Cemunap 8. Pemennue.
1) ITo mecsuabiM nanubM ¢ 01.2001 mo 06.2003 ObLIM OLICHEHBI TPH PETPECCHH:

Y = 18 —0.427P+0.0000071 (1)

(0.23) (0.006) (0.00001)

InY = 4.7-0.096P+0.000001/  (2)

(0.15)  (0.004) (0.000007)

InY =12 -3.11In P+0.0317In1 (3)

(0.73) (0.15) (0.029)
rae Y — arperupoBaHHbIe pacXobl HA MEAULMHCKUE yCIyTrH (B MiIpA. py0.), P — nnaexc 1eH Ha
MEAMLMHCKHUE YCIIyTH, | — cpenHuil cpeaHeMecsuHblil 10X01 poccusiH (py0.), B CKOOKax yKa3aHbl
CTaHJApTHBIE OTKJIOHEHHS.

JlaiiTe SKOHOMHMUYECKYI0 UHTEPIIPETALIMIO [TOIYYEHHBIM pe3ynbTaraM (He 3a0bIBaiiTe mpo
3HAYMMOCTh KO3(PPHUIIUESHTOB!).

Pewenue:

JIuHeitHasg Moenp

[TpoBepuM 3HAUUMOCTH KOI()PHUIIHEHTOB:

Jlst Beex k0> PUIMEHTOB KPUTHYECKOE 3HAYEHHE OYIET OJJHO M TO XKE: 1,5, ~ 2.

0,427

t, = 0,006 =—-71,167 = xoapuument nepen P 3naunm Ha ypoBHe 5%;
3 = % = 0,7 = ko3 punment nepex I ne 3HaunM Ha ypoBHE 5%.

WuTepnperanus 3HauuMoro kod3dduirenra:
[Ipu yBenuueHun uHAEKCa IIEH HAa MEAUIIMHCKUE yeiuyrd P Ha 1 equHuUIly arperupoBaHHbIe
pacxo/ibl Ha MeIULIMHCKUE yeiyru Y yMeHblnaroTcs Ha 0,427 equHul.

[Monynorapudmuueckas MoaeIb
[IpoBepum 3HaUMMOCTH K03 (pPHULIMEHTOB:

t, = % =—24 = koadunuent nepea P 3HaunM Ha ypoBHE 5%;
t, = % =0,0143 = koapunment nepen I He 3HaYMM HA ypoBHE 5%.

HuTtepnperarus 3HaunMoro koddduimenra:
[Ipu yBennueHun uHAEKCA IIEH HAa MEAUIIMHCKUE yeiuyr P Ha 1 equHuIly arperupoBaHHbIe
pacxojbl Ha MequIHCKUE yeayrd Y ymensinaroTcs Ha 0,096%100%=9,6%.

Jlorapudmuueckas MoeIb
[IpoBepum 3HaUMMOCTB K03 PHULIMEHTOB:

, = 3,11 =-20,733 = ko3 unuent nepen P 3naunm Ha ypoBHeE 5%;
0,0317 o
t, = 0,020 =1,093 = ko3 unment nepen I He 3HaUUM Ha ypoBHE 5%.

HNuTtepnperarus 3Ha4nMoro koddduimenra:

[Ipu yBennueHun uHaEKCa IIeH Ha MeAUIIMHCKUE yeiuyr P Ha 1% arperupoBaHHbBIE pacXoibl Ha
MEIULUHCKHUE ycayru Y ymenbwatorces Ha 3,11%. OTHoLeHrne mpoLeHTHOrO N3MEHEHUs OJHOU
BEJIMYMHBI K IPOLIEHTHOMY U3MEHEHUIO APYTON BETMYMHBI HA3bIBAETCS DJIACTUYHOCTHIO. B
JAHHOM CJTy4ae 3J1aCTUYHOCTh arperupoBaHHBIX PACXOA0B HA MeJ. ycIyru Y MO UHACKCY IIeH Ha
men. ycayru P pasna 3,11.



