapl «OOphOB» C  HAPYIICHUSMU
npeanonoxkeHud teopeMbl ['aycca-MapkoBa. Hcmosib30BaHME OIEHEHHOM MOJACIM  JJIst
MIPOTHO3UPOBAHUA.

Tema 4. Mogens MHOxkecTBeHHOM mnuHelHON perpeccun. MHK. Teopema I'aycca-

MapkoBa. [IpoBepka BBITIOJHEHUS CTAHIAPTHBIX MPEIINOJIOKCHHNH 00 OmuOKax B JTUHEHHOU
MOJIeIH HaOII0ICHUH.
Cwmenienne u3-3a MPOMYIIEHHONW MepeMeHHONW. Moieslb MHOYKECTBEHHOW JIMHEWHON PErpeccuu.
OueHka HaMMEHbIINX KBaApaToB. [Ipennonoxkenrs MeToa HAMMEHBIINX KBaIPaTOB JJIs1 MOJEIN
MHOXECTBEHHON JIMHENHOM perpeccuu u teopema l'aycca-Mapkosa I[IpoBepka BeIOIHEHUs
npeanonoxennit ~ MHK.  Hapymenus  npennonoxenuit  Teopembl — ['aycca-Mapkoa
(reTepocKeqaCTUYHOCTh, MYJIbTHKOJUIMHEAPHOCTh, aBTOKOPPEITUPOBAHHOCTD ), UX MOCJIEICTBUS U
METOJbl  «OOprOBI» ¢ HuUMU. Kputepun kadecTBa MNPUOIMKEHHS MAHHBIX MOJENbIO
MHO>KE€CTBEHHOM JIMHEHHON perpeccuu U UX UCIOIb30BaHUE /71l BBIOOpA MOJIENH.

Tema 5. IIpoBepka rumore3 U CTAaTUCTHUYECKUE BBIBOABI B MOJEINM MHOKECTBEHHOU
JIMHEHNHOM pEerpeccum.

[IpoBepka rumore3 W JOBEPUTENbHBIE WHTEpPBaibl s onHOTro Kodddunuenta. IIpoBepka
COBMECTHBIX THMOTE3. TeCTUpOBaHNE OTPAHUYEHUS, BKITIOYAIOIIET0 HECKOIBKO KOI(PHHUIIMEHTOB
Mojenu. TecTupoBaHue crienupUKay MOAETH MHOKECTBEHHOU JTHHEWHOMN perpeccuu

Tema 6. Henunelinbie perpecCCHOHHBIE MOJIEIIH.

OO6mas crpaterus MoJenupoBaHus (DYHKIUU HETMHEHHOW perpeccuu. Buabsl HeMWHEHHOCTH.
[TapHas HenuHeliHas perpeccusi. B3anmoieiicTBre MexX1y HE3aBUCUMbIMH TIEPEMEHHBIMH.

Tema 7. OueHka uccie10BaHui, OCHOBaHHBIX Ha MHOKECTBEHHOM perpeccuu
BuyTpennsass u BHemHssi 00OCHOBAaHHOCThH HccienoBaHus. CMeENIeHHE H3-3a MPOMYIIEHHBIX
NMEPEeMEHHBIX, CMEIIEHUE U3-3a OMHMOOK M3MEpeHHs] OOBSACHSIONIMX  TEPEeMEHHBIX,
OTCYTCTBYIOIIIUE JaHHBIC, CMEIICHUE M3-3a 0TOOpa HAOIIIOACHUM, HEMTpaBUiIbHAs CICIU(pUKAIUS
dbyHKIIMOHATBHOU (OpMBI perpeccur. BzauMHoe BIMsHNE TIepeMEHHBIX. BHYTpEHHSISI U BHEIIHSS
000CHOBAaHHOCTh TPHU TPOTHOZUPOBAHUM 10 MOJENN perpeccun. I[loHsitTue o wMeTone
WHCTPYMEHTAJIbHBIX MIEPEMEHHBIX.

4.  MarepuaJjbl TeKylero KOHTPOJIsl ycneBaeMocTu odyuarommxcsi 1 GoH/
OLICHOYHBIX CPEACTB MPOMEKYTOYHOM aTTeCTAlMHU 10 JMCIUIIIMHE

41. @opMbl H MeETOAbl TEKYIIEro KOHTPOJS YCHeBAeMOCTH, OO0y4YalOIUXCA U
MPOMEKYTOYHOM aTTeCTALMH.

4.1.1. B xone peamm3zauum aucuumiimeabl b1.0.09 «J9xoHomerpuka 1» HcHoJb3ylTCSH
cJleyIoLHe MeTO/Abl TEKYIero KOHTPOJIsl yCIeBaeMOCTH 00y4alolIuXxcs:

Tewma (paznen) MeTo/1bl TEKYIIEr0 KOHTPOJISI yCIIEBAEMOCTH
Tema 1 Jomarmaee 3amanue 1.
Tema 2 JlomarirHee 3aganue 2-3.




Tewma (pazngen) MeTo/1bl TEKYIIEr0 KOHTPOJISI yCIIEBAEMOCTH
Tema 3 Homamnee 3aganue 4-5. KontpoasHas padora 1.
Tema 4 JlomamHee 3aganue 6.
Tema 5 Jlomamnee 3aganue 7-8.
Tema 6 Jomaraee 3aganue 9-10.
Tema 7 Homamnee 3ananue 11. KomiokBuym.

4.1.2. Jx3aMeH NPOBOAUTCS € IPUMEHEHUEM CJIeAYIOIIUX METOI0B (CPeACTB): B MUCbMEHHOM
dbopwme.

4.2. MaTepuaJibl TEKYIIEr0 KOHTPOJISl YCIIEBAEMOCTH 00y4a0IIUXCS
Tunosblie OLlEHOYHbIE MAaTePHUAJIbI IO TeMe 1
Homainee 3aganue 1. Bapuante! 3anay:

1. Iycte Y,,i=1...,n SABIAIOTCA HE3aBUCUMBIMH OJMHAKOBO pPAaCIpeeICHHBIMU

cnyudaiiHeiMu BemmuuHamu ¢ E(Y;) = g4, . Ilokaxute, uro BeIOOpOuHOE cpemnee Y

ABIISIETCS. HECMELIEHHOW M COCTOSATEIbHOW OLIEHKOW reHepalbHOro cpenHero. Haiinure
JIACTIEPCHUIO 3TOM OLECHKHU.

2. WsBectHsl pesynbrarel HoBOW Bepcuun Tecta SAT 1000 ciydaiiHO BBIOpaHHBIX
CTapIICKIACCHUKOB. BbIOOpOUHOE cpeHee SK3aMEeHAIIMOHHOM OlleHKH cocTtaisieT 1110,
U BeIOOpOYHOE cTaHjapTHoe oTkioHeHue — 123. [loctpoiite 95%-if nOBEpUTENBHBII
WHTEpBaJ JJs CPEIHEr0 S5K3aMEHAIIMOHHOW OIICHKH TEeHEPaJbHONM COBOKYITHOCTH
ctapuekiaccHUKoB. (Ctok, Yorcon, 2015, Ne 3.8)

— 2
2 o o Uy
3. a. Y — HECCMCUICHHAs OLICHKa Hy . SIBnsercs mm Y HECMCUICHHOU OIICHKOU ?

—_ 2
2 o o
6. Y — cocrosTespHas OlEHKA My  gpnsercama Y cocTosTebHOIM OLICHKOI Hy o
(Crox, Yotcon, 2015, Ne 3.19)

TunoBbIe OIIEHOYHBbIE MaTepuaJjbl o TeEMe 2
I[OMaI_HHee 3aJaHucC 2. BapI/IaHTBI 3aJay:

1. TTokaxkure, 4YTO IEpBOE MPEIOI0KEHNE METO/1a HAUMEHBILIUX KBaJIPaTOB, T.€.
E(u, | X;) =0, npeanonaraer, uto E(Y, | X;) =, + £ X,. (Crok, Yorcon, 2015, Ne 4.6)
2. Ilpeamonoxum, uto Bee 3 npennonoxennss MHK—perpeccun BeITOTHEHBI, 3a
UCKIIFOUEHHEM TOT0, YTO MEPBOE MPEAIIONIO0KEHNE 3aMEHAETCS Ha IIPEAIIOI0KEHHE

E(u, | X;) =2. Kaxast yacTb BBIBOJIOB O PACIIPEACIICHUH OILICHKH [}, OCTAHETCS BEPHOM?

