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1. IlepeuyeHb MIAHHPYEMBIX pPe3yJabTATOB 00yYeHUsl MO JUCHUIIHHE,
COOTHECEHHBIX C MJIAHUPYEMbIMH Pe3yJIbTATAMH OCBOCHUSI TPOrPaMMbI

1.1. Jucuumnmaa «OKOHOMETpHUKa (MIPOABUHYTHIM ypOBeHb) l» obecrmeunBaeT OBIAJICHUE
CJICIYIOLUMMH KOMIIETEHIMSIMH:

Kon HaumenoBanue Kon srana ocBoeHus HaunmenoBanue 3tana 0CBOCHUs
KOMIETCHIIHU KOMIIETCHIIHH KOMIICTCHIIHU KOMIICTCHIIHH
OIIK OC-3 Crmocoben MIPUMEHSTh OIIK OC-3.1 CIIOCOOEH PUMEHATh
MIPOJIBUHYTHIC

MCTOAbI S3KOHOMCETPHYCCKOI'O

HHCTPYMCHTAIIbHBIC METOJbI
aHai3a  AJi1  IIaHCJIbHBIX

OKOHOMHYCCKOT'O aHaJu3a B

OpUKIAAHBIX  © (WIn) MaHHBIX
(hyHIaMeHTaIBHBIX
HCCIICIOBAaHMAX

1.2. B pe3ynbTare 0CBOCHHUS IUCHUILIMHBI Y CTYICHTOB JOJKHBI OBITh CHOPMUPOBAHBI:

OT®/TO npodeccronanbHbie Kopx srama ocBoeHus Pe3ynbraTsl 00ydeHus
JICHCTBUS KOMIICTCHITHH

BeJleHUE AHATUTUYECKOU OIIK OC-3.1 CIIeIyIOIINX 3HAHUMN:

paboTsl B obiacty HSKOHOMHYECKOTO aHaJIN3a

SKOHOMUKH U ()MHAHCOB CIIEIYIOIINX YMEHHM:

KOPPEKTHOT'O NPUMCHCHHUA SKOHOMETPUICCKOT'O
aHaIn3a JJisd JaHHBIX

JUISL UCCIIEAOBAHUSI DKOHOMHUYECKUX ITPOLIECCOB
CJICAYIOINX HABBIKOB:

IMPUMECHATH METO/IbI aHAJIN3a MaHCJIbHbBIX TaHHBIX

2. O0beM u MecTO AUCHUILIUHBI B cTpykType OII BO
O0beM TMCUMTTHHBI
5 3.e.,, KOJIMYECTBO aKaJ€MHYECKHX 4YacOB, BBIICICHHBIX Ha KOHTAKTHYIO paboTy ¢
IperoaBaTesieM - 66 JacoB, Ha CaMOCTOSTEIIbHYIO paboTy o0ydaromuxcs - 78 4acos.

Mecto aucuuniauebl B crpykrype OIT BO
— Bb1.0.05 mucnumimaa « IkoHOMETpUKa (TIPOABUHYTHINM ypoBeHB) 1» 1 Kypc, 1 cemecTp
— JUCLUIUIMHA PEAIU3YETCS M10CIIE N3YUEHNS JUCIUIUINH!
SKOHOMETpHKA B 00beMe OaKkanaBpuara
— TUCITUTIIMHA MOXKET PEaTH30BaThCs YACTUIHO UITH TOTHOCTHIO ¢ puMmeHerneM D0 u/umu JIOT.
VYyeOHble MaTepHalibl JUCIUIUIMHBI pa3MelIaoTcs 1o aapecy lms.ranepa.ru
— (opma npoMeKyTOUHON aTTeCTalllu — SK3aMEH.

3. CoaepxaHue M CTPYKTYPA IHCHHUIIMHBI

O0beM QUCHHILUIMHEI, aK. Yac./4Jac.
KonraktHas pabora
dopma
00yyJaromuxcs ¢ rexymero
No /i HanmenoBanne Tem IIpCIIoAaBaTcicM KOHTPOJISt
- (pasnenos) Bcero 10 BUJaM y4eOHBIX CP yCIIEBaEMOCTH
3AHSTHI** MIPOMEKYTOYHO
i aTTecTanuu
KC
Jd JIP | TI3
P
Ounas dhopma oOydIeHHs
Tema 1 | PerpeccnoHHBIH aHATTN3 T 54 6 6 12 28 KP1
9HJIOTEHHOCTb
Tema 2 | OueHka cucTeM ypaBHEHHH 36 4 4 8 20 KP1
Tema 3 Mopaeny naHenbHBIX JaHHBIX. 18 2 2 4 10 KP2




O0BeM OUCIHHUILUIMHEI, aK. Yac./Jac.
KonrakTtHas pabora
dopma

00y4Jaromuxcs ¢ rexymero

No /i HammenoBanwue Tem nperioiaBaTeliCM KOHTPOJISt
- (pa3znenos) Bcero 10 BUJaM y4eOHBIX CP yCIIEBAEMOCTH
3AHSTHIH** IPOMEXYTOUHO

KC H aTTecTaluu
JI JIP 113
P
Ounas popma oOyueHust
Tema 4 Henwuneitapie Momenu u otdop 36 4 4 8 20 KP2

2 KOHCYJIbTAITHs

[IpoMexkyTOoUHas arrecTauus 36 DK3aMeH

Bcero: | 180/135 | 16/12 | 16/12 | 32/24 78/58,5

[pumedanue: ¥ — GOpMbI TEKYLIETO KOHTPOJIS YCIIEBaeMOCTH: KOHTpobHas pabota (KP)
[Mpumeuanne **: B pamkax yka3aHHOW KOHTAKTHOH paOOTHI ¢ 0Oy4YaroUIMMUCS yueOHbIE 3aHSITHUS MOTYT IIPOBOAUTHCS C
ucnoas3oBanueM JOT u/umu 30

ConepxaHue JMCUMIINHBI

Tema 1. PerpeccuoHHbIN aHATU3 U SHIOTEHHOCTD.

OTansl SMIMPUYECKOTO aHAIN3a SKOHOMUYECKUX 3a/1a4. THUIbl JaHHBIX.

Knaccuueckass nmHeliHas Mopenb perpeccud. [lpunimm ceteris paribus. YcmoBroe
MaTeMaTHYECKOE OXKUIAHUE.

OreHka METOIOM HAaMMEHBIINX KBaApaToB. [logoOpanHbie 3HaueHUs U ocTaTku. KadecTBo
noabopa. Koaddunumentsr perpeccun, msmenenue macmraba. Ilpocreiimme crocoObl yuera
HenunerHoctu. Momentst MHK-onieHOK, MX HecMeNeHHOCTb, AucHepcust oneHok. OreHka
JUCTIEPCUU OLITUOOK.

Mopnens perpeccid ¢ MHOTHMH OOBsSCHsOmUMHU TnepeMeHHbiMu. MHK-omnenku ms
MHOXECTBEHHOH perpeccun. Teopema ["'aycca — Mapkosa. Onenka qucriepcuu omuoku. MaTpuiia
KoBapuanuu oreHok. MuTepnperanust ko3)PUimeHTos.

OneHnBaHUE YCIOBHOTO 0’KHUJIaHUS U IPOTHO3UPOBAHHUE.

IlocTpoeHne NOBEPUTEIBHBIX MHOKECTB M IpoBepka rumnore3. Pacnpenenenns MHK-
OLICHOK KO3((UIIMEHTOB U OCTATOYHOM CyMMBbI KBaJIpaToB, t-ctaTuctuka. [IpoBepka rumores o
3HaYCHHUAX KOA(P(UIIMEHTOB C HUCHOJb30BaHUEM [-craTHCTUKU. HaOmroneHHbI ypOBEHb
3HaunMocTH (P-3HaveHwHeE).

Cnyuvaitabie perpeccopsl. Acumnroruyeckue cBorictBa MHK-omeHok. CocTOATETEHOCTD.
TecTupoBaHue TUIIOTE3 C UCIIOIB30BAHUEM aCUMITOTUYECKUX CBOMCTB.

TecTupoBaHUE MPOU3BOJILHBIX OTPAHHUYEHHUN Ha KO PUIMeHTHI. F-cTatncTuka.

[TpoGiieMbl MHOXKECTBEHHOM perpecCHoHHOM Monenu. Boibop QyHKIMOHAIBHON (OPMBL
Ommbkn cnenupukanun. TectupoBanue Ha omuOKM crneundpukamun. KoppenmupoBaHHbe
perpeccopsl. [IpobieMa MyIbTHKOITMHEAPHOCTH.

[Ipobnema  reTepocKenacTUYHOCTH.  TecTHUpoBaHME  TUINOTE3  HPU  HAIUYUHU
reTepoCKeAaCTUYHOCTU. TecTUpOoBaHUE HAa MPUCYTCTBUE rerepockeaacTudHocTu. OO0O0IIeHHBIN
MHK. Hoctynusiiit OMHK.

