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Bb10op pyHkuMOHAILHOM (POPMBI MOEIH

L. [To nmanaeiM dabina dougherty.dta, ucmons3ys Tect bokca-Kokca, ¢ momoribio
cratuctuyeckoro nakera STATA, olieHuTe mapaMmeTpbl MOJEIN

EARNINGS” = B, + BSY + B,ASVABC? + &

1) Korna nepemenHbIe J€BOM M MPaBOi YacTH MpeoOpas3yloTcss He 0OAMHAKOBO:
OTO MOKHO CZI€aTh C IOMOUIbIO KOMAH/IbI:

boxcox EARNINGS S ASVABC, model (theta)
2) Korna nepeMeHHbIE B 00€HX Y9acTAX MOJENU IPeoOpa3yroTcs OJMHAKOBO.

9TO MOXXHO caeiiaTth C IOMOIIBO KOMAH/IbI:
boxcox EARNINGS S ASVABC, model (lambda),

3) Kornma npeobpasyercs TONbKO 3aBUCUMast TIepeMEHHast

9TO MOKHO CACJIaTh C IOMOIIIBKO KOMAaHAbI
boxcox EARNINGS S ASVABC, model (lhsonly),

4) Koraa npeoOpa3yroTcs TOJIBKO HE3aBHCUMBIE TTIEPEMEHHBIE
DTO MOXHO CENAaTh C MOMOIIBIO KOMAH/IbI
boxcox EARNINGS S ASVABC, model (rhsonly),

5) To3KCIepUMEHTUPYHTE ¢ TpoBeneHneM Tecta bokca-Kokca B momenu ¢ apyruMm Habopom
nepeMeHHbIX (ecnu Bl He XOTHTE MpPeoOpa3oBHIBATH KaKWe-TO MEpeMEHHBIC, HalpuMmep,

dummy, TO 3TO MOXXHO CA¢cJIaTh ¢ IOMOIIBKO KOMAaH/FbI, aHaJOTHYHOMI cnez[yfomeﬁ:
boxcox EARNINGS S ASVABC, notrans (MALE) model (theta)
boxcox EARNINGS S ASVABC, notrans (MALE) model (lambda)

II. [To mamaeiM  ¢aitma  dougherty.dta  BwIOepUTE  MEXAy  JIMHCHHOM,
NOJTyJI0rapu(pMHUUECKON U IMHEHHOM B Jorapudmax MOAEIIMH C TIOMOIIBIO TecTa
A) PE Tecta JIaBuacona, Yaiita u MakKunnona
0) bepa u MakAnepa.

a) PE tecrta IpBujacona, Yaiita u MakKunnona
Heo0xoaumpbie KOMaHAbI
Bb100op Me:xxay TuHeHON M JIMHEIHOH B JorapudgMax MoaeJIbIo

Chayana OLIeHUM JIMHEMHYIO0 MOJIETb C TIOMOIIBI0 KOMAH/IbI:

reg EARNINGS S ASVABC,

CoxpaHUTh IpEeACKa3aHHbIC 3HAYEHHUS 3aBUCUMON MEPEMEHHON MOYKHO € TIOMOIIBI0 KOMAH/IbI:
predict y hat

[IpeaBapuTeIbHO CO3/1aB HEOOXOAMUMBIC TOTOJHUTEIBHBIE TIEPEMEHHBIC,

AQHAJIOTMYHO OIICHUM JIMHEHHYIO B JIoraprudmMax MoJIe]h C TOMOIILI0 KOMaH/IbI,

gen 1nEARNINGS = 1n (EARNINGS)

gen 1nS = 1n(S)



gen 1nASVABC = 1n (ASVABC)
reg 1nEARNINGS 1nS 1nASVABC

Y COXpPaHUM IPEACKa3aHHbIE 3HAYECHHS 3aBUCUMON NTEPEMEHHOM C TOMOIIBIO KOMaH/bI:
predict 1n y hat.