2) 3aBUCUMOCTb PAcX0JI0B Ha HEIPOJOBOJILCTBEHHBIEC TOBAPHI Y OT pacrojaraeMoro joxona X

umeer Bux: InY =—1.2+0.02.X (Bce k02 punmeHTs perpeccun 3HaunMsl). [Ipu yBennuenun

N0Xo0/a Ha | eIMHUILY pacXObl YBEINYATCS HA
1) 0.02 equauner  2) 2 emuannbl - 3) 2% 4) 0.02%  5) 20%

3) 3aBHCHMOCTb Pacxo/0B Ha MPOJOBOJILCTBEHHBIE TOBaphl Y OT pacrojiaraeMoro jaoxonaa X
umeer BuA: InY =-12+2InX (Bce KkodpduUMEHTH perpeccun 3HauuMbl). Ilpu
YBEIUYCHUH 10X0/1a Ha 1% pacxomsl yBeauvarcs Ha

1) 0.02 equannst - 2) 2 enuaunsl - 3) 2% 4) 0.02%  5) 20%

4) Hoyreptu, uzganue 3.

Beinucats, ucnomnb3ys Tabi. Ha c¢.123, BHU3Y — TMHEHHYIO clIeU(pHUKALMIO MOJIENH,

Ha ctp.211, 1- as Tabu. — nodynOTapuMUUECKYIO CIEIH(PHUKALINIO MOJIEIN

Ha ctp.175- BcnomoraTenbHbI€ pErpeccuu.

C nomopio RSS-0B BeriomorarenbHbIX perpeccuit mposectu Tect bokca-Kokca u orBeTuTh Ha

BOIIPOC, KaKas U3 MOJEJeH, TuHeiiHas WK noyiorapupmuueckas syqiie?

g EARMINGS 5 B0

Sources 85 [ | S Number globs = 540
Modsl 298136473 2 11258 32;]..1; F2.537) 784
" . Prob > F 0.0000
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Pewenue:

JlunHeiHas 1 osrysorapugmMuieckast crieiiGUKaii UMEIOT CIICTYIOIIHA BH/T

EARNINGS = 3, + B,S + B,EXP +u (1)
In EARNINGS = B, + .S+ B,EXP+u  (2)

Tect bokca-Kokca mpenmnonaraet cieayronme rurnoTesbl:

Ho: mexxny Mmoznensmu (1) 1 (2) HET cTaTUCTUUECKON Pa3HULIbI

H1: mexxny momensimu (1) u (2) ecTh cTaTucTUUECKas pa3HUIIA, MOJIENb ¢ MeHbIIer RSS myuine.
Jlns nposenenus tecra bokca-Kokca ObLIM OLEHEHBI ClIeIyIOIINE BCIIOMOTaTeNIbHbIE PEIPECCUH:

EARNSTAR = 8, + 3, S + 8, EXP +u (3), RSS=336,288615
In EARNSTAR = B, + B, S+ 5, EXP+u  (4), RSS=135,72339
rae EARNSTAR = EARNINGS /3[Y,-Y, -...-Y, .

RSS,| 540 336,288615]
Z = —|In = ln =
2| RSS,| 2| 13572339

3HaynMocTH. CIe10BaTeNbHO, MOTYIorapupMIUIecKasi MOACIh JTyYIlle.

