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NnoaroTOBKM
HanpaBneHHOCTb duHaHCbI U KpeauT
(npodournb)
dopma 0byyeHus OYHas
Kadegpa- OKOHOMUYECKUX N YYETHbIX OUCUMUMINH
pa3paboTymk
Bbinyckatowias durHaHCOoB, AEeHEeXHOro obpalleHnsa n kpeguta
kadeapa

TunoBble 3agaHnsA ANs KOHTPONbHOMU PaboThbI:

3agaua 1

[TpencraBieH psj JaHHBIX:
X 8,2 4,2 12,9 9,7 7,1 55
Y 19,2 12,7 22,9 17,3 14,9 14,2

Haiitu 3nHaueHue koddduimieHTa KOppensnuu. BBIMOMHUTE TMPOBEPKY 3HAUYUMOCTH KO3 dUIHeHTa
KOppeJsauuu sl ypoBHs 3HaunMmoctu o = 0,05. Caenatb BBIBOJIBI.

3agauya 2

[To nanHbIM 3amaun 1 1aTh MHTEPBAJIBHYIO OLIEHKY MCTUHHOI'O 3HA4eHUs KO3(QHLIMeHTa KOppesaun JUIs
reHepalbHOH COBOKYIHOCTH C MOMOUIbI0 npeoOpa3oBanust duiiepa a8 ypoBHS 3HauuMoctu o = 0,05.
CnenaTh BBIBOJIBL.

3amaua 3

HpeﬂCTaBHeH pAA 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 3Hauenue kodd¢unrMeHTa KOppeisiiuu. BBIMOTHUTE MPOBEPKY 3HAYUMOCTH KOd(UIlMEeHTa
Koppensiuuu 11 ypoBHs 3HauuMoctu o = 0,01. Caenath BbIBOABI. J|aTh MHTEPBAIBHYIO OLIEHKY UCTUHHOTO
3HaueHus: Kod(pPUIMEHTa KOpPPENsAUU [Js TeHEpaJbHOW COBOKYMHOCTH C TMOMOIIBIO MpeoOpa3zoBaHUs
®uiepa ana ypoBHs 3HaduMoctd o = 0,01. Cnenatb BbIBOJBI. CpaBHUTH pe3yabTaThl 3a71a4 3 U 2. Caenarb
BBIBOJIBI.

3agaua 4
[To nmanHBIM 3a7mauu 3 BBIMNOJTHUTH MPOBEPKY BEPHOCTH THUIIOTE3bI O PABEHCTBE 3HAYCHHS] WCTUHHOTO
KO3 UITMEHTA KOPPEISAIUH JIJIs TeHEPATLHOM COBOKYITHOCTH COOTBETCTBYIOIIEMY 3HAUCHHIO Po TIPY YPOBHE
3HauumoctH o = 0,01:

a) mpu po = 0,8;

0) ipu po = 0,75;

B) ipu po = 0,99.



3amaua 5

N3 reHepanbHON COBOKYITHOCTH HEM3BECTHOTO pa3Mepa CIIy4ailHbIM 00pa3oM OTOOpain TpU BBIOOPOUYHBIE
COBOKYITHOCTH OOBEKTOB, oOnajmaromux AByMsi mpuszHakamMu X u Y, MEXKIy KOTOPBIMH MOXET OBITH
MIpOCIIeKEHA KOPPEISIIUOHHAS CBSI3b:

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 18
6 17 2,2 22 24 27 31
7 24 3.7 29 31 31 35
8 26 35 34 32 28 3,6
9 38 39 36 34 16 2,2
10 41 4,6 42 3,8 15 18
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

[IpoBeputs rHUNOTE3y 00 OJHOPOTHOCTH TEHEPATHHON COBOKYIMHOCTH sl ypoBHA 3HaumMocTH o = 0,05 ¢
MIOMOIIBIO cTaTucTHKK Puiepa mo kpurepuo x2. Clenath BHIBOJIbL.

3amaua 6
HpeI[CTaBJ'IeHI)I JAaHHBIC 10 TPEM IIPU3HAKAM!
X1 X2 X3
12 48 146
8 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 KOpPPENSLUUMOHHYIO MaTpHIly. BBIMOIHUTH pacdeT 4acTHBIX KOA(P(ULIHMEHTOB KOPPENALUU IMPH
YCTpaHEHUH BIMSHUS KaXI0ro (GakTopa 1o oTAeabHOCTH. [locTpouTh MaTpHily 4acTHBIX KO3 (UIIMEHTOB
Koppermssnuu. Ha OCHOBE cpaBHEHHMsI IBYX MATPHIl CHENATh BBIBOJABL. MOXKET JM HATH Pedb O JIOXKHOU
KOPPENSIUI MEX]ly KaKUMU-TH00 (akTopamu?

3amaua 7
[To maHHBIM 3ama4ul 6 HAWUTH TPU 3HAYEHUS MHOKECTBEHHBIX KOX(DOUIIMEHTOB KOPPENSIHUH IS KaXI0TO
(axTOpa Mpu ycJIOBUU COBMECTHOTO BIMSHUS Ha HETO JBYX OCTAJBHBIX (DAaKTOPOB.