Teneps nepexoauM K Imary 2, orieHUM JOTIOJTHUTEIHHBIC MOJICITH.

CHaanIa co3gaanum I[OHOJIHI/ITCJIBHYIO pa3HOCTB JUISA HI/IHeﬁHaﬂ MOJICJIN:
gen lin add= 1n(y hat)- 1ln_y hat

" OLICHUM 3Ty MOJCJIb:
reg EARNINGS S ASVABC lin_ add

Co3ganum TakKe TOTOIHUTENBHYIO Pa3HOCTh [T IMHEHHOH! B JlorapudMax MOJEINu:
gen log add=y hat-exp(ln y hat)

OLICHUM 3Ty MOJCJIb:
reg 1nEARNINGS 1nS 1nASVABC log add

Ecin

1) o6a xorddumrenTa npu TOMOJTHATEIBHBIX PA3HOCTAX 3HAYMMBI WJIM 00a HE3HAYUMBI, TO
BBIOpATh MOCPEACTBOM TecTa [|pBHcoHa, Yaiita 1 MakKuHHOHA HEBO3MOXKHO,

2) ecnaW HE3HAYWM TOJIbKO KOA((HUIMEHT MpH JOMOJHUTEIBLHOW Pa3HOCTH B JIMHEHHOU
MOZCIIU, TO JIy4IIC JMHelHas MOJCIIb,

3) ecnu HE3HAYUM TOJIBKO KOA(D(HUIIMEHT MpH JOMOJHUTEIBHON Pa3HOCTH B JIMHEHHOH B
Jorapudmax MOAEIH, TO JydIle JTUHEHHas B IorapudmMax MOJIeINb.

Bb1060op Mexay TuHeHON H noJryJiorapugpmMuyeckoil MoaeassMu

Chayana OLIEeHUM JIMHEMHYIO0 MOJIETb C TOMOIIBI0 KOMAH/IbI:
reg EARNINGS S ASVABC

COXpaHI/ITB IIPEACKA3aHHbIC 3BHAYCHUA 3aBHCHUMOM HepeMeHHOfI MOJXHO C IIOMOIIIBXO KOMAHBI:
predict y hat

AHaJIOTHYHO OIICHUM TIOJTYJIOTapu(PMUIECKYIO MOJCIb C TTOMOIIBIO KOMAaH/IbI:
reg 1nEARNINGS S ASVABC

Y COXpaHUM IPEACKAa3aHHbIE 3HAYEHHS 3aBUCUMON ITEPEMEHHOM C TOMOIIBIO KOMaH/bI:
predict semiln y hat

Teneps nepexoauM K Imary 2, olieHUM JOTIOTHUTEIHHBIC MOJICIIH.

Cnauana co3gaiuM JOMOJHUTENIbHYIO Pa3HOCTD ISl IMHEHHOM MOJIENH:
gen lin adds= ln(y _hat)- semiln y hat

" OLICHUM 3Ty MOJCJIb:
reg EARNINGS S ASVABC lin adds

Co3ganum Takke TOMOJHUTENBHYIO Pa3HOCTh JUIS MOMyJI0rapu(pMUIECKON MOIEIH:
gen semilog add=y hat-exp(ln_y hat)

OLICHUM 3TY MOJCJIb:
reg 1nEARNINGS S ASVABC semilog add

Ecin

1) o6a xorddummenHTa npu TOMOJTHATEIBHBIX PA3HOCTAX 3HAYMMBI WM 00a He3HAYUMBI, TO
BBIOpATh MOCPEACTBOM TecTa [[3BHcoHa, Yaiita 1 MakKuHHOHA HEBO3MOXKHO,

2) ecnaW HE3HAYMM TOJIbKO KOA((HUIIMEHT MpH TOMOJHUTEIBLHOW Pa3HOCTH B JIMHEHHOU
MOZCIIU, TO JIy4IIC JMHelHas MOJCIIb,

3) ecnmu HE3HAYUM  TOJBKO  KOI(POHUIMEHT TIpH  JONOJHHUTECIBHOW PA3HOCTH B
HOJYyJI0TapU(PMHUUECKON MOJEINH, TO JyYllle TOoITyIorapugMuyecKkast MOIeib.

