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1. Mecto nucuumiuabl (MmoayJis) B crpykrype OIIOII BO.
VYueOHass aucuuIUiiHa  «OKOHOMETPHUKA)»  TMPUHAUICKUT K  0a30BOM  4vacTu
poeCCHOHANTBHOTO IUKJIA. JIaHHBINA Kypc H3ydaeTcs B 6 U 7-OM CEMECTPaX, H3y4aeMblil KypC SBISETCS

Ba)XHBIM JUISl HAYYHO-HCCIIEAOBATEIbCKON paboThl OakasiaBpa, B TOM 4YUCIe I pabOTHl B paMKax HaydHO-

HCCJICA0BATCIILCKOI'O CEMUHApA.

Henabo wu3ydeHHs ITUCHUIUIMHBI «DKOHOMETpPUKa» ABIsAETCA (HOPMUPOBAHHE Yy CTYJIEHTOB

yIyOJICHHBIX 3HAHUN B 00JIACTH MAaTeMAaTUYECKUX METOJOB aHAIM3a YKOHOMUKHU; MIPUMEHEHUS

COBpeMCHHI)IX BKOHOMeTpI/I‘IGCKI/IX MO)ICJ'IGI\/’I; HOJ'Iy‘—IeHI/IIO O6OCHOBaHHBIX CTaTUCTUYCCKUX

BBIBOJOB

3agayamMu U3ydeHUs AUCHUILUINHBI SIBJISIIOTCS:

- ITlo3HakOMHUTh ¢ METOJOM HAMMEHBIIMX KBaJIpaTOB OICHUBAHUSA 3KOHOMETPHYECCKUX
MOJIeEN;

- O6ocHOBATH CIIOCOOBI MOMYUYEHUS CTATUCTUUECKUX BBHIBOIOB;

- OOGcyauTh cIOCOOBI TECTUPOBAHUS aJIEKBATHOCTU OLIEHUBAEMBIX MOJIETICH;

- Ilo3HAaKOMUTH C TUTUYHBIMU MOJIEISIMH BPEMEHHBIX PSIOB;

- Tlo3HAaKOMHUTBH C MOJIETISIMU C TUCKPETHON 3aBUCHMOM TTepEMEHHOM (MOIEIsIMU OMHAPHOTO U

MHOKECTBEHHOT'O BEIOOpA)

2. BxonHble TpeGoOBaHMs /I OCBOEHHMs] JHCHMILUIMHBI (MOIYJisi), NpeIBapUTeJIbHbIE
yYCJIOBHS.
s ycnemHoro OCBOEHHS JUCHMIUIMHBI CTYAEHTHI JOJDKHBI H3Y4YHTh Kypchl «Teopumn
BEPOSITHOCTH», «MaTeMaTH4ecKol CTaTUCTUKNY», «JIuHeiHoW anreOpsl», «MaTeMaTHUYeCKOro
aHaJIN3ay.
3. Pe3syabTaThl 00y4YeHHs MO JHCHUIJIHHE (MOIYJI0), COOTHECEHHbIE C TpedyeMbIMH
KOMIIETEHIUSIMHU BbINY CKHUKOB.
B pesynbTaTe 0CBOSHHUS TUCIUIUIMHBI CTYIEHT JTOJIKEH:

Buame:
- METOJbI IOCTPOCHUE HIKOHOMETPUUYECKUX MOJEJIEN IIPU BBINOJHEHUU U IIPU HAPYLICHUU
CTaHJIAPTHBIX MPEAOJIOKECHHUII;
-ClIOCOOBI  KOPPEKTUPOBKUA CTATUCTUYECKUX BBIBOJAOB TPU HAPYIICHUU CTaHIAPTHBIX
MPEAIIOIOKECHUM;
-OCHOBHBIE TUIIBI SKOHOMETPUYECKUX MOJEIEH ISl CTAIMOHAPHBIX U HECTALIMOHAPHBIX
BPEMEHHBIX PAJIOB;
- TECThl BPDEMEHHBIX PSI0B HA CTAIlHOHAPHOCTb,

MOJ1eI1 OMHAPHOTO BBIOODA.



Ymems:
-OCYIIECTBIATH COOp, MOATOTOBKY U MPEABAPUTEIbHBIN aHAIN3 JaHHBIX;
-popMyITUPOBATH IKOHOMUYECKHE TUTIOTE3BI B TePMUHAX IKOHOMETPHUECKUX MOJICIICH;
-OCYIIECTBIISITH HEOOXOIMMEIE YKOHOMETPHUYECKHE pacdeTsl c IPUMEHECHUEM
CHEIHUATH3UPOBAHHOTO JYKOHOMETPUYECKOTO IMPOTrPaMMHOIO OOECHeUeHHs] Ui MPOBEPKH
c(OPMYIIMPOBAHHBIX THIIOTE3 OTHOCUTEIBHO aHATM3UPYEMBbIX JIaHHBIX;
-OI[CHUBATh Ka4eCTBO MOJTYYCHHBIX YKOHOMETPHUICCKHIX MOJICIICH;
-COZICPIKATEIIEHO MHTEPIPETUPOBATH PE3YIIBTAThl SKOHOMETPHUIESCKOTO MOJICTHPOBAHHUS.
Bnaoemw.:
-pa3Ho00pa3HbIM MaTEMATHYECKHUM aIllapaToMm;
-HaBBIKAMH TCCTHPOBAHUS SKOHOMETPUICCKUX MOJICTICH;
-oAOUpaTh Pa3IMIHBIC CTATUCTHKO-MATEMATHYESCKHE METOIBI U UX COYCTAHUS IS OMUCAHUS,
aHaJM3a MOBEJCHHS pacCCMaTPUBAEMbIX MOJIEIeH B 9KOHOMUKE;
-HCIIOJIB30BAaTh CTAaTHCTHKO-MAaTEeMAaTHYSCKUE METOABI JIII TPOTHO3MPOBAHMS IOBCICHUS
paccMaTpuBaeMbIX MOJICICH B SKOHOMHUKE;.

-HaBbIKHU INPOBCACHUA CAMOCTOATCIIBHBIX SKOHOMCTPHUYCCKUX HCCHGHOB&HHﬁ.

