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1. MOJEJIb MHOKECTBEHHOM PETPECCHUHU U BHIBOP ®OPMbI 3ABUCUMOCTH.

@DOUKTUBHBIE NIEPEMEHHBIE.

1.1. Korremxu
CroumocTtp KoTTe/Kell B MockoBckoi obnactu o KueBckomy Hampasnenuto (ocep 1997).
®aiin: villaxls.
Ilepemennvie:
N -  HOMep o MOpsIIKY.
Price - nena B Teic. USD.
Dist - paccrosiHue OT KOJIBILIEBOI aBTOJIOPOTH B KM.
House -momans 1oma, KB.M.
Area - mionaab y4acTka, COTKH.
3aganus:
s nobou paccmompeHuou 8 pabome mMooenu 00JIHCHA OblMb NPUBEOeHa UHMeEPNPemayus
K03 puyuenmos u npogedenvi uzsecmmuvlie eam mecmvl (eciu OHU HEOOXOOUMbBL U
YMeCmubl).
[TocTpouTh MapHbIe KOPPESIUOHHBIE OIS 3aBUCUMON U OOBSCHSIOMINX ITEPEMEHHBIX.

2. llpemnoxxuTe HaWIy4Ilyio, Ha Baml B3IJIAM, MOZEIH, OIMUCHIBAIONIYIO 3aBHCHMOCTH IIECHBI
KOTTE€/DKa OT OCTaJbHBIX IIApaMETPOB, YUWUThIBasg Takue (HAaKTOppl Kak t-CTaTHCTUKH,
koohGuIHeHT neTepMuHaiii R%, F-CTATHCTHKY M ApYyrHe M3BECTHBIC BAM XapaKTEPHUCTHKH
Mmojenu. PaccmoTtpuTe nHEHYT0, MOTyTorapuMU4ecKyro, Jorapu(MUIECKYIO MOIETb.

3. Jlisi pacCMOTPEHHBIX MOJEJeH MPOBEPhTE M3BECTHBIC BaM T'MIIOTE3bl (TMIIOTE3bI O PABEHCTBE
OTAETBbHBIX KO3 PuiueHToB 0, 0 3HAYMMOCTH YpaBHEHHUS B LIEJIIOM U JIp.).

4. Jlna kaxkaol Mojenu aite MHTEpHpeTanuio Kod(pQHUIMEHTOB U JOrHYecKoe 00bsICHEHUe
MoYeMy OHA BaM HE HPABUTCS WJIH HPABUTCS.

5. Jns Hawitydmied, 1Mo BamieMy MHEHHIO, MOJENIM BBIIIOJHHTE HE MEHee 3 TEeCTOB Ha
oOHapyXeHHe TIeTepOoCKeJaCTUYHOCTH. B ciyuae oOHapykeHHs TIeTepOCKeIaCTUYHOCTH
HOTBITAWTECH ONPEAEIUT IPUIMHY €€ BOSHUKHOBEHUS.

6. OcymecTBuTe, €CIM 3TO HEOOXOIUMO, KOpPEKIuio Yaiita. [IpoBenuTe cpaBHUTEIHHBINA aHATN3
MIOJTyYCHHBIX PE3yJIbTaTOB.

7. Ecmm BBl cMOrM OOHAapYXHTh NPHUCYTCTBHE TE€TEPOCKETACTUYHOCTH W OINPEACIHTH €€ BHJI,
OLIEHUTE MOJIENb C TIOMOILIbIO B3BEIIEHHOT0 METO/]a HAMMEHBIINX KBaJPaTOB.

8. IlpemnoxuTe HaWIyd4lllyl0, Ha Ball B3MJIAJ, MOJEIb, OINUCHIBAIOUIYIO 3aBHCHMOCTH LIE€HBI

KOTTEJKEN OT OCTAJIbHBIX IIaPAMETPOB.



1.2. lpimisaTa
®daiin: chiken.xIs
Nmerorcss nmannbie 3a 20 ner o mnorpebieHun uwinuisit B BenukoOpuranuu  ((t)),
cpennenymieBom jgoxoxae (i(t)), crommoctu 1 dynra mpimiat (P(t)), croumoctn 1 GpyHTa CBUHUHBI
(pp(t)) u croumocTu 1 dynTa roesaunsl (pb(t)).
3aganus:
s nrobou paccmompeHntoll 8 pabome mMooenu 00IHCHA OblMb NPUedeHa uHmepnpemayus
K03 uyuenmos u npogedenvi uzsecmmuvie eam mecmvl (eciu OHU HEOOXOOUMbBL U
yMecmubl).
1. Tloctpoiite napHble KOPPEIALUOHHBIE OIS 3aBUCUMOI 1 0OBACHSAIOINX TEPEMEHHbIX .
2. llpemnoxuTe HaWIydyllyl0, Ha Ball B3MJSA, MOJENIb, OIMCHIBAIOUIYI0 3aBUCHMOCTH
NOTPEOJICHNUS IBILIAT OT OCTAIBHBIX TAPAMETPOB, YYUTHIBAsI TaKue (PaKTOPbI Kak {-CTaTHCTUKH,
KO3 (HULUEHT JeTepMUHAINU R?, F-cratuctuky u Apyrue M3BECTHBIE BaM XapaKTEPUCTUKHU

Moeni. PaccMoTpuTe Citeyonine BUIbl MOJIEIICH:
q(t) = a {p(t))” - pysxuwms cpoca
qt) =a [ﬂi (t))ﬁ - (hyHKIMS TOTPEOICHUS

qit) =a [ﬁi (t))ﬂ [ﬂp(t))y - (hyHKIMS cripoca U IoTpeOsIeHus
p®)/ Y’ .
qlt) =a [@ At)) - (DYHKIHSI CITPOCa C YYETOM YACTbHOM IIEHBI.

qt) = a {p(t))’ pp(t))” fpb(t))’ - dysxuus cipoca ¢ yderom meHsr Ha
TOBapO3aMEHUTEIH.
3. Jus paccMOTpPEHHBIX MOJIEINeii MPOBEPhTE M3BECTHBIC BaM THMIIOTE3bl (TMIIOTE3bI O PABCHCTBE
OTACTbHBIX KOAPPuIineHToB 0, 0 3HAYMMOCTH YPAaBHCHHUS B LIEJIOM H JIp.).
4. Jlns kakaod MoAelu JaiTe MHTEPIpETaruio KOd)PHUIMEHTOB U JIOTHYecKoe 00bsiCHeHHe
MOYeMy OHa BaM HE HPaBUTCS WU HPABUTCS.
5. Jlns Hamnydmied, Mo BalleMy MHEHHUIO, MOJIEJHM BBINIOJHUTE HE MeHee 3 TECTOB Ha
00Hapy)XCHHE aBTOKOPPEIISAINN B OCTaTKaX.
6. OcymecrBute, eciau 3TO HeoOxoauMo, kKoppeknuto Heion-Becra. IlpoBeauTe cpaBHUTEIHHBIN
aHAJIN3 TTOJTYYCHHBIX PE3yJbTAaTOB.
7. Ecnu BbI cMOTJIM OOHAPYXKUTh MIPUCYTCTBUE aBTOKOPPEISALIMU B OCTATKAX U ONPEACTUTH €€ BH/,
OIICHUTE MOJIEIb 3aHOBO, UCTIOJB3Ysl HaliIeHHbIEC (DAKTHI.
8. Hpennonq/ne Hannquy}o, Ha Balll B3TJIA4, MOJICIIb, OHI/ICBIBaIOHIyIO HOTp€6J'ICHI/I€ OBITUIAT OT

OCTaJIbHBIX [TApaMETPOB.



1.3. IByXKOMHATHBIE€ KBAPTHPbI
CTouMOCTb IBYXKOMHATHBIX KBapTHp B Mockse (Paszuna C.).
®aiin: room2.wfl.

Ilepemennvie:

N -  HOMEp MO HOPSIKY.

Price - nena xBaptups B Thic. USD.

totsq — oOmias maom@aab KBapTUPHI, KB. M.

livsq - sknnast Tionah KBapTUPbI, KB. M.

Kitsq — momiaae KyxHH, KB. M.

distm — paccTosiHue MEnKoOM 0 METPO, MUH.

floor —arax (0,1). O — nepsiii/mocnenuuii, 1 — HeT.

cat —xareropus noma. 1 — kupnmunsrit, 0 — Her.

tel —renedon. O —ner, 1 —ectsb.

lift — mucpr. O — Het, 1 — ecTb.

balc — 6ankon. O —Her, 1 —ecTb.

3aganus:
s nrobou paccmompeHntoll 8 pabome mMooenu 00IHCHA OblMb NPUBedeHa uHmepnpemayus
K03(puyuenmos u npogedenvi uzsecmmuvie eam mecmvl (eciu OHU HEOOXOOUMbBL U
yMecmubl).

1. Haiigure cpenHee, BEIOOPOYHOE CTAHIAPTHOES OTKIOHCHWE W JAPYTUe CTATHCTUKH MapaMeTpOB.
Haitnute x03dduimeHTs KOppensiuu napameTpoB ¢ 1eHo KBapTUpbl. COOTBETCTBYIOT JIU
MOJIyYCHHBIC 3HAYCHUSI DKOHOMHUYECKOW WHTYHUIIMN?

2. Tlpemmoxkure MoneIh, KOTOpas, HA Ball B3TJIAN, HAWIYYIIAM CIIOCOOOM IMPOTHO3UPYET IICHY
KBapTHPHI IO UMEIOIITUMCS TTapameTpam. [laiiTe 0ObICHEHNE BCEM BalllUM JICHCTBUSM.

3. EcTp nm cymecTBeHHas: 3aBUCMMOCTD LIEHBI KBAPTUPBI OT PACCTOSHUS 10 MeTpo? OT HaIUuus
tenepona? Jludra? Kak unreprnperupoBaTh pe3yabTaThbl?

Yrto cTOMT AOpO’KE: KBAAPATHBIN METP KYXHH, KOPHIOPA HIIH KOMHATHI?

Jis HawTydmned, 1o BalleMy MHEHHIO, MOJICIHM BBHINIOJHUTE HE MEHee 3 TECTOB Ha
oOHaApy)KEHHE TIeTePOCKEIACTUYHOCTH. B ciiyuae OOHapyKeHHs TeTepOCKESIACTUYHOCTH
MOTIBITAUTECH ONPEICIUT IPUIHHY €€ BOSHUKHOBEHHUS.

6. OcymecTBuTe, €CIU 3TO HEOOXOUMO, KOpPEKIuio Yaiita. [IpoBenTe cCpaBHUTEIHHBIA aHATN3
MOJIYYEHHBIX PE3yJIbTaTOB.

7. Ecimu BBl cMOIIM OOHAapYXHTh NMPUCYTCTBHE TE€TEPOCKEIACTUYHOCTH W OINPEJACIHTh €€ BHJI,
OILICHUTE MOJICNIb C TIOMOII[bIO B3BEIIICHHOTO METO/[a HAMMEHBIINX KBaJPaTOB.

8. HPGI[J'IO)KI/ITe HaWJIydllyro, Ha Ball B3rIA[, MOACJb, OIIMCBIBAIOINYIO 3aBHCHMOCTL ICHBI

KBapTHUP OT OCTAJIbHBIX IIapaMETPOB.



1.4. Poinok 0ensuna B CIIIA
Priaoxk 0ensuna B CIIIA, 1960 — 1995
daiin: gasolinex!s.

Ilepemennvie:

Year - ron

G — coBokymHOE oTpedenue O6ensuna B CIIIA, paccunTaHHOE KaK OTHOIIEHUE OOIIHX

pPacxo/I0B K UHACKCY IeH

Pg — unnekc ned Ha OeH3MH

Y —pacnonaraemblii JOXO/1 Ha AYILY HACETECHUS

Pnc —unaaekc e Ha HOBBIE MAIIMHEBL

Puc — unnekc 1ieH Ha nojepkaHHbIe MAITUHBI

Pp — mHIIeKC [IeH Ha YCIIyTH 00IIECTBEHHOTO TPaHCTIOPTa

Pd — coBOKyIHBII HHICKC [IEH Ha TOBAPbI JJTUTEIBHOTO MOJIb30BaHUS

Pn — coBOKyIHBIN WHAEKC IICH Ha TOBAPBI KPATKOCPOYHOTO TTOJIH30BAHUS

PS — coBOKymHBIN WHIEKC IIEH Ha TOTPEOUTETBCKUE YCIYTH

Pop — coBokynnoe nacenenue CIIA, muiH. yen.

3ananug.
s nmobou paccmompenuou 8 pabome Mooenu 00JIHCHA OblMb NPUBEOeHa UHMeEPNPemayus
K03 uyuenmos u npogedenvi uzsecmmuvie eam mecmvl (eciu OHU HEOOXOOUMbBL U
YMeCmubl).