OnporeHHocts. Mcrounukn osHporeHHoctd. Cwmemenne B MHK-onenkax wu3-3a
SHAOreHHOCTH. MHCTpymeHTanpHble mepeMeHHble. TpeOoBaHUS K HMHCTPYMEHTAJIbHBIM
nepeMeHHbIM. 2-ctynenuyateii MHK. CocTosiTenbHOCTh, aCUMOTOTUYECKAs] HOPMAJIbHOCTh U
s¢pdextuBHOCTE. TecTUpoBaHuMe rumore3. TecTUpoBaHME THUIOTE3 B  MPUCYTCTBUU
retepockenactTuyHocTu. [Ipobaemsl 2-ctynenuatoro MHK. Cnabreie unctpymentsl. [IpoBepka
MIPUTOTHOCTH BEIOPAHHBIX MHCTPYMEHTOB. TECThI HAa YHIOTEHHOCTb.




Tema 2. OueHKa CUCTEM YpaBHEHUM.

CucreMbl OJHOBPEMEHHBIX YPaBHEHUM. DKOHOMMUYECKUE 3aJa4M, IPUBOAIINE K CUCTEMAM
OJTHOBpEMEHHBIX YypaBHeHuil. CTpykTypHas u mnpuBereHHas ¢opma SEM. HeBo3moxxHOCTBH
MIPUMEHEHHS METO/1a HANMEHBIIINX KBaIPATOB JJIs1 OLICHUBAHU ITAPAaMETPOB CTPYKTYPHOM (hOPMBI
13-32 SHAOT€HHOCTU HEKOTOpBIX perpeccopoB. I[Ipobiema BoccTaHOBIEHMS KO3(G(GUIMEHTOB
CTPYKTYpHOH (hopMBI 1O KOX(PPHUIHMEHTaM MpHUBEIECHHONH (QopMbl. JIMHEHHBIE OTpaHHYCHUS
obmiero BuAa. YciaoBUsS MIECHTHU(GULIHUPYEMOCTH OTIENBHOTO ypaBHEHMs CTPYKTYpHOH (opmsl,
OTCYTCTBHS UACHTU(DUIIPYEMOCTH, TOYHOM UICHTUDUIHPYEMOCTH U
cBepxuaeHTHGULIpyeMocTH. PaHroBoe u nopsiakoBoe ycioBus uiaeHtupunupyemoctu. Poib
KOHCTaHTHI B BOTIpoce uaeHTHpuKanuu. MnenTudurkanms Ha OCHOBE OrpaHUYEHUI HAa MATPHUILY
KoBapuauu. MaeHTudukanys Ha OCHOBE IPOU3BOJIbHBIX OTPAHUYEHUN MEX1y YPABHEHUSIMHU.

OueHuBaHUE CUCTEM OJIHOBPEMEHHBIX YPaBHEHUH.

KocBeHHBIII MeTOJ HAaMMEHBLIMX KBAJpaTOB, ABYXCTYNEHYATHIH (OByXmIaroBbiii, 2SLS)
METOJI HAMMEHBIITNX KBAJPaTOB, TPEXIIAroBBI METOJ] HAaMMEHBINX KBaapaToB (3SLS), meton
MaKCHMAaJIbHOTO IMpaBaonoaobust ¢ monHoit uHdpopmanuein (FIML), MeTon MakcHMalabHOTO
npaBaonoaoous ¢ yactuuHoi napopmarnueit (LIML). OnennBaHue peKypCHBHOW CHCTEMBI.

CBs13p MEXIy pa3iIMYHbIMM OLICHKAMH CHCTEM OJHOBPEMEHHBIX ypaBHeHMM. IIpoBepka
MIPaBWJIBHOCTH clieln(UKalMK ypaBHEHUHN CTpyKTypHOU popmbl. Tect Xaycmana.

[Tporno3upoBaHue MO OLIEHEHHOW CHCTEME OJJHOBPEMEHHBIX YPaBHEHUI.

OO600mmeHHbIil MeTox MOMeHTOB. Matpuiel BecoB. OnTuMmalibHas MaTpHlla BECOB.
[IpoBepka HHCTPYMEHTOB HA IPUTOIHOCTD, IIPOBEPKA PErPECCOPOB HA SHJOINEHHOCTD.

Tema 3. Mojaenu naHeIbHBIX JaHHBIX.

Mopens myna (ckBo3Has perpeccus). OcmabieHne NPeanoNoKEHUN KIIaCCUYECKON
HOpMaJIbHOW JIMHEHHON MOJIENTN PErPecCu B MOJIEIH ITyJIa.

Mogenb koBapualoHHoro aHanu3a. Mosens SUR (kaxyiiecs HECBSI3aHHBIMU YPaBHEHHS
perpeccun). Mogens ¢ MHAUBHIYyanbHbIMH 3¢ ¢dexktamu. Mogenb ¢ (UKCUPOBAHHBIMU
adpdexramu. Momens co caydaitHeiMu d(dektamu. [Ipeanonoxenus o6 ommOKkax: cTporas
9K30T'€HHOCTh OOBSICHAIOLINX NePEMEHHBIX, IIONEPUOJIHAS 3K30TeHHOCTh. OIEHUBAHUE MOJIEIH C
¢ukcupoBaHHbIMU  3(pdekramMu. OneHuBaHHWE MOJETH CO  CIaydalHbIMH 3¢ deKTamH.
TectupoBaHue Ha HaJMYue WHAUBUAYAIBHBIX H(QQeKToB. BbIOOp MeXIy MOmemsIMH C
(bukcupoBaHHBIMU U ciydaliHbIMU dddekramu. TecT Xaycmana. Moaens MyHnanaka.

Mogenu ¢ WHAMBUIYATbHO-CIICIU(PHUECKUMH TEPEMEHHBIMH. ABTOKOppEIUpPOBaHHbIE
ommOku. HecOanancupoBanubsie maHenw. JIByxdakTopHble (JBYHANpaBIICHHBIE) MOJICIIH.
DOHAOTeHHBIE O0BICHAIONINE NepeMeHHbIe. [IMHaMuYecKre MOJIeINH, MOIyYeHHE COCTOSITEILHON
OLICHKH.

Tema 4. HenuueitHOCTH U 0TOOD

JlucKpeTHbIe 3aBUCUMBIE TMepeMeHHble. MojenH, B KOTOPhIX OOBsCHsIeMas MepeMeHHast
MIPUHUMAET TOJIBKO JIBa Pa3IUYHbIX 3HaUeHUs. JInHeltHas Moieb BEpOSITHOCTH U €€ HeTOCTaTKH.

Mopenu OunapHoro BbIOOpa. [IpoOut-mMonens. Jlorur-monens. Vcmonb3oBaHue MeTona
MaKCHUMaJIbHOTO TPaBIONOA00us Ui OLEHUBaHUS Mojeieil OunapHoro BeiOopa. Ilokazatenu
KayecTBa Mojejieil OWMHAapHOrO BbhIOOpA, KPUTEPUH COTJIACHS C HMMEIOLUIMMHCS JTaHHBIMH,
CpaBHEHHME allbTepPHATUBHBIX Mojenel. uTeprperanus ko3 duirenton. [IpoBepka BEITOTHEHUS
CTaH/ApPTHBIX NMPEATIOI0KEHUH.

Mogenu, B KOTOpbIX OOBACHAEMas IepeMEeHHas NPUHUMACT HECKOJIBKO pPa3INYHbBIX
3HayeHui. [TopsakoBast mpoduT-Moaesb. MynTbTHHOMHATIBHAS MOJICIb.

Ilen3ypupoBaHHas Mozielb perpeccuu (Toout-mozaens). Monens Toout-11. TectupoBanue u
KOPPEKILHSI CMEIEHUS CEIEKTUBHOM BHIOOPKH.




4., MartepuaJjbl TeKYIIero KOHTPOJIs yCIeBAeMOCTH 00y4Jarommuxcs 1 GoHI
OIIEHOYHBIX CPEe/ICTB MPOMEKYTOYHOM ATTECTALMH MO IMCUMUILINHE

41. ®opmMbl uW MeTOAbI TeKYUIEr0 KOHTPOJSI YCIEeBAeMOCTH O0y4aloIUMXCA U
MPOMEKYTOYHOM ATTECTAIMH.

4.1.1. B xoae peanusauuu gucuumianibl 51.0.05 «9koHomeTpuka (MpoABUHYTHIN YPOBEHD)
1» ncnoJb3yrlTes cieyliue MeToAbl TEKYIIero KOHTPOJIsl YCIeBAeMOCTH 00y4aloMXCs:

Tewma (paznein) MeTo/1pl TEKYIIEr0 KOHTPOJISI YCIIEBAEMOCTHU
Tewma |
Texa 2 KonTponbhas padora N1
Tewma 3
Texa 4 Kontponbnas pabora N2

4.1.2. Jx3aMeH NMPOBOAUTCS ¢ MPUMEHEHUEM CJIeAYIOIMX METO/I0B (CPeICTB):

DK3aMeH NPOBOJUTCS B KOMIIBIOTEPHOM KJIACCE C JOCTYIIOM K ITAaKETaM 3KOHOMETPUYECKOTO
anamm3a Stata u Eviews.  CTyneHTBHl BBIOJHSIOT 33JaHUsl DK3aMCHAIIMOHHOW pPabOTHI C
HCIIOJIb30BAaHUEM JTUX IIAKETOB, U IIPEACTABIISIOT OTYET O BBIIIOIHEHUU TI0JyYECHHBIX 3aJaHUN.