KakoBbl n3menenusi? [Touemy? Uto moxxHo ckaszatk o S ?(Ctok, Yorcon, 2015, Ne 4.8)

I[OM&I_HHCC 3aJaHuc 3. BapI/IaHTBI 3aaay:

1. (Crok, Yotcon, 2015, Ne E4.1) Bocnons3yiitech ¢aitnom ¢ ganasivu CPS12, koTopsrii
COJICPKHUT PACHIMPEHHYIO BEPCHIO MHOXKECTBA JAaHHBIX, UCIOJIh30BAHHBIX B Tabmwmie 3.1
g 2012 rona. OH coAep HUT JaHHbIE MO pabOTHUKaM B Bo3pacte oT 25 no 34 ner,
paboTaoUIMM TIONHBIM pabo4Mii B TEUEHHE T0Ja W MMEIOUIMM JUTUIOMOM O BBICIIEM
obpaszoBanuu wim B.A./B.S crenenu. JleranbHblii KOMMEHTapUi K JJaHHBIM JaH B (aiiie
CPS12_Description. (Oto Te xe camble aaHHble, kak B CPS92 12, HO orpaHWYcHHbIC
2012 romom.) B »TOM ympaxkHeHMHM BBl OyneTe MCCIEIOBAaTh B3aUMOCBSI3b MEXIY
BO3pacToM paboTHHMKA W ero 3apruiatod. (Kak mpaBwmio, crapiime paOOTHUKA HUMEIOT
00BN OTIBIT pabOTHI, UTO BiIEYET 3a cO00ii O0Jiee BEICOKUE MTPOU3BOAUTEIBHOCTD TPYAA
W 3apIuiaTy.)



a. OneHuTe perpeccuio cpeanei nmoyacopoii 3apriatel (AHE) Ha Bo3pacT (Age). Uemy
paBHa OIICHEHHas KOHCTaHTa? A dYeMy OLEHEHHbIH YriaoBoil kodhdunuent?
Hcnonb3yiiTe OLIEHEHHYIO PErpecCuio, YTOObI OTBETUTH HA ITOT BOMNPOC: KaK CUIBHO
YBEJIMUYUTCS 3apIliaTa Ipy YBEJIMUYEHUHU Bo3pacTa Ha 1 roa?

0. bo0 siBisiercst 26-netHuM pabotHukoM. [Ipenckaxure 3aprary boba, ucrnonb3ys
OLIEHEHHYIO perpeccuto. Asekcuc siBisercs 30-netHuM paboTtHukoMm. IIpenckaxure
3apIuiaTy AJIEKCHC, UCIIONb3Ys OLEHEHHYIO PErpeCcCHIo.

B. YUMTBHIBa€T JM BO3pacT OOJBIIyI0 JOJK B AMCIEPCUU 3apIulaT B BbIOOpKeE?
OObscHure.

Tunosble OLlEHOYHbIE MATEPHAJIbI 110 TeMe 3
Homainee 3aganue 4. Bapuantel 3a1a4:

1. IIpennonoxum, 4TO MCCIEAOBATENb, UCIIONB3Ys JaHHbIE O pa3mepe knacca (CS) m cpennmii
6asn 3a Tect B 100 TpeThux Kiaccax, ouennBaer MHK—perpeccuto

TestScore = 520,4 — 5,82 x CS, R?=0,08;SER = 11,5
(20,4) (2,21)

a. [Toctpoiite 95%-ii JOBepUTEILHBINA HHTEPBAI ISl HAKIIOHA KOA(GUIIMEeHTa perpeccuu [,

0. Beruncnure p-3naueHue I IPOBEPKH IBYCTOPOHHEH HyneBoil rumore3sl H,: 3 =0.
OTBepruere JM Bbl HYJIEBYIO I'MIIOTE3Yy Ha YpOBHE 3HAYMMOCTH 5%? Ha ypoBHE 3HAUMMOCTH
1%7?

B. Beruncnure p-3HadyeHune A NpOBEPKU ABYCTOPOHHEHN HYJIEBOM TUIIOTE3BI

H, : f, =—5,6. be3 10NOIHUTENBHBIX pacu€TOB OINPENIENNUTE, COAEPKUTCS 1 —5,6 B 95%-
M JIOBEPUTEILHOM UHTEpBaje 1 [ .

r. Iloctpoiite 99%-it noBepurenbHbIil nHTEpBAN I f,. (CTOK, YoTcon, 2015, Ne 5.1)

2. Ilycts X; o0Oo3HauaeT OMHapHYIO MepeMeHHylo. Paccmotpum perpeccuto Y, = S, + £, X, +U;.

[Tyctp Y, 03Hauaer BeIOOpOUHOE cpenHee A HabmoaeHuit ¢ X=0, u Y; o603HauaeT BHIOOpOUYHOE

cpeanee s HaOmoneHuit ¢ X=1. Ilokaxwure, 4ro ﬁo =Y,, ,30 + ﬁ’l =Y, u ,81 =Y, -Y, .(Ctox,
VYotcon, 2015, Ne 5.10)

Homamnee 3ananue 5. BapuanTel 3a1a4:

1. TlokaxwuTe, 4TO B MOJIETTH PETPECCUU O€3 CBOOOTHOTO YJICHA:
V=B Xty
5 _ YriX;¥; |, cov(X,Y)
A py = PN, o var(X)
b.TSS # ESS + RSS
B.(X, ) ¢ 1i = piX;
n 2 n {2 n vV
A Y Y =XY + Zizl(yi - Yi)

2 _ I 98 T 2
E. Ina Ryc” =354 =1— = semonnsercai 0 < Ry <1
Yie1 Vi i=1Yi
2. (Ctok, Yorcon, 2015, Ne E5.1) Ucnonw3ys 6a3y ganaeix CPS12, onrcanHyto B yrpaXHEHUN
E4.1, onenure perpeccuro cpefaHeit moyacoBoit 3apadornoit miatel (AHE) ot Bo3pacra (Age) u
BBITTOJIHUTE CIICTYIONIHE YIIPAKHEHHS.
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a. SIBnsieTcs T paccUUTaHHBIN KO3 PHUIMEHT HAKIIOHA PErPECCUU CTATUCTHYECKU 3HAYMMBIM? To
€CThb, MOXKETE JIU BBl OTBEPrHYTh HyneBylo rumoresy H,: [, =0 mnporuB nBycropoHHen

anbTepHaTuBHOW runore3sl Ha 10%, 5%, wim Ha 1%-M ypoBHsAX 3Haummoctu? KakoBo p-
3Ha4YeHUE, COOTBETCTBYIoIIEE t-cTaTicTHKE KO3 punneHTa HakiIoHa?
0. [Toctpoiite 95%-ii qOBepUTENbHBII HHTEPBAI U1 KO3 dUlleHTa HAKIOHA.
B. [loBTOpUTE (2), UCTIONB3YS JAHHBIE TOJIBKO ISl BRITYCKHUKOB CPEAHEH IIKOJIBI.
r. [ToBTOpUTE (2), UCTIONB3YS JaHHBIE TOJIBKO JJIS1 BBITYCKHUKOB KOJUICIDKEH.
n. PaznuuyHo 5M BIMSHME BO3pacTa Ha JOXOJ JJI BBITYCKHMKOB CPEIHHMX IIKOJ M JJIs
BBITYCKHUKOB Koyuiemkeit? O0bsacuure. (IToackaska: cM. ynpaxuaenue 5.15.)

3.Ucnonb3ys nqaHHble U3 TPEIbIIyILeH 3aa4, BBIMOIHUTE CICIYIOIINE YIIPaXKHEHUS:
[TpoBenuTe TpaduuecKuil aHaIN3 TeTEPOCKENACTHYHOCTH (CTaHIaPTU3UPOBAHHBIE OCTATKH U
rpauKu UX 3aBUCUMOCTH ).
[TporecTupyiite oTcyTcTBUE reTepockenacTuaHocTH (Tecthl ['onadenna-Ksanara, ['neiizepa)
u BMHK.
[lepeoniennTe MoeIN U3 MPEABIAYIIECH 3a1aud, UCIIONB3Ys omUOKN Yaiita. B uem cocrost
OTIUYHSL OT MPEABIAYIINX OIICHOK?

KoHTposbHas pabora.
1. ITokaxuTe, 9YTO MEPBOE MPEAINOIOKEHUE METO/Ia HAMMEHBIITUX KBaJpPaTOB, T.€. E(u|X,)=0,

npexnonaraet, 4to E(Y | X)) =4, + 5 X .

2.V Bac ectb noaBbIOOpKa U3 1 744 pecnionienToB u3 Tekyiero oocne0Banus HaCeIEHUs U BaM
WHTEPECHO HAWTH COOTHOIICHHME MEXIY HEICIbHBIMU 3apIulaTaMd U BO3PACTOM WHIWBHJIOB.
Perpeccus (¢ ycTOWYHBBIMU K TETEPOCKEAACTUYHOCTH CTAHIAPTHBIMU OLTMOKAMH ) UMEET BUI:

Earn=239,16 + 5,20 x Age, R2=0,05, SER = 287,21,

rae Earn u Age uzMmepstorcs B AoJuiapax U rofax COOTBETCTBEHHO.

(a) UnTepnperupyiite pe3yabTaThl.

(6) Kakoe BiusiHHE BO3pacT OKa3bIBACT Ha 3apruiary?

(8) Iloyemy BO3pacT [OJKEH OBITH BaXKHON MEPEeMEHHOW NpPH OOBSICHEHHH 3apIuiatr?
[Ipenmonaraer a1 MOJy4YE€HHBIN pe3yabTaT, YTO 3apIuiaTa OyleT ececoa pacTH NMpU YBEIUUYEHUU
Bo3pacta? Kak Bel JymMaere, sIBJISETCS CBA3b MEXKIY BO3PAaCTOM U 3apILIaTON JTMHEWHOMN?

(r) CpemHuii BO3pacT peCIOHICHTOB BHIOOPKH paBeH 37,5 years. Uemy paBeH CpeqHHN TOXOJ
PECIIOHJICHTOB BHIOOPKU?