1. TloctpowTh MapHbIC KOPPEISAIMOHHBIC TOJIS 3aBUCUMOMN M OOBSICHSIOIINX IIEPEMCHHBIX.

2. PaccMoTpuTe CIIeTyIOIIYI0 MOJICTh:

In(G/Pop) =B, +B,InY + B, InPg + 5, InPnc+ B, InPoc + .

3. OOBsAcHUTE MPUUYNHY TaKOTO BHIOOpA. Kakue 3HaKM TOJHKHBI OBITH y K03 punneHToB?

4. Paccmorpute wMmoxens Buma IN(G/Pop) =G, +6,InPg+ B.lInY +&. Tloctpoiite 95%

JIOBEPUTEITBHBIA WHTEPBAJ JJIA JIaCTUYHOCTH PACcXOJ0B Ha OCH3WH IO JIOXOAY. SIBISIOTCS TN
pacxoabl Ha OEH3MH TOBAapOM IMEPBOl HEOOXOTUMOCTH WM TOBAapOM pocKomu? SIBisercs u
CHpOoC Ha OEH3MH HEATACTUYHBIM 0 Jox01y? ChopMynupyiTe U IPOBEPHTE COOTBETCTBYIOIIHE
THIIOTE3HI.

5. PaccmorpuTe Mozenbp JTUHEWHOW 3aBHCHMOCTH PacxXollOB Ha OCH3WH Ha IYIIY HACEICHHUS OT
BCEX TMEpPEMEHHBIX, BKJIIOYas BpeMeHHOW TpeHna Year. CoOTBETCTBYIOT JIM 3HAaKH
K03 (HUILIMEHTOB BAIIUM OKUJAHUSIM?

6. Ilo-pasHOMy 1M BIUMSET Ha M3MEHCHHE CIPOca HAa OCH3WH M3MCHEHHUS B I[€HAX HAa HOBBIC U
oJIep>KaHHbIC AaBTOMOOUITN?

7. OueHuTe 53JIaCTUYHOCTH CIpoca Ha OEH3WH TO €ro IeHe, MO JOXOAY M MEepPEeKpPecTHYIO
AIIACTUYHOCTH CIpOca Ha OCH3UH MO IIEHE YCIYT 0OIIECTBEHHOTO TPAHCIIOPTA.

8. Paccmotpute Mozenb perpeccuu B jiorapudmax (He jgorapupmMupyinTe BpeMeHHou TpeHn). Kak
MOJIYYCHHBIC OIICHKH 3JIaCTUYHOCTH COOTHOCSTCS C OIICHKaMH, HAHJACHHBIMH B IPEIBLIYIIEM

nyHkte? Kakyro Mosienb BBI IpenoyuTaere?



6

9. OOparute BHUMaHUE, YTO JIJIsl HHJICKCOB IICH HAa aBTOMOOMIN 0a30BbIM siBisieTcss 1967 rox, a
JUTSI COBOKYITHBIX MHJIEKCOB IieH — 1982. BiusieT 1 310 Ha pe3ynbrarhl? Kakum obpazom? Eciu
BbI IIEpECUYUTACTE UHACKCH TaKUM 00pa3oMm, uto B 1982 r. onu Bce mpumyT 3HaueHue 1, kak 3To
CKa)XeTcs Ha pe3yapTaTax?

10. ChopmynupyiiTe U IPOBEPHTE THIIOTE3y O HAIHMYUU CTPYKTYPHOTO U3MEHEHUS ISl YPaBHCHUS
perpeccur W3 I.2 ¢ J00aBJICHWEM BPEMEHHOTO TpeHIa. SIBJISeTCS JIM 3TO BPEMCHHBIM
HEPaBHOBECHEM Ha PHIHKE?

11. [IpennoxuTe HAWITYYIIYIO, HA Balll B3IJIA, MOJAENb, OMUCHIBAIOIIYIO 3aBUCMOCTh CIIpOCa Ha
OCH3MH OT OCTAJIBHBIX IAPAMETPOB OT IApaMETPOB, YYHUTHIBas Takue (akTopsl Kak t-
CTaTUCTUKH, KOA(P(GUUUEHT JeTepMUHALUU R?, F-ctatuctuky u JApyrue U3BECTHbIE BaM
XapaKTePUCTHKU MOJIEIIH.

12. Jina Hawmmydieid, Ha Bail B3I, MOJIENH BBIMIOJHUTE HE MEHee 3 TECTOB Ha OOHapyX eHHE
ABTOKOPPEIISAIINN B OCTATKaX.

13. OcymecTBuTE, €ciii 3T0 HeoOxoaumo, koppeknuio Heron-Becra. [IpoBenuTe cpaBHUTEIBHBIH
aHaJIM3 MOJTYYCHHBIX PE3yIbTaTOB.

14. Ecnu BBl cMOTIIM 0OHAPYKUThH IPUCYTCTBUE aBTOKOPPEIISAINH B OCTATKaX U ONMPEEIUTh €€ BUJ,
OIICHUTE MOJICIb 3aHOBO, UCTIOJIB3Ys HalICHHBIC (DAKTHI.

15. IpenoxuTe HAWIY4IIyIo, Ha Ball B3TJISIT, MOJICNb, OIMMCHIBAIONIYIO MOTpeOieHne OCH3MHA OT

OCTAJIBHBIX ITapaMCTPOB.

1.5. ®ynkuus norpedaeHus

Oynkius notpednenus Ketinca, 1940 - 1950

daiin: keins.xls.

Ilepemennvie:

Year - ron

X —pacnonaraemblii JOX0J

C —notpebiienue

3aganus:
s nrobou paccmompeHuol 8 pabome Mooenu 00IHCHA ObIMb NPUBedeHa uHmepnpemayus
K03 uyuenmos u npogedenvi uzsecmmuvie eam mecmvl (eciu OHU HEOOXOOUMbBL U
yMecmubl).

1. Tlpeanoxxute HAWIy4IIyl0, Ha Ball B3IV, MOJENb, OIUCHIBAIONIYID 3aBUCHMOCTD
noTpeOieHuss OT JO0XOJa, YYMThIBasg Takue (akToppl Kak t-CTaTUCTUKH, KOI(P(UIMEHT
nerepmuHaiin R%, F-CTaTHCTHKY M APYTHe H3BECTHBIC BAM XapaKTEPHCTHKH MOJICIIH.

2. Jlna HaWmydinei, Ha Baml B3IJISA, MOJICNM BBIOJHUTE HE MEHEe 3 TECTOB Ha OOHapyKEHHE

ABTOKOPPEISAILIUUA B OCTATKAX.
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3. OcymiecTBuTe, €cii 3TO HE0OX0MMMO, Koppekiuio Heion-Becra. [IpoBeante cpaBHUTEIBHBIN

aHAJIN3 MTOJIYYEHHBIX PE3YJIbTATOB.
4. Ecnu Bbl cMOIIM 00HAPY>KUTh MPUCYTCTBHE aBTOKOPPEJSILIMU B OCTaTKaxX U ONpPEeNIUTh €€ BUJ,
OLIEHUTE MOJIENIb 3aHOBO, HCII0JIb3Ysl HaliJICHHbIE (DAKTHI.

5. Ilpemyoxxkure HaMIIy4IlytO0, Ha Balll B3IJISL, MOJIENb, OMMCHIBAIOLIYIO (PYHKIUIO OTPEOIEHHUS.

1.6. ABHaKOMIIaHMH

Anamu3 3¢dexkTuBHOCTH MPOU3BOJACTBA yCIyr mo aBuamepeBo3kam, 1970 — 1984, 6
aBUAaKOMIIaHUM.

®aiin: airlinexls.

Ilepemennvie:

T —rox

| —aBuakommaHus

Q — BBIIIYCK, MHJEKC

C — COBOKYITHBIC U3JICPIKKH, THIC. JOJLI.

PF — uiens1 Ha roprouee

L F—xoadunmeHT 3arpy3Ku, cpeaHsis 3arpy3ka BO3IyIIHbIX Cy/I0B.

3ananus:
s nobou paccmompennou 8 pabome mMooenu 00IHCHA OblMb NPUBEOeHa UHMeEPNPemayus
Ko3(huyuenmos u npogedenvt uzsecmmuvie eam mecmvl (eciu OHU HEOOXOOUMbBL U

YMecmubl).

1. Paccmotpute MOjenb BUa
14 5
lnCi,t = /81 +/82 ani,t +:83 In? Qi,t +:84 In PFi,t +:85LFi,t +Z‘9tDi,t +25| Fi,t t&,
t=1 i=1

rac Di,t u Fi t -~ BPCMCHHBIC U IIPOCTPAHCTBCHHBIC (bHKTHBHBIe NEPCMCHHBIC.

2. Tlouemy Obuta BeIOpaHa Takas ¢opma Monenn? Kakue 3HaKM y KOA(POHUIIMEHTOB BBl OKUAACTE
HOJY4YUTh?

3. OObsAcHUTE NPUUYUHY BKIIOUYEHUS GUKTHBHBIX IEPEMEHHBIX B MoJielb. [loueMy 1Be GUKTUBHBIC
NIepEMEHHbIE OBUTH NCKITFOUYEHBI U3 MOJIEIN ?

4. Tloctpoiite rpaduxk 3HaYeHUH BPEMEHHBIX (UKTUBHBIX [EPEMEHHBIX M JalTe ero
COZIep KaTeJIbHYI0 UHTEpIIpeTanuio. UeM BbI3BaHa Takasi TEHACHLUSA ?

5. CdopmynupyiiTe ¥ mpoBepbTE T'MIIOTE3bl TOM, YTO BKJIIOYEHHE (DUKTUBHBIX MEPEMEHHBIX B
MOJ1eJIb ObLIO 11eJ1eCO00Pa3HBIM.

6. IlpemnoxnuTe HAMITYUIIyIO, Ha Ball B3TJISA, MOJIEIH, OMUCHIBAIOIIYIO 3aBUCUMOCTH COBOKYITHBIX
U3JIEPKEK OT OCTAJIbHBIX [ApaMeTpoB, YYMTHIBas Takue (HAaKTOppl Kak l-CTaTHCTHKH,
koohuuHeHT neTepMuHarii R%, F-CTATHCTHKY M ApYyrHe M3BECTHBIC BAM XapaKTEPHUCTHKH

MOJIEIIH.
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7. Paccmorpure Mmogmens Buma INC =g, +53,InQ  + B, InPF + BLF,, +25| F.+&,.

i=1
OOBsicHUTE pa3nUyus B OLEHKaX KO3 pHIIMEHTaxX 110 cpaBHEHUIO ¢ 11.1.
8. IlpoBepbre Mozenb I./ Ha HAJIMYUE T'ETEPOCKEJTACTUUYHOCTH C IMOMOLIbIO H3BECTHBIX BaM
TecToB. UeM 1u1oxa reTepocKelaCTHIHOCTh ?
9. B cimywyae BBIABICHHS  TI'eTEPOCKEIACTUYHOCTH  MPEUIOKUATE MOJCIh C  y4ETOM

reTepoCKCIaCTUIHOCTH OCTATKOB.

1.7. O0padoTka MeTa/110B

AHanu3 IpoU3BOJCTBEHHON (YHKIIMH MPOMBIIUIEHHOCTH IO IEPBUYHON 00pabOTKE METAIIIOB

®aitr: pfunc.xls.

Ilepemennvie:

Obs —Homep HabmOACHHS

Valueadd — no6aBneHHAas CTOMMOCTD

Labour —o6bem 3arpaunBaeMoro Tpyna

Capital —3amacs! kanuTaaa

3aganus:
s nmobou paccmompenuou 8 pabome mMooenu 00HCHA OblMb NPUBEOeHa UHMepNpemayus
K03 huyuenmos u npogedenvi uzsecmmuvlie eam mecmvl (eciu OHU HEOOXOOUMbBL U
YMecmubl).

1. Ouenute Ppynkuuro Ko66a-/[yrnaca.

Onenure Tpancaorapugmuueckyro GyHkuuoo. CpaBHUTE MOJTYyYEHHbIE PE3YIbTATHI.

3. Tloxkaxwure, uro Qpynkus Kobb6a-Jlyriaca sBisieTcss 9acTHBIM cydae TpaHCIorapupMuaeckoi
¢bynkuuu. Crenaiite BBIOOp MEXIY 3TUMH (QYHKIMSAMHU, OCHOBBIBAsICh HA PE3YyJIbTAThI TECTOB U
HKOHOMHYECKOW MHTEPIPETALUU PE3YJIbTATOB.

4. TlpoBeppbTe TUIOTE3y O TOM, YTO OTJa4ya OT MaciuTada B OTPACIH SIBIACTCS MOCTOSHHOM ISt
BCEX PACCMOTPEHHBIX BBIIIEC MOJIEIICH.