4.2. MaTepuaJibl TeKyIIero KOHTPOJISI YCIIeBAeMOCTH
IIpuMep KOHTPOIBbHOI padoTsl Mo TemaMm 1 u 2.

B ¢aiine testl_data.wfl comepskarcst qaHHbIe 0 428 3aMy)KHUX KEHIIWHAX, KOTOPHIE
paboranu HekoTopoe Bpems (hours) B Tedenune 1975 roga (muis vux inlf = 1). B cpennem
onu pabotanu 1303 yaca ¢ MuruMyMoM 12 u MmakcumyMom 4950 yacos.

L4 PaCCMOTpI/IM MOJCIIb CIIpoCa W MPCAJIOKCHUA Ha TpyAd A pa60Ta101111/1x
3aMYKHUX KCHIIHUH:

hours = y12 In(wage) + 810+ 811 educ + d12age + d13kidslt6 + d14 Kidsge6 + 15 nwifeinc + uy

In(wage) = y21hours + 820 + 821 educ + 822 eXper + d23 exXpersq + uz;
re Wage — yacoBas 3apaboTHasl 1iaTa,
educ — Ko-Bo JIET, 3aTPaYeHHBIX Ha 0Opa30BaHME,
age — BO3pacT,
kidslt6 - xoiy-Bo mereit muamie 6 e,
kidsge6 - kon-Bo meteit ot 6 no0 18 e,
nwifeinc - 10xo1 ceMbH U3 BCEX UCTOYHHUKOB, KPOME TPYIOBOTO J0X0/1a JKEHBI,
exper — cTax MpaKTHYECKOM paboTHI,
expersq = expersg?.

Ipeamnonoxum, 9to Ui ¥ U2 UMEIOT HYJIEBOE MaTEMATHUYECKOE OXKHMIAHUE YCIIOBHO
Ha educ, age, kidslt6, kidsge6, nwifeinc u exper, Tak 4To Bce 3TH MIEpeMEHHBIE, a TAKIKE
U eXpersq SBISAIOTCS 31eCh DJK30T€HHBIMHU (MPEIONPEACICHHBIMK). DHIOTCHHBIMH
SBISIOTCS epeMennbie hours u In(wage).



a) OuenuTte nepoe ypaBHenue npoctsiM MHK (Mraopupyst SHIOT€HHOCTH

b)

d)

f)

9)

h)

nepemerHoi In(wage). MoxHO Jiu IPU3HATH TOJTYYCHHBIC PE3YIIbTAThI
yaosietBoputenbHbiME? [louemy? (5 04koB)

[Ipoananuzupyiite OLICHEHHYIO MOJIETb Ha BO3MOKHOE HaJIn4ue
TeTePOCKEAACTUYHOCTH OIMMUOOK. Eciu rerepockeqacTHYHOCTh OOHApYKUBACTCS,
MIPOU3BENTE TIEPEOIICHKY Moienu ¢ BKitoueHueM omiuu White. Kakue nsmenenwst
HpOI/ISOH_IJII/I B HpOTOKOHC OI_ICHI/IBaHI/IH? I/IBMCHI/IJII/ICB JIN CTAaTUCTUYCCKHUEC BBIBOAbI O
CTATUCTUYCCKON 3HAYNMOCTH/HE3HAUUMOCTH O1IeHOK K03 duiimenTor? (10 ouxoB)

MoXHO JM TPUMEHUTh K TEPBOMY YPaBHEHUIO METOJ HWHCTPYMEHTAIbHBIX
nepemeHnbix? Upentudunupyemo nu oHo? Ecnu wuaeHTHQUIEPYEMO, TO
UACHTU(PUIIIPYEMO TOYHO WM cBepxuaeHTu(unupyemo? Kak oTBET Ha 3TOT
BOIPOC BIIMSET HAa BLIOOP METO/1a OlleHUBaHus niepBoro ypaBueHus? (10 ouxos)

Onenure neproe ypaBaenue aByxiarosbim MHK (eciin oOHapyskeHa
reTepoCcKeIacTHUHOCTD, mpuMenuTe onmuio White). CpaBHUTE MOTy4YeHHbBIE
PE3YNBTATHI C T1. ). SIBNSAIOTCS T OHU OoJiee YIOBIETBOPUTEIbHBIMU? UeMy paBHA
OILICHEHHAas AJIaCTUYHOCTH MPeUIoKEeHHs Tpya 1o 3apiuiate? Eciin 3To BO3MOXKHO,
MPOBEPHTE TUTIOTE3Y MPUTOTHOCTH BCEX MCIIOIH30BAHHBIX HHCTPYMEHTOB,
UCTIONB3Ys J-cTaTUCTHKY. (15 0uKoB)

MOo3XHO U IPUMEHUTH METOJ] HHCTPYMEHTAJIbHBIX IEPEMEHHBIX KO BTOPOMY
ypaBaenuto? Unentuduimpyemo iau oHo? Eciu uaenrudumupyemo, To
UASHTU(HUIIMPYEMO TOYHO Uiu cBepxuaeHTudumpyemo? (10 ouxon)

Onenute Bropoe ypaBHeHue npyxmaroBeiM MHK. OGpaTtrute BHUMaHuE Ha OIEHKY
k03¢ durreHTa Ipyu nepeMeHHom hours. SIBnseTcs nu 3Ta OIleHKa CTATHCTHYCCKU
3Haunmoi? Eciiu He sIBIsieTCs1, TO HepeMeHHY 0 NOUrS MOXKHO MCKITIOYUTh U3
MPaBOW YaCTH BTOPOro ypaBHeHHUs. Kakoil METO/ OlleHHBaHUs BTOPOTO YPaBHEHHUS
Bel Torna Beibepete? (10 0ukoB)

OrieHHTE BTOPOE YpaBHEHHE C UCKIIIOUCHHOM MepeMeHHoi hours metomom,
BbIOpaHHBIM B 1I. ). (5 0uKOB)

Bepuurecs k nepBoHauanbHoi cucteMe. Onenute ee tpexmarossiM MHK.
CpaBHUTE OLIEHKU MTapaMETPOB U UX CTaHAAPTHBIE OIINOKHU C TIOJYYEHHBIMU paHee
nsyxmiarobsiv MHK. (15 oukoB)

PaccmoTpuM npobieMy MpONyIICHHON MEPEMEHHOW BO BTOPOM ypPaBHEHHUH.
W3-3a HeHaOmogaeMbIX  CIIOCOOHOCTEH  JKEHIIMHBL, OHIMOKA MOTYT
koppenupoBath ¢ educ. Takum o6pa3om, €dUC CTaHOBUTCS DHIOTEHHON BO
BTOPOM YpaBHEHHH, HO OCTACTCs 9K30I'CHHOI B IEPBOM YPaBHECHHH.
[lonyuaroTcst pazHble HaOOpbl HMHCTPYMEHTOB B IEPBOM U BO BTOPOM
ypaBHEHHUSX. DTO HAJ0 y4eCTh IPH CHEHU(UKAIINY HHCTPYMEHTOB.

OueHHTEe CHCTEMY M3 TpeX YpaBHEHHH, B KOTOPOH K INEPBBIM BYM
yYpaBHEHUSIM JOOABIISIETCS TPEThe YypaBHECHHE, OOBACHAIONICE YPOBCHb
obpa3zoBaHus skeHIIMHBI edUC ypoBHeM oOpasoBaHus poauTencii motheduc,
fatheduc u myxa huseduc. B npaByto gacTe TpeThero ypaBHEHHS BKIIOUUTE
TaKke nepeMeHHbie age, kidslt6, kidsge6, nwifeinc, exper, expersq:



educ = d30 + d31age + 832 kidslt6 + d33 kidsge6 + o34 nwifeinc + d3s exper + d3s €Xpersq

+ 837 motheduc + 83s fatheduc + 839 huseduc + us.

Ornenure ATy cuctemy 0000IeHHBIM MeTo1I0M MoMeHTOB (GMM), BeIOMpas B
meHr0o GMM-BapHaHT ¢ reTepoCKeIaCTUIHOCTEIO; CPABHUTE PE3YJILTATHI C
MOJy4YeHHBIMU paHee. (20 04KoB)

OI_ICHI/IBaHI/IC BBITTIOJTHCHHBIX pa6 oT

HEYI0BJIECTBOPHUTEIHHO YJIOBI XOpOILIO OTJIMYHO
1 2 3 4 5 6 7 8 9 10
1-9 | 10-29 | 30-44 | 45-52 | 53-59 | 60-66 | 67-74 | 75-79 | 80-84 | 85-100

IIpumep KOHTPOJILHOI padoThl 0 Temam 3 u 4.

