-

8.9. Kp 2, sx3amen 3a I cemecTp, AemMo

Borrpoc1é B MHOKECTBEHHOI PErpecCuy C KOHCTAHTO! MaTpuua X umeer pazmep 56 X 6,
TSS = 1100, ESS = 100. HecMem@éHnas omeHKa A JUCTIEPCUN CTYUARHBIX OMIUGOK
MoOjiey paBHa

[A] 40 B o [G] Hem seprozo omeema.
[B] V40 185
30 V30

Bonpoc2 & Koadduuumenr R? moxet OwITE IpEICTaBIEH B BUJE
k 7 sVar(Y) E 5 svar(Y)
Y =2 Pitw ) =2 Bt )

. Zk ) [" _SCUV()(J',;/)
j=2 13 sVar(¥ k sCorr(X;.,Y)
. . F ; j2 5 = _z,- &
@ Z;c 5. sComr(X;)Y) ZJ:E Pi™ Nar(Y)
j=2"7 sVar(Y)
kA sCorr(X;,Y)
@ ijz B; TwVar(Y) Hem seprozo omeema.

Bompoc 3 &  Ilo naHHBIM 570 MHAUBUAYYMOB OLEHUIN 3aBUCIMOCTD 110YacOBON OIIATHI
B nonnapax, EARN, oT AnuTeIsHOCTH ofyueHus MHAMBUAYYMA B TOMIAX, S, oT pe3ynnTaTa
TECTUPOBAHUS WHIAUBHUIA B ganmax, ASVABC, u nona nunueuayyma, M ALE, (1 — nna
MYXIMH, 0 — 4 KEHIINH):

I EARN; = 0.904 + 0.01 S; + 0.0157ASV ABC; + 0.2TM ALE;
(0.124)  (0.056) (0.002) (0.1)
. fonbuie Ha 27 IPOHEHTOB @ fonbiite Ha 27 JONIAPOB

fB] He OTANYaeTcd OT OIUATBI TpyAad
KEeHIIUH

Gonpire Ha 0.27 poleHTA Hem seprozo omeema.

Gonwure Ha 0.27 gosiapa

Borrpoc 4 &  3aBUCHMOCTS CIpOCa Ha HEKOTOPBIN BUJ YCIYT Y OT €r0 LeHbl UMeeT BUJ
Y. = 30 — 0.03 P;. YrobsI cIipoc B CpeiHeM CHU3MIICA Ha 3% 1eHa JOJDKHA YBEIMIUTEC Ha

(2)  (0.001)
1% 10% 10 equHuMIx
. 1 equuaAITy @ 100 equuMIL Hem seprozo omeema.

Bompoc5é&  [To mauHEIM 500 MHAMBUAYYMOB OLEHUIN 3aBUCUMOCTE Beca UHAMBUAYYyMa
Y, usmepsiemoro B ¢pyHTax (1 ¢pyHT ~ 0.5 KT) OT €ro pocTa , U3SMEPAEMOro B B byrax (1 gyr

~30cMm):InY; = —4.4+2.4In X;. Ecnu pocT *HAMBUAYYMA OymeT M3MepeH B METPaX, a Bec
— B KHJIOrpaMMax, To Koabdumment nepex In X 6yzeT pasen
@ 4.8 @ 1.2 Hem eepnozo omeema.

B [D] 8

Bompoc 6 &  Ecin oueHusaercs MOJIeNb Y; = (1 + (2X;, a UCTUHHOI ABJILETCA MOJEND
Y: = B + BoX; + P3Z; + u;, To MHK-onenxa (3 oxa3wIBaeTCH

spdexTuBHOM [D] necmeménnoit  npu B scovemenmon  mpu
BCETTA CMEIEHHOMI fr=0 sCov(X,Z) =0
PpaBHOI HYIIIO BCeraa HeCMeIEHHON Hem seprnozo omsema.
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Bompoc 7 &  Eciu B perpeccuu oTCyTCTBYeT CBOGOAHEL WleH, TO B 06ILeM ciryuae

CyMMa KBaJIpaTOB OCTaTKOE paBHA [D] B2  sBmserca  mepoit  kauecTBa

HY.TIIO IMOATOHKU perpeccmm
B] 3,V =,V B 755 # ESS + RSS
CyMMa OCTAaTKOB PaBHA HVIIKO Hem BePHO20 omeemd.

y p y D

Bompoc 8 & Ha Tpersem miare Tecta MaxkAsepa McCleoBaTeNk MONYUMIT CEYIOIINE

pe3yIBTaThL:
InY; =154 - 1.2 X;+ 3.1

(0.20)  (0.05) (0.3) exp(inY ) i
Vi= 1244 11X, + 240, 5,
0.02)  (0.03) (0.2) 1Y

Ha ocHOBaHUM 3TUX PE3yabTaTOB UCCIAENOBATEND

IOJKEH MPEeATIOUECTb IMHETHYI0 MOJIEND

IOJDKEH CieNaTh BEIBOJ 00 OTCYTCTBUY IIPOIYIIEHHBIX TIepEMEHHBIX
JOJKEH CAENATh BBIROJ O HAMTUUUU IIPONYHICHHBIX MEPEMEHHBIX
[D] nomxen npeamouects monymorapndMuUIECKyI0 MOTENb

NOJKEH OTBEPTHYTH TUIIOTe3y 00 aleKBaTHOCTU UCXOMHOI MO
. He MOXeT BHIOpATh HU JI0rapuMUUECKy 0, HU TUHENHYI0 MOJENb

Hem gepnozo omgema.