2 n

244,985> » (1) npu J11060M pa3yMHOM YpPOBHE

5) HUccnenoBaTenb CUMTACT, YTO YPOBEHb aKTHBHOCTH B TEHEBOH HSKOHOMHKE Y 3aBHUCHUT JINOO
HOJIOKHUTEIBHO OT HAJOroBoro OpeMeHu X, JIMOO OTpULATEIBHO OT YPOBHS I'OCYJapCTBEHHBIX
pacxoJ0B Ha NPEJOTBpALICHUE TEHEBOW 3KOHOMHUYECKOH nestenbHocTH Z. Ilepemennas Y
MOXET TaKXKe 3aBHCETh OT o0eux mepeMeHHbIX X U Z. [lomydeHbl MeXAyHapoIHBIC AaHHBIC
JBYX HepekpecTHhIX BbIOOpok 1mo Y, X u Z (B muH gomwt. CIIA): ana rpynmst u3z 30
UHAYCTPUATIBHO pPa3BUTBIX M Ui rpynnsl u3 30 pa3BuBarommxcsi crpad. Mccnenosarenb
OILICHMBAeT perpeccronHble 3aBucumoctu: 1) log Y ot log Z; 2) log Y Tonpko ot log X; 3) log Y
TONBKO OT log Z OIHOBPEMEHHO UIS KaXI0H BBIOOPKH, TOIy4Yas CIEAYIOUIHE PE3yIbTaThl (B

CKOOKax MpHUBeIEHbI CTAHIAPTHBIE OIINOKH):

I/IHI[yCTpI/IaJ'IBHO Pa3BUTLIC CTPAHbI PaSBI/IBaI-OH_[I/IeC}I CTpaHbI
(1) 2) A3) (1 (2) 3)
log X 0,699 0,201 - 0,806 0,727 -
(0,154) (0,112) (0,137) (0,090)
log Z -0,646 - -0,053 -0,091 - 0,427
(0,162) (0,124) (0,117) (0,116)
Koncranta | -1,137 -1,065 1,230 -1,122 -1,024 2,824
(0,863) (1,069) (0,896) (0,873) (0,858) (0,835)
R? 0,44 0,10 0,01 0,71 0,70 0,33




[lepemennas X TMONOXKHUTENLHO KOppenupoBaHHa ¢ Z B o0eux BbiOOpkax. BrimonHus
COOTBETCTBYIOIINE CTAaTUCTUYECKHUE TECThI, HAMHUIIUTE KpaTKUi 0030p, 1aB PEKOMEHJAIUU

MCCJIEIOBATEII0 OTHOCUTEIHLHO UHTEPITPETAIIUH TIOJTYUSHHBIX PE3yJIbTATOB.
Bri6pats, kakas U3 Mozenel Jydiie

A) [ns umuaycTpuanbHO pa3BUTHIX cTpaH, b) Jlns passuBatomuxcs ctpaH. OOBSCHUTH

HU3MCHCHUA B OLICHKaXxX KOB(l)(i)I/ILII/ICHTOB " X CTaHAAPTHBIX OTKJIOHCHHUH B APYyrux MOACIIAX.

Pewenue:

3anumeM OLCHCHHBIC MOACIIN UL MHAYCTPUAJIIbHO PAa3BUTBIX CTPAH:

InY =—1,137+0,6991n X —0,6461n Z R*=0,44 (1)

(0,863)  (0,154) (0,162)

InY =—1,065+0,2011n X R>=0,10 (2)

(1,069)  (0,112)

InY =1,230-0,0531n Z R?>=0,01 (3)

(0,896)  (0,124)

[Tpenmonoxkum, nyumias monenb — moaenb (1), torma B momenu (2) xodQUIMEHT mpu
nepeMeHHO# InX sBisieTCsl CMEIeHHBIM. 3HaK CMEUICHHS COBIAJAeT CO 3HAKOM MPOU3BEICHHS

KOBq)(bI/IIII/IGHTa IIpHU HCBKJIIIOYCHHOM (baKTope MU KOBapvallvi BKIIIOYCHHOI'O M HCBKJIIOYCHHOI'O
¢daktopoB. B, , <0,cor(X,Z)>0= cMelieHue OTPULATENBHO, YTO Mbl U HAONIIOJAEM B

moaenu (2): 0,201<0,699.