KonrtpoanHas padora N2

Sagauue 1 (50 0uxoB)

N3zyuaercs 3aBUCUMOCTH 3apaOOTHOMN IJIAThI TOJHOCTHIO 3aHATHIX MYXUYHUH OT psina (pakTopos.

B ¢aiine males.dta (¢popmart Stata) conepsxarcst TaHHBIE, TIPEICTABISIONINE PE3YJILTATHI
craructuaeckoro obcnenosanus (National Longitudinal Survey, Youth Sample, CIIIA) 545 mosHOCTRIO
3aHATHIX MYKYMH, 3aBepIIMBIINX 00pazoBanue 10 1980 r. n HaOMIOAaBIIMXCS B TEUCHUE §-JIETHETO
riepuona ¢ 1980 mo 1987 rr. B 1980 1. 3! My»)4uHbI UMenu Bo3pacT ot 17 mo 23 net. [lanens
cOalaHCHpOBaHa: 1Mo BceM CyOheKTaM KOJMIECTBO HAOMIOACHUA paBHO 8.

PaccmaTpuBaroTCsi MOZIENH, BHIPAXKAIOLINE 3aBUCUMOCTD Jorapudma 4acoBoi 3apabOTHON IIaThl
WAGE_LN ot cnenyromux (GakTopos.:

SCHOOL BLACK HISP EXPER EXPER2 MAR UNION

3nech
WAGE_LN HaTypallbHBIN JIOTapu(M 4acoBoi 3apaboTHOM TuIaThl B gosuapax CHIA
SCHOOL KOJIMYECTBO JIET 00yUeHHs
BLACK =1, ecnu adpoamepuKaHell
HISP =1, ecli TaTHHOAMEPHUKAHEIT
EXPER KOJIMYECTBO JIET IPeOBIBAHUS HA PHIHKE TPYIa
EXPER2 exper~2
MAR =1, eclm XxeHaT
UNION =1, eciu cocTouT B pohcoro3e

(a) (5 ouxoB) Otkpoiite B Stata daiin males.dta, BeImoIHHTE KOMaHIBI

set matsize 545 u xtset NR YEAR,




3aTeM OIICHHTE yKa3aHHOe ypaBHeHHe 0ObiuHbIM (OLS) MeTomoM HauMEHBIIMX KBaapaToB (KOMaH[a
xtgls). 3naunma nu orieHeHHas perpeccust B reniom? Kakue u3 yka3aHHbIX (pakTOPOB 3HAYMMO BIIUSIOT Ha
pasMep 3apabOTHOM TUIATHI?

(b) (5 ouxoB) Ouenure Ty Xe MOAEJb, NOMyCKas pa3jiM4yuMe AMCIEPCUil OMIMOOK VIS Pa3HBIX
cyOBbekTOB U mcnoib3ys OLS ¢ xoppekiuel CTaHIapTHBIX OIMIMOOK OIEHOK. [IJis 3TOro ucmonb3yercs
xomanma xtpcse (panel corrected standard errors) ¢ ommueit het. CpaBHute ykasaHHBIE B MTPOTOKOJIE
3HAYCHUS OICHOK CTaHIAPTHBIX OIMMOOK OIEHOK KOA()(HIIMEHTOB C OIEHKAMH CTaHIAPTHBIX OIIHNOOK,
MOJyYCHHBIMH paHee. ECTh JIK CyIecTBEHHOE pas3inyre MEeX Ty OI[CHKAMH CTaHJapTHBIX ONIHO0K?

(¢) Ouenute Mozenb co ciaydaiHeIMH dQdekramu (RE-Mozmens), coxpaHuTe MONTydeHHbIE OLECHKH
(xtreg c ommmeit re =» estimates store re).

(1) (2 ouxa) B3BemieHHBIM CpETHUM KaKHX BYX OLICHOK siBisieTcsi RE-orenka?
(2) (3 ouka) ITouemy RE-o1ieHKa MOXKET OBITH HECOCTOATENBHOM? KakoBO KITFOUEBOE YCIOBHUE
COCTOATEIBHOCTH ATOM OLEeHKU?

(d) (5 ouxoB) Ouenure Mmonenp C ¢ukcupoBanHbiMH d(pdextamu (FE-monmens), coxpanute
nosyueHHble oneHku (Xtreg c omrmeit fe =» estimates store fe). IIpountepnperupyiite MoxydeHHbIC
OIIEHKH KOA((PHUIIUECHTOB.

(e) (1) (3 ouka) Kakoii TecT rcnonb3yercst uist Beioopa mexny RE u FE Mogensamu, Kakast uiaest JISKHUT
B ocHOBe 3Toro tecra? IlpuMeHuTe STOT TecT s BBHIOOpPA MEXKIY JBYMS OLIEHEHHBIMH MOICISIMHU
(hausman fe re).

(2) (3 ouka) Yto npexcrasisier coboit B mpoTokoie Bekrop (b-B)?

(3) (3 ouka) ITouemy urciI0 CTEMEHE CBOOOABI B MPOTOKOJIE PaBHO 4

(4) (3 ouxa) Kakoii BBIBOJ CIICIYET CeIaTh 10 pe3yabraram 3toro tecta? Kakue omeHku OyayT
HECOCTOSITCIIBHBIMHU, & KAKHUE COCTOSTEIbHBIMU?

(5) (5 ouxoB) IToyemy B mpoTokoie FE-omeHnBaHus OTCYTCTBYIOT OLIEHKH KO3 (HUIIMESHTOB TIPH

Tpex nepeMeHHbIX? KakuM 00pa3oM MOKHO OLEHHUTh BIUSHHE 3THX MEPEMEHHBIX Ha 3apaboTHYIO

mwiary? [loueMy HENb3s MPOCTO OOPATUTHCS K OTICHKAM 3THX K03(PHUITMEeHTOB, ToaydeHHBIM B RE-

moaenu?

(6) (30ouka) B mporokosne oOlEHMBAHWS MOJEIM C  (PUKCUPOBAHHBIMH  dPPEKTaMH

nocjaeaHdasa CTpoka UMECT BU:

F test that all u_i=0: F(544, 6 3811) = 5.71 Prok = F = 0.0000

Kaxoii u3 atoro genaercs BeiBoa? OTkyaa Oepercs uucio 5447
() (10 ouxoB) OueHute BiIMsHHE IEPEMEHHBIX, POMYIIECHHBIX B IpoToKoie FE-onenuBanms. s
3TOTO OIIEHHTE MOJETh C (QUKCHPOBaHHBIMH d(pdekTtamu ¢ OOBICHSIIOMUMHU TepeMeHHbIME EXPER
EXPER2 MAR UNION, u mociie 3Toro BbIIOJHUTE KOMaHTy

predict residfe, ue
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(ommus Ue coxpaHseT 3HaueHUST KOMOMHUPOBAHHBIX OCTATKOB: cCyMMa d(dekTa u caydaifHol ommoKn), a
3areM orienure between momens mia mepemennoii residfe ¢ oopscusromumu mepemennsiMu SCHOOL,
BLACK u HISP:

xtreg residfe SCHOOL BLACK HISP, be
IIpounrtepnpeTupyiite NONy4EeHHbIE PE3YIILTATHI.

Sagauue 2 (30 ouxoB)

Hccnenyercst BIUSHHUE Pa3MUUHBIX (AKTOPOB HA PELICHHE 3aMY’>KHUX JXCHIIMH 00 y4acTHH B
TPYyI0BO# JestenbHOCTH. B (aitne mroz.wfl conepskarcst ganubie mo 753 xeHinnHam, 428 U3 KOTOPBIX
paboranu 3a 3apaboTHyIO IJaTy BHE J0Ma B Kakoi-To mepwox B TedeHue 1975 roma. daxT Takoro
ydyacTHs/Hey4acTusi oTMe4aeT WHaukaropHas mnepemennas inlf (“in labor force”). Ona npunumaer
3HayeHue 1, ecam >KeHHIMHA paborana, u 3HadeHue 0 B MPOTHBHOM CiIydae, W SIBIAETCS OOBACHIEMOMH
TIEPEMEHHOM B OIEHUBAEMOI MOJIEITH, B KOTOPOH OOBSCHSIOMINMH TTEPEMEHHBIMHA CITyKaT

nwifeinc = 3apaboTok My»xa (B ThICAYAX JOJIAPOB),

educ = KoJIMYECTBO JIET 00yUCHHS,

exper = o0muii crak paboThI 3a NPEABIIYIINE TOABI, EXPErSq = exXper?,
age = BospacT,

Kidslt6 = xommuecTBO eTEl B BO3pacTe MeHee 6 JIeT,

kidsge6 = komuuecTBO JeTeil B Bo3pacte 6 JieT u Oouee.

