MpunoxeHune 2
¢opma OoUueHO4YHOro matepuana ans npomemyTquoFl aTrecTaumum

OueHO4YHble MaTepuanbl AN NPOMEXYTOYHOM aTTecTauum No gUcUUnnHe

OKOHOMempuKa
Koa, HanpaeneHune 38.03.01 BkoHOMMKA
NOAroTOBKM
HanpasneHHOCTb YyeT, HanoroobnoxexHne, aHanua 1 ayaut
(npodournb)
dopma 0byyeHus OYHas
Kadgenpa- OKOHOMWYECKNX M YHETHBIX OUCLMNINH
pa3paboTymk
Beinyckatowas OKOHOMWYECKNX M YHETHBIX OUCLMNINH
kadbegpa

TunoBble 3apaHnsA ANs KOHTPONbHOU PaboThI:

3amaua 1l

[IpencrasieH psax JaHHBIX:
X 8,2 4,2 12,9 9,7 71 55
Y 19,2 12,7 22,9 17,3 14,9 14,2

Haiitu 3Hauenue kodd¢unmeHTta KOoppeisiuu. BBIMOMHUTE MPOBEPKY 3HAYMMOCTH Kod(ullmeHTa
Koppessanuu Jijist ypoBHs 3HaunMoctu o = 0,05. Caenath BBIBOJIBI.

3agaua 2

[To maHHBIM 3a7aun 1 1aTh WHTEPBAIBHYIO OIICHKY MCTHHHOTO 3HAYCHHs KOd(DPUIMEHTa KOPPEISIIUH JIIs
TeHepaTbHOH COBOKYIMTHOCTH C MOMOIIbI0 mpeoOpasoBanuss duiiepa ans ypoBHs 3HauumocTtu o = 0,05.
CrenaTh BBIBOJIEL.

3amaua 3

[IpencrasieH psax JaHHBIX:
X|5]12|6|3|8|9]|5|12|8)|8]| 16|14 |12| 18 | 17
Y |58 [39[51[45]|69|66|60)|78|72|75]| 140 | 114 | 96 | 127 | 119

Haiitu 3Hauenune koddhduimieHTa KOppensamuu. BBIMOTHUTE TPOBEPKY 3HAYMMOCTH KodhdummeHTa
Koppersinuu A1 ypoBHs 3Haunmoctu o = 0,01. Cnenate BeIBOABI. [[aTh HHTEPBAIBHYIO OLEHKY UCTHHHOIO
3HayeHUsl Kod(p(dulMeHTa KOppesiuuu Uisi TeHepalbHONW COBOKYHMHOCTHM C TOMOIIBIO IMPeoOpa3oBaHUs
@uiepa ans ypoBHa 3HaunMocTH o = 0,01. Cnenare BeiBoAbl. CpaBHUTE pe3ynbTaThl 3aaa4 3 u 2. Cuenate
BBIBO/IBI.

3agaua 4
[To naHHBIM 3a7add 3 BBITOJIHUTH TPOBEPKY BEPHOCTH THIIOTE3Bl O PABEHCTBE 3HAYCHHUS HCTUHHOTO
Kod(UIIMEeHTa KOPPETSAIUU 7S TeHEPaTbHOM COBOKYITHOCTH COOTBETCTBYIOIIEMY 3HAYSHHIO Po TIPU YPOBHE
3HagumocTu o = 0,01:

a) ipu po = 0,8;

0) mpu po = 0,75;

B) ripu po = 0,99.



3apaua 5

W3 reHepalibHOI COBOKYITHOCTH HEM3BECTHOTO pa3Mepa CIIydailHbIM 00pa3oM OTOOpaiid TpH BHIOOPOYHEBIE
COBOKYITHOCTH OOBEKTOB, OOJamaroniux nIByMs mpuzHakamMu X U Y, MEXKIY KOTOPBIMH MOXKET OBITh
IPOCIIeKEeHA KOPPEISIIMOHHAS CBSA3b:

Homep Bri6opxka 1 Bri6opka 2 Bri6opka 3
obnexTa Y1 X1 Y2 X2 Y3 X3
1 25 2,3 16 1,8 11 1,2
2 19 2,8 18 2,1 19 1,7
3 31 34 27 2,8 25 2,5
4 30 31 21 25 20 2,3
5 28 29 20 1,9 13 1,8
6 17 2,2 22 24 27 31
7 24 3.7 29 31 31 3,5
8 26 35 34 32 28 3,6
9 38 39 36 34 16 2,2
10 41 4,6 42 3,8 15 1,8
11 40 3.7 30 3,5
12 35 32 20 2,4
13 38 3,5 17 19
14 29 3,6 16 1,8
15 33 2,9 10 1,1
16 44 3,9
17 38 3,8
18 37 3,9
19 31 3,5
20 26 31

ITpoBeputh runore3y o0 OJHOPOJHOCTH M€HEPAIIbHOM COBOKYIMHOCTH JJsl YpOBHs 3Hauumoctu o = 0,05 ¢
TIOMOIIIBIO CTaTUCTHKH Durepa o kpuTepuio x. CenarTh BHIBOJIBL.

3anaya 6
[IpencraBieHbl JaHHBIE 110 TPEM PU3HAKAM:
X1 X2 X3
12 48 146
56 149
61 183
64 172
77 190
13 42 137
18 45 130
24 41 124
22 38 145
25 35 139
23 33 114
31 28 127

[TocTpouTh KOPPEISLMOHHYIO MaTpHIly. BBIMOTHUTH pacyeT 4acTHBIX KO3(PHUIMEHTOB KOPPENsSLUH MpH
YCTpaHEHUU BIUSHUS Kaxa0ro ¢axkrtopa nmo otaenbHOCcTU. [IocTpouTh MaTpuily 4acTHBIX KO3()(PHUIIMEHTOB
koppemsinii. Ha ocHOBe cpaBHEHMs ABYX MAaTpull CIENaTh BbIBOJABL. MOXET JM HUATH PEYb O JIOKHOU
KOppeJSILIMY MeX1y KaKUMU-TH00 dakTopaMu?

3agaua 7
[To manHBIM 3a7a4u 6 HAWTH TPHU 3HAYEHUS MHOXKECTBEHHBIX KOA(PQPHUIMEHTOB KOPPESIMUU JUIS KaXI0TOo
dakTopa IpH YCIOBUU COBMECTHOTO BJIMSHUS HAa HETO JIBYX OCTaJbHBIX (DAKTOPOB.

3amaua 8

Nmeercs nBa pana nanasix. Haiftu:

1) ko3¢ huIMeHTHI MapHOM TMHEHHON perpeccuu;
2) HECMEIIICHHYIO OIEHKY JUCIIEPCUH OCTATKOB,;



3) Benmuuunbl 1SS, ESS, RSS;

4) crangapTHbIe OIIMOKK K03 (PUIIMEHTOB perpeccuu;

5) kputnueckoe 3HaueHue t-cratuctuku npu o = 0,01;

6) pacueTHbIe 3HaUCHHS {-CTATUCTHKHU KOA(P(PUIIMEHTOB PETPECCHH;

7) HI>KHUE U BEPXHUE OLEHKU JOBEPUTEIIbHBIX HHTEPBAJIOB TEOPETUUECKUX KOI(D(DUIIMEHTOB perpeccuu;
8) k03 PuIHEHT NeTepMUHAINY;

9) ko3 puIMEeHT KOPPEIALNH;

10) pacuetnoe 3HayeHue F-cratuctuku s K03 UIMeHTa 1eTepMUHALINY;

11) xpuTnueckoe 3Hauenue F-ctatuctuku mis kodddurmenta nerepmunanuu npu o = 0,01;

12) HMKHUE U BEpXHHE OLICHKHU JI0BEPUTEIBLHOIO HHTEpBAJIA JJIs IPOrHO3HOIO 3HAYEHUS IepeMEHHON Y IIpH
IIPOrHO3UPYEMOM 3HAYeHHUH IepeMeHHON X B pa3mepe Xp = 175.