3anumeM OLCHCHHBIC MOACIIN AJIA pa3BUBAOIINUXCS CTPAH:

InY =—1,122-0,806In X —0,0911nZ R?=0,71 (1)
(0,873)  (0,137) (0,117)

InY =—1,024+0,727In X R?=0,70 (2)
(0,858)  (0,090)

InY =2,824+0,4271nZ R?=0,33 (3)

(0,835)  (0,116)

[Ipoananu3upoBaB Ko3(PPHUIMEHTH W HMX CTaHAAapTHbIE OmMOKW Mmoaenu (1), BUAMM, 4YTO

1
koad¢unmeHT nepen InZ HezHaunm Ha ypoBHE 3HauuMocTu 5%: f = 0,09 =0,778 <2 . B

2

MoteH (2) KodphUIUEHT Mepe dTo ke epeMenHou pasen 0,727, a 0,727~0,8. => Moxens

(2) myurmas.



6) Ilo 150 HabGmromeHHMSIM OILICHWIM 3aBUCHMOCTH I0YaCOBOM 3apaOOTHOM IuIaThl OT

I10J1a

(mepemennast MALE pasHo 1 st my>xunH u 0 0151 )KEHIIWH), JUTATEIBHOCTH O0Y4YeHUs S U

Bo3pacta AGE.

A

Y =3.6+35MALE+3.245+0.44 AGE, RSS =7632

(3.09) (1.21) (0.53) (0.057)

I/ICHOHBSyH PE3YIbTAThI IBYX BCIIOMOT'aTCIIbHBIX perpeccuﬁ, IMPUBCACHHBIX HUKC,

npoeaute RESET — tect 1 oTBeThTE, IpaBUIIbHAS JIH CIICHM(UKAIMSA MOJICTH BbIOpaHa.

Y =12.37-0.29 MALE —0.49S —0.08 AGE +0.0064Y > , RSS = 7154

(409 (1.7) (1.3) 0.17) (0.002)

Y =—18.1+ 9.2 MALE +7.93S + 1.1 AGE—0.012Y> +1.75-107° Y, RSS = 6069

(442)  (2.44) (2.05) (0.28) (0.004) (3.45107'h)

Pewenue:
OuenuBaemas monens Y = B, + B MALE + 3,5 + B, AGE +u (*)

RESET-tect Pamces npeanonaraer cieayromue rurnoTe3bl

HO : cnenndukanus moaenu (*) siisiercst mpaBUIIBHOMN

H1: cnenudukanus mogenu (*) sBiseTcs HeMpaBUIbHON

JIJ1st TpOBEIEHUS ATOTO TECTA CTPOSATCS BCIIOMOTATEIILHBIC PETPECCHH:

Y =, + B, MALE + 3,8 + B AGE + a,,Y* +u (1),

Y =B, + BMALE + 8,8 + B,AGE + o,V + Y’ +u (2),

rae ¥ - cronGel OLCHEeHHBIX 3HAYCHUIT perpeccun (*).

Hcnonp3ys BcmoMorarenbHyto perpeccuto (1), mpoBepuM CIeayIONIYIO THIIOTE3Y:

Ho: ¢, =0

HI: a,#0

Paccunraem 3Hauenue F-cratuctuku

Fo (RSS; —RSS,;)/1 _ (7632—-17154)/1
RSS,; /(150-5) 7154/145

=> 'unorte3a Ho orBepraercs, cienudukarus Moaenu (*) sBisieTcss HepaBUIBHOM.

= 9,7 > F,145

Hcnonw3ys BcioMorartenbHyto perpeccuto (1), mpoBepuM CaeayronIyto rurnoTe3y:

Ho: a, =a,=0

HI: oy #0umm o, #0

Paccunraem 3nauenue F-cratuctuku

o (RSS; —RSS,z)/2 _ (7632 - 6069)/2
RSS; /(150 -6) 6069/144

=> 'unorte3a Ho orBepraercs, cienudukarus Moaenu (*) SBisieTcss HelpaBUIHHOM.

~18,56 > F (3,144



