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Mopesn OMHAPHOTO BLIOOpA

3amaua 11.1.

UccnepoBatens mHTEpeCyeT 3aBUCHUMOCTb BEPOSITHOCTM HAWTH paboOTy  OT YpOBHS
oOpa3oBanus uHANBUAYyMa. BBeast B kauecTBe 3aBucuMoi nepemeHnyto EMP, pasuyro 1 ans
pabotatonmmx u 0 g HepaboTaromMX M S — KOJUYECTBO JEeT OOy4YyeHUs B KauecTBe
00BACHAIOIIEHN, OH OLIEHHII JIOTUT — MOJAEb:

1

P{EMP, =1} =———— 5, __
Lrexpi-z,1 =Tt ®

2

Onenure upenenbHbli 3G ¢dexT oOBscHsSIOmeEro (akropa JUis CpPeIHETO 3HAYCHUS

IIEPEMEHHOMN §=13.5,

3amaua 11.2.

[To wabmopenusm st 570 MHAWBUAYYMOB OIICHEHA 3aBHCHMOCTH IOJYYEHHUS IIKOJIBHUKOM
arTrecTara oT 0000IIEHHOM OILIEHKH pe3yibTaToB TecToB X. IlepemenHas Y npuHUMaeT 3HaueHHe
1, ecu arTectat ObuT oy4yeH U () B IPOTUBHOM CiTy4ae.

OneHeHHbIEe MOJIENTH UMEIOT CIIEAYIOIINN BU:

Jlorut: P{Y, =1} S S , Z, =-5.004+0.1666 X ,
1+exp{-Z,} (0.865)  (0.021)

,tl/zdt’ Z=—27+053X

| :
_— I e

\/Z . (0.083)  (0.0117)

JlaiiTe S5KOHOMUYECKYIO HHTEPIPETAIMIO TOJYICHHBIM Pe3yJIbTaTaM JUIs JIOTHT U IPOOUT
mozeneit. Haitnute npenensublii 2 dext 06bsacHsIomero hakropa B Touke X = 50.15.

MpoGut: P{Y, =1} = F(Z,), F(z) =

3amaua 11.3.

U3 750 obpaTuBmmmxcs 3a ccynoit B 6ank 250 Obu10 B Hel oTKa3aHO. J{J1s1 OIIEHKH BEpOSTHOCTH
MOJTYYEHUS CCY/IbI OBLIN OLICHEHBI TMHCHHAS W TIPOOUT MOJICIIH:
Y=05+15X,

P, =1}=F(Z,), F(z) = 2 g

L je
oz 2,
Z=045+3X

rae Y, =1 pns nomyuyuBmux ccyay u 0 unade, X — J0X0 IPOCUTEIIS.

[To mpoOuT Moenn HAaWTH TpeaeabHbBIN AP (EKT 10X0/1a B CPEAHEM.

3amaua 11.4.



s Toro, 49roObl ompenenuth, 3(pQPEKTUBHA M HOBas METOAMKA IPETOJABaAHUS
MUKPOSKOHOMHUKH, IMPOBEIH CICAYIOIIHMM 3KCHEPUMEHT: MPOTECTUPOBAIA  BCEX
CTYAEHTOB 10 MUKPO3KOHOMHMKE B KOHIIE IIEPBOTO U BTOPOIo cemecTpa. HacTh CTyAEHTOB
BO BTOPOM cCeMecTpe oOyyaiu [0 HOBOMl MeToAMKe, 4acTh Mo crapoi. Ilocie storo B
KauecTBE OOBSCHSIONICH BHIOpaIN IEPEeMEHHYIO Y, paBHYIO 1, eciu pe3ysbTaT CTyIeHTa
ynyumwics 1 0 B MPOTHBHOM cllydae, a B Ka4eCTBE OOBACHAIOIINX MEPEeMEHHBIX X| —
pe3yJIbTaThI TECTA B IEPBOM CEMECTpe, X, — CPEAHMIA 0aJlT IO OCTAIBHBIM Mpeameram, D
— paBHyI10 1, eciu cTyneHT oOydancs 1o HoBoi Metoauke u 0, eciiu o cTapoil.

ITo UMCIOIIMMCSA JaHHBIM OLCHHUJIN HpO6I/IT- MOACIIb:

1 r -2/2
— |e dt
\/27r_J;,

Z =-7.452+0.052X, +1.626X, +1.426D.