(1) (5 ouxoB) Ouenute MO TUM JaHHBIM JIMHEHHYHO MOJEIb BEPOSTHOCTH s mepeMennoi inlf
OOBIYHBIM METOJOM HauMeHbIuX KBaapaTtoB (OLS). IIpouHTepnpeTHpyiTe MOayYEHHBIC
Pe3yJbTaThI.

(2) (2 ouka) IpoBemuTe NPOBEPKY HA BO3MOKHOE HAIMYUE IETEPOCKENACTHYHOCTH B OTON MOJIENH,
ucnonb3yst Tect White. K kakoMy BbIBOIy Bbl MPUXOAUTE MO PE3yJIbTaTaM MPUMEHEHUS 3TOrO
tecta? IlosicauTe, MOYEMYy.

(3) (5 ouxoB) Ouenute Ty *Ke MOJETL C YYETOM BO3MOKHOM/BBISBIEHHOM Te€TEPOCKENACTUYHOCTH
omnbok, ucrons3yst OLS ¢ koppekuuei cTanaapTHRIX OMIMOOK OLICHOK K0A(h(DUIIHEHTOB.
CpaBHHTE TIPUBEICHHBIE B TIPOTOKOJIE OIIEHKH CTAaHJAPTHBIX OMIMOOK OIEHOK KO3(Q(HIIMEHTOB C
OILIEHKaMH, TTOJIy4YeHHBIMH paHee. YTo MOXKHO CKa3aTh 10 Pe3ysIbTaTaM 3TOr0 CPaBHEHUS?

(4) (5 ouxoB) Kakoii HEAOCTATOK UMEET JIMHEWHAS MOJIENb BEPOSTHOCTH B OTHOIIEHHMH MIPOTHO3HBIX
3HaueHui? I[lpowmmocTpupyiite 3T0 TpadUKOM TPOTHO3HBIX 3HAYEHHUM, MOJYYEHHBIX 10
oueHeHHo Mozenu. Kakue Mozenu ciepyer HUCIonb30BaTh B JaHHOW CHUTyalud, 4YTOOBI
NPEOI0JETh YKa3aHHbI HEAOCTATOK JMHEUHON MOAEIH?

(5) Ouenure IPOGUT- 1 JIOTUT MOJIENH, COTBETCTBYIONIUE JaAHHOW CUTYAIUH.

(@) (5 ouxoB) Kakas u3 oleHEHHBIX MOJIENEH BBITIIAANT TPEAMOUTHTENBHEE 10 MPEACTABICHHBIM

B IIPOTOKOJIAX XapaKTepUCTUKaM?

(b) (3 ouka) IIpoBepnTe 06€ OIICHEHHBIC MOJIEIH Ha aICKBATHOCTh, UCIIOJIB3YS KPUTEPH XocMepa

— Jlememoy.

(c) (5 oukoB) [laiiTe HHTEPIPETALMIO BCEX MOIYUYEHHBIX OLIEHOK KO (PHUINEHTOB JOTHT-MOACIH.
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3aganue 3 (20 04KoB)

B 3amanuu 2 wccnenoBanock BIMSHUE Pa3IMYHBIX (PAKTOPOB HA pEIICHHUE 3aMY>KHHX KEHIIUH 00
y4acTHU B TPYJOBOU JesTelbHOCTH. B 3amaHum 3 wmccliemyercss 3aBUCUMOCTh OT Tex ke (pakropos
epeMEHHOM hOUrsS, peacTaBIIoNmEel peaIbHOe KOIMYECTBO YacoB, OTpaObOTaHHEIX B TeueHHe 1975 roma
JKSHIIUHAMY, BXOJSAIINMH B MOJIHYIO BBIOOPKY W3 753 skeHIMH. JKeHIIUHBI, y9aCTBOBABIIUE B TPYIOBOM
JeSITeLHOCTH B 3TOM TOAY, paboTanu B TeueHue rojaa ot 12 mo 4950 vacos; 325 xeHmuH He paboTanu
BOBCe — 1 Hux hours = 0.

OOBACHIIONTUMH TIEPEMEHHBIMH CITYXKaT

nwifeinc = 3apaboTok My»a (B ThICA4ax J0JUIAPOB),

educ = KoIMYecTBO JIET 00yUeHUS,

exper = oOmuii cTaK padOTHI 3a MPENbIIYIINE TOIbI, EXPersq=expert2

age = Bo3pacr,

kidslt6 = xomuuecTBO meTell B Bo3pacte MeHee 6 JIET,

kidsge6 = konmuuecTBO neTeil B Bo3pacte 6 JieT u Oolee.

1) (5 ouxoB) [l npOrHO3UPOBAHMS 3HAYCHUI TEpeMeHHOW hOUrsS Mo 3aJaHHBIM 3HAYCHHSIM
YKa3aHHBIX 00BSICHAIONMX (hakTOPOB BEIOpaHa CTaHAapTHAs MOens ToouT:
hours;", if hours;” >0
0, if hours; >0

hours =

rie hours; — «oTeHIManbEHoe» KOJIMIECTBO OTPAOOTAHHBIX YacOB,
hours;” =6, + 6, nwifeinc; + 6, educ; + 6, exper; + 6, expersq; +

+ G5 age; + 6, kidslt6; + 6; kidsge6; +u;
OrneHnTE 3TY MOJIENB TI0 BceM 753 HaOIrOIeHUM.

2) (5 oukoB) [IpouHTepmperHpyiiTe pe3yibTaThl OLEHHBAaHHSA. MOXHO JIM HHTEPIPETHPOBATH
MOJTyYeHHBIE OLIEHKH KO3 PHULNEHTOB KaK OLlEHEHHbIE 3HAYEeHUS PEAETIbHBIX 3P (EKTOB BIUSHHS
yKa3aHHBIX OOBSCHSIONINX MEPEMEHHBIX Ha pealbHOe KOJIMUECTBO 0TpaboTaHHBIX yacoB (hours)?
Ecim Henmp3s1, To mouemy?

3) (5 oukoB) COBIAIAIOT JIM TEOPETHUESCKHU 3HAKH KOI(DDHUIIUEHTOB JTMHEHHON Moiesun it hours™ u
npenensHbIX 3¢ dexroB s hours ?

4) (5 oukoB) Uto GosbIle M0 aOCOTIOTHOM BemnunHe: KO3(DPHUITHEHT TPU HEKOTOPOI 00BsICHSIOIIEH
IIepEeMEHHON B JIMHEHHOW Momenu ist hours* wimu mnpenenbHbld 3D(EKT BIUSHUS ITOM

mepeMeHHoi Ha hours?

OlieHUBaHKE BBITOJIHEHHBIX padoT:
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HEYAOBJIECTBOPUTEIHLHO YIIOBI XOPOLIO OTJIIMYHO
1 2 3 4 5 6 7 8 9 10
1-9 | 10-29 | 30-44 | 45-52 | 53-59 | 60-66 | 67-74 | 75-79 | 80-84 | 85-100

e [Ipu obHapyxeHHH (hakTa 3aMMCTBOBAHUS CTYACHTOM pEIICHHUI 3aaHuil Y JPyruX CTYICHTOB,

eMy BeIcTaBisieTcs orieHka Hey(0).

4.3. OueHo4HbIe CPeCTBA ISl IPOMEKYTOUHON aTTeCTAlUM.

4.3.1. TlepeyeHb KOMIETEHUHMH C yKa3aHHeM 3TanmoB MX (POPMHPOBaHUS B Tpolecce
ocBOeHHMs1 oOpa3oBaTeqbHOll mporpammbl. [loka3zaTteim W KpPUTEPUM OLEHUBAHMA
KOMIIeTEeHIIUI ¢ y4eToM dTana ux GopmMupoBaHusi

Kog HaumenoBanue Kop srana ocBoenus HaunMenoBanmue »Taria 0CBOCHUS
KOMIICTCHIIUU KOMIICTCHIIUU KOMIICTCHIIUU KOMIICTCHIIUU
OIIK OC-3 Crnocoben IIPUMEHATH OIIK OC-3.1 CHOCO6€H HpI/IMeHHTB
IIPOJABHUHYTHIC

MCTOABI SKOHOMCTPHUYCCKOI'O

UHCTPYMCHTAJIbHBIC METOIbI
aHaJIn3a JI INaHCIBHBIX

OKOHOMHWYCCKOI'0 aHajlnu3a B

OPUKIAIHBIX W (WIH) AaHHBIX
(hyHIaMEHTaTBHBIX
HCCIICIOBAHMSIX
DTar 0CBOCHUS IToka3zarenb orleHUBaHUS Kpurepuii ouenrBanus
KOMICTCHIUH
OIIK OC-3.1 CIIOCOOHOCTBH TIPUMEHSTh METOIBI MMOHMMaeT M NPUMEHSEeT METOIBl aHalln3a
IKOHOMETPHYECKOTO aHanmm3a JUIS MAHEIBHBIX TAHHBIX
ITIAaHCJIbHBIX JaHHBIX