X Y

85 574
63 512
98 776
101 632
87 547
94 912
105 892
99 703
112 788
128 1052
106 941
134 1325
131 1396
118 1107
123 974
115 1284
139 1278
145 1496
131 1547
156 1750

3amaua 9

Nmerotcst nanusie no 25 Hadmonenusm. [IpeactaBute nannbie B MaTpuaHoi opme. Haittu BekTop cTombery
Koo duumeHToB perpeccun B, ucmonb3ys omepanuu ¢ MaTpullaMM M BEKTOpaMH U IIOCTPOUB BCE
BCIIOMOTaTeNbHbIE MaTPUIIbl. BBIMOIHUTH pacueT NMpeacKa3aHHbIX 3HaueHUN Y U CIIy4alHbIX OTKJIOHEHH,
UCTIONB3Ysl pe3yibTaThl onepauuit ¢ marpuuamu. Onpenenuth BenuuuHbl RSS u nucnepcum ciaydaitHbIx
oTkioHeHHUH. TlocTponuTh KOBapHMaMOHHYIO MATpHILy JUIsi ocTaTkKoB. OINpenenuTh CTaHAAPTHBIE OMIMOKU
K03(pPHIIMEHTOB perpeccuu, ONUPasiCh Ha 3HAUEHHsI TUAarOHAJIbHBIX 3JIEMEHTOB KOBAPHAIIMOHHON MaTpHIIbIL.
BrInonHuTE pOBEpKY pacueToB B MaTpHUHOM (hopMare uepes npuMeHenre pynkuun «Perpeccus» u3 makera
aHaliM3a JaHHbIX. YCTaHOBHUTb COOTBETCTBHE MEXJIy pe3yJbTaTaMH pacuyeToB JBYMs croco0amMHu o
KJIFOUEBBIM [TOKA3aTENSAM. Y POBEHb 3HAUMMOCTH NpUHATH 0,05.

N n/n X1 X2 X3 Xa Xs Y
1 2 165 0,12 19 562 2457
2 16 133 0,5 15 486 1986
3 3 102 0,24 26 412 1845
4 5 96 0,35 87 457 2123
5 19 184 0,8 145 434 2690
6 27 227 0,4 95 408 2374
7 11 186 0,3 34 396 2980




8 10 153 1,2 88 427 | 3516
9 25 281 1,3 112 385 | 3147
10 32 294 1,5 123 371 | 3259
11 45 327 2.1 156 | 401 | 3995
12 48 479 23 169 362 | 4283
13 37 511 22 239 359 | 4546
14 54 486 2.9 258 376 | 4913
15 52 563 3,6 350 325 | 5128
16 69 644 3,8 367 308 | 4935
17 68 680 4.9 394 | 281 | 5476
18 60 601 41 408 264 | 5623
19 57 545 5.9 426 318 | 5877
20 74 796 55 458 243 | 6305
21 76 830 5,6 492 207 | 6864
22 73 806 48 531 185 | 7451
23 70 774 5,7 546 156 | 8942
24 89 782 6,1 509 184 | 8327
25 81 851 6,8 578 173 | 8571

3amaua 10

Ha ocHoBe naHHBIX 3ama4dl 9 BBINOJHHUTH IPOBEPKY THUIOTE3bI O PABEHCTBE JBYX KOA(D(UIIMCHTOB
I[eTepMI/IHaIII/II/I HpI/I YCJ'IOBI/II/I NCKIIFOUCHU S OI[HOI71, ABYX, Tpex n T-ICTI)IpeX 06T)$ICH$IIOHII/IX HepeMeHHI)IX.
Hcnonp30BaTh CpaBHEHHE COOTBETCTBYIOIIMX PACUETHBIX M KPUTHUECKUX 3HAueHUU F-cratuctuk. Cuenathb
BBIBOJIbI (0] IIOHYCTI/IMOCTI/I 1501051 HGI[OHyCTI/IMOCTI/I HNCKIIFOUCHUSL COOTBGTCTBYIOHICFO KOJIN4YCCTBA
OOBSACHSIONIUX MTEPEMEHHBIX. Y POBEHb 3HaYNMOCTH NpuHSATH 0,05.

TunoBble BOMNMPOCHI K 3K3aMeHY.:

1.

arwN

o

8.
9.

