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3amaua 8.1.
[To mecstunbiv gaaHBIM ¢ 01.2001 10 06.2003 OBLITH OIIEHEHBI TPU PETPECCUM:

Y = 18 —0.427P+0.0000071 (1)

(023)  (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)

riae Y — arperupoBaHHbBIE PACXOJIbl HA MEIUITMHCKUE yCeIIyTy (B MiIpa. py0.), P — uHIeke nen va
MEAMIMHCKUE YCIYTH, | — cpeiHuii cpelHeMec YHbIN J0X0 poccusiH (py0.), B CKOOKax yKa3aHbl
CTaHJAPTHBIC OTKIOHECHHUS.

JlaiiTe SKOHOMHUYECKYIO UHTEPIIPETALUIO ITOJTYYSHHBIM Pe3yJbTaTaM.
3amaua 8.2.

C IIOMOIIBIO TECTA bokca-Koxkca OLCHUJIN 3aBUCUMOCTb B€Ca HHANBHAA OT €TI0 pOCTa:

W =p+B,H? +¢

Hcxons u3 pe3ynbTaToB OLIEHKH, KAaKyl0 CHenu(pUKAIMI0 MOAENTU (JIMHEHHYI0, JTHUHEHHYIO B
norapudmax, momaynorapudmmudeckyro) Bel mpeamodrere u moyemy.

Number of obs = 540

LR chi2(2) = 230.68

Log likelihood = -2659.5656 Prob > chi2 = 0.000
WEIGHTO02 | Coef. Std. Err. 4 P>|z| [95% Conf. Intervall]
_____________ o
/lambda | 1.055498 1.892654 0.56 0.577 -2.654035 4.76503
/theta | -.0263371 .1471576 -0.18 0.858 -.3147607 .2620865



Estimates of scale-variant parameters

| Coef
_____________ e
Notrans |
cons | 2.936809
_____________ S,
Trans |
HEIGHT | .0237224
_____________ e
/sigma | .1660251
Test Restricted
HO: log likelihood chi? Prob > chi2
theta=lambda = -1 -2680.8693 42.61 0.000
theta=lambda = 0 -2659.7618 0.39 0.531
theta=lambda = 1 -2685.5201 51.91 0.000

Ynpaxuenue 8.1.

Ha ocnoBe BcTpoenHoit B cratuctudeckoM nakere STATA 6a3er nannbix nlsw88.dta, onenute
JUHENHHYI0 B Jlorapudmax Mojenb Ul 3apiuiaThl (ONMCAHUE BCEX MEPEMEHHbIX NPUBEICHO B
npuiiokeHuu 1):

Inwage, = B, + B, In_ttl _exp,+ B, In_tenure, + 5, In_grade,+ S,race, + Bunion, + B south, +u,
U TOJTYJIOrapu(PMUIECKYIO MOJIEIb:
Inwage, = B, + Bittl _exp,+ Pitenure, + B, grade,+ f,race, + Bunion, + B.south, + &,

[IpouHTEepnpeTUPYHTE MOJYYEHHBIE PE3YIIBTATHI.
Pemenue:

[Tockonbky mepemeHHble tenure W grade MPUHMMAIOT B TOM 4YHCIE 3HAa4YeHHs, paBHble 0, a
nepeMeHHble wage U ttl exp Bcerja MoJIOKUTENbHBI (B 3TOM JIETKO YOEIUThCS, MCIOJIb30BaB
KOMaHJy:

sum wage ttl exp tenure grade,
B pE3yJIbTaTEC KOTOpOI71 IOJIYYHM:

Variable | Obs Mean Std. Dev. Min Max



wage | 2246 7.766949 5.755523 1.004952 40.74659
ttl exp | 2246 12.53498 4.610208 .1153846 28.88461
tenure | 2231 5.97785 5.510331 0 25.91667
grade | 2244 13.09893 2.521246 0 18,

TO, YTOOBI HE TOTEPATH HAOIIOJNCHHS, B KOTOPHIX IEpEMEHHBbIC tenure W grade NPUHUMAIOT
3HAa4YeHUs, PaBHbIE HYJIO, CHayaja 3JE€MEHTapHO HMX IpeolOpasyeMm (nobGaBuMm 1, 3TH HOBbIE
IIEPEMEHHBIE TOCTATOYHO JIETKO UHTEPIPETUPOBATH):

gen tenurel = tenure+tl,

gen gradel = grade+l.