Bompoc 9 &  UsBectHnt 95%-ble JOBEPUTENBHBIE MHTEPBANEl ANE KO3(QOUUUEHTOR
perpeccum: 3; € [—4;10], 32 € [2;10]. Ha ypoBHe 3naummocTu 5%

- /31 He 3HAUUM, [5’2 /§1 3HAYUUM, 32 He 3HAYUMOCTh HPOBEPUTD

3HAUUM 3HAYUM HEBO3MOXKHO
A D] By me smaumm, [ me
(1 3HauuUM, 3o 3HAUUM 3HAUUM Hem eeprozo omeema.

Bompoc 10 &  3amuce 3.20F — 16 o3xHauaer

3218 @ Ommoxka ¢ kogom 16 Hem gepnozo omeema.
3.2- (e — 16) 3.2.¢716
B 32 10 3.2-¢—16

1. Ha ocuosauuu onpoca ObUIa OeHeHa CIeAyIomas MOJeh:
In(wage;) = B1 + Peexper; + Bsage; + Basex; + €;

Tje:
« wage; — BEJIMINHA 3apabOTHOI IUIaTHI B JOJIapax
 erper; — ONBIT pabOTHI B rofgax
» age; — BO3PACT B TONaxX

. sex; — mon (1 — My»cKoit, 0 — KeHCKUIA)
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A AVIRREIGA LA WIA T Wil ilinu

R? 0.903

CxoppeKTupoBanHubit B2 B7
CraupaprHag ommnoOKa perpeccuu B6
Konuuectso Habmonenuit B2

PSSYHLTHTLI AUCIIEPCUMOHHOI0 aHANM3a:

df SS MS F P-zmauenue

Perpeccma 3 26383 8794 B5 0.000
OcraTtok B1 282.1 16.6
Hroro B3 B4

Kosdpdunmenr Ouenka se(,@) t-cratuctuka P-3nauenue Hmoxuue 95% Bepxuue 95%

KoncrauTa -6.96 12.38 -0.56 0.58 -33.08 19.16
exper 265 032 8.38 0.000 1.98 3.32
age B8 B9 8.06 0.000 413 7.06
sex -10.73 1.79 B10 0.000 -14.49 -6.95

a) Haitnure nponymiennste yucia B1--B10.
6) Kak m3aMeHsATCA pe3yIbTaThI OLIEHKH PETPECCUM, €CTIU NEPEMEHHYIO S€X; TePEONPERECAUTE
TaK, 4TOGBI 0 COOTBETCTBOBAT MYKUMHAM, 1 — KeHIIUHAM?

Ortser okpyrnaiiTe 00 2-X 3HAKOB I1ocje 3anAToit. KpaTko noacuairre, Hanpumep, GopMyoit,
KakK OBUIM MOJYUeHB! Pe3yIbTaThL. ‘

. IOns1it 5Kx0HOMETpUCT BeHMaMuH oueHE TOGUT ONA3ABIRATE HA MEePByIo napy. OH cuuTaer,
4TO BpeMd (B MUHYTax), Ha KOTOpOE OH OMa3[bIBAET, ime;, 3aBUCUT OT KOJMUUIECTBA
CHera (B MUJITMMETpPAX), BEIIIABIIIETO 33 ITOCIEHME CYTKH, Snow;. [Tocie Mecs11a yIIOpHOTO
cbopa BaHHBIX, OH CMOT OLEHUTH CIeAYIOUIYIO MOAENb:

t?n?et = 12 + 0.2snow,
. — - 5 0.03
OrreHKa KOBapMaIMOHHOI MaTpubl Koapduuuenros, Var([) = 0.03 0.0l
Ouenka gucnepcuu omnboK paBHA §% = 1.45.
3a mocregHUE CyTKY BRIMAMO 15 MUIIHMETPOB CHETA.

a) ITocrpoitTe TOUEUHEIl MPOTHO3 BpeMeHHU Ono3faHusa Benuamuua

6) ITocrpoitre 95%-blit oBepUTeNbHELL HHTEPBaN 114 E(time.|snow; = 15) nna oxupmaemoro
onosgaHug Bennamuna