4. (I)OpMaT OﬁyquI/Iﬂ Hpeno;[aBaHI/Ie JUCHUIIIIMHBI MOXKET OBITh pCajin30BaHO B CMCIIAaHHOM
(bopMaTe, OYHO B ayauTOpHUAX yqe6Hor0 KopIlyCa U C HCIIOJIb30BAHUCM JUCTAHIMOHHBIX

TEXHOJIOTUH.

5. O0BeM TUCIUTIIUHBI (MOIYJIS)
cocTaBisieT 5+4 3.e., B TOM yucie 72+68 akaJeMHYEeCKHUX YacOB, OTBEJICHHBIX Ha KOHTAKTHYIO
paboty oOywarommxcs ¢ TmpernojaasareneM (aynuTopHas Harpyska), 108+76 akamemmueckux

9YacoOB Ha CAaMOCTOSTENBbHYIO Pab0Ty 00yUJaroIINXCs



6. Conepkanue JUCUMILUIMHBI (MOXYJIsA), CTPYKTYPHMPOBaHHOe MO0 TeMaM
(pazoesaM) ¢ yka3aHWeM OTBEJEHHOI0 Ha HHUX KOJIHYECTBA aKaJeMHU4YeCKHX

YacoB M BU/IbI y4eOHbIX 3aHATHI

B Tom uncne
KonTakTHas pabdora
(padoTa BO B3aMMO/IeiiCTBUH C
npenogaBaresaemM)
Buanl KOHTAKTHOM padoThI
HaumeHoBaHMe M KpaTKoOe coAepKaHue P ’ CamocrosTen
Jacel bHasi pagora
Pa3/eJIoB M TeM AU CHUILIMHBI (MOLYJIs), Bcero
®opMa NPOMEKYTOYHOI ATTECTAUUU MO | (YACHI) o0ysatomero
cH
JUCHHUILTUHE (MOYJII0) ° ° ’
w O = qachkl
= E s E Q%
S8 E| % £E| Beero
T = T =
S = K (5] = K
o % o s
= 3
Tema 1. Beenenue 9 2 2 4 5
Tema 2. Mopaens napHo#i perpeccun | 16 4 4 8 8
C HECTOXAaCTUYECKUMHU
perpeccopamu
Tewma 3. Mojesib MHOKECTBEHHOM 18 4 4 8 10
perpeccuu ¢ HeCTOXaCTUUECKUMU
perpeccopamu: oomuit 0630p
Tema 4. Moaens MHOKECTBEHHON 12 4 4 8 O0s13anTenD
HOE
perpeccuu ¢ HeCTOXaCTUUECKUMU
JIOMaIHee
perpeccopamu: BEKTOPHO- 3a/1aHKe
4
MaTpuy4Has popma 3arucH U
HEKOTOPbIE JOKa3aTeIbCTBa
Tema 5. Hekotopsie npoGieMsl 16 4 4 8 8
cnenuuKanuu MOJICIIH PErPeccuu
Tema 6. O600mennsii MHK. 18 4 4 8 10
I'eTepockenacTUUHOCTD.
Tewma 7. CroxacTudeckue 16 4 4 8 8
perpeccopbl. ACUMOTOTHYECKHI
MOJX0/1 B 9)KOHOMETPHUKE
Tema 8. Meton HHCTpyMEHTaNbHBIX | 18 4 4 8 MHCBMCHHAs
KOHTPOJIbHAA
IepeMEHHBIX, AByxmarossii MHK pabot
10
Tema 9. [Ipumenenne Metoaa 18 4 4 8 10




MaKCHMaJIbHOTO MPaBONOA00HS B
SKOHOMeTpHKe. Moien GuHApHOTO
BbIOOPA, MOJIENU C OTPaHUUECHUEM

JUTS1 3aBUCUMOM ITIEPEMEHHOM.

HpOMC)KyTO‘-IHa}I aTrecrauud -

MMUCbMEHHBIN 3a4eT 6

Hroro 180 36 36 72 108

Tewma 10. OgHOMEpHBIC MOJICTH 26 8 8 16 10

BPEMEHHBIX PSIJIOB.

Tema 11. MHOrOMEpHBIE MOJIETTH 18 4 4 88 10

BpPEMEHHBIX psaoB. CTaTHYeCKue

MOJIEITH CO CTAIl[HOHAPHBIMHU

nepeMeHHbIMH. JIMHaMUYeCKHe

MO/IEJTA CO CTAIIMOHAPHBIMH

MEPEMEHHBIMHU.

Tema 12. Mopenu ¢ 16 4 4 8 8

HECTAI[MOHAPHBIMHU TIEPEMEHHBIMH.

KownHnrerpanus.

Tewma 13. CucteMsl 18 4 4 8 10

OJTHOBPEMEHHBIX

HYKOHOMETPHUECKUX YPAaBHEHUH

Tema 14. Monenu BeKTOpHOU 16 4 4 8 IucbmenHas
KOHTpPOJIbHAsA

aBroperpeccun (VAR) u pabota

CTPYKTYPHOU BEKTOPHOMU °

aBToperpeccun (SVAR)

Tema 15. IlanenbHbIe JaHHBIE 8 8 16 TIPaKTHIECKast
paborTa,
MPOEKT
18

[TpomexxyTodHast aTTeCTAIHS - 8

3alUTa MPOEKTa

Hroro 144 34 34 68 76




7. ®oua oueHouHbIX cpeacTB (POC) ni1s oOlleHUBAHUS Pe3YJbTATOB 00yUYEeHUs MO

AUCHUIIMHE (MOLYJII0)

7.1. TunoBble KOHTPOJIbHbIE 3a/IaHUS WIN HHbIE MATEPHAJIbI /ISl NIPOBeJleHUsI TeKYyllero

KOHTPOJISI yCIIeBaeMOCTH.

Obs3amenvHoe domMawHe20 3a0aHus 8 3-om cemecmpe

1. Ouenute Monenb 3aBUCUMOTH f OT KOHCTaHTHI, z1, 72,73,74,z5. Kakue nepeMeHHbIC
OKa3bIBAIOTCI 3HAUMMBIMU, a Kakue HeT? Eclim uMeeTcs HeCKOIbKO He3HAUNMBIX
MEPEMEHHBIX, TO IPOBPETE UX Ha COBMECTHYIO HE3HAYMMOCTb.