0) Tect bepa u MakAnepa
Heo0xonumbie KOMaHABI
Bb160op Mexkay TuHeHON M noJryJiorapugpmuyeckoil MoaeassMu

CHayasa OlIeHUM TOJTYyJIOTapu(MUYECKYIO MOJIEJb C TIOMOIIbIO KOMaH IbI:
reg 1nEARNINGS S ASVABC

N COXpaHUM IPCACKAa3aHHbIC 3HAYCHUA 3aBUCHMOM HepeMCHHOﬁ C IOMOIIBKO KOMAaHbI:
predict semiln y hat



AHAJIOTHYHO OIICHUM JIMHEWHYIO MOJIETTh C TIOMOIIBI0 KOMaH/IbI:
reg EARNINGS S ASVABC

COXpaHI/ITB IPEACKA3aHHbIC 3BHAYCHUA 3aBHCHUMOM HepeMeHHOfI MOJXHO C IIOMOIIIbYO KOMAHbI:
predict y hat

Tenepb MNEPEXOoJUM K mary 2, OLCHUM OOITOJJTHUTCIBbHBIC MOACIIH.
1) gen yl= exp(semiln y hat)
reg yl S ASVABC

COXpaHI/ITB OCTAaTKH PErpeCCUr MOXKHO C IMOMOIIBIO KOMAaH/IbI
predict resl, resid

2) gen y2= 1ln(y hat)

reg y2 S ASVABC

COXpaHI/ITB OCTAaTKH PErpeCCUr MOXKHO C IMOMOIIBIO KOMAaH/IbI
predict res2, resid

Tenepb MNepexXoJuM K mary 3, OLICHUB €1IC 2 JOIIOJIHUTCIIbHBIC MOACIIN.
reg 1InEARNINGS S ASVABC resl
reg EARNINGS S ASVABC res2

Ecnu

1) oba xoddpdummenta mpu resl u res2 He3HAUMMbl WM 00a 3HAYMMBI, TO BBIOPATH
nocpeacTBoM tecta bepa u MakAnepa HEBO3MOXKHO,

2) ecnM HE3HAUYUM TOJBKO KOX(PGHUIMEHT mpu resl, To mydmie mosyaorapupmMudecKas
MOJIETIb,

3) eciu HE3HAYUM TOJIKO KOA((GUIIUEHT NpH res2, TO JydIlle JUHEeHHas MOJeb.

II. Ilo pmanneiM  ¢aitna  dougherty.dta BeiOepure Mexay JHMHEHHOH |
noJTyJIorapuMUIECKOW MOJCIISIMH C TIOMOIIBIO TecTa 3apeMOKH.
Heo0xoauMbIe KOMAHIDI

Bo10op Mexay JTUHeiHON U MoJIyJIorapu(pMru4ecKol Moae MU
reg EARNINGS S ASVABC

gen 1nEARNINGS = 1n (EARNINGS)

reg 1nEARNINGS S ASVABC

means EARNINGS

Variable Type Obs Mean [95% Conf. Interval]
EARNINGS Arithmetic 540 19.71924 18.48493 20.95355
Geometric 540 16.3442 15.54379 17.18584

Harmonic 540 13.77391 13.05586 14.57555

gen EARNINGSstar= EARNINGS/16.3442

gen 1nEARNINGSstar = 1n (EARNINGSstar)

reg EARNINGSstar S ASVABC

coxpaHuTe RSS C moMombi KOMaHIE scalar rss3=e(rss)
reg 1nEARNINGSstar S ASVABC

coxpaHuTe RSS c nomombio KOMaHIE scalar rsséd=e(rss)