5. CpaBHHMTE »5JacCTUYHOCTb BBIIyCKa 1O Kanutaly B Mojenu KobGbOa-/[yrmaca u B
TpaHCcIorapu(pMUIecKoi MOJEIH.

6. IlpemnoxxnuTe HAMITYUIIyIO, Ha Ball B3TJISA, MOJIEIH, OMUCHIBAIOIIYIO 3aBUCUMOCTH COBOKYITHBIX
U3JIEPKEK OT OCTAIBHBIX MApaMeTpOB, YYHTHIBas Takue (HaKTOphl Kak l-CTaTHCTHKH,
koohumeHT neTepMuHaiii R%, F-CTATHCTHKY M ApyrHe M3BECTHBIC BAM XapaKTEPHUCTHKH
MO/IEJIH.

7. Jns Hawitydiei, 1Mo BamleMy MHEHHIO, MOJENM BBIIIOJHHTE HE MEHee 3 TEeCTOB Ha
oOHapy)KeHHE TeTepOCKEeNAaCTUYHOCTH. B ciyuae oOHapyKeHHsI TeTepOCKEeTaCTUIHOCTH

MONEITalTECh OIPCACIINT IPUYHNHY €€ BOSHUKHOBCHUS.
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8. OcymectBuTe, €ClM 3TO HEOOXOAMMO, KOpPpeKIuio VYaira. [IpoBeaute CpaBHUTEIbHBIH
aHaJIM3 NOJIYYEHHBIX PE3YJIbTATOB.

9. Ecam BBl cMOrnu OOHAPYXKUTh MPUCYTCTBUE TE€TEPOCKETACTHUYHOCTH U OMPENEIUTh €€ BHU],
OLIEHUTE MOJEJIb C IIOMOILBIO B3BELIEHHOI'O METO/1Aa HAUMEHBIIIUX KBaJApPATOB.

10. HPGI[HO)KI/ITe HaWJIy4dloyro, Ha Ball B3IJIAd, MOJACIbL, OIMMCBIBAIOIIYIO ITPOHU3BOACTBCHHYIO

GyHKLHIO.

1.8. O606mennas npousBoacTeenHas pyukuus Conoy
Ananu3 0600meHHoN pon3BoacTBeHHON (yHKIMU Coioy, 1909 - 1949
daiin: solow.xls.

Ilepemennvie:

Year —rox

g — BBIITYCK

K — kanmuTanoBoopyXeHHOCTh Tpyaa (kanurain / Tpyn)

A — HHIEKC TEXHOJIOTUHU

3aganus:
s nmobou paccmompenuou 8 pabome mMooenu 00JIHCHA OblMb NPUBEOeHA UHMeEPNPemayus
Koa(huyuenmos u npogedenvt uzsecmmuvie eam mecmvl (eciu OHU HEOOXOOUMbBL U
YMecmubl).

1. B cBoeit kiaccuueckoit pabore (1957) Cosoy mNpemiokua CIEeAYNylo 0000IIeHHYO
npousBojicTBeHHy0 dynkuuio: (t) = A(t) f[K(t)], rme g(t) — coBokymHBII BBIIYCK B pacueTe

Ha ogHOro pabotHuka, K(t) — 0000IICHHAsS KanmuTaIOBOOPY:KEHHOCTh Tpyaa, A(t) — mHIEKC

q B

texHosoruu. CoJioy paccMOTpes YeThIpe CTAaTHYSCKHUE MOJICIH: A =a+ fFlnk, aq- a- P

B

In(Z) =a+ fFlnk, In(Z) =a+ PR [IpoBenuTe aHamu3 JaHHBIX MOJEIICH.

q

2. TloctpoiiTe rpauk 3aBUCUMOCTH A or k.

3. Comoy BBIIBHHYJ Tpeanoyiokenne, 4uro B 1943 1. mpowmsomiesn CABUT 00OOMICHHOW
POU3BOJACTBEHHON (GyHKuMu. OneHure npuBeleHHble B I.1 Monenu, BKIIOYMB (DUKTUBHBIC
nepemeHHble A rofoB ¢ 1943 mo 1949. IlpoananusupyiiTe mNONXydeHHbIE Pe3yabTaThl U
CpaBHUTE UX C pe3yibTaTamu u3 m.1

4. Cooy npuIIen K BBIBOIY, YTO CYIIECTBOBAIH (yHIaMEHTAIBHBIC pa3JIMdus B JaHHBIX 10 1943
r. u nocie. IIpoBepbTe 3TO yTBEpXkAEHUE, UCHOIB3Yd TecT Yoy A KaXIOW U3 4YeThlpex
PacCMOTPEHHBIX MOJEeH. YUTUTe, 4TO (PUKTUBHBIE IEPEMEHHBIE TOJKHBI ObITh BKIIOUEHBI HE

TOJIBKO B aHHHTHBHOﬁ (i)opMe, HO U B MYHBTHHHHKaTHBHOﬁ, BE31C, I'IC MOABIIACTCA ICPEMCHHAA

K.
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5. Jlns Hammydniei, Ha Ball B3IUISA, MOJICIIH BBITIOJHUTE HE MEHEe 3 TECTOB Ha OOHapYyKEHHUE

ABTOKOPPEISLIUA B OCTAaTKAX.

6. OcymiectBuTe, eciau 3T0 Heobxonumo, koppekiuio Heiou-Becra. IlpoBenuTte cpaBHUTEIbHBIN
aHaJIU3 MOJIyYCHHBIX PE3YJIbTATOB.

7. Ecau Bbl cMOTJIM OOHAPYKUTh IPUCYTCTBUE aBTOKOPPEIISALIMU B OCTaTKAX U ONPEAEIUTh €€ BU/,
OILICHUTE MOJIEJIb 3aHOBO, UCIOJIb3Yys HalIeHHbIE (DAKTBHI.

8. Hpe,[[HO)KI/ITe HaWJIy4dllyr0, Ha Ball B3TJIAA, MOJCIIb, OIIMCBIBAOIIYKO IMPOU3BOACTBCHHYIO

byHKLHIO.

1.9. IlpenJioxkeHue Tpyaa
AHanu3 npeIoKeHUs Tpya 3aMYy>KHUX JKEHIIHH
daiin: income.xls.

Ilepemennvie:

L FP — ¢puktuBHas nepemenHas. 1 — ecnm xenniuaa padorana B 1975, 0 — ecnm Het
WHRS — KoanuectBo yacoB paboTsl xeHbl B 1975

KL 6 —4wucno nereit B Bo3pacre J10 6 et

K618 —uucno aereit B Bo3pacrte ot 6 10 18 ner

WA — BO3pacT JKeHbI

WE — o6pa3oBaHue 5k€Hbl, KOJTUYECTBO JIET

WW — cpennss gyacoBasi 3apab0OTHasI 1U1aTa KeHbI, B ieHax 1975.

RPWG — o0bsiBiieHHast 3apaboTHAas IJ1aTa KeHbI BO BpeMsi HHTepBbIo 1976 1. (He paBHsAETCS
OLICHOYHOM 3apaboTHOI iate 1975T.)

HHRS — koanuectBo yacoB paboTel Myxa B 1975 T.

HA — Bo3pacT myxa

HE — oOpa3oBanue Myxa, KOJTUYECTBO JIET

HW — cpennsist wacoBast 3apaboTHas 11aTa Myka, B rieHax 1975 .

FAMINC — noxox cemby, B ieHax 1975r.

MTR —npenenpHas cTaBKka HaIOro000JI0KEHUS JOX0/0B KEHBI

WM ED — o6pa3oBanue matepu *eHbl, KOJINYECTBO JIET

WFED — o6pa3oBanue oT1a *eHbl, KOJIMYECTBO JIET

UN — ypoBeHb 6e3paboTuiibl B rpad)cTBe NpoKuBaHus, %0 MyHKTOB

CIT — ¢uktuBHas nepemenHas. 1 — ecim mpokuBatoT OoibiioMm ropose, O - naage
AX — @akTryeckoe KOJUYECTBO JIET, YUaCTHs JKEHbl Ha PhIHKE pabodel CHIIbI

3aganus:
s nrobou paccmompeHnuoll 8 pabome Mooenu 00IHCHA ObIMb NPUBedeHa uHmepnpemayus
K03 uyuenmos u npogedenvi uzsecmmuvie eam mecmvl (eciu OHU HEOOXOOUMbBL U
YMeCmubl).
1. JIast sKeHIIWH, KOTOpbIe NMPUHUMAIW ydacThe B (OpMalbHOM phIHKE Tpyda (T.e. paboTaiu)

PacCMOTPHUTE MOTYTOTAPUPMUIECKYIO MOJIETh BUIA
2. Inearnings = B, + B,WA+ BWA® + BWE + B.kids+ £, rme earnings — mnpousBeneHHUe

3apIUIaThl HA KOJMYECTBO OTpaboTaHHOTO BpeMeHH, a Kids — ¢pukruBHas nepemennas (1 — ectb

neru o 18 ner, O — B mpoTHBHOM city4ae).
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3. Kakwue 3HaKM y K03 (HUIIUEHTOB BBl OXKUaaeTe NMOayduTh? COOTBETCTBYIOT JIM PE3YJIBTATHI

OIICHWBAHUS BAIIUM IpeNCcTaBleHUsIM? [laiiTe SJKOHOMHYECKYI0 WHTEPIPETAIHIO ITOTYYCHHBIM
KO3 pHULIHEeHTaM.

4. Tlpu xakoMm BO3pacTe JOXOJbl OT pabOThl 3aMYyXHHUX KEHIIUH JIOCTUTAOT CBOETO MaKCHMyMa
(mpu pOYMX paBHBIX)?

5. Kakwue HemocTaTku ecTh y mpeuioskeHHo! B 1.1 Mogemnu?

IIpennoxuTe HauIy4IIyro, Ha Ball B3IV, MOJEINb, OMMCHIBAIOUIYIO 3aBUCUMOCTD JOXOJ0B OT
palboThl 3aMyKHUX KEHIIMH OT OCTAJbHBIX MApaMETPOB, YUYUTHIBas Takue (PakTopbl Kak t-
CTaTUCTUKH, KOA(P(GUUUEHT JeTepMUHALUU R?, F-ctatuctuky u JApyrue U3BECTHbIE BaM
XapaKTEPUCTUKU MOJIEIIH.

7. Jna Hawitydlied, Mo BalleMy MHEHHIO, MOJENIM BBIIOJHUTE HE MeHee 3 TeCTOB Ha
oOHapyXeHHe TIeTepOCKEeJaCTUYHOCTH. B ciyuae oOHapykeHHs TIeTepOCKeTaCTUYHOCTH
MOMbITATECh ONPEAECIUT IPUUUHY €€ BOSHUKHOBEHUS.

8. OcymecTBuTe, €CIU 3TO HEOOXOIUMO, KOPPEKIUIo Yaiita. [IpoBeuTe cCpaBHUTEIHHBINA aHATN3
IIOJIyYE€HHBIX PE3YJIbTaTOB.

9. Ecnu Bbl cMoOrIM OOHAapYXHUTh NPUCYTCTBHE I€TEPOCKETACTUYHOCTH U ONPEAEIUTh €€ BHJ,
OIICHUTE MOJIEJb C MIOMOIIBIO B3BEIIEHHOI'O METO/]a HAUMEHBIIUX KBapaTOB.

10. IlpeanoxkuTe HAWIYYIIyiO, HAa Ball B3TJISA, MOJEH, ONHMCHIBAIOUIYIO TPEAJIOKEHHE TPyAa

3aMYKHUX KCHIIHH.

1.10. 3apa6oTHas miaara - 1
AHanm3 cpeHeYacoBOil CTaBKH 3apaboTHOH miaTel, 1987
daiin: wages.wfl.

Ilepemennvie:

| D — nenTudukannoHHbIA HOMEP

Exper — OnbIT paboThl, J€T.

Male- [Ton nanuBuaa: 1 — myxckoit, O - skeHCKui

School — KonuruectBo et 00yueHus

Wage — 3apaborHas miara B 4ac, B rieHax 1980 r.

3amanug.
s nrobou paccmompeHntoll 8 pabome Mooenu 00IHCHA OblMb NPUBedeHa uHmepnpemayus
K03 uyuenmos u npogedenvi uzsecmmuvie eam mecmvl (eciu OHU HEOOXOOUMbBL U
yMecmubl).

1. CymecTByeT i Ha PBIHKE JUCKPUMHUHAIMSA 1O IOy B ormiate Tpyna? Ilpoanammsupyiite
onucareIbHbIe CTATUCTUKHU U BBIYUCIUTE CPEIHUN YPOBEHB OIUIATHI TPYAa MY>KUMH M SKSHITUH.

