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Bbi0op BKIIOYaeMbIX B MO/1eJIb (PAKTOPOB

3anaua 9.1. (K. loyreptu, Beenenue B 5kOHOMETpUKY, u3a.3, ctp. 216, 3agada Ne 6.7).

HccnenoBatens CUMTaeT, YTO yYPOBEHb AKTUBHOCTH B TEHEBOW IKOHOMHUKE Y 3aBUCUT JIHMOO
MOJIOKUTEIBHO OT HAJIOroBOro OpemeHu X, MMOO OTPHUIATETHFHO OT YPOBHS rOCYAapCTBEHHBIX
pacxonoB Ha MPEJOTBpPALICHHE TEHEBOW SKOHOMHUYECKOW JnedarenbHOCTH Z. llepemennas Y
MOJKET TaKXe 3aBHCETh OT 00emx ImepeMeHHbIX X W Z. IlomydeHbl MEXIyHapOIHBIC TaHHBIC
IBYX TepeKkpecTHhIX BbIOOpok mo Y, X u Z (B muH gomt. CIHA): ana rpynmsl u3 30
UHAYCTPUAJIBLHO Pa3BUTBHIX W Juisi Tpymmbl u3 30 pasBuBaromuxcs cTpad. HccnemoBaTenb

OLIGHUBAET perpeccroHHbIe 3aBucuMocTh: 1) log Y ot log Z; 2) log Y Tonsko ot log X; 3) log Y

TOJIbKO OT log Z OJHOBpEMEHHO JUIsl Ka)KJOW BBIOOPKH, MOIydasl CIEAYIOLIUE pe3ysbTarhl (B

CKOOKax IMPUBCACHBI CTAHAAPTHBIC OTKJ'IOHeHI/ISI)Z

I/IHI[yCTpI/IaJ'ILHO Pa3BUTLIC CTPAHbI PaSBI/IBaI-OH_[I/IeCH CTPAaHbI
(1) (2) (3) 4) (5) (6)
log X 0.699 0.201 - 0.806 |0.727 |-
s.e. (0.154) | (0.112) (0.137) | (0.090)
log Z 0.646 |- -0.053 -0.091 |- 0.427
s.e. (0.162) (0.124) | (0.117) (0.116)
Koncranra | -1.137 | -1.065 1.230 -1.122 |-1.024 | 2.824
s.e. (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

[Tepemennast X MOJIOKHUTEIHLHO KOPpEIUpOBaHHa ¢ Z B 00enX BBIOOpKaX. BeITOTHUB

COOTBCTCTBYIOIIMEC CTATUCTUYCCKHUEC TCCThI, HAIIUIIUTC KpaTKHﬁ 0630p, JaB pPEKOMCHAAIWH
HCCIICAOBATCIIIO OTHOCUTCIbHO HHTCPIIPCTAINA HOqueHHBD(pGSYHLTaTOB.Ihﬂ6paTB,KaKaH u3

MOJIeJIer JTy41Ie
A) Jlns uHAyCcTpUanbHO pa3BUTHIX cTpaH, b) s pazBuBaromuxcs crpad. OObACHUTH
U3MEHEHHS B OLIEHKaX KOA(P(PHUIIMEHTOB U X CTAHAAPTHBIX OTKIIOHEHUH B JPYTUX MOJIEIISX.

3agaua 9.2.
1) o 150 HabmoaeHNUsAM OLEHWIM 3aBUCHMOCTH ITOYACOBOM 3apa0OTHOMW IJIaThl OT MoJia
(nepemennast MALE pasno 1 st My>xunH 1 0 U151 %K€HILUH), JUIMTEIbHOCTH O0YUYEHHUS

S u Bo3pacta AGE.

Y = 3.6+ 3.5 MALE +3.245 +0.44 AGE , RSS = 7632

(3.09) (1.21) (0.53) (0.057)
Hcnonb3ys pe3ynbTaThl JABYX BCIIOMOIaTENIbHBIX PErpecCUid, NMPUBEIECHHBIX HUXKE, IMPOBEIUTE
RESET — tecT u 0TBeThTE, IPaBWIbHAS TN CrieIU(UKAIHS MOJCIIN BEIOpaHa.

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

(4.09)  (1.7) (1.3) (0.17) (0.002)

Y =—18.14+ 9.2 MALE +7.93S + 1.1 AGE—0.012Y> +1.75-10"° ¥*, RSS = 6069

(442)  (2.44) (2.05) (0.28) (0.004) (3451071

3amaua 9.3.

[Ipy npuMeHeHnn K MOJENH, pe3yIbTaThl OEHKH KOTOPOU NPHUBEICHBI HUXKE,

EARNINGS | Coef. Std. Err. t P>t [95% Conf. Intervall]
_____________ o
AGE | -10.70493 9.211662 -1.16 0.246 -28.80062 7.390769

agesq | .1300605 .1125515 1.16 0.248 -.0910395 .3511605

EXP | .4429137 .1442633 3.07 0.002 .159518 .7263094

S | 2.578227 .2288185 11.27 0.000 2.128729 3.027726

MALE | 6.364055 1.111968 5.72 0.000 4.179668 8.548442
ETHBLACK | -4.014172 2.152185 -1.87 0.063 -8.241996 .2136528
ETHHISP | -1.078255 2.268688 -0.48 0.635 -5.534941 3.378432



_cons | 193.7202 187.6859 1.03 0.302 -174.9761 562.4165

. vif

Variable | VIF 1/VIF
_____________ el l_____
AGE | 1411.96 0.000708
agesq | 1411.13 0.000709
EXP | 1.29 0.778114
S | 1.14 0.875122
ETHBLACK | 1.04 0.962602
MALE | 1.03 0.966488
ETHHISP | 1.02 0.983851
_____________ e __

Mean VIF | 404.09

MCTOJa NOCICAOBATCIBHOI0 HCKIIIOYCHHA, KaKasd IMCPpCMCHHAas 6y,[leT yaajicHa U3 YpPaBHCHUA

perpeccuu Ha Onukaiiem mare?