Hcnonb3ysa RSS u3 onleHeHHBIX perpeccuil, ciieyeT paccuuTarh TecToBylo F — cratuctuky
scalar xi2 = 0.5*540*abs(In(rss4/rss3))
display xi2

u p-value aJ1s 3TOM CTaTUCTUKU:

display chi2tail(1, xi2)



Ecnu paccuntanHoe p-value He npeBbIlIaeT BBIOPAHHOTO YPOBHS 3HAYUMOCTH, TO OCHOBHAsI
THIIOTE3a OTBEPraeTcsi, €CTh pa3HUIA MEXy UCXOJAHBIMU JIMHEHHON U MOTyJI0orapupMHUUECKUMHU

MOACIISIMHU.

1. Bei0op BriIIO4YaeMbIX B MojAedb pakTopoB. Tect Pamcest

Matepuansl u3 yyeOnuka O.JdemunoBoii n /I.MasaxoBa «JKOHOMeTpHKA. Y4eOHUK U
NPAKTHKYM»

3anaua 9.1. (K. [loyreptu, Beeaenue B 3koHOMETpUKY, U31.3, cTp. 216, 3amada Ne 6.7).

HccnenoBatens CUUTAET, UTO YPOBEHb AKTUBHOCTH B TEHEBOM SKOHOMUKE Y 3aBUCHUT JIHOO
MOJIOKHUTEIBHO OT HAJIOTOBOTo OpeMeHH X, TMO0 OTPULIATENIFHO OT YPOBHS T'OCYAapCTBEHHBIX
pacxoJ0B Ha MPEIOTBPAILEHUE TEHEBOM 3KOHOMUYECKOM aesTenbHocTh Z. [lepemennas Y
MOJKET TaKXe 3aBUCETh OT 00enX nepeMeHHbIX X U Z. [lomyuensl MexayHapoJHble JaHHbBIE
JIBYX MepeKpecTHBIX BEIOOPOK 10 Y, X 1 Z (B MutH nosut. CIIA): nns rpynmst u3 30
MHIyCTPHAIILHO PAa3BUTHIX U JUI rpymmbl U3 30 pasBuBaromuxcs crpat. MccnenoBatensb
OLIGHUBAET perpeccuonHbIe 3aBucUMocTh: 1) log Y ot log Z; 2) log Y Tonbko ot log X; 3) log Y
TOJIbKO OT log Z 0THOBpEMEHHO IS KaXK10i BBIOOPKH, TOJTy4asi CIeayIoIIne pe3yabTaThl (B

CKOOKax MPHUBEICHBI CTAHIAPTHBIC OTKJIIOHEHUS ):

NunycTtpuaiibHO pa3BUTHIE CTpaHbl | Pa3BuBaroluecs: CTpaHbl
(1) ) 3) 4 ) (6)
log X 0.699 0.201 - 0.806 |0.727 |-
s.€. (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

[lepemennast X MOJI0KHUTEIBHO KOPpEIUpoBaHHa ¢ Z B 00eux BbIOOpKax. BeimonHus
COOTBETCTBYIOIUE CTATUCTUYECKUE TECThI, HAMUIINTE KPATKU 0030p, 1aB PEKOMEH AU
UCCJIEI0BATEI0 OTHOCUTEIBLHO HHTEPIPETAllUU TIOTY4YEHHBIX pe3yabTaToB. BeiOpaTh, kakas u3

MOJEJEN Tydlle



A) Jlns uHIyCTpHAIBHO pa3BUTHIX CTpaH, b) st pa3BuBaromuxcs crpad. OObsICHUTD
W3MEHEHUS B OIIEHKaX KOA(P(UIIMEHTOB U UX CTAHIAAPTHBIX OTKIIOHCHHI B IPYTHX MOJIEISIX.
3apaua 9.2.
1) ITo 150 HaGOaEHUAM OLICHWJIM 3aBHCHUMOCTh MOYACOBOM 3apabOTHOW IIaThl OT TIOJIa
(mepemennass MALE paBno 1 mus Mmy>xuud u 0 UIsl KEHIIWH), JUIUTEILHOCTH O0YUYECHHUS