[lonsitue sxoHomerpuku. llenn u 3amaun, OOBEKT M NpEeIMET SKOHOMETPHUKHU.
DKOHOMETPUYECKUE MOJICIIH

Orarbl 3KOHOMETPUYECKOTO aHAIN3a

W3mepuTenbHble MIKaibl B SKOHOMETpHKE. CHIIbHBIE U c1a0ble IIKAaJIbI.

OCHOBHBIE MOJEIN U METOBI SKOHOMETPUUECKOTO AHAIIN3A.

[lonaTe  KOppensuMOHHOrO  aHainu3a. @OYHKIMOHAIBHBIE, CTOXACTHUYECKHUE,
KOPPEJSIUMOHHBIE CBA3U. KoppensuuonHoe noe.

Koaddumment xoppensuuu K. [Mupcona. CoiicTBa kordduirenra.

[IpoBepka cTaTUCTHUECKON 3HAYMMOCTH KoddduimenTta xoppensuuu. Hyneas u
aJbTEPHATUBHAS TUIIOTE3HI.

Crartuctuyeckas mpoBepka rumnotes. OmudKy mepBoro U BTOporo poja.
NutepBanbHas oreHka kodduiimeHTta koppensiuu. J[oBepuTenbHBIM WHTEPBAL.
[IpeobpazoBanue P. @umepa.

10.ITpoBepka rumoTe3 0 3HAYCHUH UCTUHHOTO 3HaUYEHUS KOd(DPUIIMeHTa KOpPEsaIuu u 00

OJIHOPOTHOCTHU I'€HEPATBLHOM COBOKYIHOCTH. Kpurepnii y2.

11.YacTHast u MHOKeCTBeHHas Koppesiuus. Koppemnsiuonnas maTpuua.

12.Panrosas xkoppemsauusa. Koadounuents: Cinpmena u Kennanna.

13.Ta6auIBl CONPSKEHHOCTH U KpUTEPUit (2.

14.CymHocTh NHMHEHHON perpeccuu. TeopeTHdeckoe W IMIHUPUYECKOE YpaBHEHUS

perpeccuu.

15.Meton HaumensbIux kBajaparos (MHK).



16.YcnoBus I'aycca-MapkoBa g MHK. HecmemeHHOCTb, COCTOSTEIBLHOCTh U
s dexTuBHOCTD O11eHoK Mo MHK.

17.1TpoBepka TOYHOCTH ¥ CTATUCTUYECKOW 3HAYMMOCTH KOA(D(PHUIIMEHTOB MapHOM
nuHeHo# perpeccuu. CTaHaapTHBIE OMTMOKH KO3()PHUIIMEHTOB perpeccuu.

18.Cymocts nokazateneit 1TSS, ESS u RSS u ux cootHomenwue.

19.ITpoBepka o01ieTo KauecTBa ypaBHeHUs perpeccuu. Koadgdumment nerepmuHamm.

20.I1porno3upoBanue 3HAYCHUIN 3aBUCHMON TMEPEMEHHOW C IMOMOIIBIO PETrpPECCHOHHOMN
MOJEIIH.

21.CymHOCTh MHOKECTBEHHOH JIMHEHHOW perpeccun. Yucio crenenei cBOOOIbI.

22.PacueT k0r(PpUIMEeHTOB MHOKECTBEHHOM JIMHEMHOM perpeccuy METOIaMH MaTPUIHOM
anreOphbl.

23./lucriepcu U CTaHJAAPTHBIE OMMUOKK KOI(POUIIMEHTOB MHOXXECTBEHHOM JIMHEHHOM
perpeccuu.

24 lutepBaibHble OIICHKHM KOA(PPUIMEHTOB MHOMXECTBEHHON JIMHEHHON perpeccuu.
JloBepUTENBHBINA UHTEPBAJL.

25.AHanu3 Ka4ecTBa YMIUPUIECKOTO YPAaBHEHHSI MHOKECTBEHHOM JIMHEHHOW PETPECCH.

26.AHanu3 CTaTUCTHYECKON 3HAYMMOCTH KO3 PHIIMEeHTa 1eTepMUHAIIMA MHOKECTBEHHOM
JMHENHOM perpeccun. F-cratuctuka.