MoXHO 1M Ha OCHOBAaHHUHU NOJIYUYCHHBIX PpE3YyJIbTATOB JACJIaTb BbIBOA O HAJIWXYHUU

muckpuMuHanuu ? OTBeT 000CHYHTE.
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2. PaccmoTpuTe MpoCTyro TUHEHHYIO MOJIETh 3aBHCUMOCTH TI0YaCOBOW OTIATHI OT KOHCTAHTHI U

nojia MHAMBUAA. [laiiTe HHTEpIpETAHIO TIOJTYYeHHBIM pe3yiabTaTaM. MOXKHO JTU Ha OCHOBaHHUU
MIOJIyYEHHBIX PE3yJIbTAaTOB JEJaTh BBIBOJ O HAIMUUU AUCKpUMHUHAIMKU? OTBET 000CHYMTE.

3. IlokaxkuTe, 4TO OLIEHKA KOHCTAHThl B TOYHOCTH PaBHA CpeIHEH cTaBke 3apabOTHOM IUIAThI
CpeIy KEHIIMH, a OlleHKa KO3 puieHTa npu GUKTUBHON MEPEMEHHON OTpakaeT pa3jiuyue B
CPeIHUX YPOBHSX OILIATHI TPYAA MY>KYHH U JKEHIIUH

4. ChopmynupyiiTe U HOpOBEpbTE T'MIIOTE3y 00 OTCYTCTBMM IMCKPUMHHAIMM Ha PBIHKE TpyZa,
OCHOBBIBAsICh Ha pe3yJbTaTax pacuyera MOAENIH U3 II. 2.

5. OObsicHUTE, TOYEeMYy TMpPU TMPOBEPKU THUIOTE3bI W3 M. 4 HEoOXOIWMO HCIOIb30BAThH
OJIHOCTOPOHHIOIO, a HE IBYXCTOPOHHIOIO aJIbTePHATUBHYIO TUIOTE3y. Kak 3TO MOXKET MOBIUSTH
Ha pe3yabTar Tecra?

6. OauH U3 CTYIEHTOB CUMTAET, YTO B MOJIEIb MOXHO YJIYUYLIMTbh, BKIIOUYUB B Hee (PUKTHUBHYIO
NEpEMEHHYI0, TIPUHUMAOINIYI0 3HaueHHMe 1 — ecnu pecnoHaeHT — skeHmmHa, 1 0 — ecimm
MyxunHa. [[pokoMMeHTHpYiIITE.

7. UccnepoBaTenb mpeularaeT pacUIMpUTh MOJETb, BKIIOYMB B KaueCTBE OOBACHSIOLIMX
MEPEMEHHBIX KOJMYECTBO JIeT OOYYEHHUS U OMNBIT paboThL. SIBisETCS M Takoe pacIIMpeHue
MoJIenH 1iesiecoo0pa3HpM? OTBET 000CHYHTE.

8. Ecmm BBI cumraere, 4TO pacIIMpeHUE MOJCIH SBISETCS 1EIecO00pa3HbIM, OLEHUTE MO/IEIb,
IPEUIOKEHHYIO B I1. S U JjaiiTe HHTepnpeTannto kodgpdunnuentam. Vi3MeHuIcs 11 Ball BBIBOJ O
CYIIECTBOBAHUU AUCKPUMUHAIIUH ?

9. IlpemmoxuTe HaWIydlIyl0, Ha Baml B3[JISAA, MOJENb, ONHCHIBAIOIIYID 3aBHCUMOCTH
CpeIHedacoBOi 3apabOTHON IUIAThl OT OCTAJILHBIX IMAPaMETPOB, YUUTHIBAs Takue (PaKTOPhI Kak
t-cTaTHCTHKH, KOd(pQUIMEHT neTepMuHarmi R?, F-CTATHCTHKY M ApYrHe W3BECTHBIC BaM
XapaKTEePUCTUKH MOJIEIIH.

10. /15t BEIOpaHHO# MOJEIH OTBETHTE HA CIICAYIOIINE BOTIPOCHI:

0 BepHo nu, 9TO 3apriaTa My»X4rH BBIIIE, YeM 3apIuiaTa eHuuH? Eciu na, To MoeT Jn
3TO OBITH OOBSICHEHO pa3HHILICH B Bo3pacTe u/mim 00pa3oBaHuH?

o KakoBa otaga ot oOpa3oBanus?

0 OpuHakoBa M 3aBUCHUMOCTH 3apILIaThl OT BO3pacTa JIIsl My>KYHH U JKSHIINH ?

o Ilpu xakom Bo3pacTe 3apruiaTa HamOOJbIIas? 3aBUCHT JIM 3TOT BO3PACT OT YPOBHS
oOpa3oBanus? Kak unreprperupoBaTh K03(G(GUIMEHT IPU EPEMEHHON «T10J1»7?

11. JInst Hawmyyiied, Mo BalleMy MHEHHIO, MOJETIH BBINOJIHUTE HE MeHee 3 TECTOB Ha
OOHapyXeHHe TIeTepOCKeIacTUYHOCTH. B ciydae oOHapyXeHHs TIeTepOCKEeTaCTHUYHOCTH

MOITBITAlTECH OIPECACIIMT NPUIHNHY €€ BOSHUKHOBCHUS.
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12. OcymiecTBUTE, €CIM 3TO HEOOXOAMMO, KOppekiuio Yaita. [IpoBeanrte cpaBHHTENBHBIN

aHAJIM3 ITOJIYYEHHBIX PE3YJIbTATOB.
13. Ecau Bel cMOriM OOHApy>KUTh MPHUCYTCTBUE I'€TEPOCKEAACTUUYHOCTU M OIPEICNIUTh €€ BUJ,
OLICHUTE MOJIEIIb ¢ IIOMOIIBIO B3BEILIECHHOIO METO1a HAUMEHBIIUX KBAaJIPaTOB.

14. [IpennoxuTe HAUTYYIIYIO, HA Balll B3I, MOJEIb, OMUCHIBAIOIIYIO CTaBKY 3apa00THOM ILIATHI.

1.11. 3apaGoTHas miara - 2

AHanu3 cpeHedacoBoi cTaBKU 3apaboTHOM minaTel, 1994, benbrus

daiin: wages2.wfl.

Ilepemennuie:

Wage — YacoBast craBka 3apab0OTHOM IJIATHI, 10 HAIOr000I0KeHus, benbruiickux (GpaHKoB.

Male- [Ton uanuBuaa: 1 — myxckoit, O - skeHCKui

Educ — YpoBens oOpa3oBanus: 1 — HauanpHas MIKOJIA HJIM MeHee; 2 — HU3IIee peMeciieHHoe; 3

— cpennHee; 4 — BpICIIEE PEMECIIEHHOE; 5 — YHUBEPCUTET

Exper — OnbIT paboThl, JeT.

3aganus:
s nmobou paccmompennou 8 pabome mMooenu 00IHCHA OblMb NPUBEOeHa UHMeEPNPemayus
K03 uyuenmos u npogedenvi uzsecmmuvie eam mecmvl (eciu OHU HEOOXOOUMbBL U
YMeCmubl).

1. CymectByer nM Ha pBIHKE AWCKPHUMHHAIMS IO MOy B oruiate tpyna? [Ipoanamusumpyiite
OTHCaTeIbHBIC CTATUCTHKHU U BBIYUCIIHTE CPSIHUN YPOBEHB OILIATHI TPYa MY>KIMH M SKCHITUH.
MoXXHO 1M Ha OCHOBAaHUU TIOJYYCHHBIX pE3yJIbTaTOB JelaTh BBIBOA O HAIUYHH
muckpuMuHanuu? OTBeT 000CHYHTE.

2. PaccMmoTpuTe MPOCTYIO JTMHEHHYIO MOJETh 3aBHCHMOCTH ITOYACOBOW OIUTATHI OT KOHCTAaHTHI U
moJia MHIUBKA. J[aliTe MHTEpIpETAIMIO TOJYICHHBIM pe3yabTaTaM. MOXHO JIM Ha OCHOBAaHUH
MOJIYYEHHBIX PE3yJbTATOB JENIaTh BBIBOJI O HATMYUU AUCKpUMHUHALIKK? OTBET 00OCHYITE.

3. TlokaxkuTe, YTO OIEHKAa KOHCTAHThl B TOYHOCTH paBHA CpeIHEN CTaBKe 3apa0OTHOM MaThl
CpeIy KEHIIMH, a OlleHKa KO3 puieHTa npu GUKTUBHON MEPEMEHHON OTpakaeT pa3jiuyue B
CPEIHUX YPOBHSX OIUIATHI TPYIa MY>KIHH H KCHIIUH

4. CdhopmynupyiiTe ¥ TpoBepbTe THIOTE3y 00 OTCYTCTBUU JUCKPUMHHAIMU Ha PBIHKE TPYAA,
OCHOBBIBASICh Ha pe3yJIbTaTax pacuera MOJEIH U3 II. 2.

5. OObsicHUTEe, MOYeMy TMIpH TMPOBEPKH THUIMOTE3bl U3 M. 4 HEOOXOAMMO HCIOJIB30BaTh
OJIHOCTOPOHHIOIO, a HE JIBYXCTOPOHHIOIO aIbTePHATUBHYIO TUITOTE3y. Kak 3TO MOXKET MOBIHSTH
Ha pe3ysbTaT TecTa?

6. OnuH U3 CTYIEHTOB CYHMTAET, YTO B MOJEJIb MOKHO YIYYIINTh, BKIIIOUMB B Hee (PUKTUBHYIO
MEePEeMEHHYI0, MPUHUMAOIIYI0 3HaueHue 1 — eclu pecnoHAeHT — >keHmmHa, u 0 — ecnu

MyxunHa. [[pokoMMeHTHpYiiTE.
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7. WccnemoBarens Tmpeasiarae€T pacIIMPUTh MOJENb, BKJIIOYMB B KadyeCTBE OOBICHSIOMINX

MIEPEMEHHBIX YPOBEHb 00pPa30BaHUs M OIBIT paOOTHI. SIBISETCS JIM TaKOe pacuIMpeHe MOJCITH
nesnecoodpasubiM? OTBET 000CHYITE.

8. Ecnu BB cuMTaere, 4TO pacIIMpEeHUE MOJEIM SBISETCS LeIecO00pa3HbIM, OLEHUTE MOJEIb,
MPEUIOKEHHYIO B I1. 5 U JaiiTe MHTEepnpeTannto Kodgdumuentam. Vi3sMeHWICs i Ball BBIBOJ O
CYIIECTBOBAHUHN JUCKPUMHHAITUH ?

9. IlpemnoxxuTe HawIydllyl0, Ha Ball B3[JIAA, MOJENb, OMNMCHIBAIOIIYIO 3aBHCUMOCTh
CpeaHe4YacoBON 3apabOTHOMN IJIAThl OT OCTAIbHBIX NAPAMETPOB, YUYUTHIBAS Takue (aKTOPbI Kak
t-craructuku, Ko3((UUUEHT AeTepMHUHALUU R?, F-cratuctuky u apyrue H3BECTHbIE BaM
XapaKTEPUCTHKH MOJICIIH.

10. J1ns1 BbIOpaHHOM MOJEIH OTBETHTE HA CIIEAYIOIINE BOIPOCHI:

0 BepHo nu, yTO 3apriata My»X4uH BBbILIE, YeM 3apIuiaTa xkeHuuH? Ecinu na, To MoXxeT
3TO OBITh OOBSCHEHO pa3HHIICH B BO3pAcTe W/wiim 00pa3oBaHUH?

o Kaxkoa otnayga ot oOpa3zoBaHus?

0 OpuHakoBa JIM 3aBUCUMOCTB 3apIlIaThl OT BO3pacTa JUIsl My>KYMH U SKEHIIHH ?

o Ilpu xakom Bo3pacTe 3apmiiaTa HauOoJbIlas? 3aBUCHUT JIM 3TOT BO3PAcT OT YPOBHS
oOpazoBanus? Kak nHTEpIIpeTHPOBaTH KOA(MGUIMEHT IPU MIEPEMEHHON <«I10I1»?

11. JInst Hawmydmied, Mo BalieMy MHEHHIO, MOJETH BBIIOJIHATE HE MeHee 3 TECTOB Ha
oOHapyKeHHe TIeTepOoCKeJaCTUYHOCTH. B ciyuae oOHapykeHHs TIeTepOCKeIaCTUYHOCTH
HOTBITAWTECH ONPEAEIUT IPUYUHY €€ BOSHUKHOBEHUS.

12. OcymecTBUTE, €CIIA 3TO HEOOXOAUMO, KOoppeKiuoo YaiTa. [IpoBequTe CpaBHUTEIBHBIA aHATN3
MOJTyYCHHBIX PE3yJIbTaTOB.

13. Ecau Bel cMOriu OOHApy>KUTh MPHUCYTCTBUE I€TEPOCKEAACTUYHOCTU M OIpPEICNIUTh €€ BUJ,
OLIEHUTE MOJIENb C TIOMOLIbIO B3BEIIEHHOI0 METO/]a HAMMEHBIINX KBaJPaTOB.

