I'erepockeqacTUYHOCTD

1) Joyreptu, 3-¢ usnanue, 7.1, ¢.236

B Tabnuue npuBeneHsl HaHHbIE O TOCYNapCTBEHHbBIX pacxogax G, mHBectuiusx |,
BaJOBOM BHYTPEHHEM HpoAykTe Y M uucieHHocTH HaceneHuss P ana 30 crpan B 1997 1.
HccnenoBaTtenb paccMaTpuBaeT BOINPOC O TOM, MPOUCXOAMT JIM «BBITECHEHHE» WHBECTHLIMN
roCy/1apCTBEHHBIMU PACX0JIaMH, OLIEHUBAET PErPECCUIO:

| =18,10-1.07 G +0,36Y ; R°=0,99.
(7,799 (0.14) (0,02)

HccnenoBarens ynopsa0ouMBaeT HAOMIOEHUS 110 YBEINYEHHUIO Y U OLIEHUBAET PErPECCUU CHOBA
i 11 cTpaH ¢ HAaMMEHBIIUM YPOBHEM Jjoxoa U i 11 cTpaH ¢ HanbOIbIINM YPOBHEM JA0XO0AA.
Bemmuunsl RSS mns stux perpeccuit paBusl 321 u 28101 coorBercTBeHHO. BhImonnuTe Tect
lonndensna-KBanara Ha reTepocke1aCTUYHOCTb.

Pewenue:
Moenb, KOTOPYHO OLEHHBAET UCCIIEIOBATENb, UMEET CICIYIOIIMI BUI:
I, =6+ 3,6, + 6.Y, +u,; i=1,2...30, ()]
Tect lN'onadenna-KBanara nposepsieT cieayronme TunoTe3bl:
Ho: romockemacTUYHOCTH (0'ui2 = O'uz),

2 -
H1l:  rerepockemacTuuHOCTBL (o,"~Y,, 1=1,2...30, T.e. cranmapTHoe OTKJIOHEHHE

pacrpeneieHus BEpPOATHOCTEH CIIydallHOrO ujieHa B HAOJIOJACHUU | TMPOMOPIIHOHAIBHO
3Ha4yeHuro Yj).
Fo RSS, /(n, —k) _ RSS, _ 28101
RSS, /(n, —k)  RSS, 321
Fo.os (88) =344

F > F = HoorBepraercs. B Mojenu NpUCYTCTBYET TeTEPOCKEIACTHYHOCTD, CTaHIAPTHOE
OTKJIIOHEHHE  pACIpPEACNICHHs BEPOATHOCTEH  CIy4yalHOro wuieHa B  HAOJIOJCHUH |
MPOMOPLUOHAIIEHO 3HAUEHUIO Y,

=875

2) Hoyreptu, 3-e uznanwue, 7.7, ¢.245

OTBETUTH HA BOMIPOCHI U JIaTh HHTEPIIPETAIUIO TIOJIYUEHHBIM PE3YJIbTaTaM.
HccnenoBatenb U3 MpeablIyIIei 3a1aui OIICHUBACT CICIYIONINE PErPECCHH B KaueCTBE
IbTEPHATUBHBIX CHCIIM(DUKAUN MOJICIH:

! = —0,033— 0,69 E+ 0,34 i; R? =0,97; @
P P P P
(0,28) (0,16) (0,03)
! =0,39+ 0,033— 0,932; R? =0,78; (2
Y (0,04 Y Y
(0,42) (0,22)
log | =—2,44-0,63log G+1,60logY; R* =0,98. (3)

(0,26) (0,12) (0,12)
On ynopsimounBaet BbiIOOpKy 1o Y/P, G/y u 10gy cOOTBETCTBEHHO U B KaXKIOM CITydae
orieHuBaeT perpeccuu st 11 cambix 6ompiux u 11 caMbIx MabIX 3HaYECHUN TTEPEMEHHOMN
ynopsigodernsi. CyMMBI KBaJpaTOB OTKJIOHEHHIA TTOKA3aHbI B TAOJIHIIE:

11 camMBIX MaJbIX 3HAUCHUH 11 caMbIX OOJBIIMX 3HAYECHUH
IIEPEMEHHOMN IIEPEMEHHOMN

Q) 1,43 12,63

(2) 0,0223 0,0155

(3) 0,573 0,155




Beimonuute Tect [N'onndensaa-KBanara ans kaxaon cnenupukaniyd MOJIEIH U
WHTEPIPETUPYUTE TOCTOMHCTBA KXKI01 crierudukanuu. [lonrsepxaaercs v To, 4TO
WHBECTHUIINH SIBJISTFOTCS YOBIBaIOIIEH (YHKITEH OT rOCYAapCTBEHHBIX PACX0I0B?

Pewenue:
Hanomuum, 4T0 MOJ1€/1b, KOTOPYIO OLIEHUBAET MCCIIE0BATEb, UMEET CICIYIOIINMA BU/I:
I, =6, + 5,6, + 5., +u,; i=1,2...30 0).
Paccmotpum mozens (1) 3aBUCHMOCTH MHBECTULIMM OT TOCYIAPCTBEHHBIX PACXOA0B U
BBII na gymry vacenenus. KoagduuueHTsl B 3TOM MOJEIH 3HAYUMBI 33 UCKITIOUEHUEM
Kod(duimeHTa nepea %
Beimonaum Tect [Nonndensna-KBanara mis 3Toit Mojenu:
Fo RSS, /(n, — k) _ RSS, _ 12,63
RSS,/(n, —k) RSS, 143
Fo.os (8.8) =344

F > F = Hoorsepraercs. [Ipo6iieMa reTepocke1acTHIHOCTH OCTANIAC.

=8,83

Paccmotpum Tenieps mogiens (2). Tect [Nonadensaa-Ksanara:
£ RSS,/(n, —k) _ RSS, _0,0155
RSS, /(n, —k) RSS, 0,0223

Foos(88) =344

F < F = Houe otBepraercs. Ternepb reTepoCKeJaCTUYHOCTH B MOJIENHN HET.

=0,695.

CpaBHUM pe3yibTaThl OLlEHUBaHUA perpeccuu 1 Mozenu (0) u monenu (2):

A

=17, = 0,36;
N3 monenu (0) % Py

se.(B3,) =014; se.(43,)=0,2.

A A

=-0,93; =0,39;
U3 monenn (2) Pa %

s.e.(ﬁz) =0,22; se. (,33) =0,04.

Onenku u3 mozaenu (2) SBJISIOTCS HECMEIICHHBIMHU olleHKamu [ u B3 B momenu (0)
(reTepoCKeJaCTUYHOCTh HE MPHBOJUT K CMEIICHHIO OIICHOK), IO3TOMY CYIIECTBEHHBIX
W3MEHEHUH B 3HaUeHUSAX Kod(pdunmeHToB He HaOmoaaercsa. ONeHKH MOJeNN 3HAYUMBbI, OJHAKO
KOA(PUITMEHT AeTEPMUHAIINH CTAJl 3HAYUTEITLHO HIKE.

RSS, /(n, —k) RSS, 0,155
RSS,/(n, —k) _RSS, 0573
Fo.os (88) =344, F < F* = Homne orBepraercs.

=0,27.

B Mozenu (3) rerepockegacTuaHOCTH HeT: F =

Bce xoadduumentsl 3HaunMbl. B morapudmuueckoit Moaenu ko3 UIMEHTHI mepen
NEPEMEHHBIMH TPAKTYIOTCS KaK 3JIaCTHYHOCTH (OTHOIICHHE NMPOLEHTHOTO M3MEHEHMs OJHOMN
MEPEMEHHOI MO OTHOILIEHHUIO K MPOLEHTHOMY U3MEHEHHUIO Jpyroi mnepemeHHoi). MHBecTummn
pacTyT NPONOPLMOHAIBHO ITOCYIapCTBEHHBIM PacX0/laM U BaJIOBOMY BHYTPEHHEMY IIPOIYKTY.
DTta MojeNbh UMeeT 0osiee BRICOKHI KO (OUIIMEHT eTepMUHAIIAN, YeM MOJIETh (2), TOITOMY ISt
Hac OHa 0oJiee IPeANOYTUTENbHA.