2. Ynydmwure MOJIeih, YA IuB HE3HAYUMEBIC IEPEMEHHBIC, CPABHUTE JIBE MOICITH 110
W3BECTHBIM BaM KPUTEPHSIM.

JlaitTe unTepnpeTanuio Kod(hGUINEHTOB Y TydIleld MOIeIH.

4. TlocrapaiiTech yny4lIiuTh MEPBYIO MOJIENb MOCIEI0BATENbHBIM yIaJeHUEM HE3HAUUMBbIX
MEPEMEHHBIX, YISl IEPEMEHHYIO C HAMOOIBIIINM P-3HAYCHUEM.

5. JloGaBbTe B MOfETb PUKTHBHYIO MepeMeHHY0 d, 3HaYMMa J11 OHa?

6. IIpomepre ¢ moMombo Tecta Yoy, MPOUCXOIUT JIM CTPYKTYPHBIH CIBUT IPH MIEPEXOJIE OT
d=0 x d=1.

Hpaxmuuecm}z KOHmMpOJibHAaA pa60ma 6 5-om cemecmpe

Tema: BIMSIHHE CONMATBLHO-I)KOHOMUYECKUX (PaKTOPOB HA 0KUIAEMYIO TIPOJIOKUTEILHOCTh
KHM3HM B cTpaHax mupa B 20__roay
Hcxoanblie nannsblie: ¢aita Example.xls
Ilepemennvie:
Country_name — na3Banue ctpauslEXplife — oxumaemast mpoa0IKUTETLHOCTD KU3HH MTPH
pOXJieHnH (B roaax).
GDP — BBII B pacuere Ha qymry (B Thic. 1oyt CIIIA mo II1C)
Medicare — pacxoipl Ha MEAMIIUMHCKOE 00CTy)KMBaHUe Ha ay1ry (B Thic. goiut. CIIIA)
Infmort — mnagendyeckas cMepTHOCTH (umcino ymepmmx geteit 10 1 roma ma 1000
POKICHHBIX )
Asia — ¢ukTHBHas nepeMeHHas (MPHHUMACT 3Ha4YeHHe 1, eciu a3marckas crpana, 0 ecnu

HHaye)

1. Ouenure MOJIENH BUAA

Explife, = B1 + B2GDP, + BsMedicare; + B4 Infmort; + BsAsia; +¢i,



3anuiuTe OIICHEHHOE YpaBHEHHE perpeccuu, ykaszaB kod(hduimeHT nerepMuHanud u (B
CKOOKax ToJI COOTBETCTBYIOIIMMH KO3 PHUITMEHTaMH1) CTaHJAPTHBIE OIUOKH.

2. 3nauumo nu ypasuenue 6 yerom? CHopMyIupyHTe COOTBETCTBYIOIIYIO THIIOTE3Y U TIPOBEPHTE
€ Ha OCHOBE [aHHBIX TaONUIBI C pe3yabTaTaMH OIEHUBAHUS YpPaBHEHUS PErpecCuu.
(HamuimuTe, Ha OCHOBE KaKOTO YKCIIa U3 TaOJUIIBI BBI C/IEIaId CBOM BBIBO/I. )

3. Kakue u3 nepemenHbiX OKA3bI8AIOM 3HAYUMOE GIUSHUE HA NPOOOINCUMENTbHOCHIb HCUZHU?
ChopmynupyiiTe COOTBETCTBYIONTUE THIIOTE3bI H IMPOBEPHTE WX HA OCHOBE JIAHHBIX TAOJIUIIBI C
pe3yinbTaTaMu OIEHUBAHUS YpaBHEHUs perpeccud. (B kaxkaom ciydae, HAMHWIIUTE, HA OCHOBE
KaKOT0 YKCia U3 TaOJUIIBI BBl CIETIATH CBOM BBIBOI. )

4. JlaiiTe comeprkaTeIbHyI0 HHTEpIpeTaiio kodddummenta 33 .
5. JlaiiTe comepKaTebHyIO HHTEPIPETAIHIO Ko punneHTa fs .

6. Ha ocHoBe Bamieli MoJeIu MOCTPOUTE MPOTHO3 CPETHEH O0XKHIAEMOU IMPOJIOJDKUTEILHOCTH

KU3HU BO BreTHaMe, eciiu U3BeCTHA cieayromas nHpopMaius o0 dTOH cTpaHe:

Infmor | Medicar

GDP t e

2,607 20,40 0,058

7. Oxapakrepu3yiTe 00Iee KaueCTBO MOIyYEHHOTO YPaBHEHUS, C TOUKHU 3PESHUS M3BECTHHIX BaM
KputepueB. Kakue maru Mo)KHO IPEANPUHSTD IJIs YITy4IIeHUs KadyecTBa YpaBHEHHS?
8. [IpoBepbte runore3y B3 =1. OnummTe nmpoueaypy IpOBEPKH.
9. Onenure Mozi€emb BUAA
In Explife;= B1 + B2 InGDP, + Bs3Asia; +¢i,
3anumuMTe OIEHEHHOE YpaBHEHHE PErpeccud, yka3aB Kod(duuueHT aerepmuHanmmu U (B

CKOOKax I0J1 COOTBETCTBYIOIIMMHU KO3 PHUIIMEHTAMN) CTaHJAPTHBIE OIIUOKH.
10. [laiiTe comepkaTeabHy0 MHTEPIPETALNIO KO QuurenTa 3, B HOBOM MOJIEIH.

11. JlaiiTe comepxaTeNbHYIO HHTEpIpeTaIHio KodhduireHra 33 B HOBOH MOJIEINH.

Tlucomennas konmponvHas paboma 8 5-om cemecmpe

3anaua 1. Monenupyetcs npubbuib GUpM B HEKOTOPOU OTpaciu 3koHoMHuKH Poccun.