14. [IpennoxuTe HAUTYYIIYIO, HA Balll B3IJIs, MOJEIb, OMKCHIBAIOIIYIO CTaBKY 3apa00THOM IUIATHI.

1.12. 3apaGoTHas miara - 3
AHanu3 cpeqHedacoBoi cTaBkU 3apadboTHoi mnatel, 1997, ['omnanaus
daiin: wages3.wfl.

Ilepemennvie:

W —YacoBas craBka 3apaOOTHOM IJIATHI, 10 HAIOTOO00JIOKEHUS, TYJIbICHOB.

Sex —Ilon unnuBuaa: 1 — Myxckoid, 2 - 5KeHCKHIA

Edu — Yposens o0pa3oBanus: 1 — HauasibHasl IKOJIA I MEHEe; 2 — HU3IIEee PEMECIICHHOE; 3 —
cpenHee; 4 — BbICIIEEe PEMECIEHHOE; 5 — YHUBEPCUTET

Age— Bo3spacr, rner.

3aganugd.
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s n0boti  paccmompenHot 8  pabome  mooeiu  O00NHCHA Obimb  NpuBedeHd

unmepnpemayus Kodgh@uyuenmos u nposedenvl uzgecmuvie eam mecmol (eciu OHU
HeoOX00UMbL U YMECHIHDL).

1. CymectByer nM Ha pbIHKE AWCKPUMMHAIMSA 1O moiy B oruiate tpyna? [lpoananusupyiite
onucareabHble CTATUCTUKHU U BBIUMCIUTE CPEHUN YPOBEHB OILIAThl TPYa MY>KUMH U SKEHIIUH.
MoXHO M Ha OCHOBAaHUHU IIOJIyYEHHBIX pE3yJIbTaTOB J€JlaTh BBIBOA O HAJIWYHUH
JuckpuMuHanuu? OTBeT 0o00CHYHTE.

2. PaccmoTpuTe HpoCTyro JIMHEHHYI0 MOJENb 3aBUCUMOCTH MOYaCOBOM OIIAThl OT KOHCTAHTHI U
noJjia UHaUBKAA. JlaliTe HHTEepNpEeTalMIO TOJIYYeHHbIM pe3yabTaTaM. MOXHO JIM Ha OCHOBaHUU
MOJTYYCHHBIX PE3yJIbTAaTOB JeaTh BHIBOJ] O HATMYWU AUCKpUMHHAIK ? OTBET 000CHYMHTE.

3. IlokaxkuTe, 4TO OLIEHKA KOHCTAHThl B TOYHOCTH PaBHA CpeIHEH cTaBke 3apabOTHOM IUIaThI
CpeAM >KEHIIIMH, a OLeHKa Kod(puieHTa npu (UKTUBHON MEPEMEHHON OTpaXkaeT pazinyue B
CPeIHUX YPOBHSX OILIATHI TPYAA MYKYHH U JKEHIIUH

4. ChopmynupyiTe W MPOBEPHTE THNOTE3y 00 OTCYTCTBUM AUCKPUMUHAIIMK Ha PHIHKE TpPYyZa,
OCHOBBIBASICh Ha pe3ysibTaTax pacuyera MOAEIH U3 II. 2.

5. OObsAcHUTE, NOYeMy TIpU MPOBEPKU TUNOTE3bl U3 M. 4 HEoOXOJUMO HCHOIb30BATh
OJIHOCTOPOHHIOIO, a HE IBYXCTOPOHHIOIO aJIbTePHATUBHYIO TUIOTE3y. Kak 3TO MOXKET MOBIUSTH
Ha pe3ysbTaT TecTa?

6. OauH U3 CTYIEHTOB CUMTAET, YTO B MOJIEIb MOXHO YJIYYILIMTbh, BKIIOUYUB B Hee (PUKTHUBHYIO
NEPEMEHHYI0, NPUHUMAONIYI0 3HaueHMe 1 — ecnu pecnoHAeHT — jkeHmmHa, U1 O — ecinu
MyxunHa. [[pokoMMeHTHpYiIiTE.

7. WccnenoBarenb mpeiaraeT pacllupUTh MOJENb, BKIOYMB B KAdeCTBE OOBSICHSIOLINX
MIEPEMEHHBIX YPOBEHb 00pa30BaHUs U OMBIT pabOTHI. SIBISETCS JIM TaKOE paclUIMpeHHe MOJeIN
resecoodpasHbiM? OTBET 000CHYITE.

8. Ecmm BBI cumTaere, 4TO pacHIMpeHUE MOJCIH SBISETCS 1EIecO00pa3HbIM, OLIEHUTE MO/IEIb,
IIPEJIOKEHHYIO B II. O U JaiiTe uHTepnperanuio koddduurentam. M3menunics u Bai BIBOJ O
CYIIECTBOBAHUU AUCKPUMUHAIIUH ?

9. IlpemnoxuTe HawIydllyl0, Ha Ball B3[JIAA, MOJENb, OMNMCHIBAIOIIYIO 3aBHCUMOCTh
CpeIHedacoBOi 3apabOTHON IUIAThl OT OCTAJIbHBIX IMAPaMETPOB, YUUTHIBAs Takue (PaKTOpbI Kak
t-cratuctuku, Ko3((UUUEHT AeTepMHUHALUU R?, F-cratuctuky u apyrue H3BECTHBIE BaM
XapaKTePUCTUKH MOJIEIIH.

10. /151 BbIOpaHHOM MOJEIH OTBETHTE HA CJIEAYIOIINE BOIPOCHI:

0 BepHo nu, 9TO 3apriaTa My»X4rH BBIIIE, YeM 3apIuiaTa eHuuH? Eciu na, To MoXeT
9TO OBITh OOBSCHEHO pa3HHIICH B BO3pACTe W/Wiii 00pa3oBaHUH?

o KaxkoBa otmaua ot oOpa3zoBaHus?
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Q OJII/IHaKOBa JIX 3aBUCUMOCTD 3apIljiaTbl OT BO3pacTa AJId MY KUUH U )K@HHII/IH?

o Ilpu xakoM Bo3pacTe 3aprurata HanOombmIass? 3aBUCUT JIM 3TOT BO3pPAcT OT yPOBHS
oOpa3oBanus? Kak unreprperupoBaTh K03(G(GUIMEHT IPU EPEMEHHON «T10J1»7?

11. JInst Hawmyyiied, Mo BalleMy MHEHHIO, MOJEIH BBINOJIHUTE HE MeHee 3 TECTOB Ha
oOHapyKeHHE TeTEepPOCKEJAaCTUYHOCTH. B ciydyae o0OHapyKeHHS TIe€TepOCKEIACTHIYHOCTH
MIOTIBITAUTECH ONPEICIUT IPUIHHY €€ BOSHUKHOBEHUS.

12. OcymecTBuTE, €CIM 3TO HEOOXOAUMO, KOppeKLuto YaiTta. [IpoBenuTe cpaBHUTENBHBINA aHAIN3
MOJIyYEHHBIX PE3yJIbTaTOB.

13. Ecu BBl cMOTII OOHApY>KUTh TMPHCYTCTBUE T€TEPOCKEAACTUYHOCTH M OIPEICIUTh €€ BHUJ,
OIIEHUTE MOJIENb C TIOMOIIBIO B3BEIIEHHOTO METO/[a HAMMEHBIINX KBaJIpaTOB.

14. TIpennoxuTe HAUTYYIIYIO, HA Balll B3TJIS, MOJEIb, ONMUCHIBAIOIIYIO CTaBKY 3apab0THOM IUIATHI.

1.13. Onpexna
Amnanu3 o0bema mpojax B Oytukax, lanus
@aiin: clothing.wfl.

Ilepemennvie:

Tsales— O6mwmii 00beM npogax OyTHKa, TYJIbACHOB B IO
Sales— O6bem npoaax Ha 1 kB. MeTp

Margin — BanoBast mpuObLIb

Nown — KonudecTBo BiajieinbiieB (MEHEIKEPOB)

Nfull — KonmngecTBo paOOTHUKOB C IOJIHON 3aHATOCTHIO
Npart — KonrdecTBo paOOTHUKOB C YaCTUYHOM 3aHATOCTHIO
Naux — KoxnyecTBO HOMOIIHUKOB (BPEMEHHBIX Pa0OYHX)
Hour sw — Cymmapnsliii 00beM 0TpabOTaHHOTO BPEMEHU
Hour spw — KonnuectBo yacoB padoTsl, B pacuere Ha 1 paboTHHKA
Invl — MuBecTunmu B 00sink Marasuna (Shop-premises)
INv2 — MuBecTuimu B aBTOMaTu3anuto (automation)
Ssize — OO01iast mWIoma» TOProBhIX 3aJI0B, KB. METPOB

Start —I'ox Hadana gesITENBLHOCTH.

3aganus:
s nrobou paccmompeHnuoll 8 pabome Mooenu 00IHCHA ObIMb NPUBedeHa uHmepnpemayus
Ko3(huyuenmos u npogedenvt uzeecmmuvie eam mecmvl (eciu OHU HEOOXOOUMbBL U
yMecmubl).

1. PaccmotpuTte JIMHENHHYIO MOJENb 3aBUCUMOCTH 00beMa Mpojax Ha 1 KB. METp OT KOHCTAHTHI,
oOmiero oobeMa OTpPabOTAaHHOIO BpEeMEHM W pa3Mepa MaraszuHa. [laiite copepikaTelbHYO
MHTEPIPETALNIO PE3yIbTaTaM.

2. Bimser 1M KOIWYECTBO BIIaJeNblieB Ha o00beM mponax? ChopMyaupyldTe U NpPOBEpHTE

COOTBETCTBYIOLIYIO TUIIOTE3Y.
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3. HMeer M CLIMCI BKJIIOYHUTL B MOACIb KOJIMYECTBO pa60qu C YaCTHUYHOH 3aHSATOCTBIO?
OtBeTt obocHyiiTe.

4. OueHHUTE JUHEHHYI0 MOJEIb 3aBHUCHUMOCTH OoObeMa Hpoaax Ha 1 KB. METp OT KOHCTaHTHI,
KOJINYECTBA BIAJEJbIIEB, YMCIAa pabO4YMX C IOJHOM M HEMOJHOM 3aHATOCTBIO M pa3Mmepa

MarasuHa. /laiiTe uHTepIpeTannio pe3yabTaTaM.

5. CpaBuurte mojenu 1. 1 u . 4, OCHOBBIBAsCh HA MOKAa3aTEIAX RBZﬂj ,AlICuBIC.

6. IlpemnoxxuTe HaWIydIlyi0, Ha Ball B3IVISLJ, MOJENb, OMUCHIBAIOIIYI) 3aBUCUMOCTh O0beMa
OpoJaX OT OCTalIbHBIX I1apaMeTPOB, YUUThIBas Takue (HAKTOphl Kak t-CTaTHCTHKH,
KO3 (OULUEHT JeTepMUHAINU R?, F-cratuctuky u Apyrue M3BECTHBIE BaM XapaKTEPUCTUKHU
MOJIETIH.

7. Jnsa Hawitydlied, Mo BalleMy MHEHHIO, MOJENIU BBIIOJHUTE HE MeHee 3 TeCTOB Ha
oOHapyXeHHe TIeTepOCKeJaCTUYHOCTH. B ciyuae oOHapykeHHs TeTepOCKEeIaCTUYHOCTH
IONBITAUTECH ONPEEIIUT IPUUNHY €€ BOSHUKHOBEHUS.

8. OcymecTBuTe, €CIU 3TO HEOOXOIUMO, KOPPEKIUIo Yaiita. [IpoBeuTe cpaBHUTEIHHBINA aHATN3
MIOJIyYE€HHBIX PE3yJIbTaTOB.

9. Ecnu Bbl cMoOrIM OOHapYyXHUTh NPUCYTCTBHE I€TEPOCKETACTUYHOCTH U ONPEAEIUTh €€ BHJ,
OLICHUTE MOJIEJb C IIOMOIIBIO B3BEIIEHHOI'O METOJJa HAUMEHBIINX KBapaTOB.

10. IpeanoxuTe HAMITYYIIy O, Ha Balll B3TJIS, MOJAEIH, OMMMCHIBAIONIYI0 00BEM MPOJIaK OICIKIBI B

OyTHKax.