Co3znanum norapr(Mbl HEPEPHIBHBIX TEPEMEHHBIX, UCIIOIb30BaB KOMAaHIy gen:

gen 1ln wage=ln(wage)
gen In ttl exp=ln(ttl exp)
gen 1In tenurel=ln(tenurel)

gen 1ln gradel=ln(gradel)

OUKTHBHBIC MEPEeMEHHBIC Trace, union, south MO OYEBHIHBIM NPUYMHAM HE MPEOOpPa3yrOTCS
norapuGpMUIECKH.

Ternepp OLIEHUM MEPBYIO MOJAEIb C TOMOIIBIO KOMaH/IbI:

reg 1In wage 1ln ttl exp ln tenurel 1ln gradel race union south,

IMOJTYYHM:
Source | SS af MS Number of obs = 1866
————————————— o F( 6, 1859) = 171.87
Model | 176.741105 6 29.4568509 Prob > F = 0.0000
Residual | 318.620761 1859 .171393631 R-squared = 0.3568
————————————— Fm——————— Adj R-squared = 0.3547
Total | 495.361866 1865 .26560958 Root MSE = .414
In wage | Coef. Std. Err. t P>t [95% Conf. Intervall]
_____________ o
In ttl exp | .2950968 .0230577 12.80 0.000 .2498752 .3403184
In tenurel | .0851056 .0136712 6.23 0.000 .058293 .1119183
In gradel | .8264256 .0491267 16.82 0.000 .7300764 .9227749
race | -.0539839 .020811 -2.59 0.010 -.0947993 -.0131684
union | .1349628 .0229037 5.89 0.000 .0900431 .1798825
south | -.1324289 .0202091 -6.55 0.000 -.1720638 -.092794



_cons | -1.061651 .136037 -7.80 0.000 -1.328452 -.7948496

Kak cnengyer u3 pe3ynbTaToB OLEHKH, 3Ta MOJAENb aJE€KBAaTHA, Rfdj =0.35, Bce k0 HUIUEHTHI

3HaYMMbI Ha 5% ypoBHe 3HauUUMOCTH. VcXoas U3 MoJy4eHHbIX KO3()PULINEHTOB MOJEIH, €CIH
oOumii crax Bo3pacter Ha 1%, To 3apruiata Bo3pacteT Ha 0.295% npu mpoumx paBHBIX
(MHTEpIPETaIMIO OCTABHBIX KOA((GHUINEHTOB OCTABIISIEM B KAUEeCTBE YIPAKHEHUS YUTATEIIIO).

TenepL OLICHUM HOJ'Iy.TIOl"apI/I(bMI/I‘leCKy}O MOJCJIb C IIOMOIIBIO KOMAaH/bI:

reg ln wage ttl exp tenurel gradel race union south,

IMOJTYYHM:
Source | SS df MS Number of obs = 1866
————————————— Fom F( 6, 1859) = 186.40
Model | 186.075738 6 31.0126231 Prob > F = 0.0000
Residual | 309.286128 1859 .166372312 R-squared = 0.3756
————————————— e Adj R-squared = 0.3736
Total | 495.361866 1865 .26560958 Root MSE = .40789
In wage | Coef. Std. Err. t P>t [95% Conf. Intervall]
_____________ o
ttl exp | .0335061 .0025626 13.07 0.000 .0284802 .0385321
tenurel | .0083856 .0020851 4.02 0.000 .0042962 .012475
gradel | .0733228 .0038303 19.14 0.000 .0658106 .0808349
race | -.0578975 .0204558 -2.83 0.005 -.0980163 -.0177787
union | .1320118 .0225986 5.84 0.000 .0876904 .1763331
south | -.1328175 .019902 -6.67 0.000 -.1718501 -.0937849
_cons | .4598454 .0652003 7.05 0.000 .3319718 .5877189