Y; — npuObLIb 1-0i1 pupmer (MiH. py0.), d; — (uKkTHBHAS TIepeMeHHas, KOTopas MPUHUMACT
3HaueHue 1, ecnu i-as pupma pacrnonaraercs B Mockse u 3HaueHue 0 B IpOTHBHOM citydae, Xfl) :

2 3
Xi( ) ) Xi( — HCKOTOPLIC KOJINYCCTBCHHBIC IICPCMCHHBIC. ITo 30 Ha6J'IIO,I[eHI/I$IM OBLIO OLICHCHO



CJICAYIOMICC YPAaBHCHUC PErpeCCruun (B CKOOKax YKa3aHbl CTAHAAPTHBIC OTKIIOHCHUS OLICHOK

K03(ppuIeHToB):
In(y)=1,5-0,9 x® +0,04 x? +0,09 x® +2,0d . RZ =0.59
Yoo o ©o1 ©02) | 08

(a) 3uaunM u  koddduument mnpu nepemennoir XP mpm  ypoBHe 3HaumMoctH 5%?
ChopmynupyiiTe v MpOBEPHTE COOTBETCTBYIOLIYIO THIIOTE3Y.

(6) Chopmynupyiite u mpoBepbTe (IpU ypOBHE 3HAYMMOCTH 5%) TrHIOTE3y O TOM, YTO BCE
K03 (QULIMEHTHI TPU NIEPEMEHHBIX YPAaBHEHUS OJTHOBPEMEHHO PAaBHBI HYIIO.

(B) Iloctpoiite 95-pouEHTHBIA JOBEPUTEIBHBIM HMHTEpBad I Kodhduimenta mpu

nepemernnoit X? . Chopmymupyiite u mposepbTe (IPH YpOBHE 3HAYMMOCTH 5%) THIOTE3y O

TOM, YTO KO3()(DUITUEHT TPU TepEeMEHHON x pasen 0,1.

(r) JMHaiite wunTepnperammio kod(guuumenta mpu mnepeMenHoi X : BpiGepuTe HYKHYIO
(hOopMYIHPOBKY M3 MPEAJIOKEHHOTO CIHMCKA M BIHUIIUTE COOTBETCTBYIoMIee yncio. [Ipu npounx
PaBHBIX YCIOBHSX:
e npu yBenumuernn nepemensoit X  Ha 1% nepeMeHHAs Y yBeOMUMBACTCS Ha
HPOIIEHTOB,
e pu yBenuueHnn nepeverHol X?  Ha exuHMIY MepeMeHHas Y yBeIMUMBACTCS HA
HPOIICHTOB,
e ipu yBenuuennn nepemennoii X Ha 1% nepemennas y yBenudHBaeTCs Ha MJIH. pYO.,
e ipu yBenuueHnn nepevenHoil X?  Ha exuHMIY NepeMeHHas Y yBeIMUMBACTCS HA

MJIH. pyO.

(m) daiite unTepperanuio kodppuiueHTa npu GUKTUBHON MepeMeHHO# d : BBIOEpUTE HYKHYIO

Q)OpMYHHpOBKy U3 IIPCIIJIOKCHHOI'O CITMCKA W BIIMIIHUTC COOTBCTCTBYIOIICC YHCIIO.

® [IpY IPOYUX PABHBIX YCIOBUSIX MPUOBLIE MOCKOBCKOM (DUPMBI OOJIbINIE HA MJIH. pYO.,
® [IpH MPOYUX PABHBIX YCIOBUSAX MPUOBLITH MOCKOBCKOM (UPMBI OO0JIbIIIE HA MPOLIEHTOB.
3agaua 2. lIMeroTCsl HEKOTOPBIC JTAHHBIC O TICPEMEHHBIX Y yl1/5/4(6|9
1 X (CM. Ta0HIy). x|0]0]2[2|6

(a) onienuTe perpeccuro Y; = + PX; +&i ,
(6) BBIUMCIIUTE CYMMY KBaJIpAaTOB OCTATKOB M 3HA4YCHUE KOA(DUIIECHTA
nerepMuHanui R—kBaspar,

(B) CyIIeCTBYeT JIM 3HAUMMAsi CBSI3b MEXIY IEPEMEHHBIMU X U Y7



3anaﬂne 3 HccnengoBaTenb AHAJIU3UPYCT BJIUAHUC TCIICBUJACHUSA HA PE3YJIbTAThI

BbIOOpOB. OH pacmonaraeT JaHHBIMH O TOMyJsipHOocTH TenekaHana X-TB B

K@XJIOM pervoHe (mepeMeHHass Xi — KONHMYECTBO JIOJCH, KOTOPHIE CMOTPST
3TOT TEJCKAHA B I-M PETHOHE), a TAKXKE O KOJHUYCCTBE TOJOCOB MOJYYCHHBIX B
3ToM pervoHe maptuel «HapomHoe mpoiBeranuey», kortopyro kaHan X-TB

aKTUBHO TOJCPKUBAaI BO Bpems mpenBbiOopHOW Kammanuu 1999 roma
(mepemennas Y5).

HccnenoBatenr  mpeamonaraeT — HaJU4We  JIBYCTOPOHHEW — NMPUYHHHO-
CJIEJICTBEHHOM CBSI3U: C OJIHOW CTOPOHBI TEJEKAHAJl CWIbHEE BIMSIET Ha
pe3yibTaThl BHIOOPOB TaM, Tae OH Oonee momyisipeH. C apyroid CTOPOHBI
TelekaHan Ooliee TOMyNApEeH UWMEHHO TaM, T/Ieé MHOTO CTOPOHHHMKOB
«HapogHoro mporBeTaHus», TaK KaK OHW 3HAIOT, YTO TEJIEKaHAJT YacTO XBaJIUT

UX JIO0MMYI0 MapTHIO, U OXOTHO CMOTpAT ero. Ilomumo mnpouero, Ha

nepeMeHHyI0 X BIHsAeT HepeMeHHas Zi, KOTopas paBHA €IUHHMIIE, eCU KaHall
X-TB tpancmupoBaics B i-m peruone B 1980 roay (3amoaro g0 oOpa3oBaHUs

naptuu «HapoHoe npouBeTaHue») U paBHa HYJIIO B IPOTUBHOM Cllydae.