1.14. Moanear CAPM
Anamns monesn CAPM, Jan 1998 — Feb 1997, Benbrus.
daiin: capm.wfl.

Ilepemennvie:

Jandum — ¢puktuBHas nepemennas (1 — ecnu ssHBapb, O — B OCT. cirydasx)

Rcbr — noxoanocts akuuii kommanuu CBR (1ieMeHTHBIC 1 OETOHHBIC PabOTHI)

Rf — Ge3puckoBas 10x0qHOCTH (3-X MecsuHbIe Ka3HAa4YeHCKHEe [IeHHbIC OyMaru)

Rgen — noxonnocts akiwii ['enepan 6anka (Genaral Bank, onun u3 kpynueiimux B benbrum)

Rm — noxonHocTs 0606menHoro nuaekca Brussels All Share

Rpet — noxoaHocth akuuit kommnanuu Petrofina (HedTexuMudeckas mpOMBIIIICHHOCTD)

3amanug.
[ns nrobou paccmompennoli 8 pabome mooenu 00AHCHA OblMb NPUedeHa uHmepnpemayus
Koa(huyuenmos u npogedenvt uzsecmmuvie eam mecmvl (eciu OHU HEOOXOOUMbBL U
yMecmHbl).

1. Cornacno moaenu CAPM, oxxunaemasi JOXOJHOCTh aKTHUBA SBIACTCS (DYHKLIKEH OT 0KHUIaeMOM

JIOXOJHOCTH PBIHOYHOTO TOPTQENsi M JOXOJHOCTH OE3pHUCKOBOrO akTHWBa. B  KkadecTBe

pBIHOYHOTO MOpTdesst Mbl paccMoTpuM 0000IeHHbIH nHAeke Brussels All Share, a B kauectse
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0E3pHUCKOBOTO aKTHBA — 3-X MECSUHBIC Ka3HAYCHCKUE IIeHHbIe OymMaru. XoTs JOXOIHOCTh 110

Ka3HaueWCKUM IE€HHbIM OymaraM HM3MEHSETCS BO BPEMEHH, OHA SBISIETCS W3BECTHOM IS
MHBECTOPOB BEIMYMHOW B MOMEHT mpuHATHS pemieHuit. Monens CAPM mns j-oro aktuBa

uMeeT BHI T =T = /53, [Qrmt —rf)+£jt, rje [ - OXuJaemas IOXOJHOCTb |-OrO aKTHBa B
nepuon t, r; - J0XOIHOCTb OE3PUCKOBOrO aKTHUBA, I, - OXKMJAeMas JIOXOIHOCTb PHIHOYHOIO
noprdens B MOMeHT i, & - ciyd4aiinblii uwieH. [laiite colepKaTelbHy HHTEPIPETALHIO

K03GuIeHTy [ M MOKaXHTE, 9TO JUIs pelHOYHOTO noptdens [, =1.

Ouenutre wmogenb CPM s akummii tpex ¢upm: Petrofina, Genera Bank u CBR.
[Tpoananu3upyiite KauecTBO MOZENICH U JaiiTe coaep)kaTelbHYI0 HHTEPHPETAlUI0 OLIEHKE
ko3¢ dunmenra [.

Jis kaxmoro aktuBa cOPMYITHPYHTE W MPOBEPHTE THIIOTE3Y O TOM, YTO JOXOJHOCTh aKTHBA
COBITA/IAET C JOXOJHOCTHIO PHIHOYHOTO OPThETIs.

JUis Ka)XJ10ro aKTUBa MPOBEpbTE TUIIOTE3Y O TOM, uTo Mojenb CAPM BepHa, T.e. J0XOAHOCTb
aKTHBa 3aBHCUT TOJIBKO OT JTOXOJHOCTH PBIHOYHOIO MOPT(HEss U JT0XOIHOCTU Oe3pHCKOBOTO
aktuBa. [loymckaska: B KadyecTBE albTEPHATHBHON THUIIOTE3bI MOXKHO PAacCCMOTPETh MOZETb, B
KOTOPYIO 100aBIeHa KOHCTAHTA.

Pe3ynomamoi smnupuueckux uccie008aHuii ceuOemenbCmsylom o mom, 4mo 8 fAHeape, npu
NPOUUX PABHBIX, OOXOOHOCMb 6cexX akmueos eviuie. COTIACHBI JH BBl C 3TUM YTBEP)KIACHUEM?
OtBet obocHyi#iTe. ECiTi BBI COTITACHBI ¢ YTBEPIKICHUEM, TO MPEIIOKHUTE yIyUIIEHHYIO MOJIEIb
U JIaiiTe HHTEPIIPETALMIO OLIEHKaM KO3 (UIIUEHTOB.

JUis Hawydmed, mo BamleMy MHEHHUIO, MOJENIM BBIIOJHUTE HE MEHee 3 TEeCTOB Ha
oOHapyXeHHe TIeTepOoCKeJaCTUYHOCTH. B ciyuae oOHapykeHHs TIeTepOCKeIaCTUYHOCTH
MIOTIBITAUTECH ONPEICITUT IPUIHHY €€ BOSHUKHOBEHUS.

OcymecTBuTe, €CIM 3TO HEOOXOIMMO, KoppeKiuto Yaiita. [IpoBenure cpaBHUTEIBHBIN aHATN3
MOJIyYEHHBIX PE3yJIbTaTOB.

Ecnu Bbl cMoriim OOHapyXUTh NPUCYTCTBUE T'e€TEPOCKEJACTUYHOCTH M OINPENEIUTh €€ BHJ,
OIIEHUTE MOJIENb C TIOMOIIBIO B3BEIIEHHOTO METO/[a HAMMEHBIINX KBaJpaTOB.

HPGI[J'IO)KI/ITe HaWJIydllyro, Ha Balll B3IJIAd, MOACIIb, OIIMCBIBAIOIITYTO 00BEMBI npoaaX OACKbI.
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1.15. CtoumMocTh KHUIbA

Amnanu3 ctoumocTtd 10MoB B . Bunasope, Kanana, Jul — Sept 1987.
daiin: housing.wfl.

Ilepemennvie:

Price —CtouMocTh 0Ma MPH MPOJAKE

L otsize — [Tnomiaap yuacTka, B KBaJpaTHbBIX QyTax.

Bedrooms — KomuuecTBo criajibHbIX KOMHAT

Bathrms — KonruecTBo BaHHBIX KOMHAT

Stories — KonuuecTBo ataxeii (0e3 moaBana)

Driveway — Hannure aBToM0oOMIbHOTO Moabe3aa k oMy (1 —ecth, O — HeT)

Recr oom — Hanmumne komHathl otabixa (1 —ectb, 0 — HeT)

Fullbase — Hanuuue noasana (1 —ecth, O — Her)

Gashw — Hcnonb3oBanue ras3a juis Harpesa Bojbl (1 —ectsb, 0 — Her)

Airco — Hannuwre rieHTpain30BaHHON CHCTEMbI oXJakaeHus Bo3ayxa (1 —ectb, O — Her)

Garagepl — KonnuecTBo MecT B rapaxe

Prefar ea — Pacnionoxenue (1 — B monyssipaom paiione, O — HeT)

3amanug.
s nobou paccmompenuou 8 pabome mMooenu 00JIHCHA OblMb NPUBEOeHa UHMeEPNPemayus
Ko3(huyuenmos u npogedenvt uzsecmmuvie eam mecmvl (eciu OHU HEOOXOOUMbBL U
yMecmHbl).

1. Haiigute cpenHee, BBIOOPOYHOE CTAaHAAPTHOE OTKIOHEHHWE U JIPYTHE CTaTUCTHKH MAapaMeTpOB.
Haiigure xo3d@uumeHTsl Koppensuuu NapamMeTpoB ¢ LeHOH jaomMa. COOTBETCTBYIOT JIH
MIOJTyYCHHBIC 3HAYCHUST YKOHOMHYECKOW WHTYHUIIHN ?

2. llpemnoxute Moaenb, KOTOpas, Ha Ball B3IJIAZ, HAWIYYIIUM CIIOCOOOM HPOTHO3UPYET IEHY
JIOMa 0 UMEIIIUMCcs napamerpam. [laiite oObsCHeHHE BCeM BaIllM JEHCTBUSIM.

3. Ipemnonoxum, 4TO IUIOMIAAh ydacTKa OyAeT H3MEpsThCsA, HE B KBaJApaTHHIX (yrax, a B
KBAJPaTHEIX MeTpax. Kak 9To MOBIHSET Ha pe3yibTaTsl oueHnBanms Mogean? [Toackaska: 1 M2
= 10.76 xB. pyTOB

4. EcTb nu CyIIEeCTBEHHas 3aBUCHMOCTh IIEHBI JOMa OT KoludecTBa dTaxkei? OT Hamumuus
nojBaia? LleHTpani30BaHHOTO OXJTaXKACHUS Bo3Myxa? Kak HHTEpIIpeTHpOBaTh pe3yabTaThl?

5. Jnsa Hawitydmiei, 1o BamieMy MHEHHIO, MOJENM BBIIIOJHHTE HE MEHee 3 TEeCTOB Ha
oOHapyXeHHe TIeTepoCKeJaCTUYHOCTH. B ciyuae oOHapykeHHs TIeTepOCKeIaCTUYHOCTH
MOTBITANTECh OMPEISIUT TPUUUHY €€ BOSHUKHOBEHUSI.

6. OcymecTBuTe, €CIU 3TO HEOOXOIUMO, KOPPEKInio Yaiita. [IpoBeanuTe cpaBHUTEIHHBIA aHATN3
MIOJTyYCHHBIX PE3yJIbTaTOB.

7. Ecnu Bbl cMOIIM OOHapyXHUTh NPUCYTCTBHE I€TEPOCKETACTUYHOCTH U ONPEAEIUTh €€ BHJ,

OLCHUTC MOJCIJIb C TOMOIIBIO B3BCHICHHOI'O MCTOAAd HAMMCHBIIINX KBAPAaTOB.

8. HPGI[J'IO)KI/ITe HaWJIydllyro, Ha Balll B3IJIAd, MOACIIb, OIMMCBIBAIOIIYIO CTOUMOCTE J0MaA.
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1.16. Tannbie Longley

Ananus 3ausroctu, 1947 — 1962.
daiin: longley.xls.

Ilepemennvie:
Employ — xonruecTBo 3aHATHIX, THIC. YEIIOBEK
Price — nednsrop BHIT
GNP — nomunansusiit HII, M. noanapos
Armed — 4uCIIeHHOCTh BOOPYKEHHBIX CHJI, THIC. YeJI.
Year —ron
3ananug.
s nrobou paccmompeHuol 8 pabome Mooenu 00IHCHA ObIMb NPUBedeHa uHmepnpemayus
Ko3(huyuenmos u npogedenvt uzsecmmuvie eam mecmvl (eciu OHU HEOOXOOUMbBL U
yMecmubl).
1. PaccMoTpuTe NMHEHHYIO MOJENb 3aBUCUMOCTH YPOBHS 3aHATOCTU OT OCTAaJbHBIX MApPaMETPOB.
Jaiite uatepnperanuio ko3puunueHTaM u paccCMOTPUTE KAYECTBO MOJEIH.
2. HUckmrounte mocneanee Habmogaenue (1962 r.) uw  mepecuutaiite Mmojaenb. CpaBHHTE
MOJTyYCHHBIE PE3YNbTaThl C pe3y/lbTaTaMH, TOJIY4YeHHbIMH B 1.1, u oOcymuTe NpUYHHY
PaCXOXKIACHUH.

3. Hpe,[[HO)KI/ITe HaWJIydlllyro, Ha Ball B3IV, MOJCIIb, OIIMCBIBAOINYI) 3aBUCUMOCTbL YPOBHHA

3aHATOCTH OT OCTAJIBHBIX MMapaMETPOB.

2. 'ETEPOCKEJACTAYHOCTD.

2.1. Pacxoabl M0 KPeIUTHBIM KapTaM
AHaJ'H/IS MCCAYHBIX pacxoleB 10 Kp@)II/ITHI)IM KapTaM
®daiin: cards.xls.

Ilepemennvie:

MDR — HOMep BBIIUCKH 110 KPEUTHOM KapTe

AcC — pukTHBHAsS IepeMeHHas1. 1 — 3asBieHue 0 BbIIaye KPEeAUTHON KapThl yIoBiIeTBOpeHO, O —
OCT.

Age—Bo3spacr, JeT

Income — [Joxoxn, nenennsiii Ha 10000

Avgexp — CpeaneMecsyHble pacxXo/ibl 10 KPEAUTHOMN KapTe

Ownrent — dukTtuBHas nepeMeHHast. 1 — 10M HaxoAuTcs B cobcTBeHHOCTH, O - apeHayercs
Selfempl — Camossinarocts (1 — na, O —Her)

3ananug.
s nmobou paccmompennou 8 pabome mMooenu 00IHCHA OblMb NPUBEOeHa UHMeEPNPemayus
KOd(hpuyuenmos u npoeedenvl uzeecmuvie eam mecmoi (eciu OHU HeOOX0OUMbl U

yMecmHbl).
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1. PaccmotpuTe JTUHEHHYIO MOJETH 3aBUCUMOCTHA MECSYHBIX PACXOJIOB IO KPEAUTHOU KapTe OT

KOHCTaHTHI, BO3pacTa, J0XO0/a, KBajpara J0XoJa M (PUKTHUBHOW IMEPEMEHHOH, OTpakaromiei
IIPUHAUIEKHOCTD HKUJIbSL.