(n) MaTepnperupyiiTe Mepbl KauecTBa MOJTOHKH PErPECCHH.

3. Paccmotpum motenb:
Yi=p, + Uj.
Beisenure MHK onenky f,.

4. Jlaiite onpenenenue omuoOku | posa.

Tunosble OLlECHOYHbIE MATEPHAJIBI 110 TeMe 4
Homainee 3aganue 6. Bapuantel 3anau:

1. HccnepoBarenb NIaHUPYET H3YYUTh IPUUYMHHO-CIEACTBEHHYIO CBS3b MEXKAY YHCIOM
MOJIMIEHCKUX MOJIUIMU U IPECTYITHOCTBIO B OKPYTe, UCIIOJIb3Ys JaHHbIE U3 CIy4aiiHON BHIOOPKHU
9



no okpyram CIIA. OH miaHuUpyeT NOCTPOUTH PETPECCHI0 YPOBHS MPECTYIMHOCTH B OKpPYyre B
3aBUCHUMOCTH OT YHMCJIa MOJULEHCKUX (Ha AYyLTy HACEJIEHUS) B OKPYTE.

a. O0BsCHUTE, IOYEMY B OIICHKAX 3TOM PerpeccHu, CKOpee BCero, OyieT NpruCcyTCTBOBATh
CMeEIIIeHUE M3-3a IPOIYIIEHHOM NepeMeHHol. Kakue nepeMeHHbIe BBl Obl T0OABUITU B
PEerpeccuro sl KOHTPOJI BaXKHBIX IPOIYILEHHBIX I€PEMEHHBIX?

0. Ucnonb3yiiTe pe3ynbTaThl MyHKTA (@) U BBIPAXKEHUE ISl CMEIIEHUS U3-3a MPOIYLIEHHON
IepeMeHHOH B ypaBHEeHHH (6.1), 4TOOBI OIIpeaenTh, OyAET JIU B PErpecCUU Nepe- iu
HE/I0OLIEHEHO BJIMSHUE YKClIa MOJIMIEHCKUX Ha ypOBEHb IpecTynHOCTH. (VMHbIMU
CJIOBaMH, CUUTAETE JIU BB, UTO ,31 > [, nmm ,31 < B, ?)(Ctok, YorcoHn, 2015, Ne 6.6)

2. (Tpebyer wucnonp30BaHMs TEXHUKHM MaTeMaTH4YecKoro asHanusza) PaccmoTpum Mozenb
perpeccuu

Y =B Xy + B X5+,
st i=1,..., n. (OOpaTuTe BHUMAaHUE HA TO, YTO B PErPecCHU OTCYTCTBYET CBOOOIHBIN UJICH.)
[TpoBenuTe aHanu3, aHAIOTUYHBIA TOMY, UTO ObLI ClieJIaH B IPUIIOKEHUH 4.2:

a. 3anumure GYHKLUUIO CYMMBbI KBaJpaTOB OCTaTKOB MOJEIH (LIeJIeBYIO (PYHKIUIO),
KOTOpasi MUHUMU3Hpyercs ¢ nomoupo MHK.

0. BeruucinTe yacTHbIC IPON3BOAHBIC 1IEICBOH (DYHKIIMN U3 IIPEABIAYIIEro MyHKTa o b, u

b,.

Zn: X4

n ~
B. ITycts Z X; X, = 0. Ilokaxure, uto S, = ':1n—

> x;

n
r. ITycre Z XX, # 0. BeiBeaure BoIpaxkenue 1 S, B 3aBUCHMOCTH OT (Yi, Xiis XZi),
i=1

i=1,...,n.
1. [Ipenmnonoxum, 4To MOAEIb BKIIOYAET CBOOOIHBIN UJIeH:
Y, =S, + B X; + X, +U,. lTlokaxuTe, 4YTO OLEHKAa HAMMEHBIIMX KBaJIpaToB

yIOBIIETBOPAET BhIpaxkenuio S, =Y — B X, — B, X, .

e. Kak u B mynkre (1), IpeanogoKumM, 4TO MOJIETh COJEPKUT CBOOONHBIN ujeH. Takxke

TIPETIONOKHM, 4TO Zn: (X = X, (X5 = X,)=0. TokaxwuTe, 4TO
i=1
Z(Xli - >z1in _Y_)
i=1

B = - . Kak »10 BbIpakenne cootHocurcs ¢ MHK-ouenkoi

Z(Xli - )?1)2

i=1

koddunmenta S, w3 perpeccuu, B KoTopoi mpomnymieHa nepemenHas X,? (CTox,
Yotcon, 2015, Ne 6.11)

3. (Crok, Yorcon, 2015, Ne E6.2) HUcnons3ys 6a3y manubix CollegeDistance, omnucanuyio B
KOMITBIOTEPHOM yIpakHeHUH E4.3, BHINOTHUTE CIEAYIOIIHE 3adaHusl.
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a. OneHuTe perpeccuto uncia nojHeix Jet ooyuenus (ED) ot paccrossaus 10 Onrkaidiiero
kosuieka (Dist). Uemy paBeH onieHeHHbBIN KO(DGUITMSHT HaKJIOHA?

0. Ouenute perpeccuto ED Ha Dist, BKIIFOYHB TOTOJHUTEIBHBIC IEPEMEHHBIC JUIs1 KOHTPOJISI
32 XapaKTEepPUCTHUKAMH CTYIEHTOB M HMX CeMeH, a Takke MECTHOTO phIHKa Tpyna. B
YaCTHOCTH, BKIIIOYHTE B Ka4EeCTBE JOMOJIHUTEIBHBIX PErPECCOPOB MepeMeHHblie Bytest,
Female, Black, Hispanic, Incomehi, Ownhome, DadColl, Cue80, u Stwmfg80. KakoBo
oueHeHnHoe BiausHue Dist nva ED?

B. OTiiM4aercst M CYIIECTBEHHO mpesnonaraemoe Biausuue Dist na ED B perpeccun u3
nyHkra (0) or mpeamonaraemoro BiusHus Dist ma ED B perpeccun u3 myskra (a)?
OCHOBBIBasICH Ha 3TOM BBIBOJIC, YTO BBl MOXETE CKa3aTh O HAJMYUU CMEUICHUS H3-3a
IIPOIYILIEHHOW ITEpPEMEHHOM OLIEHOK perpeccus u3 MyHkKTa (a)?

r. CpaBHUTE Ka4eCTBO MPHUOIMIKEHHS JTaHHBIX PErPECCUSIMU U3 ITYHKTOB (a) ¥ (0), UCTIONB3YS
CTAaHIAPTHYI0O OMMOKYy perpeccus, Ko3hDMIHEHT jJeTepMHHAmMH R> m

CKOPPEKTHPOBAHHKIH Kod(duimenT nerepmunamuy R2. Iouemy R u R? Tak 6muskn
B perpeccun (6)?

1. 3uauenue koddduimenta npu nepemenHor DadColl monoxkutenpro. YTo moka3biBaeT
3TOT KO3 durueHt?

e. O0wsicaute, moyemy nepemennsie Cue80 u Swmfg80 nosiBuinch B perpeccun. Cunraere
JU BBI, YTO 3HAKH OICHCHHBIX KOA(P(GUIMEHTOB (+ WM —) MPU ITHX IMEPEMCHHBIX
OTPaXKAIOT PEATBHYIO JIEUCTBUTENBHOCTH? JlaiiTe HWHTEpIpeTalri0 BETUYHHE AITHX
KOA(PHUIIHEHTOB.

K. bo0 — uepHokoxkuil My)unHa. CpeHss IKoIa, B KOTOPOH OH y4MJICs, pacnoJjiarajach B
20 munsx oT Gmmkaitmero komnemka. Ero csojgHas BeimyckHas onenkal (Bytest)
cocraBmia 58 6amios. Jloxox ero cembu B 1980 romy cocraBuin $ 26000 1 ceMbst Biaziena
nomoM. Ero Mama moceniana KoJiek, a oTell — HeT. Y POBEeHb 0e3paboTHIIBI B OKpyTe
coctaBisi 7,5%, a cpenmHss modacoBas 3apaborHas riata — $9,75. Paccuwmraiite
MpeACKa3aHHOE MOJENIbI0 YMCIIO TOJHBIX JieT 0o0ydeHuss boba ¢ wmcnonb3oBaHHEM
perpeccuu u3 myHkra (0).

3. JI)KxuM mMeeT Te K€ XapaKTepUCTUKH, 4TO U boO, 3a MCKIIIOUEHHEM TOTO, YTO €ro IIKojIa
pacnionaranach B 40 Mwisx oT Ommkaiimiero koiemka. PaccumraiiTe mpeackazaHHOE
MOJIEJIbIO YHCIIO MOJHBIX JIET 00yueHus [[)kuma ¢ UCTIOJIb30BaHUEM PETPECCHU U3 TyHKTA (0).