2
AHanoruyHo, 3Ta MOJENIb aJcKBaTHA, Rm,]. =0.37 , Bce kKO3 PUIMEHTH 3HAYMMBI Ha JHOOOM

aJICKBaTHOM YpPOBHE 3HAYMMOCTH. VX0 M3 OIEHOK KOA(P(MUIIMEHTOB JAHHOW MOJIEIH, €CIIN
o0l craxx paboThl yBeNUYHUThCS Ha 1 roxa, To 3apruiara BodpacteT Ha 3.35% mpu mpodmx

2 -~
PaBHBIX. IIOCKOHBKy'}%W B 00enx MOACIAX OYCHDb 6HH3KH,TO Ha OCHOBEC OTHX IIOKa3aTCJICH

TPYAHO CKa3aTb, Kakad MOACIIb JIYYIC.

Ynpaxuenue 8.2.

Ha ocnoBe BcTpoenHoii B craructrudeckoM nakere STATA 6a3er nanubix nlsw88.dta (ommcanue
BCEX IEPEMEHHBIX IIPUBEACHO B IPHIIOKEHUH 1), CPaBHUTE JTMHEHHYIO MOJIEIb JUIS 3apILIaThI:

wage, = f3, + Bttl _exp,+ Pytenure, + B, grade,+ B,race, + Biunion. + S south, + &,

Y JINHEHHYIO B JIoTapr(pmMax MOJICIb:



In_wage, = ,+ f,In_ttl _exp,+ S, In_tenure, + B, In_grade,+ fB,race, + Bsunion, + [ south, +u, ,
ucnoab3ys tect PE tect I3Buacona, Yaiita u MakKunHoHa.

Pemenmne.

CHaanaOHGHHMJHHwﬁHyK)MOH@H;CHOMOHHJOKOMaHHHI

reg wage ttl exp tenurel gradel race union south,

IMOJTYYHM:

Source | SS df MS Number of obs = 1866
————————————— Fom F( 6, 1859) = 132.10
Model | 9693.82304 6 1615.63717 Prob > F = 0.0000
Residual | 22736.2036 1859 12.2303408 R-squared = 0.2989
————————————— Fm Adj R-squared = 0.2967
Total | 32430.0267 1865 17.3887542 Root MSE = 3.4972
wage | Coef. Std. Err. t P>t [95% Conf. Intervall]
_____________ o
ttl exp | .2358167 .0219718 10.73 0.000 .1927246 .2789088
tenurel | .0418487 .0178776 2.34 0.019 .0067864 .076911
gradel | .5840443 .0328406 17.78 0.000 .5196359 .6484526
race | -.2507745 .1753863 -1.43 0.153 -.5947493 .0932003
union | .800398 .1937585 4.13 0.000 .4203909 1.180405
south | -.9433636 .1706377 -5.53 0.000 -1.278025 -.6087019
_cons | -3.503466 .5590217 -6.27 0.000 -4.599842 -2.40709

COXpaHI/IM MMPpCACKA3aHHbIC 3HAUYCHUS 3aBHCHUMOI1 HepeMeHHOﬁ C IOMOIIIBIO KOMAaHbI:

predict y hat

AHanoru4Ho OLICHUM HHHeﬁHYIO B norapH(bMax MOACJBb C IIOMOIIBKO KOMAaHABI:

reg 1In wage 1ln ttl exp ln tenurel 1ln gradel race union south,

MOJIy4YHUM:
Source | SS df MS Number of obs = 1866
————————————— e F( 6, 1859) = 171.87
Model | 176.741105 6 29.4568509 Prob > F = 0.0000
Residual | 318.620761 1859 .171393631 R-squared = 0.3568



1865

.26560958

Adj R-squared

Root MSE

= 0.3547
= .414

Total | 495.361866
1In wage | Coef.
In ttl exp | .2950968
In tenurel | .0851056
In gradel | .8264256
race | -.0539839
union | .1349628
south | -.1324289
_cons | -1.061651

Std. Err.