4.3.2. TunoBble OlleHOYHbIE CPEICTBA
Tunosast 3x3aMeHAlMOHHAA padoTa
3amanue 1 (30 0ukoB)
HccnenoBanue BIUSHUS 00pa3oBaHMs Ha 3apa0OTHYIO IJIATy 4acTO OCHOBBIBAETCS Ha
mogenu InW; =6, +6,S; + 63E; + 6, Eiz + &;, rne W; — pa3mep 4acoBoii 3apabOTHOM IJIaTHI I-T0
WHAMBUIA, S; — MPOJOJHKUTEIBHOCTD €ro o0pazoBaHus, E; — crax ero npaktuueckoii paboTsl. B

npaByr0 4acCTb OOBIYHO TaK)KE BKIIOYAIOTCS HCKOTOPBIC JOIMOJHUTCIIBHBIC TICPCMCHHBLIC,
YUUTBIBAOIIUEC PACOBELIC, IMOJIOBBIC U JAPYTHUC PA3JINIUA MCKIAY MHAWUBUIAAMU. KO3(I)(1)I/II_[I/ICHT 02

TPAKTyeTCs KaK CPEIHHI MPOIEHT YBEIMUYCHHS 3apa0O0THOM IUIATHI OT JOMOJHHUTEIBHOTO T0j1a
00pa3oBaHUs U MPEJCTaBIsAET 0cOOBI nHTEepec. [Ipu ATOM mpeanonaaraeTcs, YTo0 HEKOTOphIe, HE

BKJIIOUYCHHBIC B crnenudukanuioo ypaBHeHUs, (akTopsl KoppeiaupoBanbl ¢ S; u E;, Tak uto

HUCIIOJIB30BaHHUEC AJId OLCHHUBAHUSI MOACIN OOBIYHOTO METOJa HAMMCHBIINX KBAaApPaTOB IIPUBOJHUT

K CMEIIEHHOH olleHKe Kodddurmenta 6, .
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B ¢aiine ex_6 schooling.wfl coxmepxarcs gaHHbIe MO BBIOOPKE MY’KYHH, HMEBIIUX B
1966 r. Bo3pacT ot 14 1o 24 net, u IpOUHTEPBbIOMPOBAHHBIX B 1976 T.

1) (10 ouxoB) OneHHTE 1O ATU JAHHBIM ypaBHEHHE
InW,; =6, +6,S; + :E; + 6, Ei2 + 05BLACK ; + 65SMSA, +6;SOUTH; + ¢,
rnie BLACK, SMSA wu SOUTH - pammu-niepeMEHHBIC, BBIICISIONIAEC TEMHOKOXKHUX

aMepUKaHIIEeB, JIUL, MPOKMUBAIOIINX B KPYHMHBIX ropoaax u B roxkHbIX mTatax CIIA. CpaBHute

PE3YJIBbTATBI IPUMCHCHU A OOBIYHOTO MCTOJa HAMMCHBIINX KBAaAPATOB W JABYXIIAroBOoro Mcroaa

2
HAaNMMCHBIINX KBaJApPaTOB, HCIIOJB3YIOIICIO B KAYCCTBC HHCTPYMCHTOB IJIA Si, Ei u Ei

nepemennblie AGE;, AGEi2 u NEARC;, rne AGE; —Bo3pact i-ro unmusuma B 1976 r., a
NEARC; paBna 1, eciiu uanuBuj B 1966 r. mpoxuBa HelaJeKo OT KoJijieka C 4-JIeTHUM KypcoM

o6yuenns. (AGE u AGE? — ectectennble uHCTpyMeHTsI 1 E u E2, NEARC — HHCTpyMeHT s
S).

2) (5 ouxoB) MOXHO 1M 37IeCh IPOBECTH MPOBEPKY Ha MPUTOJHOCTh HCIOJB30BaHHBIX
uHCTpyMeHTOB? OOpaTuTe BHUMAaHUE Ha 3HaU€HUE J-CTaTUCTUKHU, YKa3aHHOE B IPOTOKOJIE
OLICHUBAHMS.

3) (5 oukoB) UTO MOXHO CKa3zaTb O CYIIECTBOBAaHMH MAaTEMAaTHYECKOTO OXUAAHHUS H
nucriepcuit 2SLS oneHOK K03 (HUITMEHTOB pacCCMOTPEHHON MOAEN?

4) (5 ouxos) [IpoBepbTe IUIIOTE3Y PK30ME€HHOCTH NepeMeHHbIX S, E, E2,

5) (5 oukoB) [IpoBepbTe rUNOTE3y TOMOT€HHOCTH HAOJIIOICHUHA.

3ananue 2 (40 oukoB)

CraTucTHUECKUE JaHHBIE COAEpKAT CBEIEHUS O 545 MOJHOCTBIO 3aHATHIX MYXKYMHAX,
OKOHYMBIIHMX KONy 10 1980 r. m HabmogaBmuxcs B TeueHue 1980-1987 r. r. OnenuBanach
JIMHEHHasT MOJIEb 3aBUCUMOCTH JIOrapu(MoB cpeanedacoBoii 3apadotHoii miatel (WAGE_LN)
ot mmmrtensHocT 00y4enus (SCHOOL), tpynosoro craxa (EXPER) u ero kBagpara (EXPER2).
B mpaByio dYacTe ypaBHEHHS pPErpecCMM OBLIM TakKe BKJIIOUEHBI JaMMH-TIEPEMEHHBIE,
ykaspiBaroiue Ha 1wieHcTBo B mpogeorose (UNION), paboty B rocynapcrsenHom cekrope (PUB),
ceMeiHbIi cTaTyc (coctouT i B Opake — MAR), a Takke Ha IBET KOXXH (YEPHOKOKHH WIIA HET -
BLACK) u natuHoameprkanckoe npoucxoxaenue (HISP).

Boutn monryueHsl cneaylonme pe3yibTaThl OlleHUBaHHA (B CKOOKax yKas3aHbl 3HadyeHus t-

CTATUCTUKU IJIA ITPOBCPKU paBCHCTBA COOTBECTCTBYIOLICTO KOB(I)(I)I/IHI/IGHTEI Hy.]'IIO)Z

OreHka
OLS BE FE RE
SCHOOL 0.099 0.095 0.101

Ilepemennas
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(21.24) (8.68) (11.32)

EXPER 0.089 -0.050 0.116 0.112
(8.82) (-1.00) (13.81) (13.52)
EXPER2 -0.0028 0.005 -0.0043 | -0.0041
(-4.03) (1.59) (-7.08) (-6.85)

UNION 0.180 0.274 0.081 0.106
(10.46) (5.82) (4.20) (5.96)

MAR 0.108 0.145 0.045 0.063
(6.86) (3.50) (2.46) (3.73)

BLACK -0.144 -0.139 _ -0.144
(-6.11) (-2.84) (-3.02)

HISP 0.016 0.005 _ 0.020
(0.75) (0.13) (0.46)

PUB 0.004 -0.056 0.035 0.030
(0.09) (-0.52) (0.90) (0.83)

a) (5ouxkoB) YTo O3HAYaeT OTCYTCTBUE OICHOK KO3(D(HUIMEHTOB TMpH HEKOTOPHIX
HNepeMEeHHbIX i1 Mozenedl ¢ ¢ukcupoBaHHbIMU 3(pdexramu? [louemy sToro He
HaOroAaeTcst Ui APYruxX NepeMeHHbIX ?

b) (15 oukoB) UeM MOKET OOBSICHATHCS 3aMETHOE PACXOKIACHHUE CTATHCTHYECKH 3HAYMMBIX
OILICHOK HeKOTopbIX Kodd¢uuuentoB B FE u RE monensax? SABnstorcs nau npu Takom
pacxoxnaenun coctostenbHpiMu OLS mns mynma, FE-omenka m RE-omenka? Kaxoid
CTaTUCTUYECKUN TECT MOXKET IIOMOYb B pellleHuu 3Toro Bompoca? Ha yem ocHoBaHa

CTaTUCTHUKA 3TOr'0 TECTA, KAKOC ACUMIITOTUYCCKOC paCpCaAcICHUC UMECT 3Ta CTaTUCTHUKA?

O 4em roBopsAT NpUBEACHHBIE HUKE PE3YJIBTAThl IPUMEHEHUS ITOTO TecTa?

Coefficients
(b) (B) (b-B) sgrt(diag(V_b-V_B))
fe re Difference S.E.
EXPER 116457 1117851 .0046718 .0016345
EXPER2 -.0042886 .0040575 -.0002311 .0001269
UNION .081203 1064134 -.0252104 .0073402
MAR .0451061 .0625465 -.0174403 .0073395
PUB .0349267 .0301555 .0047713 .0126785

Test: Ho: difference in coefficients not systematic
chi2(5) = (b-B)'[(V_b-V_B)*(-1)](b-B) = 31.75; Prob>chi2 = 0.0000

« TIpu orBeTax Ha Bompockl (¢), (d), (8) clienyeT VUMTHIBATh PE3YVABTATHI ATOTO TECTA.