HpeI[CTaBI)TC OIMMMCAHHYIO CHUTyallul0 B BHIAC CHUCTEMblI OIHOBPCMCHHBIX

HKOHOMETpHUECKUX ypaBHeHUl. O0bscHute, nouemy MHK-onenku

ko3dduipentoB B perpeccud Ha XOyAyT HECOCTOATEIbHBIME (IPHBELHTE
¢opmanibHOe  00OCHOBaHHME, BBIUYMCIMB COOTBETCTBYIOIIMH Tpenesn Mo
BEPOSITHOCTH, U COJEp)KaTelbHOe 00bsicHeHue). . OOocHyiTe CBOW OTBET,

BBIYUCIINB COOTBeTCTBYIOH_II/Iﬁ mpeacii 1o BEPOATHOCTH.

Obszamenvhoe domauinee 3a0anue 8 6-om cemecmpe

-ITomo6pate Mmonens ARIMA s 3a7aHHOTO BPEMEHHOTO psijia
Ilpakmuueckas konmponvHas paboma 6 6-om cemecmpe

B 3T0ii paboTe Bam mpeiaracTcsi OIEHNTH BIMSHHE OIbITa pabOTH Ha 3apa0dOTHYIO IUIATY
pabotnuka. Jlanusie B3saThI n3 National Longitudinal Survey, u npeactaBisitoT co00ii BRIOOPKY
u3 545 amepukaHcKuX paOOTHUKOB-MY)KUHH, KOTOpbIE 3aKOHYMIN cBoe o0ydyenue B 1980 rony, a
3areM pabotanu B TedeHue 1980-1987 ronos. Bece My uuHBI B BBIOOPKE 110 COCTOSIHUIO Ha

nauajo ucciaenoBanus (1980 rox) 6butn B Bo3pacte ot 17 10 23 net.



JlanHble conepxkarcs B daiine males.dta.

NR — HOMep paboTHHKA

YEAR — ron

SCHOOL — xonu4ecTBo €T 00y4eHHS

EXPER — omnbIT paGoThl

UNION — ¢ukTuBHas nepeMeHHasl, paBHas €IUHUIIE, €CIU TaHHBIM paOOTHUK B JAHHOM IOy
COCTOSUT B PO COr03e

MAR — ¢ukTrBHas IepeMeHHas1, paBHas €AUHMILIE, €CIH JaHHbBIM paOOTHUK B TaHHOM Oy
COCTOSIT B Opake

BLACK — ¢uxTHBHas iepeMeHHast, paBHas eIWHUIIE 1T appoaMepUKaHIICB

HISP — ¢ukTuBHas nepemeHHas1, paBHas €JUHUILIE IS TATHHOAMEPHKAHIIEB

WAGE — sorapu¢m 3apaboTHOI miaThl

(a) Ouenure perpeccuto nepemenHo WAGE na nepemennsie EXPER, SCHOOL, UNION,
MAR, BLACK, HISP, uctionp3ys Tpu noaxosa:

1.  0bbl4HBbIN MHK

2.  mogenb c GUKCMPOBaAHHbIMU 3pdeKTaMMU

3. MOZEeNb CO CNyYalriHbiMKM 3ddeKTamm
[IpencraBbTe BCce pe3ynbTaThl B BUJIEC €IMHON TaOIUIIBI. YKAXUTE OLIEHKH KO3 OHUITUESHTOB | (B
CKOOKax 1Mo/ HUMH) MX CTaHJapPTHBIE OIHOKH. OTMETHTE 3BE3/J0UKAMH 3HAYUMBIC IIEPEMECHHEIE.

[IpuBenute ymecTHble 3HaUeHUs K03 dumentoB R-kBaapart.

(0) [osicauTe, MOUEeMy IpH OIEHUBAHUH MOJIeTH ¢ GUKCUPOBaHHBIMU d(PexTaMu
SKOHOMETPHYECKHI MMAaKeT CKIIIOYMII U3 YPAaBHEHUS YacTh IEPEMEHHBIX (B TO BpEMS Kak IIpH

OIICHUBAHUU APYTUMHU METOJIaMH, MPOOJIEM HE BO3HUKIIO)?

(B) BriGepuTe cpenn OLeHEHHBIX Moienel Hamtyulnyto. [IpuBenuTe pe3yabTaThl TECTOB,
KOTOPBIE BBl HCIIOIB30BAJIN 1)1 3TOr0. [I0osicHUTE, KaKk IMEHHO Ha OCHOBE ITOJIyYE€HHBIX
pe3yIbTaTOB TECTOB OCYILECTBIISIETCS BBIOOD.

(r) s BBIOpaHHOM MOJETH JaiiTe pa3BepHYTYIO COJEPKATEIbHYIO HHTEPIIPETALIUIO

KO3 (PHUIHMEHTOB NPU 3HAYUMBIX [1E€PEMEHHBIX.

(n) Ouenure BEIOpaHHYIO BaMU MOJIEJb 3aHOBO, 100aBUB B Hee (PMKTHUBHBIE IEPEMEHHBIE JISI
OTJIEJIbHBIX OTPACIIEH SKOHOMUKHU:

AG Agricultural

MIN Mining



CON Construction

TRAD Trade

TRA Transportation

FIN Finance

BUS Business & Repair Service

PER Personal Service

ENT Entertainment

MAN Manufacturing

PRO Professional & Related Service
PUB Public Administration

Ocy1ecTBUB COOTBETCTBYIOLIHMIA TECT, ONIPEIEIUTE, CTOWIO JIU 100aBIATh ATY IPYIILY
nepeMeHHbIX B MoJienb? (CaMo ypaBHEHHE BBINHMCHIBATh HE HY’KHO, JOCTATOYHO BBIITUCATh
pe3yJbTaThl TECTA U UHTEPIPETUPOBATH UX.)

(e) Ha ckoJsibko npoLeHTOB (TIpH NMPOYMX PAaBHBIX YCIOBHSX) BBIIIE 3apIuiaTa paOOTHUKA U3
CEJIbCKOTO X035ICTBa 10 CPAaBHEHMIO ¢ pAOOTHUKOM M3 CEKTOpa TOprosiu? SBnsercs 1u 3To
pasauuue CTaTUCTUYECKU 3HAYUMBIM?