2. Ilpoananusupyiite ocTaTKu.
BemmonanTte He Menee 3 TECTOB Ha OOHapy)KEHHE TeTepOCKEeNacCTHYHOCTH. B cirydae
0OHapyXeHHs reTePOCKEJACTUUHOCTH MONBITAUTECh ONPEIEIUT IPUUYUHY BO3SHUKHOBEHHUS.

4. OcyuecTBUTE, €CIIM 3TO HEOOX0IUMO, Koppekuuto Yaiita. [IpoBenure cpaBHUTEIbHbBIN aHATU3
IIOJIyYEHHBIX PE3YJIbTATOB.

5. Ecam Bbl cMorinu oOHApY>KUTh NMPUCYTCTBUE TE€TEPOCKETACTUUHOCTH U ONPENEIUTh €€ BUJ,
OLICHUTE MOJIEIIb C TOMOIIBIO B3BEIIEHHOIO METOIa HAMMEHBIINX KBAIPaTOB.

6. IlpemnoxxuTe HAMITYYITyIO, HAa Ball B3IJISA, MOJIENb, OMUCHIBAIOLIYIO 3aBUCUMOCTh PacXoJI0B 110

KpCAUTHBIM KapTaM OT OCTAJIbHBIX ITapaMCTPOB.

2.2. KauecTBO BO31YyXQ

Amnanu3 kadectBa Bo3nyxa, Kanudopuus, 1972

@aiin: airg.wfl.

Ilepemennvie:

Airqg —IToka3aresnp kauecTBa BO3ayxa (4eM HIKE, TEM JIydIlle KaueCTBO)

Vala — JlobaBieHHas CTOUMOCTh, TPOU3BEICHHAS KOMITAHUSIMH, ThIC. 1oJut. CLIIA

Rain — KonnuecTBo noxmaei, B QroiMax

Coas — dukTuBHas nepemMenHas, 1 —ecau ropoJ Ha nobepexne, O — eciu Her.

Dens— IiioTHOCTEL HaceneHus, Ha KB. MUJIIO.

Medi — Cpennuii noxos Ha aymry HaceneHus, nosut. CHIA.

3aganus:
s nrobou paccmompeHnuoll 8 pabome Mooenu 00IHCHA ObIMb NPUBedeHa uHmepnpemayus
KOd(hpuyuenmos u npoeedenvl uzsecmuvie eam mecmoli (eciu OHU HeOOXOOUMbl U
yMecmubl).

1. Ouenute JIMHEHHYIO MOJCIb 3aBUCHMOCTH KadeCTBa BO3JyXa OT OCTaIbHBIX TEPEMEHHBIX.
JlaiiTe uHTEpHIpeTaINIO TOTYYEHHBIM Pe3yIbTaTaM.

2. CdopmMynupyiiTe U MPOBEPHTE TUIIOTE3Y O TOM, YTO CPEAHHUE AOXOJbI HE BIUAIOT HA KA4eCTBO
Bo3ayxa. ChopmynupyiiTe U mpoBepbTe TUMOTE3Y, YTO HHU OJIHA U3 MEPEMEHHBIX HE OKa3bIBaeT
BJIMSTHUE HAa KAYECTBO BO3IyXa.

3. CdopmynupyiiTe W TpOBEpPHTE THUIIOTE3y O TOM, YTO JUCIEPCHUs OIIMMOKH TOpPOJIOB Ha
nobepexbe 1 He Ha obOepexbe paznuyaercs. OCHOBBIBAsICh HA Pe3yNbTaTax TecTa, OObICHUTE,
MOJKHO JIi JIOBEPSATH pe3ysbTaTaM TECTOB II. 2.

[IpoBeauTte Tect bpeyma-Ilarana co Bcemu msiThio OOBSICHIIONIUMU MTEPEMEHHBIMHU.

BrimomauTe eie He MeHee 2 TECTOB Ha OOHAPYKEHHE aBTOKOPPEIISIIIAHA B OCTATKAX.
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6. MOXHO JTi TPUMEHSTH TeCT Yaita? OTBeT 00BSICHUTE.

OcyiiecTBUTE, €cClid 3TO HE0OX0AUMO, Koppekuuto Yaiita. [IpoBeaure cpaBHUTENbHBIA aHAIN3
IIOJIyYEHHBIX PE3YJIbTATOB.

8. Ecnu Bbl cMorM OOHapyXHUTh NPUCYTCTBHE I€TEPOCKETACTUYHOCTH U ONPEAEIUTh €€ BHJ,
OLIEHUTE MOJIEIIb C TOMOIIBIO B3BEIIEHHOIO METOJa HAMMEHBIINX KBAIPaTOB.

9. Hpennonq/ne HaWJIy4dllyro, Ha Ball B3I, MOACIIb, OIMMMCBIBAIOIIYIO 3aBHCHMOCTHL Kade€CTBa

BO31yXa OT OCTAJIbHBIX IMapaMCTPOB.

2.3. Cnpoc Ha Tpya

Amnanm3 cpoca Ha TPy CO CTOPOHBI Oenbruiickux Gupm, 1996.

daiin: labour.wfl.

Ilepemennvie:

Labour —3ansrocts (konu4ecTBo pabOTHUKOB)

Capital — OcHoBHbIe QOH/IBI, MITH. OCTBIHUUCKUX (PPAHKOB

Wage — 3apaboTHas mjaTa, pacCuuTaHHasl Kak COBOKYMHbIN (oHA 3apaboTHOI Mmiatsl,

JICJIEHHBIM Ha KOJIMUYECTBO paOOTHUKOB, MIIH. O€TIbIMICKUX (hpaHKOB

Output — JIob6aBneHHast CTOUMOCTb, MJTH. OENBIUICKUX (PpaHKOB

3aganus:
s nrobou paccmompeHntol 8 pabome Mooenu 00IHCHA OblMb NPUedeHa uHmepnpemayus
Ko3(huyuenmos u npogedenvt uzsecmmuvie eam mecmvl (eciu OHU HEOOXOOUMbBL U
yMecmubl).

1. CormacHo mNpOU3BOACTBEHHOW (YHKIMH, CIPOC HAa TPy MOXKET OBbITh MpPEICTaBlIeH Kak
(GyHKLKS OT BBITYCKA, CTAaBKM MPOLIEHTA U CTaBKH 3apaboTHOI miatel. B crneactBue Toro, 4ro
CTaBKY IPOLEHTA ISl OTACIBFHONU (PUPMBI OTPEACTUTH CIOKHO U OHA, KaK MPaBHUJIO, HE CHIIBHO
BapbUpyeTCsl MEXIy (UpMaMu, Mbl OyleM HCIIOJIb30BaTh O0bEM KalHUTajga BMECTO JAHHOTO
nokasaressi. OLeHuTe JTMHEHHYI0 MO/IeIb 3aBUCUMOCTH CIIpOca Ha TPYA OT KOHCTAaHThI, 00beMa
OCHOBHBIX (DOHJIOB, CTABKH 3apaOOTHOM IIATHl U JOOABIEHHONH CTOMMOCTH.

2. TlpoanamusupyiiTe OCTaTKH.

Bemonante He Menee 3 TECTOB Ha OOHapy)KEHHE TeTepOCKEeNaCTHYHOCTH. B cirydae
oOHapyKeHUsI TeTePOCKEJACTUYHOCTH MONBITAUTECH ONPEAETUT IPUIMHY BOSHUKHOBEHHUS.

4. OcyuecTBUTE, €CJIM 3TO HEOOX0IUMO, Koppekuuto Yaiita. [IpoBenure cpaBHUTEIbHbBIN aHATU3
MOJIyYEHHBIX PE3yJIbTaTOB.

5. Ecmu BBl cMorim OOHapyXHTh NMPUCYTCTBHE Te€TEPOCKETACTUYHOCTH M OINPEACIHTH €€ BHJI,
OIIEHUTE MOJIENb C TIOMOIIBIO B3BEIIEHHOTO METO/[a HAMMEHBIINX KBaJpaTOB.

6. IlpemnoxxuTe HaAMIy4lllylO, Ha Ball B3IV, MOJEb, ONMUCHIBAIOLIYIO 3aBUCUMOCTh CIIpOCa Ha

TPYA OT OCTaJIbHBIX TApaMETPOB.
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2.4. YciaoBHbBIE JaHHBIE.

AHaIM3 HAIMYHS TE€TEPOCKETOCTUYHOCTH Ha YCIOBHBIX JTAHHBIX

@aiin: heterosk.xls.

Ilepemennvie:

Y, X1, X2

3aganus:
s nrobou paccmompeHuol 8 pabome Mooenu 00IHCHA ObIMb NPUBedeHa uHmepnpemayus
Ko3(huyuenmos u nposedenvt uzsecmmuvie eam mecmvl (eciu OHU HEOOXOOUMbBL U
yMecmubl).

1. Paccmotpute nuHelHy0 Mozenb 3aBUcUMOCTH Y oT X1, X2 u koHcTaHThl. OLleHUTE JTaHHYIO
MO/IEJIb C TIOMOIIbIO OOBIYHOTO METO/[a HAUMEHBIUINX KBAJpPaTOB.

2. BpanciuTe KOBapHAIMOHHYIO MATPHUILYy OIEHOK K03()PHUIMEHTOB crtocoOoM, NpeioKeHHBIM
Yaurom.

3. IIpoBepbTe rUnoOTE3y O HATUYUH FETEPOCKETACTUYHOCTH, UCTIOJIb3Ysl 000OIICHHBINH TecT YaiiTa.
OCHOBBIBasICh Ha pe3y/bTaTax TECTa, MOXKETE JIM Bbl BBIIIBUHYThH MPEINOJIOXKEHHUS O MPUPOJIE
rerepockenactuaHoctu? [louemy?

4. BrInoJHHTE ellle He MeHee 2 TECTOB Ha 00HApYKEHUE TeTePOCKEIACTUIHOCTH.

OCHOBBIBasICh Ha pe3ysibTaTax TECTOB, ONpeAeanTe (HOpMy IreTepOCKICaCTUYHOCTH U OLICHUTE
MOJIETIb, WCIIONIb3YSI B3BELICHHBIH MeToJ HauMeHbIHMX KBanapaTtoB. (Ilomckaska: mompoOyiite
PacCMOTPETh MYJIbTUILUTUKATUBHYIO (GOPMY).

6. BriOepuTe HAWITYUITYO, Ha Balll B3MJIST, MOJIC)Ib U3 PACCMOTPCHHBIX BBIIIIC.

3. ABTOKOPPEJISILIASL.

3.1. Cnpoc Ha MopoiKeHOe
Ananu3 pyHkumu cripoca Ha MopoxkeHoe, 18 Mar 1951 — 11 Jul 1953, pa3 B 4 Henenu
@aiin: icecream.wfl.

Ilepemennvie:

Time—Ilepuon

Cons — [lotpebaeHne MOPOKEHOT0 Ha YLy HACEJIEHUs, B TUHTAX
Income — Cpennunii HenenbHbIN g0X01 ceMbH, no1. CIITA
Price —Llena MOpoeHOTO, 32 IUHTY

Temp — Cpennsist Temiieparypa, B @apenreiirax

3amanug.
s nobou paccmompenuou 8 pabome mMooenu 00IHCHA OblMb NPUBEOeHa UHMeEPNpemayus

Koa(huyuenmos u npoeedenvt uzsecmmuvie eam mecmvl (eciu OHU HEOOXOOUMbBL U

yMecmHbl).
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1. PaccmotpuTe TUHEHWHYIO MOJIETh 3aBUCUMOCTH MOTPEOIECHNS MOPOKEHOTO OT JI0X0/1a, IIEHHI,

TEMIIEpaTypbl U KOHCTAaHThI. JlaiTe MHTEPNPETALNIO IOJYYEHHBIM PE3yJbTaTaM.
[TocTpoiiTe rpaduK OCTATKOB U JalTe COEpKATEeIbHYI0 HHTEPIPETALUIO JAHHOMY IpaduKy.
IIpoananu3upyuTe OCTaTKHU.

Breimonnute He MeHee 3 TECTOB Ha O6Hap}’)KGHI/Ie ABTOKOPPECIALIMA B OCTAaTKaXx.

o > w DN

Ecnu runoresa o cyliecTBOBaHUMU aBTOKOPPEJSLUMU B OCTaTKaXx HE OTBepraercs, oOBSCHUTE,

YTO MOXKET ObITh MPUYMHOM €€ CYIIeCTBOBAHUS.

6. OcymiectBuTe, eciau 3T0 Heobxonumo, koppekiuio Heiou-Becra. IlpoBenuTte cpaBHUTEIbHBIN
aHaJIu3 MOJYYEHHBIX PE3YyJIbTaTOB.