TunoBblie OLleHOYHBIE MATEPHUAJIBI IO TEMe S
Jomainee 3ananue 7. BapuaHTel 3a1a4:

1. (Ctoxk, YorcoHn, 2015, Ne E7.4) Ucnone3yst 6a3y nanueix Growth, onucannyio B E4.4, HO He
BKJIFOYast JaHHble o MainbeTte (Malta), BBINOJTHHUTE CIEAYIOIINE YIPAXKHEHHUS:

a. Onennre perpeccutoGrowth ot mepemennsix TradeShare, YearsSchool, Rev_Coups,
Assassinations uRGDP60. Tloctpoiite 95%-it JOBepUTENbHBIA WHTEPBAT IS
kodpdunmenta npu TradeShare. SIBisercst i 3TOT KOIPPHUIMEHT CTATUCTUYCCKH
3HaYMMBIM Ha 5%-M ypoBHE 3HAUUMOCTH?

'Base-yearcompositetestscore — cpomHas BeimyckHas omnenka B CIIIA, paccuuTaHHas HAa OCHOBE PE3yJbTATOB
BBIMTYCKHBIX 9K3aMEHOB U3 CPEIHEH ITKOJIBI 10 HECKOJbKHM MpEeAMeTaM, aHAJIOTHYHBIM poccuiickum EI'D (mpum.
Hayd. pell. IepeBoia).
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0. IIposeppTe rumoTe3y o ToM, uro YearsSchool, Rev_Coups, Assassinations u RGDP60
MOXKHO OJIHOBPEMEHHO HCKJIIOUUTh M3 perpeccu. Yemy paBHO pP-3HaueHue F-
CTaTUCTHKH?

Homainee 3aganue 8. Bapuantel 3a1a4:

1. Paccmorpum mogens perpeccun Y; = S, + B, X + B, X, +U;. Ucnons3ys moaxon Ne2 u3

pa3nena 7.3, mpeoOpazyiTe 3Ty perpeccuro Takum 00pa3oM, YTOOBI BbI CMOTJIH IPHU
MOMOIIHU t-CTaTUCTUKHU MPOBEPUTH CIIEAYIOIINE TUIOTE3bI:

a. py=p;
0. B, +ap, =0, rae a sABiaseTcst KOHCTAHTOM;

B. [+, =1. (Ilogckaska: Ilepeonpenenure 3aBUCHMYIO0 IEPEMEHHYIO B PErPECCHM.)
(Ctok, Yorcon, 2015, Ne 7.7)

2. (Ctok, Yotcon, 2015, Ne E7.3) Ucnons3ys 6a3y nanusix CollegeDistance, onucannyio E4.3,
OTBETHTE Ha CJIEIYIOIINE BOIPOCHI:

a. OnHa opraHM3anys, BBICTYIMAOMIAs ¢ MponaraHaoid oOpa3oBaHus, yTBEPKIAET, YTO, B
CpelHEeM, ypOBEeHb 00pa30oBaHMs ueslOBeKa MOBBICUTCA mpumepHo Ha 0,15 rona, ecnu
paccTosiHue 10 OJNFDKaWIero BBICIIEro Y4eOHOro 3aBeleHHsS CHU3UTCS Ha 20 MHUIIb.
OnenuTe perpeccuto uyncia noiaHeix jet ooydenus (ED) na paccrosnue no 6nuxkaiiiero
koiemka (Dist). Cornacyrorcs M pe3ysibTaThl OICHKH PETPECCHH C TEM, YTO
yTBepskaaeT 3Ta opranuzanus? [loscaure.

0. Ectb u pyrue GpaxTopbl, KOTOPBIE BIUSIOT YHCIO MOJHBIX JIET 00ydeHus. I3MeHuTCs 1u
OLIEHKA BIJIMSHUS PACCTOSIHMS 70 OJIDKaMIIero KoJule/Pka Ha YHMCIO MOJHBIX JIET
oOyueHus, eciii KOHTPOJIMPOBATh Ha 3TU Apyrue ¢aktopsl? [l oTBeTa Ha JaHHBIN
BOINpOC, MOCTpoiiTe Tabauiy, momoOHyro Tabmuue 7.1. Bximtounte B HE€ MPOCTYIO
cHenu(pUKaluo0 [IOCTpOeHHYI0 B MyHKTe (a)], 0a30Byl0 crneuu@ukanuio (Kotopas
BKJIOYaeT HAaOOp BaKHBIX KOHTPOJIBHBIX MEPEMEHHBIX) U HECKOJIbKO MOIU(pHUKAIMN
0azoBoi crerupukammu. O0cynuTe pa3auyus B oleHKax kodpduuuenrta npu Dist Ha
ED mexay 3TuMH criequuKausIMu.

B. HexoTopele nccnenoBaTeny CUuTaroT, 9TO, €CITM KOHTPOIMPOBATH Ha Ipyrue (PakTOpHhI, TO
YHCII0 MOJHBIX JeT 00yueHHs YEPHOKOKHMX M UCIAHOA3BIUHBIX TpaXkaaH OyneT Oosblie,
gyeMm Oernpie. Coracyercs JIM STOT Pe3yNIbTaT C PErPeCcCUsIME, KOTOPBIE BB IIOCTPOUIIH B
nyHkTe (0)?

Tunosblie OLIEHOYHBIE MATEPHUAJIBI IO TeMe 6
Homamnee 3ananue 9. BapuanTel 3a1a4:

1. B 2009 romy mpomaxu B KOMHaHuu coctaBwin $196 MwimoHoB m Bo3pociu jao $198
MWITMOHOB B 2010 roxy.
a. BpluncnnTe NpPOLEHTHOE M3MEHEHHE MPOJAX, UCIONIb3ys OOBIYHYIO (OpMyITy
100 Sales,,, — Sales, g, .
Sales,y,
100x[In(Sales,;,,) — In(Sales,, )] -
0. ITosropure (a), npeamonaras Sales,,,, =205, Sales,;, =250 n Sales,;, =500.

B. Hackonbko xoporia anmnpokcumariysi, Korjia u3MeHeHue Mano? YXyaaeTcs JI1 Ka4eCTBO
anMpPOKCUMAIIUHU TIPH yBeJIMUEHUHU TTporieHTHOro n3MeHeHus? (Ctok, YorcoH, 2015, Ne
8.1)

CpaBHI/ITC 9TO 3HA4YCHUC C aHHpOKCHMaHHCﬁ
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2. IlycteX siBrsieTcsl HEIPEPHIBHON MEPEMEHHOM, KOTOpasi IPUHUMAET 3HAUYCHUS MEXTY S5 U
100. Z sBnsiercss OuHapHO# nepeMeHHoW. HadepTuTte cxemMarnuecku rpauku Ceayronmx
¢ynkuuit perpeccunt (co 3HaueHmssMH X Mexay 5 u 100 Ha rOpU30OHTANBHOM OCH U

3HaueHUsAMHU Y Ha BEPTUKAIBHOMN OCH):
a. Y =2.0+3.0xIn(X). 6. Y =2.0-3.0xIn(X). 1 Y =10+125.0X —0.01X?.
B.
i.Y =2.0+3.0xIn(X)+4.0Z ¢ Z=1.
li.Ananoruyso (i), Hoc Z =0.

iii.Y =2.0+3.0xIn(X)+4.0Z -1.0xZ xIn(X) ¢ Z =1.
iv.Ananoruuno (i), Ho ¢ Z =0.(Crok, Yorcon, 2015, Ne 8.8)

3. Tlomyuute BBIpaKEHUE Ui 3JACTUYHOCTCH, NMPHBEICHHBIX B MPHIOKEHUH 8.2, s
JUHEHHOW W JHMHEWHOW B Jsorapupmax wmopened. ([lodckaska: Jlns NWHEHHON B
JorapugmMax MOJICIH MPEANOJIOKUTE, 4TO U U X HE3aBUCUMBI, KaK C/ICJIaHO B MPUIIOKECHUH
8.2 s nmorapudmudecku-nmuaerHon Mozenu.)(Ctok, Yorcon, 2015, Ne 8.11)

Homamraee 3aganue 10. BapuanTsl 3a1a4:

1. (Crox, Yotcon, 2015, Ne E8.1)Hcnonb3ys 6a3y manusix Growth, omucannyio B E4.4, 3a
UCKITIOYEHUEM JaHHbBIX JiIst MasibThl, OLIEHUTE CIIEAYIOIINE MATh perpeccuii mepemennoi Growth
Ha: (1) TradeShare u YearsSchool; (2) TradeShare u In(YearsSchool); (3) TradeShare,

In(YearsSchool) , Rev_Coups, Assassinations u In(RGDP60) ; (4) TradeShare, In(YearsSchool),
Rev_Coups, Assassinations, In(RGDP60) u TradeSharexIn(YearsSchool); u (5) TradeShare,

TradeShare?, TradeShare®, In(YearsSchool), Rev_Coups, Assassinations u In(RGDP60) .

a. [Toctpoiite nnarpammy paccesinus nepemeHbix Growth u YearsSchool. Kaxercs niu monydensoe
COOTHOLIEHUE JUHEHHbIM WiK HeT? OO0bscHute. Vcnonb3yiite rpadux mist oObsCHEHUS,
noyemy perpeccus (2) moaxXoIuT Ui ONMCaHMs JaHHBIX JIydlle, yeM perpeccus (1).

6. B 1960 rony crpana HamepeBajiach IPOBECTH 00pa30BaTENbHYIO OJUTHKY, KOTOPask yBEIHUUT
CPEIHIOI0 MPOAOIKUTENBLHOCTh 00yueHus ¢ 4 siet 1o 6 net. Mcnone3yiite perpeccuto (1),
4T00BI paccuuTaTh TpeackazaHHblii poct Growth. Mcmomb3yiite perpeccuto (2), 4ToObI
paccumTath npezckazaHHsiil poct Growth.