2) OrmeneHo ypaBHEHHE perpeccuu (B CKOOKax yKa3aHbl 3HAYCHHsI t — CTATUCTHK)

Y=1421X,+57X,-75X,+ 3 X,-62 X,

(0.5) (1.5) (=1.7) 2.1 (-35)
HpI/I YAAJICHUH KaKHUX NCPEMCHHBIX KaUC€CTBO IIOATOHKH PETPECCUU MOKET YBGJ'II/ILII/ITLCH?

3ananmue 9.4.
Onenennas ¢ nomomsio MHK 3aBucumocTs 3apadotHolt miiatel naauBUaa EARNINGS ot ero
Bo3pacta AGE, onbsita EXP, mona MALE, nnutensHocT 00y4deHus S, JIUTEIbHOCTH 00yUeHuUs

maTepu SM umeet BuJ (B ckOOKax CTaHIapTHBIE OTKIOHEHUS KO3 (OUILIMEHTOB):

EARN =— 24 -0.099 AGE +2.49 S +0.26 SM +0.46 EXP + 6.23 MALE,R* = 0.247

(10.6)  (0.25) (0.249) (0.24) (0.14) (L.11)

Bbln o1ieHeHbI Tak)Ke BCIIOMOTaTeIbHbIC perpeccum:

AGE =-0.007 +0.538 — 0.6SM + 0.23EXP +1.23MALE,R* = 0.2,

S =8.47+0.0954GE +0.4SM —0.2EXP +0.12MALE, R* = 0.25,



SM =6.16—0.045AGE +0.425 +0.08 EXP + 0.42MALE, R*> = 0.18,

EXP =—-.07+0.53AGE —0.6S +0.23SM +1.23MALE,R> = 0.2,

Haitngute VIF nnsa nepemennbix AGE, S, SM, EXP.

3amanme 9.5.

[lo nanHbIM 11 23 1E€MOKPAaTUYECKUX CTPaH OLEHWIM 3aBUCHMOCTb MHAeKca JKUHU (Mepbl
HepaBeHCTBa , 0 — MMOJIHOE PaBEHCTBO, [0 MEPE pOCTa 3TOr0 I0KAa3aTellsl CTEINEHb HEPAaBEHCTBA
yBenuuuBaercs) or BHP na nymy nacenenuss ¢ yderom IIIIC (maputera mokymnaTelbHON
crocoOHOcTH) M mpoBenu TecT Pamces. PesynbTaTbl OLlGHMBaHMS yKa3aHbl B TaOJuUIE.

[IpoxomMeHTHpYMiTE pe3ynbTaThl TecTa Pamces.

reg gini gdp if democ==

Source | SS df MS Number of obs = 23
————————————— Fom F( 1, 21) = 13.05
Model | 506.853501 1 506.853501 Prob > F = 0.0016
Residual | 815.572523 21 38.8367868 R-squared = 0.3833
————————————— B e ittt Adj R-squared = 0.3539
Total | 1322.42602 22 60.1102738 Root MSE = 6.2319
gini | Coef. Std. Err. t P>t [95% Conf. Intervall]
_____________ o
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
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ITo 30 Haﬁnmnennﬂm TIH IOMOILNT MeTO/a HAMMeHBIIIMX KBAJPaTOoR Olle-
HeHA MOJIeNh i = fJ‘l + fl‘g:r + ;332: nns Kotopoif BSS = 15{} HpH IMOMOIITH

BCIIOMOTAaTeNbHOM perpeccnt § = 41 + o2 + 432 + 448 + §54°, wna xo-
topoit RSS = 120, peinmonuuTe TecT PaMces Ha ypOBRHe 3HAUNMOCTH 5%.

ITo 35 HaGmiofeHNsIM IPH IIOMOLNI MEeTO/1a HalMEHbIIIMX KBA[IPATOR Olle-
HeHa MOMENh i = ;31 + ﬁg.‘l‘ + ;33:9: I715 KOTOpoit R? =0.7. Hpn rmMGI_uH

BCIIOMOTATeNbHOf perpeccutt §f = 41 + 42z + Jaz + fui® + 454°, nna
KOTOpOH R? = 0.8, BuimonanTe TecT Pamcest Ha YpOBHe 3HAUMMOCTH 5%.

Wcnonwaya 80 Habniomenuil, MccaeloBaTeNlb OLEHHI JIBe KOHKYpHpY10-
IIIie MOJEIt: iy = ﬁl + ;32;1.' + ;332: B KoTopoit RS55] = 36875 u lnyI =
fi‘l + fi‘g:[.' + ;332, B koTopoit HS5Sy = 122.

BRIMOMHKE Ipeobpasopanue yf = i;/ i/ H*yi, ICCTIEIOBATENb TAKKE Olle-
HILT IBe BCTIOMOTATeJbHbIE PErPeccIt: 4 fi‘l + ﬁgr + fi‘gz B KOTOpOIl
RSS} =230u In " y* = ,81 + ﬁg:rr + ﬁgz, B koTopoit HSSY = 121.

3apeprunTe TecT bokca-Kokca Ha ypoBHe 3HAUMMOCTIL 5%.

URSS,