7. Tlpennonaras, 4To OImMOKHM pacnpenaeneHbl B coorBerctBuu ¢ AR(1) mopenbto, oreHuTe
Mok 3aH0BO. CpaBHUTE MOJyYEHHbIE PE3YyJIbTAThI C pe3yibTaTamu 1. 1, 6.

8. MHccnepoBatens npeasaraeT M3MEHUTh CleHU(DUKALIUIO0 MOJIENU, BKIIIOUUB B HEE JarUpOBaHHYIO
MEPEMEHHYIO «Temreparypa». Kak 3To moBiusieT Ha pe3yabTaThl?

9. Ouenute MOJEIb, BKIIIOYMB B HEE JIATUPOBAHHYIO TEMIIEpaTypy (TemrepaTypy HpeablayIiero
Mmecsina). Jlaiite HHTepIpeTauio pe3yibTaTaMm.

10. ChopmynupyiitTe 1 IPOBEPHTE TUIIOTE3Y O CYIIECTBOBAHUN aBTOKOPPEISALMH B OCTaTKaX.

11. Ipyroii uccienoBarenb MpeaiaracT BKIOYUTh B MOJENb JIATUPOBAaHHOE MOTPEOJIEHUE BMECTO
JarupoBaHHOH TeMrepaTypbl. Kak 3To MoBIuseT Ha pe3yIbTaThl ?

12. Ouenute Mozens 1. 11 u cpaBHUTE pe3ynbTaThl C pe3yabTaTaMu 1.9.

13. ChopmynupyiitTe 1 IpOBEPHTE TUIIOTE3Y O CYIIECTBOBAHUN aBTOKOPPEISALMH B OCTaTKaX.

14. BeibepeTe Hauy4IIyro, Ha Balll B3I, MOJEIb, ONUCHIBAIOIIYIO (DYHKIIMIO CIIPOCa Ha JIEHBIH.

3.2. ®yHKIMSA CIPOCA HA JeHbIH
Amnanu3s ¢pyHkimu cripoca Ha nenbru, 1950/1 — 2000/1V
®daiiir: macro.xls.

Ilepemennuie:

Year —ron

Qtr —kBapran

Realgdp — Peanbubiit BHII, mipa. mposu.

Realcons — PeanibHble pacxozpl Ha OTpeOIeHHe

Realinvs — PeajibHbICc MHBECTHIIMK YaCTHOTO CEKTOPa

Realgovt — PeanbHble rocy1apcTBEeHHBIE PaCXOIbI

Realdpi — PeanbHblii pacroiaraeMblii JOX0/] HHIHBH/1A

CPI_U — Uunekc notpedurensckux ten (MIIL)

M 1 — HomunanbHas [eHe)KHas Macca

Thilrate — KpapranbHas cpeHsis CTaBKa 110 3-X MECSYHBIM Ka3HAYCHCKUM OOJIHrausm
(6e3puckoBas ctaBKa MPOICHTA)

Unemp — YpoBeHb 0e3paboTuIlb!

Pop — Hacenenue, MitH. yenoBek. PaccuuTaHo 1Mo 1aHHBIM Ha KOHEII T'0J[a B IPETIOI0KESHUT
MOCTOSIHHOTO TEMIIa POCTa.
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Infl — YpoBens nundusmu (nepoe HaOM0eHNUE — TPOIYILEHO)
Realint — ®akTuyeckas peaibHas CTaBKa MPOLEHTa (= CTaBKa M0 Ka3HAYCHCKUM OOJIMraiusm —
uHGusinus (mepBoe HaOJIIOICHUE — MPOITYIICHO)

3ananus:
s nmobou paccmompenuou 8 pabome mMooenu 00JIHCHA OblMb NPUBEOeHa UHMepPNpemayus
Ko3(huyuenmos u npogedenvt uzsecmmuvie eam mecmvl (eciu OHU HEOOXOOUMbBL U
yMecmHbl).
1. PaccmoTpuTe 0O4YeHH YIPOIICHHYIO MOJIeTb CIpOCa Ha JCHBIU BUJA!

InM1, = B, + 5,InGDP, + 5,InCPI, +¢,

[Toctpoiite rpaduk OCTATKOB U JAaHTE COACPKATETBHYIO HHTEPIPETALIUIO JAHHOMY IpaduKy.
[IpoananuzupyiTe OCTaTKH.

BrimomauTe HE MeHee 3 TECTOB Ha 0OHAPYKCHHE aBTOKOPPEIISIIMHA B OCTATKAX.

o b~ w0 DN

OcymecTBuTe, ecnu 310 HeoOxoaumo, koppekuuto Heron-Becta. IIpoBenute cpaBHUTEIbHBIHN

aHaJIU3 MIOJIyYCHHBIX PE3YJIbTATOB.

6. Ecmu BBl cMormun 06Hapy>1<1/m> IMPUCYTCTBUEC aBTOKOPPCIIIOHUU B OCTAaTKaxX U ONIPCACINTE €€ BU,
OILICHUTE MOJIEJIb 3aHOBO, UCIOJIb3Ys HalIeHHbIE (DAKTBHI.

7. llpemnoxxuTe HaWIydIlyl0, Ha Ball B3IVISLJ, MOJEb, ONHUCHIBAIOIIYIO (DYHKLHIO CIOpoca Ha

JIEHLIU.

3.3. KpuBas ®uiiunca
Amnanus kpusor @uumnca, 1950/1 — 2000/1V
daii: macro.xls.

Ilepemennvie:

Year —ron

Qtr —kBapran

Realgdp — Peanbubiit BHII, mipa. mposu.

Realcons — PeanbHble pacxozpl Ha MOTpeOIeHe

Realinvs — PeajibHbICc MHBECTHIIMN YaCTHOTO CEKTOPa

Realgovt — PeanbHble rocy1apcTBEeHHBIE PACXOIbI

Realdpi — PeanbHblii pacroiaraeMblii JOX0/] HHIHBH/1A

CPI_U — Uunekc notpedurensckux ten (MIIL)

M 1 — HomunanbHas [eHe)KHas Macca

Thilrate — KBapranpHas cpe/iHss cTaBKa M0 3-X MECSYHBIM Ka3HAUCHCKUM OOJIUTaIUsIM
(6e3puckoBasi cTaBka MPOIICHTA)

Unemp — Yposens 6e3paboTHiibl

Pop — Hacenenwue, miH. yenoBek. PaccuntaHo 1o TaHHBIM Ha KOHEL[ T0J1a B IPEATIOI0KECHUH
MOCTOSIHHOT'O TEMITa POCTa.

Infl — YpoBens nndusmu (nepoe HaOM0eHNUE — TPOIYILIEHO)

Realint — ®akTuyeckas peaibHas CTaBKa MPOLEHTa (= CTaBKa M0 Ka3HAYCHCKUM OOJIMraiusm —
uHusinus (mepBoe HaOIIOICHUE — MPOITYIICHO)
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3ananus:
s nmobou paccmompenuou 8 pabome mooenu 00IHCHA OblMb NPUBEOeHa UHMepPNpemayus
Ko3(huyuenmos u npogedenvt uzsecmmuvie eam mecmvl (eciu OHU HEOOXOOUMbBL U
yMecmHbl).

KpI/IBaH dunnurca ¢ I/IH(I)J'U{I_[I/IOHHLIMI/I OXXHUIAHUSIMU UMECT BU/.

=0 [ﬁut —u*)+ &, TOe 7T, - ypoBeHb MH(IAUIMH B roxy t, 77 - mporHo3 MHGISILUK B TOAY t,

caenanHblii B rogy (t — 1), U, - ypoBeHb Oe3paboruupl B rony t, U - ecTeCTBCHHBIH YPOBEHb

0e3paboTHIIbI, CIEA0BATEIBHO, (ut -u ) MOJKHO paccMaTpUBaTh KaK LUKJIMYECKYIO Oe3paboruny, a&, -

[IOK IMPECIAIOKCHUA.

1.

o > 0D

o

PaCCMOTpI/IM KpHUBYIO dmwnmrnca ¢ aJalITUBHBIMHU I/IH(bJ'IHIII/IOHHI)IMI/I OXHUaaHuAMH, T.C.

77 =7m_,. Tormga Mozenb MOXeT ObITh 3ammcaHa B Bupe. 7T, — 74, = [, +[,u, +&,, rue

B, =08.8=- " . OueHuTe MOJIEIH € TIOMOIIHIO 00braHOr0 MHK.

Omnpenenurte eCTECTBEHHBIH YPOBEHb 0€3pa0OTHIIHI.

[IpoananuzupyiTe OCTaTKH.

BreimonnuTe He MeHee 3 TECTOB Ha OOHAPYKEHHE aBTOKOPPENISIIMU B OCTaTKAX.

OcymecTBuTe, €ciu 3T0 HeoOXxoaumo, koppekunio Heton-Becra. [IpoBenuTte cpaBHUTENbHBIHM
aHaJIu3 MOJYYE€HHBIX PE3YyJIbTaTOB.

OreHnTEe MOJIEIh 3aHOBO, IPEJIOJIaras, 4To OCTaTKU pacupeaeacHbl cormacuo moaean AR(L).
«B 6udy mozo, umo @vibopKa A8ngemcs docmamoyro 6onvuiol, oyenku Koxpatina-Opkamma
(6e3 nepsoco nabmooenusn) u Ipatica-Yuncmona (¢ nepsvim HabroOeHUEM) OONNCHLL ObIMb
npakmuyecKu 0OUHAKO8bIMU.» SIBISETCS I 3TO YTBEPKIACHUE BEPHBIM 7

[IpoBepbTe, NEHCTBUTEIBHO JIM TUIIOTE3a O TOM, YTO OCTATKH pachpeaeneHs! mo moaenu AR(1)
SBJISIETCS] BEPHOM.

Hpe,[[HO)KI/ITe HaWJIY4IllyrO, Ha Balll B3I, MOACIIb, OITMCBIBAOIIYHO KPUBYIO duniumnca.

3.4. MoaeiabHbIe TaHHbIe - 1

®aiir; avtokor 1.x1s.

Ilepemennvie:
Y, X

3aganug:

Janb! pezynptarsl 12 HabmofeHui 32 IEpeMEHHBIMU X U Y, CBS3aHHBIMU YPaBHEHUEM JIMHEHHOM

perpeccunn Yi = a+ b*X; + E, t=1,2,...,12, rne ommbku perpeccun E; moguuHstoTCs Momenu

AR(1): E; = r*E¢q + U; ¢ u3BectHbME 3HaYeHusME = -0,4 u D(Uy)=1

1.

OreHuTh MapaMeTpsl ypaBaenus au b ¢ momomnpro OMHK.
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2. OueHuTh apaMeTpsl ypaBHEHHs a1 b ¢ momoiisio npeodpazoBanus Koxpeitna — Opkarra .

3. OmnpenenuTh OMIMOKK, KOTOPbIE BOZHUKAIOT IpH Ucojb3oBanuu OLS u oreHnBanuu u3 11.b mo

CPaBHEHHIO ¢ "onTUMaNbHBIMU orleHKkamMu GLS u3 m.a.

3.5. MojaeibHbIe TaHHBIE - 2

®daiir; avtokor 2.x1s.

Ilepemennvie:
Y, X

3aganug:

Janbl pezynprarsl 18 HabmoeHuit 32 IepeMEHHBIMU X U Y, CBS3aHHBIMU YPaBHEHUEM JIMHEHHOM

perpeccunn Y = a+ b*X; + E, t=1,2,...,18, rue ommbOku perpeccun Et moguuustoTCS Moaenu

aproperpeccun AR(1): E; = r*E-1 + Uy

1.

o ~ w DN

OneHuTh napameTp aBTOPErPecCcHH I.

OueHNUTh TapaMeTphl ypaBHEHHS au D.

[TepecuntaTh Ha Oa3e 1.8 OLEHKY ' ¥ OLIEHKH MapameTpoB au b.

CHoBa oIpeenuTh OLUEHKY /IS I U CPAaBHUTD €€ C MPEAbIIYIIUMHI OLEHKAMU.

[TpoBeputs npu ypoBHe 3HaunMocTH 0,1 runore3y 06 0TCYyTCTBUM aBTOKOPPEIISIHH IEPBOTO

nopsaka i omuook UL.

3.6. MojaeibHbIC TaHHBIC - 3

®daiir; avtokor 3.xls.

Ilepemennvie:
e

3aganug:
[Ipu ypoBue 3Haummoctu 0,05 mnpoBepuTH THUMNOTE3y O HAIMYUE OTPUIATEIHHON
ABTOKOPPEISALUU OIMUOOK JTMHEWHOTO PETrPecCCHOHHOTO YPaBHEHHS C TPeMs OOBICHSIIOMIMMHU

NEPpCMCHHBIMU, €CJIN MMOJTYYCHHBIC IJISA 20 Ha6J'IIOI[CHI/II71 OCTAaTK! NPUBECACHBI B (baﬁne.