B. [IpoBepbTe, paBHbl 1 K03 duimeHts npu Assassinations u Rev_Coups HyIt0, UCTIONB3Ys
perpeccuio (3).

r. Ucnonp3ys perpeccuro (4), CKakuTe, CYIMIECTBYET JU CBHACTEIBCTBO TOro, 4To A(PQeKT
BimsiHus TradeShare na Growth 3aBucur ot ypoBHs 00pa3oBaHus B cTpaHe?

1. Ucnionb3ys perpeccuro (5), CKaXUTe, CYIMECTBYET U CBHAETEIHCTBO HETMHEHMHOCTH d(PpderTa
Biustaus TradeShare na Growth?

e. B 1960 rony crpana HamepeBanach IPOBECTH TOPTOBYIO MOJUTHKY, KOTOpask yBEJIIMUUT CPEIHEE
3nauenue TradeShare c 0,5 mo 1. Hcnomesyiite perpeccuto (3), 4ToOBI paccyuTaTh
npejckazanubiii  poct Growth. Hcmonesyiite perpeccuto (5), 4YTOOBI paccyMTaTh
npejckazaHHblil poct Growth.

TunoBble OLICHOYHBbIC MATEPHAJIbI 110 TeMe 7
Homamuee 3ananue 11. BapuanTsl 3a1ay:

1.BriBeuTe opMyITy AJisi CMEIIEHUS OLIEHKH KO3 duIrenTa f1 B MOAETH NapHOW TNHEHHOM
perpeccum.
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2. B mopenu perpeccuu ¢ MHCTPYMEHTAIbHBIMU IEPEMEHHBIMU C OJTHUM perpeccopoM X; u
OJIHUM MHCTPYMEHTOM Z;, B KOTOPOIl Ha MEPBOM IlIare OLICHUBAETCS 3aBUCUMOCTb X; OT
Z;, K02 (QULUEHT JeTepMUHALMU B PErpeccHu nepporo mara paseH R? = 0,05, a n =
100. SIBnsteTcst i Z; cUIbHBIM MHCTpyMeHTOM? Kak m3MeHuTCs Ball oTBeT, eciu R? =
0,05,an = 500? (Crok, YorcoHn, 2015, Ne 12.6)

4.3. OnleHOYHbBIE CPEACTBA ISl IPOMEKYTOYHOM aTTeCTALMH.

4.3.1. IlepeyeHb KOMIETEHIUI ¢ YKa3aHUeM 3TanoB uxX GopMHUPOBaHUsA B Mpolecce
0CcBOeHUs 00pa3oBaTebHON Mporpammbl. [loka3aTrenn u KpuTepuu OLlEHUBAHUS

KOMIIETCHIHI ¢ Y4eTOM 3Tana ux (popMupoBaHUsA
Kon HaumenoBanue Kong HaumeHoBaHue >Tana oCBOEHUS KOMIETEHIINN
KOMIIETCHIINN KOMICTEHITHH JTarma OCBOCHUS
KOMITETEHITUH
OIIK OC-4.1 CriocoOHOCTh TIPUMEHSTh TCOPETHYCCKHE 3HAHUS
CriocoOHOCTB IPUMEHSTH JUTSL BEIOOpa SKOHOMETPHUUECKUX MOJeINeit
OIIK OC-4 IKOHOMETPHHCECKHC OIIK OC -4.2 | CrocoOHOCTE OICHUBATH PE3YNIETAThHl IPUMCHEHUS
METOJBL - JUIA - pettiets SKOHOMETPHUECKUX MoJeneit
MPUKJIAHBIX 3a/1a4.
OIIK 0C-4.3 CrocoOHOCTh feiaTh O0OCHOBAaHHBIE BBIBOABI Ha
OCHOBE aHaJIM3a Pe3yIbTaTOB IPUMEHEHUS Moieel
3HaeT HKOHOMETPHUYSCKHE MOJCIH JJs aHaln3a
CrmocoGHocTh IIKo OC I —6.1 | MepeKpecTHBIX (MEKOOBEKTHBIX) TAaHHBIX Ha YPOBHE
HCIOJIB30BATh O00OCHOBaHMIM  TEOPETHYECKUX  TPEIIOCHUIOK
Cnoco6HocCThb MoIeneit
MPUMEHSTh METO/IBI N
1Ko OC 1-6 [IKo OCI—-6.2 | YMeer mpoBOOUTH TNPOBEPKY KadecTBa MOJEIeH
aHaM3a MEepPeKPEeCTHBIX
MEPEKPECTHBIX (MEKOOBEKTHBIX) TaHHBIX
(MEXO0BEKTHBIX)
JAHHBIX UL peLIeHHs YMmeer — aHaNM3WpPOBATH W COJCPIKATEIHHO
YKOHOMETPUYECKHX [IKo OC I — 6.3 | MHTEpIpPETHPOBaTh  IONyYCHHBIE  PE3YJIBTATHI
3amau pacdeToB o MOJIEIISIM MTEPEKPECTHBIX
(MeKOOBEKTHBIX) JaHHBIX
Drar 0cBOEHUSs ITokazarens Kpurepuii onenuBanust
KOMICTEHITHH OIICHUBAHUSA
3HaeT OCHOBHBIE JKOHOMETpHueckue moaenu it | Ykasan B PIIJI B mnpemenax
OIK OC -4.1 JTAHHBIX pa3IMIHBIX THTIOB: nmepeKpECTHRIE |  OCHOBHOM JINTEPATYpPHI
(Mexx00BEKTHBIE) TaHHBIE (Cross-section), BpeMeHHbIE
PAIbI, TAaHENIbHBIE TAHHBIS
OIIK OC -4.2 YMeer npoBOAUTH nposeplky KauecTBa OCHOBHBIX | YKa3aH B PIIJI B mnpenenax
9KOHOMETPHUYECKUX MOJernei OCHOBHOH JTUTEPATYPHI
Ymeer aHaJU3HpOBAaTh 51 conepkarenbHo | Ykazan B PIIJI B mpenenax
OIIK OC -4.3 HUHTEPIPETUPOBATh TI0JIyYEHHBIE pe3ysbTaThl |  OCHOBHOM JIUTEPATYpPbI
pacyeToB O SKOHOMETPUIECKUM MOJEIISIM
3HaeT DJKOHOMETPUYECKHME MOAENU Juia aHanu3a | Ykazan B PIIJI B mpemenax
[MKoOCI-6.1 MepeKPEeCTHRIX (MEKOOBEKTHBIX) JAaHHBIX HAa yYPOBHE | OCHOBHOM JINTEpaTypPhI
000CHOBaHMH TEOPETHUECKUX NPEATNOCHUIOK MOIeTIeH
Ko OCI—6.2 YMeeT mnpoBOAUTH TNPOBEpPKY KauecTBa Mmogened | VYkasan B PIIJI B mnpenpenax
MIePEeKPECTHBIX (MEKOOBEKTHBIX) TaHHBIX OCHOBHOM JINTEPATYPBI
Ymeer aHaJM3UpPOBaATh u coaepxkarenbHo | Ykazan B PIIJ] B mnpenenax
Ko OC1—6.3 HHTEPIPETHPOBATH MTOJTyYCHHBIC pe3yabpTaTel | OCHOBHOM JIMTEPATyPHI
pacueToB o MOJIEIISIM MEPEKPECTHBIX
(MeXOOBEKTHBIX) TAHHBIX
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4.3.2. TunoBblie OLlCHOYHBIE CPEICTBA.
[TucemennsIii 3x3ameH. Kaknoe 3amanne ornenuBaeTcs 1o 10-06amipHoM 1Kaje U pacCYUThIBASTCS
cpenHuit 6a.
DK3aMeHaImoHHas padoTa. TUITOBBIE 3a1aHuUS.
1. Ipu HaMuUM TIPOOIIEMBI TIPONYIICHHBIX IEPEMEHHBIX HAPYIIAETCS OJTHO U3 MPEATOI0KEHHIA
MHK. Kaxkoe?
2. HazoBuTe ycnoBusi BOSHUKHOBEHHS CMEIICHUS U3-3a MPOMYIEHHBIX IEPEMEHHBIX.
3. JomyctuM, y Bac ecTh noaBeiOOpka Tekymero oocnenoBanus Hacenenus B CILIA ms
3anagHoro peruona. OeHKa perpeccuu CpeHel moyacoBoii omiarel Tpyza (ahe) Ha cBOOOHbII
YJIeH J1ajia CJICYIOMUN Pe3ybTarT:
ahe = 3, = 18,58
(a) aiiTe MHTEPIPETALIUIO 3TOTO PE3YJIbTATA.
(6) Bel pemniu BKIIOYUTH B PETPECCUI0 OOBSICHSIONIYIO MEPEMEHHYIO, UCKIIOUYUB CBOOOIHBII
ynieH. Bol B3sim OuHapHyo nepemeHHyro DFemme, kotopas paBHa 1 115 )KEHIIMH U HYJIO IS
My>xuuH. [lonmy4umnm oneHky:
ahe = 3, - DFemme = 16,50 - DFemme

KakoBa nnTepnperaiys B 3ToM ciydae?