S u Bo3pacta AGE.
Y = 3.6+ 3.5 MALE +3.24S +0.44 AGE , RSS = 7632

(3.09)  (1.21) (0.53) (0.057)
Hcnonb3ys pe3ynbTaThl ABYX BCIOMOIaTENIbHBIX PETPECCUM, IPUBEACHHBIX HUXKE, IPOBEAUTE

RESET — TecT u 0TBEThTE, MpaBWIbHAS JIU Clienn(UKAIIAI MOJIEIH BhIOpaHa.

Y =12.37-0.29 MALE —0.495 —0.08 AGE +0.0064Y> | RSS = 7154

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

Y =-18.1+ 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

3axanue 9.5.

[To manabIM U1t 23 NTEMOKpPATUYECKHUX CTPaH OLICHWIN 3aBUCUMOCTh MHAeKca J>kKiuHU (Mephl
HepaBeHCTBA , ) — TOJIHOE PAaBEHCTBO, IO MEPE POCTa ATOTO MOKA3ATENs CTEIIEHh HEPABEHCTBA
yBenuuuBaercs) oT BHP nHa nymry Hacenenus c¢ yuerom IIIIC (mapurera nokynaTesnbHOR
CIIOCOOHOCTH) U TIpoBeNH TecT Pamces. Pe3ynbTaThl OlleHUBaHUS YKa3aHbBI B TAOIHIIE.

[IpokomMMmeHTHpYITE pe3yIbTaThl TECTa Pamces.

reg gini gdp if democ==1

Source | SS daf MS Number of obs = 23
————————————— e 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
————————————— Fom 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

Yunpaxuenue 9.5.

B (aiine rlms14.dta npuBeneHs faHHbBIE 0 3apaOOTHOM MJIaTe, BO3pacTe, 00pa30BaHUH,
npodeCCHOHAIBHON TTPUHAICKHOCTH POCCUsH u3 0a3wl manHbix RLMS, 14 paynn ompoca,
npoBoauBIuuiicsa B 2005 r. (onucanue nepeMeHHbIX AaHo B [Ipunoxkenun 1).

1) OuenuTte 3aBUCUMOCTD 3apaO0OTHOM IJIAThI OT BO3pPACTa, MPOJOKUTEILHOCTH padoUeii
HEJIeNH, ATUTEILHOCTh paboThl Ha TIocIeHeM MecTe. BriOepuTe B kKauecTBe 3aBUCUMON



MEePEeMEHHOI Income WM wage, a B KaUeCTBE HE3aBUCUMbIX — BO3PACT (MIEPEMEHHYIO
HE00XO0IMMO MPeaBApUTENBFHO paccuuTaTh 1o Gopmyse age = 2005 — birth_year),
JUINTETLHOCTH PabOThI Ha MOCJIEeTHEM MecTe (TIepeMEHHYI0 HEOOXO0AUMO PEIBAPUTEIHHO
paccunrats o ¢popmyie tenure=2005 — beginning), u T.1.

2) AnekBaTHa JIM OLIEHEeHHasl perpeccusi? Bee u onieHKu kK03 PUIIMEHTOB HMEIOT 0XKHTaeMblIi
3HaKk? [IpaBuiIbHO JI BRIOpaHa crieru@uKams MOJICNIU, HCXO/S U3 MOJIyUYEHHBIX PEe3yIbTaTOB?
3) [Iposenute Tect Pamces. Eciiu runote3a Ho o mpaBunbHOM cnenudukanuy Moaenu Oyaer
OTBEPrHYTa, IEPEXOIUTE K CIACAYIOMIEMY ITYHKTY.