€) (5 oukoB) Uto naet (KOJUYECTBEHHO) /Il pa0OTAIOMIET0 WICHCTBO B PO coro3e?
d) (5 ouxoB) Uto maeT (KOJMUYESCTBEHHO) /IS pabOTAIOIIEr0 HATHYHE CEMbU?
e) (10 oukoB) Kak MOKHO OICHHTH BIHMSHHE Ha pa3Mep 3apabOTHOM IUIaThl pabOTAIOIIETO
€T0 STHUYECKOTO MPOUCXOKIACHHUS?
3ananue 3 (30 oukoB)
B ¢aiine binary choice altman index data.wfl mnpuBeneHsl naHHBIE O (DUHAHCOBBIX

nokazatensax 66 komnanuii CIIA, akIuu KOTOPBIX KOTHPOBAJIUCH HAa OUpKe, HA KOHEIl OHOTO U

TOro ke roja. B TeueHue ABYX MHOCHENyHOIIUX JIET MepBble 33 KOMIAHMM M3 3TOrO CIHCKA
00aHKPOTHIUCH (U1 STHX KOMITAHWH OWHapHas nepeMeHHas Y npuHuMmaet 3HadeHue 0), a 33
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CICAYIOMMX MPOAOJIKAIH CBOIO JIECSITEIBHOCTh (I TUX KOMITAHWK OWHaApHas rmepeMeHHas Y
MIPpUHUMAET 3HaueHue 1).

[TocTpoiiTe MO ATHM JaHHBIM TPOOUT-MOJNIETh BBDKMBAaHWS KOMIIAHWW. B KadecTBe
MOTEHIIUATBHBIX OOBSICHSIONINX TIEPEMEHHBIX HUCTIONIB3yHTe epeMeHHbIe X1 — X5, y4aCTBYIOIINE

B IOCTPOEHUHM S-(akropHOro Z-wHACKCAa AJIbTMaHa KpeauTocnocobHocTH  (Z-cuer),

OILICHUBAIOIIETO CTEMEHh pHCKa OaHKPOTCTBA KOMIIAHWH, TOPIYIOUICHCS Ha Oupxe, u
BBIUUCIISIEMOTO 10 (opMyJIe:

Z=12X1+14X2+3.3X3+0.6 X4+ 0.999 Xs.

371ech:
X YUCTBI OOOPOTHBIN KarMuTasl
1 —
oOlas cyMMa akTHBOB
X HepacnpeASICHHas TPUObLIb
2 =
001masi cyMMa aKTUBOB
X npuObLIBL 10 BBIYETA MPOLIEHTOB U HAaJOTOB
3 =
001asi cyMMa akTHBOB
y  _ PHIHOUHASCTOMMOCTD aKTHBOB 3a BHIYETOM 33/10/DKEHHACTH
4= » ,
OaslaHcoBasi CTOUMOCThOOIIEH CyMMbI 0053aTEIbCTB
X BBIpyUYKa (06’b€M npodaofc)
5 p—tl

0011asi cyMMa aKkTHBOB

Kowmnanuu, mu1st Kotopeix Z > 2.99, npUyuCigioTCs K YUCly (PUHaHCOBO-YCTOWYMBBIX;
KOMITIaHUH, Uil KOTOphIX Z < 1.81, npuuucisaioTcs K 0€3yCI0BHO-HECOCTOSITENbHBIM; HHTEPBAI
[1.81, 2.99] cocTaBnsieT 30Hy HEOMPEACICHHOCTH.

(a) (10 oukoB) Haunute paccMOTpeHHE ¢  MPOOMT-MOJEIH, BKIIOYAKOIIEH  BCeE
MOTEHLIMAJIbHbIE O0BSACHSIOLIUE TepeMeHHble. OOBICHUTE HETOCTATKH OLIEHEHHON MOJIEH.

(6) (10 oukoB) OniernTE TPOOUT-MOJIEITH C KOHCTAHTOH U OOBACHSIONICH TepeMeHHOH X2.
PaccMoTpuTe IpOrHO3HBIE CBOKCTBA OLICHEHHOM MOJEIIN.

(c) (10 oukoB) IlpoBenute pasneneHue MPEANPHUITHI Ha TPYNIBI HA OCHOBE 3HAYEHUU
nHaexkca AnptMana. CpaBHUTE HENIPAaBUIbHO KiIacCU(PULIMpPOBaHHbIE HAOIIOAECHNUS, IOTYYCHHbIE
[0 OLEHEHHOW MPOOUT-MOJENNU C KOHCTaHTOM M X2, ¢ MOJY4YEHHBIMH IPU HCIOJIb30BAaHUU

¢dopmynsl AnpTMaHa.

HIxaJia oneHUBaHNA.

HEYJIOBJICTBOPHUTEIHHO YAOBI XOPOIIO OTIIMYHO
1 2 3 4 5 6 7 8 9 10
1-9 10-29 30-44 45-52 | 53-59 | 60-66 | 67-74 | 75-79 80-84 85-100
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10-0anpHas TpagunnoHHas mIKata OnpeneneHue

IKasa (mosTy4eHHOE KOJIMYECTBO OYKOB)
10 OTiIu4HO 85-100
9 OTiIu4HO 80-84
8 OTiIu4HO 75-79
7 Xopo1uio 67-74
6 Xopoiio 60-66
5 Y TOBJIETBOPUTETHHO 53-59
4 Y TOBJIETBOPUTETHHO 45-52
3 HeynoBiaeTBopuTeibHO 30-44
2 HeynoBneTBOpUTEIbHO 10-29
1 HeynoBneTBOpUTEIbHO 1-9
0 HeynosnerBopurensno | Hapyienue npaBuin NpoBeaeHust

JK3aMeHa

4.4. MeToanuyecKue MaTepuasbl

OK3aMeH IPOBOAMTCS B KOMIBIOTEPHOM Kjacce. OTCUeT BpEMEHH, OTBEIECHHOIO Ha
MUCHMEHHYIO PaloTy, HJET IO 3aBEPLICHUU IMPOLEAYpPbl Pa3MELIeHHUs CTYAEHTOB M pa3lauu
3aJaHUH.

CrtyneHT 00si3aH SIBISITbCS HAa 5K3aMEH B yKa3aHHOE B pacmucaHuu Bpems. B ciydae
OTI03/1aHUs BPEMsI, OTBEICHHOE HA BBIIIOJHEHUE 33/IaHUM, HE MPOJIJIEBACTCS.

Ilo okOHYaHMM OTBEAEHHOI'O BPEMEHU CTYAEHTHI OJJHOBPEMEHHO 3aKAHUMBAIOT BHIIIOJHEHHE
pabotel. Ecnum pabora 3aBepieHa CyIIECTBEHHO paHbBIIE CpPOKa, TO TIO pPa3pelIeHUIo
MpernoaBaTelis CTYICHT MOXET MOKUHYTh ayJAUTOPUIO TOCPOYHO.

MoOunbHBIe TeJIe(OHBI JOKHBI OBITh BHIKIIFOUEHBI U YOpPaHBI CO CTOJIOB.

[lombiTka OOWIEHMA € APYrUMH CTYJCHTAaMH WM WHBIMU JIMIAMH, B TOM YHCIE C
MPUMEHEHHEM SJIEKTPOHHBIX CPEJICTB CBA3M, HECAHKI[MOHWPOBAHHBIC TMEpEeMEIICHHs M T.II
SIBJIIFOTCSI OCHOBAHUEM JIJISl YIAJICHUS CTY/IHTA U3 ayAUTOPHUHU U MOCJIEIYIOIIEr0 MPOCTABICHUS B
BeZIOMOCTh orieHkH 0.

Bo Bpems npoBeieHHs SK3aMeHa CTyI€HTaM pa3pelaeTcsi IOKUHYTh ay JMTOPHUIO TOJIBKO IpU
YCIIOBUU CAa4u paboThI B 00bEME, BBIMIOJTHEHHOM K MOMEHTY BbIX0/1a U3 ayiuTopuu. JlanpHeiimiee
MIPOJIOJIKEHHE PaOOThI 3aMpeIiaeTcs.

[TpomomKUTETPHOCTD SK3aMEHAIIMOHHON TUCEMEHHOH padboThl 120 MUHYT.

B cnyuae, ecnu IMCHMIUIMHA TMOJIHOCTHIO WMJIM YAaCTUYHO IPOBOJAMIIACH C NPUMEHEHUEM
TEXHOJIOTUI 3JEKTPOHHOTO OOyuYeHHsI HW/MIM AMCTAHIMOHHBIX TEXHOJIOTUH, HK3aMEH MOXKET

IpOBOAUTHCA C UCIIOJIb30OBAHUEM CHCTCMBI CZ[O AKa,[[eMI/II/I U IPUMCHCHUCM IIPOKTOPUHTA.