(B) [Tepemennas DMale paBna 1-DFemme, a HoBast perpeccusi UMeeT BH/I:

ahe = f3, - DMale = 20.09 - DMale
KaxkoBa Bama uaTepnperamnus ceituac?

(r) ITogymag, BBl pelwin, 4TO HaJO OLEHHUTh PErpeccuro MO0 Ha JABe OMHApHbIE IIEpEMEHHBIE,
a1M00 Ha KOHCTAHTY U OAHY M3 OMHApHBIX epeMeHHbIX (mycTh, Ha DFemme). Kakue ouenku Bbl
HOJYYHUIIH B 000X cltyyasx?
4. O6bsicHUTE TTOIPOOHO, TTOYEMY TECTHUPOBAHHUE COBMECTHOW THIIOTE3bI C MUCIOJIb30BaHUEM F-
CTaTUCTHKH, HE OO053aTeJIbHO NPUBOJUT K TAKOMY K€ BBIBOAY, KaK MpPHU HCHOJIb30BAHUU
WHAUBUAYAJIbHBIX {-CTATUCTUK /17151 OTAENIbHBIX OTPaHUYEHUH.
5. Ha nexuusix Mbl paccMaTpUBaJId MapHYI0 MOJEIb PErpeccuu C OMIMOKOM HM3MepeHus, A
KOTOpOM OBbLIT MOJyYeH pe3yybTar:
B—o>——= B

Oy + O,
N3 storo pesynbrara cienyer, uto MHK onenka koadduunenta HakjioHa HE COCTOSATENbHA.
Onummre ycioBus JUist Aucnepcuilt X 1 W, Ipu KOTOPBIX cMelleHrne ymeHbIaercs. [Ipu kakom(ux)
YCIOBUU(SIX) CMEIIIEHUE UCUE3HET?

IxaJia oneHUBAHUA
Orenka 3a Kypc (popMupyeTcst Ha OCHOBE OIIEHOK 32 KOHTPOJIBHYIO paboTy, KOJJIOKBUYM U

3a ’K3aMeH. DK3aMeH MPOBOIUTCS B BUAE KOHTPOJIbHOM paboTh! (muckMeHHOM). ToroBas orenka
olpenieNnsercs 1o cleayren popmyne:

F=0,3*T+0,3*C+0,4*Exam
rne F — urtoroBas oueHka 3a Kypc, | — OLEHKa 3a KOHTpOJbHYIO pabory, C — oleHka 3a
KOJIJIOKBHYM, EXam— onenka 3a sk3ameH no 10-tu GanbpHOI mmikane, baiabsl HTOTOBOM OLIEHKH
npuBoaaTcs K 10-6ayuibHOM 1IKase Mo CTaHIapTHBIM MPaBUIaM OKPYTJICHHS.
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10- TpaguuonHas mkaia
OanpHas
IIKaJia
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Y 10BIETBOPUTENBHO

Y 10BJIIETBOPUTEIBHO
HeynosnerBopurenbHO
HeynoBiieTBOpuTenbHO
HeynosneTBopurenbHO
HeynosiersopurensHo

OFRINW A OIO|N|O|©

4.4, MeToanuecKue MaTepuasibl
OneHuBaHuE pe3ynbTaTOB OCBOEHHUS Kypca OCYILECTBISIETCS B COOTBETCTBUHU CO IIKAJIOW
OLICHUBAHMsI HA OCHOBAaHUH (popmyisr (1).
B ciydae ecnu CTyA€HT OTCYTCTBOBAJ Ha KOHTPOJIBHON padoTe, 0 yBAKUTEIbHOU IPUYMHE
(pu HAJIMYMK METULIMHCKOM CIIpaBKH), BEC KOHTPOJIBHOM pabOThl IEPEHOCUTCS HA SK3aMEH.

DOK3aMeH NpoBOAUTCS B ayauTopuu. OTCYeT BpEMEHM, OTBEIEHHOI'O Ha MHUCHBMEHHYIO
paboTy, UAET 10 3aBEPILLIECHUH MPOLEAYPbl pa3MEILEHUS CTYACHTOB U pa3/iauu 3aJaHui.

CryneHT 00s3aH sIBIATHCS. HA MMCbMEHHBIM KOHTPOJIb B YKa3aHHOE B PACIUCaHUU BpEMs.
B cnyuae ono3ganus BpeMsi, OTBEJIEHHOE HAa TUCbMEHHbBIN KOHTPOJIb 3HAaHUH, HE MTPOJJIEBACTCA.

ITpu ceGe cTyaeHThI MOTYT UMETh TOJIBKO MMCbMEHHbIE TPUHAIeKHOCTH. HeoOxoaumyro
JUISI BBITIOJIHEHUS! pa0OThI Oymary BbIIAET MPENo/IaBaTeNb.

[IpenonaBaTens pas3naeT BapuaHTbl paboOThL. JIMCTBI ¢ 3aJaHUSAMM JOJDKHBI OBITH
MOBEPHYTHI TEKCTOM BHU3, YTOOBI CTY/IEHTHI 10 OKOHYAHUS IPOLIEAYpPhI pa3fadun HE MOIJIM HauaTh
BbINOJIHEHHE pa0oThl. [10 OKOHUaHUM pa3gayu BAPHAHTOB CTYJIEHTAM pa3pelIaeTcs epeBepHyTh
TEKCT 33JaHHUs U OJHOBPEMEHHO MPHUCTYNUTh K BBINOJIHEHHIO paboThl. [lo okoHyaHuM
OTBEJICHHOTO BPEMEHHU CTYAEHThl OJHOBPEMEHHO 3aKaHUMBAIOT BbIMOJIHEHHE paboThl. Ecimum
paboTa 3aBeplIeHa CYIIECTBEHHO PaHbIIE CPOKa, TO MO Pa3pelieHHI0 MpenojaBaTeis CTYACHT
MOJKET IIOKMHYTb ayJJUTOPHIO JOCPOYHO.

MoobwiibHbIe TenehOHBI JOMKHBI OBITh BBIKIIOYEHBI U YOpaHbl CO CTOJIOB, JOITYCKAEeTCs
UCIIOJIb30BaHUE KAIBKYISITOPOB, BBITOJHSIOIINX TOJIBKO MIPOCTHIE apu(PMETHUECKUE BBIYMCICHHUS.

Bo Bpems mpoBeneHHs MUCHMEHHOIO KOHTPOJS 3HAHUM CTYJAEHTaM HE pa3pelaercs
[OJIb30BaThCsl  y4EOHBIMH MpPOrpaMMaMH, CIPaBOYHMKAMM W IMPOYUMH  HCTOYHUKAMHU
uH(pOpMaLINH.

Vcnonb3oBaHue MaTepualioB, a Tak)Ke IMOMbITKA OOIIEHUS C APYTUMH CTYACHTaMH MU
UHBIMM  JIUAMH, B TOM 4YHCJIE€ C TPUMEHEHHEM DJEKTPOHHBIX CPEICTB  CBS3H,
HECaHKIMOHUPOBAHHbBIE IEPEMELICHMS U T.II. SIBJIIIOTCSI OCHOBAHUEM JIJISl yJAIIEHUSI CTY/IEHTa U3
ayJIUTOPUH U MOCIETYIOIIEro MPOCTaBICHHS B BEIOMOCTb OIIEHKH «HEYIOBIETBOPUTEIHHOY.

Bo BpeMs mnpoBencHMsT NUCBMEHHOTO KOHTPOJIA 3HAaHUM CTyIEHTaM pa3pelaercs
MOKUHYTH ayJAUTOPUIO TOJIBKO MPHU YCIOBUU CAayu paboThl B 00bEME, BHIIOJTHEHHOM K MOMEHTY
BBIX0J1a U3 aynuTopuu. JlanbHelIee npo1okeHne paboThl 3amperaercs.

OTBeThl B paboTe 0e3 00BSICHEHU He 3aCUUTHIBAIOTCS. PUCYHKU HOKHBI OBITh YETKUMU,
BCE JINHUU I'paUKOB, UCIIOIb3YEMBIX ITPH OTBETAX HA BOMPOCHI 33,124, TOJIKHBI OBITH IO/ITMCAHBI.

[IpogomKUTENEHOCTD SK3aMEHALIMOHHONW MUChbMEHHOU pa®oThl 120 MUHYT.

B cnyuae, ecin JQUCHMIUIMHA NOJHOCTHIO WM YacTUYHO MPOBOJWIACHE C IPUMEHEHHUEM
TEXHOJIOTUH 3JIEKTPOHHOTO OOY4YEeHUs W/WIM JUCTAHIMOHHBIX TEXHOJIOTUHM, 3a4e€T MOXKET
IIPOU3BOJIUTHCS C Hcmosib30BaHneM cucteMmbl CZ1IO AkagemMuu v IpUMEHEHUEM IIPOKTOPUHTA.
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5. Meroanuyeckue yKa3aHus 1Jis1 00y4alommxcst
10 OCBOCHUIO IV CHUITHHBI

JlomamiHue 3ajaHus ¥ IpUMEpPHBIE BapHAHThI KOHTPOJBHBIX PabOT Uil CaMOCTOSITEIbHOMN
MOJTOTOBKU MOTYT OBITH BBICJIaHBI Ha OOLIYIO MOYTY Kypca

KoHkpeTHBI! cIoc00 KOMMYHUKAITUH CO CTYCHTAMH OIPEIEIISCTCS MPETo1aBaTeNIeM.