Tucomennas xonmponvnas paboma 6 6-om cemecmpe

3agaHue 1. PaccMoTpuM Mo/Jiesib GUHApPHOTO Bblb6opa P(v: =1) =F(a+ fx), rjie *— GMHApHas
niepeMeHHasi, paBHas e/JUHHLlEe, eC/IM LIKOJIbHUK 06y4asics B MaTeMaTUUYECKOM KJlacce, U
paBHas HyJII0 B IPOTUBHOM CJly4yae. »— OMHapHasi nepeMeHHasl, paBHas eJJUHULIEe, eCJIU
IIKOJIbHUK CZaJ1 IPOOHBIM 9K3aMeH 10 MaTeMaTHKe, U paBHas1 HYJII0 B IPOTUBHOM CJIy4ae.

Huxe npesacraBieHa nHpopmanus o 250 MKOJIbHUKAX:

yv=10 y=1
x=0 50 100
x=1 20 100

(a) HaiiguTe olleHKU NapaMeTPOB @ U £ UCH0JIb3YSl JIOTUT-MO/Ie/b, U CPOPMyIUPOBaB
COOTBETCTBYIOILY0 ONTUMHU3ALMOHHYI0 33Jayy. (In(2) =0,7n(3) =1,1In(9) =1,4In(5) =1,6)

(6) M3BecTHO, 4YTO CTaHAapTHas OUIMOKA OLleHKU KO3 PHUIIMEeHT NPY IepeMEHHOW X paBHaA
0,300. [IpoBepbTE 3HAYUMOCTD 3TOTO KO3pPUIHEHTA U, €C/IM OH 3HAYUM, JIlalTe
coJlepKaTesIbHYI0 MHTepNpeTaLHIo [10Jy4eHHbIX pe3y/bTaTOB OLleHUBaHUs MOJIeJIH.
(CooTBeTcTBylOIIlEE KPUTHYECKOE 3HAYEHUE TPH YPOBHE 3HAUMMOCTU 5% paBHO 1,96)
3apaHue 2. /luiHaMHMKa BpPEMEHHOT0 PAJa ¥ ONUCbIBAETCA MOJIEJIbIO:

Ve = Botu+ Brruy,

IrZle yCJI0BHasA AMCIIepCcUs CydYalHOW OIMOKY onuckbiBaeTca Mozenbo GARCH(1,1):

2 _ R P
g, =Yoot yi*u,_, ty:*0,_,



W3BECTHO, YTO Yo¥u¥: >0u0<y; +v, <1, HaliiuTe 6e3yC/I0BHOE MaTeEMaTUYECKOe OXKHJaHUE

E(y:) 1 6€3yCJIOBHYIO JUCIIEPCUIO V(2.

7.2. TunoBble KOHTPOJBbHBIE 3aJaHUsl HWJUX HHBIC MaTepuajabl JJIA [MPOBECIACHUSA

NMPOMEKYTOYHOM aTTeCTALMH.

3auet B 5-oM cemecTpe.

3ananue 1. MmeroTtcs crnemyromue naHHble o 25 Habmonenusx nepemenasix X@ , x@u y:

Dy =600, > x@ =0, dx® =0, 3 x@y, =500,
> (x@) =50, S(x@f =100,  Yx@x®@=50,  x®y =400.

(a) (10) Boruncante MHK-onenku kosdduuuentos perpeccnn Y; =P1 + B2 X? + Bx®) +¢;.
(0) (5) IlycTp Takke U3BECTHO, UTO CyMMa KBaJpaTOB OCTATKOB B OLICHEHHOH PErpeccuy paBHA
2200. BrimummTe O1eHKy KOBapruallMOHHON MaTPHIIBI BEKTOpa E .
(B) (5) Mcrmoms3ys pesynbTaThl MPEAbLIYIIEX IYHKTOB, mpoBepbTe rumotesy Bz =20,
(CooTBeTCTBYIOIIEE KPUTHUECKOE 3HAYCHHE TIPU YPOBHE 3HaYMMOCTH 5% paBHo 2,07.)
3agaua 2. VccnenoBatens u3ydaeT 3GQGEKTUBHOCTh HOBOTO JIEKApCTBA OT TOPHOM OOJE3HH, C
KOTOPOHM CTaJIKUBAIOTCS JIIOM, OKa3aBIIUCh Ha OoiblIol BeicoTe. OH cobOpan nanusie o 2000
QJIBITUHUCTAX, MOJIOBUHA M3 KOTOPBIX, HAXOMSCh HAa BBICOTE, NMPHUHHUMAJa HOBOE JICKAPCTBO, a
Jpyrasi TOJNOBMHAa — HeT. s KaXmoro u3 ajblIMHUCTOB B pE3yJabTaTe KOMILIEKCHOTO
oOcnenoBanusi ObUT 3aMEpPEH YPOBEHb 3JI0pPOBbs MO crenuanbHor 10-0ammpHoi mikane (1 —
oueHb m10x0, 10 — oueHs X0poI1Io).
ITocie HEKOTOPBIX MPOCTHIX PACYETOB, UCCIIEAOBATENb ITOIYUMIT CIEIYIOLINE PE3YIbTAThI:
e [1nA aNbMMHUCTOB, NPUHMMABLLUX SIEKAPCTBO, CPEAHUI YPOBEHb 340POBbA paBeH 4
6annam, Nnpu BbIBOPOUHOW AUCNEPCUN PABHOW 2.
e [1nA anbnMHUCTOB, HE NMPUHUMABLUUX NEKAPCTBO, CPEAHUIN YPOBEHb 340POBbA pPaBeH 7
6annam, Nnpu BbIBOPOUHOW AUCNEPCUN PAaBHOM 2.
(a) [ToMHrMO BBIUKCIICHUS CPEIHUX, HAIIl KCCIICIOBATENb KEJIACT OLICHUTh PErPECCHIO
yi=ay +ay*x; +u;
rae X; — (puKTUBHAs epeMeHHas paBHas CIUHHUIIE, €CJIU |- alIbIIMHUCT IPUHUMAI JIEKapCTBO,

W paBHas HYJIIO B MPOTHBHOM Cilydae, —¥; YPOBEHb 37I0pPOBbsl I-r0 anbnuHUCTA. Mcmonb3ys



JOCTYIIHYIO MH(OpPMAIMIO, TIOMOTHTE HCCIIEOBATENI0 BBIYUCIUTH OLIEHKH KOA(PPHUIMEHTOB B
TaKO! PErpecCUu.