3) Tlpeamnonoskum, 4To s MOJIENH MAPHOM perpeccun o = o X',
Kak 130aBUThCS OT IPOOIEMBI T€TEPOCKENACTUYHOCTH OIINOOK?

Pewenue:
4
Jucniepcust ommrOOK MPONopIoHaibHa X; , a CIIEA0BATENIbHO CTaHJapTHAs OMINOKa

nponopuuonansHa X (o2 ~ X' = o, ~ X/). Pemennem npobaems! OyjeT 3aMeHa

HMEPEMEHHBIX
Y, 1 1
Y'=| ¢ [1=] ! |; X = :
Y, 1 1
X X2 X,
T.€. OOUCHUTH MOJICJIb
=1+ X" +u’

WIIN
Yy -~ 1 ~ 1 _
xz Pl
4) Tlo nanubM ¢ 1946 r. mo 1975 r. Hanushek u Jackson onenniu ko3¢ dunneHTs ypaBHEH A
perpeccuu (B CKOOKax YKa3aHbl OUEHKH CTAHIAPTHBIX OTKJIOHEHUI1)

C = 26.19+ 0.6248 GNP, —0.4398 D,

(2.73) (0.006) (0.0736)

(Lj =25.92 1 +0.6246-0. 4315( D j
GNP t (2.22) GNP (0.00597)  (0.0597)) \ GNP
riae C — arperupoBaHHbIe YaCTHBIE TOTPEOUTEIBCKHE PACXOIHI,
GNP (Gross National Product) — BaiioBo# HaIlMOHAIBHBIH MPOIYKT,
D — HanroHasibHbIE pacxo/ibl Ha 00OPOHY.
C xakoil 1enpi0 OIEHWIN BTOpoe ypaBHeHue? Kakoe mpu 3ToM OBUIO CaelnaHo

TPE/ITONOKEHHE O JCIEpCHH ommn6ok? MoxHO i cpaBHmBaTh R? B 1ByX perpeccusx? OTBeT
oOocHy#Te. [laliTe UHTEpHpPETALIUIO IOJYYEHHBIM PE3yIbTaTaM.

Pewenue:

Bepositho, ¢ nomompto  Tecta  longdensbna-KBanara — Oblma  BbIABIEHA
rerepockenactTuaHocTh 1o mepemenHoid GNP. Ilpenmmonaramoch, 9To Aucnepcusi OMIMOOK
nponopuuonanbHa nepemenHoit GNP: o, ~ GNP,.

2

R - 3T0 mons Aucnepcuu 3aBUCHMBIX NEPEMEHHBIX. B 3THX IBYX MOJENSX 3aBUCUMBIE
TepeMeHHBIE PasHbIe, TOYTOMY Heslb3s CPABHHBATH HI R%, HU CKOPPEKTHPOBAHHEI R,
HccnenoBaTensiMu OLIEHEHBI MOJIEIIN:

Ci =B+ B,GNP + 5, D +u, 1)

C
(GNP) =/ GNP, A ﬂg[GNPj @)
B, =2619, fj,=06248  f3, =-0,4398

se.(B,) = 2,73; se.(3,) = 0,006. se.(3,) = 0,0736.

Pesynbratel oniennBanus mozaenu (1):



A A A

B, =2592; B, =0,6246; B, =—0,4315;
PesynbTaThl onieHuBaHus Moaenu (2):

se.(B,) = 2,22; se.(3,) = 0,00597. se.(3,) = 0,0597.