CryneHTaM peKOMEHIyeTCs TOMOIHUTENBHO MPopadbaThIiBaTh TEMbI JIA0OPATOPHBIX PadOT
U TPAaKTUYECKUX 3aHATUH CaMOCTOSTENIFHO C MCIOJIb30BAaHUEM yYEOHUKOB M JIOTIOJTHUTEIBHBIX
HMCTOYHHKOB, PEKOMEHAOBAHHBIX IIPENOIaBATEIIEM.

[Ipexne Bcero, HEOOXOAMMO MPOPAOOTaTh TEOPETUUECKUN MaTepuall, U3JI0KEHHBIH B
JEKUUAX U COOTBETCTBYIOIIMX pa3jenaXx yuyeOHHMKa, YKa3aHHBIX IpernojaBaTesieM, a TakKke
METOJMYECKHE YKa3aHUS K BBINOJIHEHHUIO COOTBETCTBYIOLIUX IPOLEAYP 3KOHOMETPUYECKOTO
aHaM3a, MPeIyCMOTPEHHBIX B IakeTax EconometricViews/Stata/Gretl/R, umeromuxcs B pasuene
Help sTix makeToB (B 3aBUCHMMOCTH, OT BBIOPAaHHOTO MPENOJaBATEIEeM CEMHUHAPCKHUX 3aHSATHA
nakera). MOKHO TaKk)ke BOCIOJIB30BaThCSl MaTepraiaMu, UMEIOLTUMHUCS B ceTu VIHTepHeT.

JUis TOATOTOBKM K MPAaKTUYECKUM 3aHATHSAM W JIa0OpaTOpHBIM paboTaM HEO0OXOIMMO
03HAKOMUTBCSI C PEKOMEHJOBAHHOM JIMTEPATypOi, MOBTOPUTh MaTepHUall JEKLMM, TPeIblIyIINX
NPaKTUYECKUX 3aHATHA © J1abopaTopHBIX paboT. CaMocTOATENbHO pa3o0paTh 3agadu
MPEeIbIIYIINX TOMAIIHUX 3aAanuii. [Ipy BOSHUKHOBEHUH BOIIPOCOB OOPATUTCS K MPENOAABATEIIO
10 3JIEKTPOHHOM MOYTE ¢ yKa3aHUEM KOHKPETHOM MpoOieMbl U (UJIM) IPUNHTH K IPENO1aBaTEII0
Ha KOHCYJIBTALIUIO B YCTAHOBJIICHHOE BpEMS.

JI71s1 TOATOTOBKU K KOHTPOJILHOW M 3K3aMEHAIIMOHHOW paboTaM HEOOXOAMMO O3HAKOMUTHCS
C PEKOMEHJOBAaHHOM JIUTEpaTypOl, NOBTOPUTh MaTepua MPEeAbIAYIINX JEKUNUNA, MPAKTUUYECKUX
3aHSATMM U 7a00paTOpHbIX  pabOT, BBINOJHUTH TUIOBOM  BapHaHT  KOHTPOJIbHOU
(9K3aMeHaIMOHHOI) paboThl. [Ipu BOSHMKHOBEHHH BOIPOCOB OOpPATUTCS K MPENOJaBaTEeNIO MO
AIIEKTPOHHOM IOYTE C YKa3aHHUEM KOHKPETHOM MpoOsieMbl U (WIK) NPUITH K NMPEnoIaBaTeNio Ha
KOHCYJIBTALIMIO B YCTAHOBJIEHHOE BpEMSI.

CamocrodrenbHass pabdoTa CTYIEHTOM OCYLIECTBISAETCS Ul 3aKpEIUICHHs] HW3Y4E€HHOTO
MaTepuaia Iocie MPAaKTUYECKUX 3aHATUNH WM Ja00paTOpHbIX pPabOT, M BBITOJHEHUS

JIOMAIIIHUX 33JJaHUH, U TOATOTOBKU K KOHTPOJIBHBIM paboTaM, JUIs U3y4eHHs! JJONOTHUTEIbHBIX
MaTepHalIoB.

Ne Tun VYkazanus

/T | 3aHATUS

Tema 1. DKOHOMETpHUKA U €€ CBSI3b C IKOHOMHUECKOH Teopreil. MeTo0J10rust 3KOHOMETPUUYECKOTO

nccueoBaHus. TUIIBI SKOHOMHUUECKHUX JaHHBIX.

1 JI, JIP IIpopaboraTs MaTepuain Jekuuu 1

[Ipopaborare Marepuan yueonuka (Crok, Yorcos, 2015, ri. 3)

[IpopaboTaTh KOMOTHUTENLHBIA MaTepua (10 JKeJIaHHIO)

Jomamnee 3ananue 1. TectupoBaHue THnoTe3 o paBeHCTBE cpeaHuX. CBOWMCTBA OLIEHOK
Tema 2. Mojens napHoil nuHelHON perpeccuu. MeTton HauMeHbIIKX KBaapaToB. Teopema [Maycca-Mapkosa

2 JI, JIP [IpopaboraTs MaTepuan JeKunuy 2

IIpopaboraTts MaTepuan yue6uuka (Ctok, YorcoH, 2015, . 4)

IIpopaboTaTh JONOTHUTEILHBIN MaTepual (110 JKEeTaHHIO)

Jomarmmaee 3ananue 2. Mozaens mapHoii nuaeliHoi perpeccnn. MHK onenka ko3 durmenton

perpeccum.

3 J, IIpopaboTtaTh MaTepHa JIEKIHH 3

I13/JIP | IIpopabotats matepuan yaeouuka (Ctok, Yotcon, 2015, ri. 4)

IIpopaboTaTh JONOTHUTEILHBIN MaTepual (110 JKEeTaHHIO)

Jomamnee 3ananue 3. Teopema I'aycca-Mapkosa. CoiictBa MHK onenku Mozaenu napHou

JMHENHON perpeccuu.

Tema 3. [IpoBepka runoTe3 B MOAENH MapHOU JIMHEHHOI perpeccun. Beibop “Hawmmyumiei” monenu. Hapymenne