Haitaure npenenbHblil 3G ¢eKT nepeMeHHoit D Ipy cpeaHuX 3HaYeHUIX X , =21.938,

PY, =i =F(Z), F(z)=

X , =3.117 (pa3HOoCTb BeposITHOCTEN yimydlieHus pe3yibrara npu D =1u D = 0).

3amanme 11.3.

Jis ananusa ayaguTopHuu, ucnoinb3ytomieil IaTepHeT 11 yueObl o gaHHbM 11 1314
WH/IMBUIOB OBUIH OLICHEHBI JIMHEWHAs ¥ POOUT MOJENH (TIOCIEHSS C IPEIETbHBIMH

s dexTamu), B KOTOphIX intlear = 1 mpu ucnons3oBanuu uHANBHIOM MHTEpHETA U1t yueOn! U ()
B IIPOTHBHOM ciy4ae, male = 1 mist my>xune u 0 17151 )KeHIIKH, income — 3apaboTHas 1u1aTa
WHMBH/IA IO OCHOBHOMY MECTYy paboThl, age — Bo3pacT. B ckoOkax ykazaHbl COOTBETCTBEHHO t
WJIN Z - CTaTUCTUKH. B ueM cocTosT HepocTaTku InHeHon moaenu? Jlaiite mHTEpHpeTanio
MOJTyYEHHBIM Pe3yJbTaTaM.

INTLEAR =—0.78 — .013 AGE — 4. 53 10 " INCOME - 0.073 MALE

(1848)  (~11.45) (-3.05)

e
Z =1.01-0.044 AGE —1.51- 10 INCOME - 0.23 MALE

(7.25) (-10.82) (-0.9 (-3.08)
Marginal effects after probit
variable  dy/dx Std. Err.  z P>z [ 95%C.IL ]
age -.0147444  .00133 -11.08 0.000 -.017353-.012136
income -5.07e-10  .00000 -0.98  0.328 -1.5e-09 5.1e-10
male* -.0783057 .02536 -3.09 0.002 -.128015 -.028597
(*) dy/dx is for discrete change of dummy variable from 0 to 1

P{INTLEARI :1} :F(Zl)’ F(Z)= eftz/Zdt



4. TTo 1000 xa6momermit Buaau-Ilyx onernmt norncruueckyto momens P(Y; = 1) = F/(5y + 51.X;).
rae X; — KOJIMUecTBO BpeMeHH B Uacax, IIPOBeJEHHOE B FOCTAX, a Y; — (akT sacTpeBaHUs 1IpH
BBIXOJIE.

OueHKN ImapaMeTpoB paBHEI [Fy = 1, F = 2, ¢ oI[eHKOIT KOBapHAIMIOHHOI MaTPIIbI
0.25 0.1
0.1 036/°
a) IIpoBepbTe 3HAUNMMOCTE OT/ICTIBLHBIX KO3((UUIEHTOB IIPU YPOBHE 3HAUMMOCTH 5%;

6) Haitgure npenensHeril ag ekt BpeMeHN, MPOBeIEHHOTO B TOCTSX, Ha BePOITHOCTE 3aCTPSTh
IIpM BBIXOJe /I II0JTy4acoBOTr0 BU3ITA;

B) Hailante MakcuManbHO BO3MOKHBIN IIpeTeIbHBIN 3¢ deKT.

3H}IOFeHHOCTL. I/IHCprMeHTaJILHLIe MmEePpEMEHHBbIC

Kputnka M.®puameHoM cTaHAapTHON QYHKIUH MTOTpeOIeHHs, pa3en 8.5.

1) (Joyreptu, 8.7) B HeKOTOpO# 5KOHOMHUKE AUCIIEPCUs IEPEMEHHOTr0 Joxo/a cocraniser 0.5
OT JAMCIIEPCUU TOCTOSHHOTO J10X0/1a, CKIIOHHOCTD K TOTPEOJICHNIO TOBAPOB KPATKOBPEMEHHOTO
IIOJIB30BAHMS 3a CUET ITOCTOSHHOTO 10X04a cocTasisgeT 0.6, a pacxobl Ha TOBaphl AJIUTEIBHOTO
MOJIb30BaHMS OTCYTCTBYIOT. KakuM OyzeT 3HaueHNe MyJIbTHILTUKATOPA, OTYYEHHOTO HA OCHOBE
MIOCTPOEHUSI «HAUBHOM» PEerpecCHOHHOMN 3aBUCUMOCTHU MOTPEOJIEHHs OT 10X0/1a, U KaKOBO €ro
HWCTUHHOE 3HaueHue?