.0230577
.0136712
.0491267

.020811
.0229037
.0202091

.136037

.80
.23
.82
.59
.89
.55
.80

[95% Conf.

.2498752
.058293
.7300764
-.0947993
.0900431
-.1720638
-1.328452

Interval]

.3403184
.1119183
.9227749
-.0131684
.1798825
-.092794
-.7948496

H COXpPaHUM IIPCACKA3aHHbIC 3HAUYCHUA 3aBUCHUMOI nepeMeHHoﬁ C IIOMOIIIBKO KOMaH/bI:

predict 1n y hat.

TenepL MepexoauM K mary 2, OLICHUM AOIIOJTHUTCIBHBIC MOJCIIN.

Cuauaia COo3aaIuM OOIMMOJTHUTCIIbHYIO Pa3HOCTb AJIA JIMHEHHAs MOJCIIN:

gen lin add=1ln_y hat-In(y hat)

" OLCHUM 3Ty MOJCIIb:

reg wage ttl exp tenurel gradel race union south lin add

7 1409.17563

Number of obs

F( 7,
Prob > F

R-squared

Adj R-squared

Root MSE

1855)

= 1863

116.17

I
o

.0000
0.3048
= 0.3021
3.4828

IMOJTYUHM:

Source | SS
Model | 9864.22938
Residual | 22501.5701
Total | 32365.7995

wage | Coef

ttl exp | .264288
tenurel | .0204572
gradel | .6791962

race | -.243289

1855 12.1302265
1862 17.3822768
Std. Err t
.023213 11.39
.0188192 1.09
.0403594 16.83
.175403 -1.39

[95% Conf.

.2187616
-.0164518
.6000416
-.587297

Interval]

.3098144
.0573663
.7583507
.1007191



union | .6942744 .1955297 3.55 0.000 .310793 1.077756
south | =-.9924902 .1704138 -5.82 0.000 -1.326713 -.6582672
lin add | 3.135945 .8953066 3.50 0.000 1.380031 4.891859
~cons | -4.783241 .6414437 -7.46 0.000 -6.041268 -3.525213

Co3maauM TaKxke JOMOIHUTEIBHYIO PA3HOCTh JUIS JIMHEHHON B JlorapugMax MOJEIIH:

gen log add=y hat-exp(ln y hat)

OLICHUM 3Ty MOZACIIb:

reg 1In wage 1ln ttl exp ln tenurel 1ln gradel race union south log add

U IIOJTY4YHUM:

Source | SS df MS Number of obs = 1866
————————————— Fom F( 7, 1858) = 153.46
Model | 181.478253 7 25.9254648 Prob > F = 0.0000
Residual | 313.883612 1858 .168936282 R-squared = 0.3664
————————————— Fm Adj R-squared = 0.3640
Total | 495.361866 1865 .26560958 Root MSE = .41102
In wage | Coef. Std. Err. t P>t [95% Conf. Intervall]
_____________ o
In ttl exp | .2281519 .0261507 8.72 0.000 .1768641 .2794396
In tenurel | .128159 .0158217 8.10 0.000 .0971289 .1591892
In gradel | .4784654 .0818331 5.85 0.000 .317971 .6389598
race | -.0737616 .0209962 -3.51 0.000 -.1149402 -.032583
union | .1666843 .0235148 7.09 0.000 .1205662 .2128024
south | -.1260247 .0201001 -6.27 0.000 -.1654459 -.0866036
log_add | .1486221 .0280664 5.30 0.000 .0935771 .203667
~cons | -.1370307 .2207465 -0.62 0.535 -.5699679 .2959064