HpeAnochUIOK TeopeMsl ['aycca-MapkoBa. Perpeccusi 6e3 cBo00JHOTO usIeHa.
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Ne Tun VYkazaHus
n/n | 3aHATHA
4 JI, JIP [IpopabortaTe Marepuan aexunu 4
[Ipopaborate Marepuan yuednuka (Crok, Yorcosn, 2015, ri. 5)
[IpopaboTtaTh KOMOTHUTENBHBIA MaTepual (10 JKeJIaHHIO)
Jomamnee 3ananue 4 (1). IIpoBepka runores B MoJiesIu MapHOH TUHEHHON perpeccun.
JloBepuTenbHble HHTEPBAJIBL.
5 JI, JIP [IpopabortaTe MaTepuan JeKuuu 5
IIpopaboraTts MaTepuan yue6rmKa (Ctok, YorcoH, 2015, . 5)
[IpopaboTaTh JOMOTHUTEIBHEIN MaTepHal (110 KEJTAHHIO)
Jomarmaee 3amanue 4 (2). [IpoBepka rumore3 B MOJIENH TaPHOH THHEHHON perpeccun
OTHOCHTEIIFHO CBOOOTHOTO WieHa. JJoBepuTenpHbIe HHTEpBANbL. Perpeccus ¢ GmaapHO#
00BICHSAIONICH IEPEMEHHOIA.
6 JI, JIP IIpopaboTtaTs MaTepuai JEKIUH 6
IIpopaboraTts MaTepuan yue6rmKa (Ctok, YorcoH, 2015, . 5)
[IpopaboTtaTh KOMOTHUTENBHBIA MaTepual (10 JKeJIaHHIO)
Jomaniuee 3ananue 5 (1,2). [IpennonoxeHne o roMOCKEIaCTUIHOCTH OLIMOKH, €€
HapymeHne. BMHK. TectupoBanue romockenacTuaHocT outnOku (tectsl [eiizepa,
Tonadenna-Kpanara)
7 JI, JIP [Tpopaborare MaTepuai JeKuuu 7
[Tpopaborare matepuan yueoHuka (Ctok, Yorcon, 2015, ri. 5)
[IpopaboTaTh HOMOTHUTENBHBIA MaTepual (10 >KEJIaHHIO)
Homamraee 3aganue 5 (2). ABTOKOPPETMPOBAaHHOCTH OIIHOOK, CIEICTBHUS, TECTUPOBAHHE
(tect Jap6muna-Yotcona). [IporHo3upoBaHue.
8 KP KontponpHas pabora 1 B pamkax jekuuu 8
Tema 4. Moaenb MHOecTBeHHOM TuHeHOM perpeccun. MHK. Teopema 'aycca-MapkoBa. [IpoBepka
BBITIOJTHEHHS CTaHIAPTHBIX MPEAIIOJIOKEHUH 00 OIMOKaxX B JINHEHHON MOy HaOJIIOASHHUH.
9 JI, JIP IIpopaboraTh MaTepHa JISKIUH §
IIpopaboraTs MaTepuan yueOrmKa (CToK, YOoTCcOH, 2015, 1. 6)
[IpopaboTaTh HOMOTHUTENBHBIA MaTepual (I0 >KEJIaHHIO)
Homaminee 3ananue 6 (1). CmenieHue u3-3a NponynieHHbIX IEPEMEHHBIX, (JOpPMYJIa, YCIOBUS
BO3HUKHOBEHHSI.
10 JI, JIP IIpopaboTats MaTepuai JeKIuu 9
ITpopaborats matepuan yuebuuxa (Ctok, Yotcon, 2015, ri. 9)
[TpopaboTaTh NOMONHUTEIHHBIA MaTepual (IO JKEITAHUIO)
Jomarmmnee 3ananue 6 (2). Hapymenus npeanocsiiok TeopeMsl ['aycca-MapkoBa Jiist MoJienn
MHO)KECTBEHHOM JINHEWHOMN perpeccuu, MOCIeICTBUS JUIS OLEHOK, MYJIbTHKOJIIMHEAPHOCTB,
e MOCIIE/ICTBHS, TECTUPOBAHHUE
Tewma 5. [IpoBepka r'unoTe3 U CTAaTUCTUYECKHE BBIBOJIbI B MOEJIM MHOYKECTBEHHON JIMHEWHOHN perpeccum.
11 JI, JIP IIpopaboraTs MaTepuan nexiun 10
IIpopaborats MaTepuan yue6HuKa (CTOK, YOoTCcOH, 2015, 1. 7)
[IpopaboTtaTh KOMOTHUTENLHBIA MaTepua (10 JKeJIaHHIO)
Jomaminee 3aganue 7. I[IpoBepka rumore3 U JOBEPUTEIbHBIE HHTEPBAJIBI ISl OHOTO
k03¢ ¢unnenra. [IpoBepka COBMECTHBIX THIIOTES.
12 JI, JIP [Ipopaborars Marepuan gekuuu 11
IIpopabortaTts MaTepuan yue6uuka (Ctok, YorcoH, 2015, ri. 7)
IIpopaboTaTh JONOTHUTEILHBIN MaTepual (110 JKEeTaHHIO)
Jomarmmnee 3amanue 8. TecTupoBaHue OrpaHUYEHISI, BKIIOYAOIIETO HECKOIBKO
Koa(duimeHToB Moenu. TecTupoBaHue crienru(pUKaIIUi MOJIETH MHOKECTBEHHOW TMHEHHON
perpeccun
Tewma 6. HemuaelHbIe perpecCHOHHBIE MOJIEITH.
13 JI, JIP IIpopaboTtaTh MaTepua JEKIuu 12
IIpopaboraTts MaTepuan yue6uuka (Ctok, YorcoH, 2015, ri. 8)
[IpopaboTaTh KOMOTHUTENBHBIA MaTepua (10 JKeJIaHHIO)
Jomamnee 3aganue 9. [TomHOMHaNbHBIE U JIOTapH(PMUUECKIE MOJICIH.
14 JI, JIP [Ipopaborare MaTepuan aexuuu 13

IIpopaboraTs MaTepuan yueOHuKa (CToK, YOoTcoH, 2015, 1. 8)
[IpopaboTaTh KOMOTHUTENLHBIA MaTepua (10 JKeJIaHHIO)
Jomaninee 3aganue 10.Mogaenu ¢ s dekramu B3aUMOICHCTBYSL.

Tema 7. OnieHka ucciieJoBaHUN, OCHOBAaHHBIX HA MHOKECTBEHHOM perpeccuu
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Ne Tun VYkazaHus
n/n | 3aHATHA
15 JI, JIP [IpopabortaTe MaTepuan nekunu 14

[Ipopaborate Marepuan yueonuka (Crok, Yotcon, 2015, ri. 9)
[IpopaboTtaTh KOMOTHUTENBHBIA MaTepual (10 JKeJIaHHIO)

Jomamnee 3aganue 11 (1). Tunel cmemenus onenok MHK

16 JI, JIP [IpopaboraTe MaTepuan aekuuu 15

[Ipopaborate Marepuan yueonuka (Crok, Yorcon, 2015, ri. 12)
IIpopaboTaTh JOMIOTHUTEIBEHEIN MaTepHai (110 KEJTAHHIO)

Jomammnaee 3amanue 11 (2). MeToq HHCTpYMEHTAJIBHBIX MTEPEMEHHBIX.

6. YueOHasi uTepaTypa u pecypchbl HH(POPMANMOHHO-TEJIEKOMMYHHKAIHOHHOMH
cetu « UHTEpHET», BKJIIOYas NlepedyeHb YUeOH0-MeTOAHYECKOr0 o0ecnedeHnst
JJIS1 CAMOCTOAITEJIbHOM padoThl 00y4aloIIUXCs N0 AUCHUIIIHHE

6.1. OcHoBHas nuTEpaTypa.
1. JeBuacon P., Mak-Kunnon JI.I'., 2018, Teopust 1 meroasl SkoHOMeTpukH, Mocksa: [lemno,
936 c.
2. Crok, JI. Beenenne B sxkoHomeTpuky / JI. Ctok, M. YOTCOH ; ep. C aHIJI. ; MOJ Hayd. Pejl.
M.IO. Typynueoii. — Mocksa : M3natensckuii 1om «/leno» PAHXul'C, 2015. — 864 c.
3. Hocko, B.I1. Oxonomerpuka. Ku. 1 : yaeonuk / B.I1. Hocko. — Mocksa : [leno PAHXul'C
— Yacts 1,2 — 2011. — 672 c.

6.2. JlonoJHUTENbHAS JIUTEpATYpAa.
1. I'pun, Y.I'. Oxonomerpudeckuii ananu3. Ku. 1/ V. I'pun ; nep. ¢ anri. ; mog vayd. pex. C.C.
CunenbaukoBa, M.IO. Typynuesoil. — Mocksa : U3narensckuii qom «/leno» PAHXul'C,
2016. — 760 c.

6.3. Y4eOHO-MeTOANYECKOE 00eCTIeYeHUE CaMOCTOATEIbHONU PaboTHlI.
OtnenpHOE 00ECTICUeHHE HE MPEyCMOTPEHO.

6.4. HopmaTuBHbIE IPaBOBBIE JOKYMEHTHI.
He npenycmorpensl.

6.5. UnTepHeT-pecypcehl.

basbl gansbix k yueOHuky Ctoka u Yotcona (2015):

http://econ.lse.ac.uk/ie/

Matepuansl no 6azoBoMmy Kypcy skoHoMeTpuku EC220, uuraBmemycst Jloyreptu B
JIoHIOHCKOW TIKOJIE PKOHOMHKHM, B TOM YHUCJIE€ OUY€Hb XOpPOIIHe claiii-moy (Mpe3eHTaIun),
oOJseryaromye MOHMMaHUE U3JIaraéMoro MaTepuana:

http://www.oup.com/uk/orc/bin/9780199280964/

Pecypcel, npenHa3sHadeHHBIC IS CTYICHTOB, U3YYAOMIMX YKOHOMETPHUKY IO YICOHHKY
JloyrepTu: cTaTUCTHYECKKE JaHHbIC (3anmpaiimBaroTcs kak Datasets) , ynpaxnenus - Studyguide,
a_ TakKke cepus mnpe3eHTanui - PowerPointslides , 0OBSICHSIOMNX HEKOTOPHIC KITFOUYCBHIC
KOHIICTILINK 3KOHOMETPHUKH:

http://crow.academy.ru/econometrics/

Crnaiiapl 10 Kypcy NPUKIATHOW SKOHOMETPUKM, YHUTaBIIEMYCS B MexIyHapOIHOM
Wuctutyre DxoHomuku 1 @unancos (MUDO® I'Y BIID):

http://www.feweb.vu.nl/econometriclinks/

Hcrounmku craTucTiyeckoi nHpopMaIuu:

WWW.QKS.ru — opurmanbHblil caidT Poccrara;

WWW.Cbr.ru — odunuaibHbIi caiiT 6anka Poccun;

WWW.roskazna.ru — opunumansHbiii caiit @enepansaoro Kasnaueiicrsa Poccun.
http://Ims.ranepa.ru
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http://www.oup.com/uk/orc/bin/9780199280964/01student/datasets/
http://www.oup.com/uk/orc/bin/9780199280964/01student/guide/
http://www.oup.com/uk/orc/bin/9780199280964/01student/ppts/
http://www.gks.ru/
http://www.cbr.ru/
http://www.roskazna.ru/
http://lms.ranepa.ru/

6.6. IHpIe MCTOYHUKH.
He npenycmorpensl

7. MarepuajJibHO-TEXHHYECKas 0a3a, UH(POPMALMOHHbIE TEXHOJIOTHH,
NMporpaMMHoe odecneyeHue U HH(POPMALMOHHbIE CTIPABOYHbIE CUCTEMBI
KomnbproTepHslii Ki1acce
JlocTyll B UHTEPHET U JIOKAJIbHYIO CETh AKaJeMUU
[TpoexkunonHoe 06opyaOBaHKE
[Iporpammuoe obecrieueHue:
—  Windows/Linux/Mac OS
— Eviews/Stata/Gretl/

NS
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