4) O1ieHUTE pEerpeccuio CHOBA, 100ABHB B YPAaBHEHHE PETPECCHH KBaIpaT OJTHOM U3
HE3aBUCHMBIX IIEPEMEHHBIX, HallpuMep, Bo3pacTta. Eciiu HOBas OlleHEeHHas perpeccus sSBIsIeTCs
aJICKBAaTHOM, JaiiTe SKOHOMUYECKYIO0 HHTEPIIPETALNIO MTOTYYEHHBIM pe3yIbTaTaM.

5) IloskcniepuMEHTUPYITE € BKIFOUEHUEM B MOJEIIb JPYTHX EPEMEHHBIX.

MeTtoanuyeckue peKOMeHAAIHT

1) Co3znaiite HOBBIE IEPEMEHHBIC age U tenure C MOMOIIBI0 KOMaH/I!
gen age = 2005 - birth year,
gen tenure=2005 - beginning

2) Ouenure KOXQPUIMEHTH! YpaBHEHUsI perpeccuu income = [, + fage + f,tenure+u ,

HaOpaB B KOMaHHOM OKHE
reg income age tenure

3) [IpoBeaute Tect Pamcesi ¢ TOMOIIBIO KOMaH/IbI
ovtest

6. OleHeHo ypaBHEHHE perpeccun (B CKOOKaX yKa3aHbl 3HAYCHUS t — CTATUCTHK)

A

Y=1+21X,+57X,-75X,+ 3 X, - 62 X,

(0.5) (1.5) (-1.7) (2.1) (-3.5)
[Ipu ynaneHnn Kakux NEpPEMEHHBIX Ka4€CTBO IIOJITOHKH PErPECCUN MOXKET YBEIHUUTHCS?

Bop3bix JI.A., llememeB b.b., JxoHoMeTpuKa B 3a1a4ax u ynpaxkHenusx, U3nanme 2,
URSS, 2017



9.3

24

9.5

ITo 30 HaﬁnmnEHHﬂM IIPH TOMOLIDE MeTOJIA HAMMEHBIIIHX KBAJPaToR oLe-
HeHA MOJIENh i = ,81 + ,89:[.' + ;332 ons kotopoif BSS = 15U [Tpu noMorn

BCITOMOTaTeNbHO perpecct § = 41 + faa + 432 + Ja8? + 4592, 0o ko-
Topoit 255 = 120, BeinonHuTe TecT PaMces Ha ypoBHe 3HAUMMOCTH 5%.

ITo 35 HaGmiofeHNAM IPH MOMOLUI METO/IA HAMMEHbIIIHX KBA[IPATOB Olle-
HeHA MOMEN. ij = ,81 + Ilﬁﬂ.'l' + ﬁgz I8 KOTOpoii R =0.7. Hpn nomomn

BCIIOMOTAaTeNbHOI perpeccin Y = 91 + Jax + A3z + 743; + ']rEy g
KOTOpO# R? = 0.8, BrmonauTe Tect Pamces HAa YPOBHE 3HAUMMOCTH 5%.

Hcnoneays 80 HabmomeHMiI, MccleloBaTelb OLEHNT OBe KOHKYpHpY10-
IIie MOJEIL: = fi‘l “+- ;5‘21.' 4 ,33.2’ B koTopoit RS55;] = 36875 u lnyI =
fl'l + ﬁga: + ,Bgz, B KoTopoit RSS2 = 122.

BrinonHue npeobpazoBanne yf = y;/ v/ [ | ¥i, MccleqoBaTelb Takke OLe-
HHUI [Be BCIIOMOTATEIbHEIE PETPECCHM: iyt = ﬁ'l + ﬁ'g.-r + ﬁgz, B KOTOpOH
RS57 =239u lﬁ = 31 + ﬁg:r -+ ﬁ‘gz, B koTopoit HSS] = 121.

SapepiunTe TecT bokca-Kokca Ha ypoBHe 3HAUNMOCTH 5%.