Kak BuIHO, O1IeHKH KOA(Q(GUIMEHTOB U UX CTaHIAPTHBIC OTKIOHEHUS B 3TUX MOJEISIX OJIM3KHU 110
3HAQYECHUIO, YETO U CIECJ0BAIO 0XKUAATH, BEb FETEPOCKENACTUYHOCTD HE IIPUBOJUT K CMEIICHUIO
OLICHKH.

Mogensb (2) onieHMBaeT 3aBUCHMOCTD arperupOBAaHHBIX YACTHBIX MOTPEOUTEIBCKUX PACXO/I0B
B pacyeTe Ha OAHY €IUHHIYy BaJIOBOI'O HAIlMOHAJIBHOIO IPOAYKTa (pa3syMmeeTcs, B JACHEKHOM
BBIPQKEHUH) OT OOpAaTHOM BETMYMHBI OT BaJOBOTO HAIIMOHAIBHOTO MPOIYKTa U HAIIMOHAIBHBIX
pacxoJ0B Ha 0OOPOHY B pacyeTe Ha OJHY €IMHUILY BAJIOBOI'O HAIIMOHAJILHOIO IIPOAYKTA.

5) Ilo manubiM it 39 paiionoB bantimopa B 1970 r. Oblv OLIEHEHBI yPaBHEHHUS
InY, =10.093-0.239X,, R?=0.803

t=54.7 t=-12.28

Y _ 90931 _02258./%X .

1
[ X i t=47.87 | x i t=-15.10
rzae Y — IJIOTHOCTh HacelleHus paiioHa,
X — paccTosiHue O HEHTPAIBLHOTO JAEJI0BOr0 KBapTaa.
C kakoii b0 OLleHUIM BTopoe ypaBHeHue? Kakoe mpu 3ToM ObLIO CAETaHO MPEANOIOKEHHE O
qucnepeun omm6ok? Jlaiite nHTEprpeTalyio MOIYy4EHHBIM pPe3yIbTaTaM.

Permmraercst anasmornuuo 3amaue 4.

TMonckaska: ITpemosoKeHne o UCTIEPCHH OMHO0K: 0, ~ | X, => o7 ~ X, .

6) Tlo marubM ais 20 cTpaH ObLTH OlIEHEHBI KO3()(MHUIIMEHTHI YPaBHEHUS PErPecCHn

Y, =111.78-0.0042X,, —0.4898X,, R? =0.492,
t=4.79 t=-2.53 t=-1.71
rae Y — MilaJieHuecKasi CMEPTHOCTh (KOJIMYECTBO B PACUETE HA THICAYY POXKICHHBIX KUBBIMH),
X2 — GNP B pacuere Ha AyI1y HaceleHus,
X3~ MPOIEHT UMEIOIUX HavyadbHOE 00pa30BaHUE B OMPEICIICHHON BO3PACTHOM TpyIIIe.

HpI/I IMMPOBCACHUH TCCTA Vaiita Oblia OLICHCHA perpeccud
el = 4987-0.4718X,, — 0.8442X 5, + 0.9_99701x; + o.tz_legsx; +0.0026 X, X 5 R? =0.649.

t=4.86 t=-0.59
HpOBeI[}I TCCT YaﬁTa, MMPOBEPHTC I'HIIOTE3Y 00 OTCYTCTBUH I'CTCPOCKEAACTUIHOCTH.

Pewenue:
Bremoaaum tect Yaiita.
I'umiore3sr:
Ho: romockenacTHYHOCTD,
H1: rerepocke1acCTUIHOCTD.
. 2
Cratuctuka Vaiita: y° =n-R? =20-0,649 =12,98, rne R” - 570 k09D pHIMEHT JeTepMUHAIINHI
BO BCIIOMOTATEJIbHOM perpeccuH.
2
Xo,05.cr (5) =11,07.

ZZ > }(g 05.cr => B MOJ€EIN MNPUCYTCTBYCT I'CTCPOCKCAACTUIHOCTD.
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