(r) IlocmotpeB Ha pe3ynbTaTbl perpeccud (Bbl Bedb IMpaBda CMOIVIM YOEIUThCS, YTO
KOA(QPHUIMEHT NpH MEePEeMEHHOW SBIAETCS 3HAUYUMBIM M OTPHUIATENbHBIM?), HCCIENOBATENb
cAenan CIenyIIIUNd BBIBOI: «/lexapcmeo 6pedHo 0 300posbs anvnunucmosy. OObsICHHUTE,
MIOYEMY BBIBOJI MCCIIEIOBATENS HE ABISAETCS 0OOCHOBAHHBIM.

3aganme 3 . HccnemoBarens mpu momorm MHK omenun xosdduimentsr B cremyromem

ypasHenun perpeccun: Y =f8 +f @ +B x@ +¢ . Yncno mabmogennit pasmo 1000. IMocre
i 1 2 7N 3 i i

TOrO0 OH peHMi TMPOBECTH TeCcT VYaiTa Ha TreTepoCKeJaCTUYHOCTh (C MEepeKpeCTHBIMU
s dexramu).

(a) Beimumre B SIBHOM BHJIE YPaBHEHUE PETPECCUH, KOTOPOE JOJDKEH OLICHUTD UCCIIEI0BATENb.
ChopMmynupyiTe TECTUPYEMYIO THIIOTE3Y.

(0) Ilycte B ypaBHEHHMH, KOTOpOE BBl BBINHCAIM B TNPEABLAYIIEM NyHKTE, K03(hduuumeHt
nerepmuHanmu  okasancs paBen  0,02.  3akonHuumte mpoBemenue Tecta. Craenaiite
COOTBETCTBYIOIIUI BBIBOI.

MpunoxeHue. lpoueHTHble TOUYKU pacnpeaeneHus Xu-KBagpaT ANsl YPOBHSA
3HauumocTn 5%

N 1 2 3 4 5 6 7 8 9 10
38| 59| 78| 94| 110| 12,5| 14,0| 15,5| 16,9 | 18,3
4 9 1 9 7 9 7 1 2 1

3agmaua 4 PaccmarpuBaercs MoOJENb perpeccuu Y, =oX; +&, I1=1,..,n, II1 KOTOpPOH

BBIITOJIHCHBI BCC IIPCAITIOJIOKCHUA KJ1aCCHYECKOM JIMHEHHOM MOJCIN MHO>KECTBESHHOI perpeccuu,

3a OJHMM HCKJIIOUEHHEM: B MOJEIU IPHUCYTCTBYET I'eTepOCKeIacTUYHOCTh. M3BecTHa ee

dyHkuponanpHas popma: o2 =c?x?. Mcnomp3ys maHHbIE TaGNMIEl H OGOGUICHHBIH METON
[ i

HaMMEHBIINX KBaJpaToB, HailnuTe 3¢ (eKTUBHYIO OLIeHKY KoadduumenTa o . Jlokaxute ee

HECMCIICHHOCTD

Yy X

o A~ N P
Nl N | -




DKk3aMeH B 6-oM cemecTpe.

Oxzamen cocmoum 6 sawume npoexkna. HpuMepbl memwl 014 npoeKkmoe (CCIMOCWZOﬂmeﬂbel.X

9KOHOMEMPUUECKUX UCCe008aHUL)

-Illocmpoenue  sKkOHOMempuueckux  mooenei Ol YeHOOOPA308aAHUS  HA  PbIHKe

00HOKOMHamHbIx keapmup 6 2. Cesacmonoie.

-HocmpoeHue I9KOHOMempu4ecKux Mooeneti 01 ueH006pa306anz HA pPbIHKE ANOHCKUX

asmomoobune.

Cmydenmbl CAMOCMOSIMENIbHO ~ HAX0O0SAM aaHHble, 6blNOJIHAION  OKOHOMENPUKYECKoe

ucciedosanue.



IIKAJIA U KPUTEPUU OLHIEHUBAHUA pesyabTaToB 00yuenusi (PO) no nucuunimnze

(Mmoxy.n10)
Orenka 2 3 4 5
PO u
COOTBETCTBYIOIIN
BU/JIbI OLICHOYHBIX CPEJICT
3HaHuA OtcyrcTB | ®PparmeHTapH O0mme, HO He CdhopmupoBaHHbI
(6U0bL OYeHoUHbIX CpedCcm8. ue 3HaHui ble 3HAHUS CTPYKTYpHUPOBaHHBIE e
yCmHuble U NUCbMEHHbLE 3HAHUS CHUCTEMaTHUYECKHUE
ONpoCchl U KOHMPOIbHYBLE 3HAHUS
pabomul, mecmol, u m.n. )
YmeHnus OtcyTcTB B nenom B nenom ycnemnoe, VYcenemnoe u
(6U0bL OYeHoUHbIX cCpedCcm8. Y€ YMEHUH | YCIEUIHOE, HO HO cozepKallee CUCTEMAaTHUECKOE
npakmuyeckue KOHMpOoIbHbLE HE OTJENbHBIE TPOOEITBI YMEHHE
3a0anus, Hanucawue u CHUCTEMaTHuYeC | yMEHHe (IOoIycKaeT
s3awuma peghepamos Ha KO€ YMEHUe HETOYHOCTHU
3A0aHHYI0 meMmy U m.n.) HEMPUHIUITAATIEHOT
0 XapakTepa)
HaBbiku OtcyTcTB Hanuuue B nenom, CdopmupoBaHHBI
(BJ1a/IeHN S, ONBIT ue OTJENBHBIX chopMHpPOBaHHBIC € HaBBbIKH
esiTeJIbHOCTH) HaBBIKOB HaBBIKOB HaBBIKH (BIaCHUSN), (BmameHwms),
(6UObL OYEHOYHBIX CPEOCE: (BaieHmit (Hanmuue HO HCTIONIb3yeMBbIe MIPUMEHSEMbIC
8bINOIHEHUE U 3aWuma , OTBITa) | (pparMeHTapHO HE B aKTUBHOM IIPU PEIICHUN
KypCco8oli pabomwi, omuem no T'0 OIBITA) dhopme 3a/1a4

npaxmuxke, omuem no HUP u
m.n.)