27.IlpoBepka paBeHCTBA ABYX KOI(PPHUIIMEHTOB AETCPMHUHAIIHH.

28.I1poBepka THMOTE3bI O COBMAJCHUN ypaBHEHUH perpeccuu s ABYX BBIOOpOK. Tect
Yoy.

29.CymHocTh aBTOKOppensaiuu. [lomoxurensHas W OTpulLIaTeIbHAs aBTOKOPPEISIHSL.
[IpuuuHbI U IOCIIEICTBUSL AaBTOKOPPEIISALIUH.

30.Kpurepuii lapOuna-YoTcoHa.

31.MeTobl yCTpaHEHUS! aBTOKOPPEISIUN. ABTOPETPECCUOHHOE TPe0Opa3oBaHue.

32.Meton Xoxpana-Opkatrta. Meron Xwnapera-Jly.

33.I1oHATHS TOMOCKEAACTUYHOCTH U T€TEPOCKETACTUIHOCTH.

34.Metoapl OOHApYyXEHUST M CMSITYCHHUS TPOOJIEMBbl TeTEPOCKETACTHUYHOCTH. TecT
paHroBoi koppessinuu CnupmeHa.

35.Tect I'ondenma-Kranara.

36.MeTop B3BEIICHHBIX HANMCHBIIINX KBaAPATOB.

37.CymHOCTh ¥ MOCIEACTBUS MYJIbTHKOJTHHEAPHOCTH.

38.Metoabl onpeieIeHUs] MYJIbTUKOJIJTUHEAPHOCTH.

39.Metoabl yCTpaHEeHUsI MYJIbTUKOIIMHEAPHOCTH.

40.TlonsTre HeMMHEWHOM perpeccun. JInneapuzamus.

41.Crenennbie moaenu. [IponsBoactBennas pynkius Ko66a-/lyrnaca.

42.006paTHas MOJICIb.

43.TlomuHoMUaNbHAS ¥ TIOKa3aTeIbHAS MOJICIIH.

44 . Bwi6op Gopmbl mosienu. OmuOku criennpuKaIium.

45.UccnenoBaHue OCTaTOYHOI'O YWiICHA MOJEIH.

46.TloHsTHE U COCTABJISIONTUE JUHAMUYECKOTO PsIa.

47.MonenupoBaHHUe TPEH1a BPEMEHHOIO psJia.

48. lunamuueckue Mojaenu. Jlaru B MoJIelsx.

49.0nieHka Mojeiel ¢ jaraMd B HE3aBUCUMBIX MEepeMEHHbIX. KpaTKoCcpouHbIl u
JOJITOCPOYHBIN MYJIBTILIUKATOP.

50.TIpeobpazoBanue Koiika.

51.ABTOperpeccuoHHble Mojenud. Mojenb aJanTUBHBIX OXUJaHUK. Mojenb 4acTUYHON
KOPPEKTUPOBKHU.



52.ITonmHomMuaneHO pacnpezeneHHsle garu 1. AnMoH.

53.IIporHo3upoBaHue ¢ MOMOUIbIO BPEMEHHBIX PSI0B.

54.Tect Yoy Ha yCTOMYMBOCTh perpeccuoHHoi Mmoaenu. Kpurepuun kauecTsa mporHo30B.

55.ITonstue puxtuHBIX Mogeneir. ANOVA u ANCOVA moaenu.

56.CpaBuenue nByx perpeccuii. Tect Hoy.

57.Ucnonp3oBanne GUKTUBHBIX IEPEMEHHBIX B CE30HHOM aHAU3E.

58.Bujibl cucteM ypaBHEHHI, HCIOIB3YEMbIX B 9KOHOMETpPHUKE.

59.CrpykTypHas u npuBeAeHHAs (POPMBI MOJIEIH.

60.[lpobmema  waeHTHuKanmuu.  Heobxoammoe W IOCTATOYHOE  YCJIOBHS
uAeHTU(UIIPYEMOCTH. MeTOoIbl OLIEHKU TapaMeTPOB CTPYKTYPHON (POPMBI MOJETIH.