5. Meroanueckue yKa3aHus 1Jis1 00y4aommxcst
10 OCBOEHUIO IV CHUTLTTHHbI

MeToauuyeckue YKazanud 1mo CaMOCTOSITEeIbHOM paGOTe

17



CamocrosiTenbHas paboTa CTYJEHTOM OCYIIECTBISIETCS ISl 3aKPEIUIEHUs] HU3Y4YEHHOIO
MaTepuasia IOoCie NPAKTUYECKUX 3aHATHH WM JabopaTOpHBIX paboT, IJs BBITOJHEHHS
JIOMAIIHUX 3aJJaHUM, JUI HOATOTOBKU K KOHTPOJIbHBIM paboTaM, /71l H3y4EHUs JONOJHUTEIbHbBIX

MaTepuasos.
Ne tem Meroauueckue yKa3aHus
Tema 1 | U3yunts MaTepuan, coAepKalluics B PEACTABICHHBIX IPE3CHTALNAX HA JaHHYIO TEMY.

N3yuuTth (moBTOPUTH) MaTepuan yactu 1 yuebnuka Hocko B.I1. [H1],
OTBETHTh Ha KOHTPOJIbHBIE BOIIPOCHI.

Tema 2

W3yanThs MaTepua, CoAepKaIuiics B MPEICTaBICHHBIX IPE3EHTALUAX Ha TAaHHYIO TEMY.

N3yunts marepuan paznena 1 gyactu 3 yuebnnka Hocko B.II. [H2], ctp. 11-85. OTBeruts Ha
KOHTPOJIbHBIE BOIIPOCHI.

JI71s TOATOTOBKH K KOHTPOJIBHOM padoTe 1o TeMaM | U 2 MCIob30BaTh THIIOBOW BapUaHT KOHTPOIBHOM
paboThl 1, MOBTOPHUTH MaTepHaNbl JICKINH, TPAKTUIECKHUX 3aHATHH U 1a00pPaTOPHBIX padoT.

Tema 3

N3yunts MaTepua, coaepKaliuics B IPeICTaBICHHbIX TPE3EHTALUIX Ha TAaHHYIO TEMY.
W3yuuts marepuan paznena 3 yactu 3 yuebnuka Hocko B.I1. [H2], ctp. 105-184. OtBeTnTh Ha
KOHTPOJIbHBIE BOIIPOCHL

Tema 4

N3yunts MaTepua, coaepKaliuics B IPeICTaBICHHBIX TPE3EHTALUIX Ha JaHHYIO TEMY.

N3yunts matepuan pasnena 4 yactu 3 yuyeonuka Hocko B.I1. [H2], ctp. 185-270. OtBeTrTh Ha
KOHTPOJIBHBIE BOIIPOCHL.

J1y1is TOATOTOBKM K KOHTPOJIBHOM paboTe 1o TeMaM 3 U 4 HCIob30BaTh TUIIOBOW BapUaHT KOHTPOJIBHOM
paboTHI 2, MOBTOPHUTE MAaTEPHANIBI JIEKITUHA, TIPAKTHUECKIX 3aHATHHA U TaO0paTOPHBIX PadoT.

Jns DoAroTOBKM K 3K3aMEHY PEKOMEHIYETCSl O3HAKOMMTBCS C PEKOMEHJIOBAHHOMU
JUTEPaTypOi, MOBTOPUTHh MATEPHaN JICKUMA W NPAKTUYECKUX 3aHATHM, BBIIOJIHUTH TUIIOBOM
BapHaHT 5k3aMeHa. [Ipyu BO3SHUKHOBEHUHU BOIIPOCOB O0OPATUTCA K IPETIOAABATEIO 110 2JIEKTPOHHOM
MOYTE C YKa3aHUEM KOHKPETHOU MPOOIIEMEI.

6.

Y4yeOHas quTEepaTypa U pecypchbl HHPOPMAIMOHHO-TEJIeKOMMYHUKAIMOHHOM
cetn «MIHTEpHET», BK/II0OYAS NepPeYeHb YUeOHO-MeTOAUYeCKOro odecrnedeHunst
JJISI CAMOCTOSITE/IbHOM padoThl 00yYAOIIUXCS M0 JUCHMILIIUHE

6.1. OcHoBHas IUTEpaTypA.

1.

[H1] Hocko, B.I1. Dxonometpuka. Ku. 1. Yacts 1, 2: yueonuk / Hocko, B.IT. —
Mocksa: Uznatensckuit oM «Jlemo» PAHXul'C —— 2011. — 672 c. (mocTym K TeKCTy
C YKa3aHHBIMH OTlE€YaTKaAMHU:
https://drive.google.com/file/d/1eEF92rHfO2JMKhxJXbBfXwNMtyb1xCW3/view?usp=sharing
[H2] Hocko, B.IT. Dxonomerpuka. Ku. 2. Hacts 3, 4: yueounk/ Hocko B.IT. — Mocksa:
Wznatensckuit oM «Jemo» PAHXul'C —— 2011. — 576 c. (mocTym K TEKCTY C

YKa3aHHBIMU OII€YaTKaMMU.
https://drive.google.com/file/d/1d24W40ft4YC8NIP4GSGGnnVBaOB3a7ex/view?usp=sharing
[W] Jeffrey M. Wooldridge (2012) Econometric Analysis of Cross Section and Panel
Data, MIT press (anexrponHslii foctyn yepes Ebrary http://site.ebrary.com/lib/ranepa)

6.2. JlonosHUTEIBHAS JIUTEPATYPA.

1.

I'pun, V.I'. DxoHomerpuueckuii ananmu3. Ku. 1/ V. I'pun; niep. ¢ aHri.; noa Hayd. pen.
C.C. CunensnukoBa, M.IO. TypyHueBoil. — MockBa: M3narenbckuit nom «Jlemo»
PAHXul'C, 2016. — 760 c.
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https://drive.google.com/file/d/1eEF92rHfO2JMKhxJXbBfXwNMtyb1xCW3/view?usp=sharing
https://drive.google.com/file/d/1d24W4Oft4YC8N9P4GSGGnnVBaOB3a7ex/view?usp=sharing
http://site.ebrary.com/lib/ranepa

I'pun, ¥Y.I'. Dxonomerpuueckuii ananu3. Ku. 2 / V. I'pun; nep. ¢ aHri.; moj Hayd. pen.
C.C. CunensuukoBa, M.IO. TypynueBoit. — MockBa: W3narenbckuit nom «Jlemo»
PAHXwuI'C, 2016. — 752 c.

Kamepon 3.K. MukposkoHoMmeTpuka: MeToAbl M uX mnpumeHeHus: Kuura 2 YueOHoe
nocobue / Kamepon D.K., Tpusenu I1L.K., nep. ¢ anrn. mox Hayd. pen. Jlememesa b. —
Mockga: U3patensckuii nom «Jlemo» PAHXul'C, 2015. - 664 c.

Marnyc {. P., KareiieB I1. K., Ilepeceukuit A. A. Dxonomerpuka. HavanbHblii Kypc:
yuebnuk/ Marnyc f. P., Karemmes I1. K., Ilepecenxwuii A. A. — 7-e uzn., uctnp. — MockBa:
Hzparenbckuii oM «eno» PAHXul'C, 2005. — 504 c.

Xaiistim, @ymuo. DKOHOMETPHKA: TIEpP. ¢ aHTJI.: yueOHuK: / Dymuo Xaisamm; HaydH. pe.
B. I1. Hocko — Mocksa: M3narensckuii nom «Jemo» PAHXul'C, 2017. - 728 c.

6.3. YuebHo-MeToanuecKoe 00ecreyeHne caMoCTOsATeNbHOM paboThl. CriennaabHOE yueOHO-
METOANYECKOE 00eCIeueHHE U MOCOOHSI HE MIPEIyCMOTPEHBI

6.4. HopmatuBHBIE TpaBOBBIEC TOKYMEHTHI. He npeycMOTpEeHBI.

6.5. UnTepHeT-pecypchl.
http://www.economicsnetwork.ac.uk/links/data free

Ha stom caiite umeeTcs OOJBIIOE KOTUYECTBO CCHUIOK Ha pa3jMYHbIC CAWTHI, coAepKallue B
CBOOOJIHOM JIOCTYTIC JaHHBIC SKOHOMUYECKON CTATUCTUKH.

O nakere Stata http://www.stata.com/support/

O6cysxaenue u oMok http://www.statalist.org/forums/help

6.6. luble ICTOYHHUKH.

el AN

7. MarepuajJbHO-TEXHHYECKasi 0232, HH(POPMALMOHHbIE TEXHOJIOTHH,
NnporpaMMHoe odecnevyeHue U MHGPOPMAIMOHHBIE CIIPABOYHbIE CUCTEMBI

KommnsrorepHslii Ki1ace

JlocTyn B MHTEpHET U JIOKAJTbHYIO CeTh AKaJIeMUu
[IpoexunonHoe 000pyI0BaHKE

[TporpamMmMHOe obecrieueHue:

— Windows

— Microsoft Office (Word, Power Point, Excel)
— Stata

— Econometric Views (Eviews)

— Google Chrome
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