2) (Hoyreptu, pazuen 8)
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Bocnons3yiitech nanusiMu (aitna Dougherty.dta

1) IlepemennbIe

Tun nepemenHo# o6o03HaveH C aist HenpephIBHBIX U D st GukTHBHBIX (dummy) mepeMeHHbIX.
MALE (D) — 1 ana myxxuus u 0 AJis1 KESHILUH,

ETHBLACK (D) — | quisa yepHOokoxux #u 0 U1t OEIBIX ¥ UCTIAHOS3BIYHBIX,

ETHHISP (D) — 1 qyist ucnanosi3braabIX ¥ 0 JUIsi BCEX OCTaIBHBIX,

ETHWHITE (D) — 1 myst 6enbix 1 0 1151 BceX OCTalbHBIX,

AGE (C) — Bo3pact unauBHAyyMa,

S (C) - xonm4ecTBO JeT 00y4ICHHUS,

ASVAB2 (C) — pe3ynbTaThl TECTa 110 apUPMETUKE,

ASVAB3 (C) — pe3ynbTaThl T€CTA 10 TPABOMUCAHUIO,

ASVAB4 (C) — pe3ynbTaThl TECTa 110 TOHUMAHHUIO IPOUYUTAHHOTO MaTepuala,
ASVABS (C) — pe3ynbTaThl T€CTa Ha CKOPOCTH BBIMIOJHEHUS YUCICHHBIX OIEpPaIInid,
ASVABG6 (C) — pe3ynbTaThl TECTa Ha CKOPOCTh BOCIIPUATHUS IPOYUTAHHOTO MaTepHala,
ASVABC =0.5 ASVAB2 + 0.25 ASVAB3 + 0.25 ASVAB4 (C) — 060011eHHast TepeMeHHas,
XapaKTepu3yoIlas ClioCOOHOCTH LIKOJIbHHKA,

HEIGHT (C) — poct unauBunyyma B 1985 r.,

WEIGHTSS (C) — Bec unauBuayyma B 1985 .,

WEIGHT94 (C) — Bec unnuBuayyma B 1994 r.,

SM (C) - konnuecTBO JIeT 00y4YeHUsI MaTepu HHAUBUIYYMA,

SF (C) - xonn4ecTBO JieT 00y4CeHHS OTIa HHIUBUAYyMa,

SIBLINGS (C) — unci0 poaHbIX OpaTbeB WK CECTEP MHAUBUIYYMA,

EARNINGS (C) - mouacoBas 3apabotHas miata B 1994 1.

Bosmoxno, nepemennas ASVABC HealekBaTHO XapaKTepH3yeT CIOCOOHOCTH
nHAuBHyyMa. OMMOKY U3MEPEHHS MOTYT PUBECTH K cMeteHuo oneHkn MHK
COOTBETCTBYIOLIETO KO3 UIMEHTA.

a) Onenute perpeccuto LGEARN na S u ASVABC

1) Hcnonb3ys MeTO HAaMMEHBIINX KBaJIpaToB,



2) Hcnonb3yst METOJ MHCTPYMEHTAJIbHBIX IEPEMEHHBIX, BbIOpaB IepeMeHHy SM
KauecTBe UHCTpyMeHTanbHOM 1t ASVABC.
[TpoBeaute Tect XaycMmana Jijisi OpeICICHUs, €CTh JIM 3HAUMMOE Pa3Inuue MEXITY
OILICHKaMH METO/Ia MHCTPYMEHTAIbHBIX IEPEMEHHBIX U METO/J]a HAMMEHbIIIUX KBAJAPATOB.
0) [loBTOPUTH NpOAETaHHBIE B II. @) BBIYUCIIEHUS, UCIIOJB3Ys 11 iepeMeHHoit ASVABC
nepemenHbsie SM, SF, SIBLINGS, LIBRARY B kauecTBe HHCTPYMEHTAJIbHBIX.
Memoouueckue pexomenoayuu no evinoaneruio ynpasxcuenus 1 6 nakeme STATA
a) Ilocreoosamenvro Habepume 6 KOMAHOHOM OKHE
gen LGEARN = In(EARNINGS)
ivreg LGEARN S EXP MALE ETHBLACK ETHHISP (ASVABC = SM)
estimates store IV
reg LGEARN S EXP MALE ETHBLACK ETHHISP ASVABC
estimates store OLS
hausman 1V OLS, constant
0) To sice camoe, monvko 6 2 ceepxy cmpouke 6 ckookax nabupaeme ASVABC = SM SF
SIBLINGS LIBRARY