8. PecypcHoe obecnieueHue:

a) OCHOBHAs JIUTepaTypa:

1. Bockob6oiinukos FO.E,Dxonomerprka B Excel. Moenu BpeMeHHBIX psI0B: yueOHOe

nocoobue, M3n-so Jlans, 2018

2. Bocko6oitnukoB HO.E,DxonomeTprka B Excel: mapHble 1 MHOKECTBEHHBIC

perpeccuoHHbIe Mojenu: yaeOHoe mocodue, M3n-so Jlans, 2018

3. Marnyc A.P., Heiinexkep X, MaTtpuunoe nuddepeHnraabHoe HCUHCICHHIE C

MPUIIOKESHUSMHU K CTATUCTUKE U SKOHOMeTpuke, W3n-so ®@usmariut 2002.

4. Jlanunos H.H. Kypc maremaTtnueckoii skoHomuku, M3a-so Jlans, 2016

0) dononHumenbHas umepamypa;

1. Bype B.M., ITapwiuna E.M.., CenakoB A.A. MeToabl IPUKJIAJHON CTATUCTUKHA B R 1

Excel: yaebnoe mocobue, U3a. Esponeiickoro yausepcurera B CI16., 2005

2. Topmau B.A. Teopust BeposiTHOCTEH M MaTeEMaTHUECKasl CTAaTUCTHKA, 3n-Bo Jlaus, 2013



https://e.lanbook.com/reader/book/112057
https://e.lanbook.com/reader/book/112057
https://e.lanbook.com/reader/book/112057
https://e.lanbook.com/reader/book/4864
https://e.lanbook.com/reader/book/4864

3. T'apmuena A.B., MareMaTHUeCKHE MOJIEMN U METOIBI OLIEHKN COOBITHI, CUTYAllUi U

npoiteccoB, M3a-o Jlans, 2017

4. Tammuena A.B., [lpukiagnas cratuctuka, M3a-so Jlans, 2017

6) JUYEH3UOHHOE npocpamMmmHoe obecneuenue:

SI3bIk mporpammupoBanus R, obomouka Rstudio (cBoOoIHO pacpocTpaHseMble IPOITYKTHI)

2) npogheccuonanvhvie 6azvl OAHHBIX U UHPOPMAYUOHHBIX CHPABOUHBIX CUCTEM

1. http://www.econ.kuleuven.ac.be./GME/ — nannbie k yueOnuky BepOuka
2. http://wps.aw.com/aw _stock ie 3/178/45691/11696965.cw/index.html

MmatepHaisl K yueoHuky Stock, Watson

0)nepeuensv pecypcos UHGopmMayuoHHO-menreKOMMYHUKAYUOHHOU cemu « Mumepnemy

1.
2.

https://cran.r-project.org/ - s3e1k R

https://rstudio.com/ - o6onouka Rstudio

e) Onucanue MaAmepualbHO-mMexXHU4eCKoco obecneuenusl.

Jost

YCTaHOBJICHHBIM

MMPOBCACHUA

CCMHUHAPCKUX

3aHATHH  MMEIOTCS

obosoukoit Rstudio u moctynom B MHTEpHET.

KOMIIBIOTCPHLIC

KJIaCChI C

CBOOOZHO pacHpOCTpaHSIEMbIM S3BIKOM MporpamMmupoBaHuss R u

MIPOEKTOPOM H

sKkpaHoM, 31 pad.

- NERO 9.

No HaumeHnoBanue OcCHAaIIEHHOCTh [pucmocobnenn
1/ CHeIHAaTbHBIX CIIeIUATbHBIX OCTb TMIOMEIICHUN
N . [lepedenp NUIIEH3UOHHOTO MPOTPAMMHOTO
| MOMEIICHUH W | MOMENICHWH H TUTST
. . obecreyeHusI.
MOMEIIEHUH 11 | TIOMEIIeHUH st WCTIONB30BaHUS
. PexBH3UTHI TOATBEPIKIAFOIIETO JOKYMEHTA
CaMOCTOSITENTBHON | CaMOCTOSITENILHO WHBAJUIAMH H
paboThl i paboThI nmuuamu ¢ OB3
1 | Aynutopus s OcHarieHna -Windows SL 8.1 Russian OLP NL
MPOBEICHUS CTOJIaMH, AcademicEdition Legalization GetGenuine,
JIEKIIMOHHBIX U CTYIIBSIMH, - Windows Professional 8.1 Russian Upgrade
CEeMUHAPCKHUX kadenpoit u OLP NL Academic Edition.
3ausTHil Ne 239 CTOJIOM TSt -Microsoft Windows Professional 7 Russian
npenomaBatens, | Upgrade Academic OPEN No Level.
JIOCKO1A, - Adobe Acrobat PRO 9.

MIPOEKTOPOM H

sKpaHoM, 68 pad.

MECT

MECTO
2 | Ayauropust st OcHareHna -Windows SL 8.1 Russian OLP NL
MPOBEICHUS CTOJIaMH, AcademicEdition Legalization GetGenuine,
JIEKIIMOHHBIX U CTYIBSIMH, - Windows Professional 8.1 Russian Upgrade
CEeMUHAPCKHUX kadenpoit u OLP NL Academic Edition.
sausTuii Ne 275 CTOJIOM JIJIst -Microsoft Windows Professional 7 Russian
npenogasatens, | Upgrade Academic OPEN No Level.
JIOCKO1A, - Adobe Acrobat PRO 9.

- NERO 9.



https://e.lanbook.com/reader/book/91891
https://e.lanbook.com/reader/book/91891
https://e.lanbook.com/reader/book/91891
https://e.lanbook.com/reader/book/91891
http://www.econ.kuleuven.ac.be./GME/
http://wps.aw.com/aw_stock_ie_3/178/45691/11696965.cw/index.html
https://cran.r-project.org/
https://cran.r-project.org/

9. SI3bIK penogaBaHusl.
Pyccruu
10. IIpenogaBaTeb (MpenogaBaTeu).

Jloyenm kagpedpvr MMAD 5@ MI'Y Apmamonos /].B.

11. ABTOp (aBTOPBHI) MPOrPAMMBI.

Hoyenm xageopor MMAD 3D MI'Y Apmamonos /].B.