[Tockonbky o0a kod((duImMeHTa TpU MONOTHUTEIBHBIX PA3HOCTSAX 3HAYMMBI, TO BBHIOPATH
nocpencTsoM tecta J3Buacona, Yaita 1 MakKnHHOHA HEBO3MOXKHO.

ba3za nanabix woman (gaiis nlws88.xls, nlws88.csv, nlws88.dta)

Jlannast 0aza JaHHBIX COACPKUT HH(OPMAIMIO O 3apIulaTe M COLUAIBHO-JeMOTpapruecKuX
XapakTepucTukax 2246 xeHiuH, npoxxupasimux B 1988 rogy B CILIA.

idcode — id pecroHACHTOB, Y4aCTBYIOIINX B OIIPOCE,

age- BO3pacT pecrloHeHTa (B rofax),



race — epeMeHHasi, paBHasl 2, €CJIM JKEeHIIMHA YepHOKOoXas U 1, ecnu Oenas, 0 — uHaue,
black — namMmmu-niepeMenHas, paBHas 1, eCiiu KEHIIMHA YepHOKOXKast, 0 — MHaye,

other — namMu-nepemenHasi, paBHas 1, ecnu nepemenHas race=0 (TO €CTh KEHIIUHA — JATUHOC
WM a3uaTka u T.7.), 0 — nHauge,

married — 7aMMu-TIepeMeHHas1, paBHas 1, eCii Ha MOMEHT OIpoca JKEHIMHA 3aMyxeM u 0
uHaue,

never married- JaMMH-TIepeMEHHAs paBHAs 1, eciy )KCHIMHA HUKOT1a He Obuia 3amyxem u () —
WHaye,

grade — Ko4ecTBO JIeT 00pa30BaHMUs KEHIIUHBL,
collgrad- nepemennas, paBHas 1, eciu >KEHIIMHA SBISETCS BBITYCKHULIEH Koyemka 1 0 uHaue,
south- Tammu-iepemeHHasi, paBHas 1, ecnu xeHmmHa poxkuBaeT Ha tore CIIA u 0 nnade,

smsa- JaMMH-TIepeMeHHas, paBHas 1, eciau >keHIIMHA mTpoxwuBaeT B standard metropolitan
statistical area (cranmapTHas yuéTHas TeppuTOpHaibHas eawHmna paccencnust B CIIA (c
HaJIM4KeM He MeHee oiHoro ropoja ¢ 50 000 skuteneit)),

C_city - maMMU-TIepeMeHHas, paBHas 1, €CliM JKCHIUHA MPOKMUBAET B ICHTPAIILHOM ropoae u 0
VHaue,

industry - Ha3BaHWE OTpaciid, B KOTOpO paboTaeT >KEHIIWHA (MOJHBIA CHHCOK MOKHO
nony4yuts, HaOpaB B STATA xomanny tab industry),

occupation - Ha3BaHME MO3UIUH (OHDKHOCTH), HA KOTOPOH paboTaeT pecroHAEHT (TIOTHBIHA
CIIUCOK MOXHO MonyuuTh, HaOpaB B STATA komanmy tab occupation),

union - JaMMU-TIEpEMEHHas1, paBHas 1, €Cliu )KEHIIMHA COCTOUT B npodcoroze u ) nHaue,
wage - YpOBEHb MI0YaCOBOM 3apILIaThl JKEHIIUHBI (IOJI.),

hours — MpogOIKUTENFHOCTE CpeiHell paboueii Helle PeCOH/IeHTa (B Yacax),

ttl_exp - oOuwmii paboumii cTax pecrioHeHTa (B rojax),

tenure — BpeMsi, KOTOPOE JKEHIIMHA 3aHUMAET TEKYILYIO JOLKHOCTD (B roJax).