B) IlocrpoiiTe 95%-bIii NIPeAMKTUBHEIN MHTEPBAN (HOBEPUTEIBHBIN MHTEPBAJ) IS
¢axTHueckoro ono3nanus Bennamuna

. ITo manuBIM 27 QupM, yHOpSAOUYeHHBIX ITo Kanurany, K; < Ky < ... < K, 6pi1a
OILIEHEHa 3aBUCUMOCTE BEINTyCKa Y; OoT TpyaAa L; u xanurana K; c noMouso Mogeneit

(1) InY; =p1 + foInL; + B3 In K + u;
@ InY; = 1+ foIn & + u;

75



Mopens (1) Mopens (2)

KOHCTaHTa 1.1706 1.0692
(0.326) (0.1317)
InL 0.6029
(0.125)
In K 0.375
(0.085)
InL 0.6369
(0.0754)
R-squared 0.943 0.74
F 200.24 71.351
P-value 0.0 0.0
RSS 0.851
N 27 27

a) Ha yposne smaunmoctu o = 0.05 nmposepste g mopenu (1) runoresst Hy: [y =
B3 =0u Hy: B3 = 0.5.

6) O0msacHuUTe, MOUeMy MOJIENH (2) ABJISETCSI OTPaHUUEHHON Bepcueit Momenu (1). Asro
BeIuIIUTE orpaHuueHus. Ha yposre sHaunmoctu o = 0.05 nmposepwTe runoresy
06 3TUX OrpaHNUEHUAX.

B) ®upmsr pasgenunau Ha ManeHekue, ¢ < 14, u Gonsune, ¢ > 15. [lng sTux AByx
TPYII OLEHUIN OT/IENBHEBIE perpeccum. MOXHO JTU CYUTATH, YTO TPOU3BOJICTBEHHEIE
GyHKIIUN 471 60TBIINX U MATEeHBKNX QUpM He paznuuatorca? OTBeT MOATBEPAUTE
TIOJXOMSIIUM TECTOM.

Mopmens a1 < 14 Mogens moia ¢ > 15

KOHCTaHTa 0.6998 1.4082

(0.649) (0.678)
InL 0.9000 0.0081

(0.133) (0.226)
InK 0.2100 0.805

(0.056) (0.179)
R-squared 0.896 0.908
F 47.84 49.81
P-value 0.0 0.0
RSS 0.119 0.362
N 14 13

4. Cnomomso Tecta Boxca-Kokca oeHIIN 3aBUCUMOCTD Beca MHAUBUAA (B KMIIOTPaMMax)
OT ero pocTa (B CAaHTUMETPAX):
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Number of obs = 540
LR chi2(2) = 230.68
Log Tikelihood = -2659.5656 Prob > chi2 = 0.000
W Coef. std. Err. z P>|z]| [95% Conf. Interval]
/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.
Notrans
_cons 2.936809
Trans
H .0237224
/sigma .1660251
Test Restricted
HO: Tog 1ikelihood chi2 prob > chi2
theta=Tambda = -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

Kaxyro ciertuduxaruio Mmogenu (IMHeHY0, THHEeHYI0 B J0orapudmax, morya0rapupMuIecKyK
clIefyeT IpeAnodYecTb U IoueMy?

5. ITo marHBIM Ons 23 JeMOKpaTUUECKUX CTPAH OLEHIIN 3aBUCUMOCTD UHAeKca [KuHm’
ot BBII Ha nyury Hacenenus ¢ yuerom IIIIC (mapurera mokymnaTeIsHOM CIIOCOGHOCTH).
3aTtem npoBenu TecT Pamces.

reg gini gdp if democ==

Source SS df MS Number of obs = 23
FC 1, 21) = 13.05
Model 506.853501 1 506.853501 Prob > F = 0.0016
Residual 815.572523 21 38.8367868 R-squared = 0.3833
Adj R-squared = 0.3539
Total 1322.42602 22 60.1102738 Root MSE = 6.2319
gini Coef. std. Err. t P>t [95% conf. Interval]
gdp -.0006307 .0001746 -3.61 0.002 -.0009937 -.0002676
—cons 44 .30983 3.572733 12.40 0.000 36.87993 51.73974
. ovtest

Ramsey RESET test using powers of the fitted values of gini
Ho: model has no omitted variables
F(3, 18) 5.16
Prob > F 0.0095

a) CdopmynupyiiTe HyIeByI0 1 aTbTepHATUBHYIO TUIIOTe3Y TecTa PamMces
6) OmnummTe IIOIIATORO, KaK MPOBORUTCA TecT Pamces

B) IlpoxoMMenTUpYIiTE pe3ynbTaThl TecTa Pamces

*Unpexc JUKUMHU — 9TO Mepa HEPABEHCTBA ROXOHL0B. UeM BEIme UHAEKC [UKIHY, TEM BEILIE HEPABEHCTEO.
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