3amaua 8

Hwmeerca nBa psiaa nanubeix. Haitu:

1) koa(purmeHTH MapHO# JIMHEWHON PErpeccuu;
2) HECMEIIIEHHYIO OLICHKY JUCIIEPCUU OCTaTKOB;



3) Bemnuunsl 1TSS, ESS, RSS;

4) cranmapTHBIC OIMMOKU KOA(DPHUITMEHTOB PETPECCUU;

5) kputHueckoe 3Havyenue t-crarucruku mpu o = 0,01,

6) pacueTHble 3HaUeHUS t-CTaTUCTUKHU KO3(DPUIIMEHTOB perpeccuu;

7) HIDKHUE U BEPXHHE OLIEHKU JOBEPUTEIBHBIX HHTEPBAJIOB TEOPETUUECKUX KOI(P(UIIMEHTOB PErPecCui;
8) korhpHUIMEHT TeTepMUHALINH;

9) k03 punmeHT KOppenAIuy;

10) pacuetHoe 3HaueHue F-ctaTuctuku ais koddduimenTa 1eTepMUHALINH,

11) kputnueckoe 3HaueHue F-cTatucTuky Uit Ko duuenta nerepmunanuu mpu o = 0,01,

12) HU>KHUE U BEpXHHE OIICHKHU JIOBEPUTEIHLHOTO HHTEpBaJIa JJis IPOrHO3HOTO 3HAYCHUS iepeMeHHoN Y mpu
IIPOrHO3MPYEMOM 3HAUEHHUHM ITepeMEHHON 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

3anauya 9

Nmerotesa nannele o 25 Habmroaenusm. [IpencraBute nanHble B MaTpuuHOi ¢opme. Haiitu BekTop cronben
kod(p¢umeHToB perpeccun B, ucnonb3ys omepanuu ¢ MaTpUllaMd M BEKTOpaMU U TIOCTPOUB BCE
BCIIOMOTaTeNbHbIE MAaTPHIIbl. BBHIMOIHUTE pacdeT MpeAcKa3aHHbIX 3HAUeHUH Y M CIIydailHbIX OTKJIOHEHHUH,
UCTIONB3YSl Pe3yNbTaThl onepanuii ¢ marpunamu. OnpenenuTs BenuunHbl RSS u mucnepcun cimydaitHbIX
oTkJIoHeHuH. [locTpouTs KOBapHalMOHHYIO MaTpUIly Jjs ocTaTkoB. OINpenenuTh CTaHJapTHBIE OLIMOKH
KOA((UIIMEHTOB PErpeccuu, ONUpasiCh Ha 3HAYEHUS JUArOHAJbHBIX 3JIEMEHTOB KOBAPUAIIMOHHON MaTpHUIIbL.
BhInonHUTE TPOBEPKY pacyeToB B MaTpUYHOM (hopMaTe uepe3 npuMeHeHne GyHkiun «Perpeccus» 13 nakera
aHaM3a JaHHBIX. YCTAaHOBUTh COOTBETCTBUE MEXIYy pe3yjldbTaTaMH pPAcyeTOB JABYMs CIOCOOAMU IO
KJIIOUEBBIM [TOKA3aTeNsAM. Y POBEHb 3HAaUNMOCTH MpUHATH 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 13 112 385 | 3147
10 32 294 15 123 371 | 3259
11 45 327 2.1 156 401 | 3995
12 48 479 23 169 362 | 4283
13 37 511 2.2 239 359 | 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 4.1 408 264 | 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 nmaHHBIX 3amauv 9 BBINOJIHHUTH MPOBEPKY THIIOTE3Bl O PABEHCTBE JBYX KOX(P(HUIMEHTOB
JeTepMUHALMN TIPU YCIOBHM HCKJIIOUEHMS OJHOM, ABYX, TPEX U UEThIPEX OOBSACHSIOIUX MEPEMEHHBIX.
Hcnonp30BaTh cpaBHEHHE COOTBETCTBYIOIIMX PACUETHBIX U KPUTHUECKUX 3HaueHHM F-cratuctuk. Caenath
BBIBOABI O JIONMYCTUMOCTH MJIM HEAONYCTUMOCTH HCKJIIOUEHHsS COOTBETCTBYIOLIETO KOJIMYECTBA
OOBSACHSIOIIUX IEPEMEHHBIX. Y POBEHb 3HaUMMOCTH NpuHATH 0,05.

TunoBble BONPOCHI K 3K3aMeHy:

1.
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[Tonstue skoHomeTrpuku. llenn u 3amauu, OOBEKT U TPEAMET IKOHOMETPHUKH.
DKOHOMETPUYECKHE MOJIENIN

DTanbl JKOHOMETPUUYECKOTO aHAIn3a

N3mepuTenbHble MIKAIbI B SKOHOMETpUKe. CUIIbHBIC U CITA0bIC IIKATbI.

OCHOBHBIE€ MOJIEJIM U METOJIbl SKOHOMETPUUECKOTO aHAJIN3a.

[Tonstue  KoppessiMoHHOro  aHanu3a. OyHKIMOHAJIBHBIE, CTOXaCTUYECKUE,
KOppESLMOHHBIE CBsA3U. KoppesaiunonHoe nozse.

Koaddumment xoppensiuu K. [Tupcona. CroiicTBa korddurmmeHTa.

[IpoBepka cTaTUCTHYECKON 3HAUYMMOCTH KodddummenTta xoppensiuu. HyneBas u
aJbTepHATUBHAS TUIOTE3HI.

Craructuyeckas mpoBepka rumore3. OmuodKy mepBoro ¥ BTOpOro poja.
NurepBanbHas onenka koddduimenta xoppessiuu. JloBepUTENbHBIM HHTEpPBA.
[IpeoOpazosanue P. @uiepa.

10.ITpoBepka rumnore3 0 3HaYeHUU UCTUHHOTO 3HAYeHUs K03 DUITMEHTA KOPPENSAIUU U 00

OJIHOPOTHOCTHU I'eHepPaTbHON cOBOKYIHOCTH. Kpurepuii 2.

11.YacTHas u1 MHOXKeCTBEHHas Koppessauus. KoppensimonHas MaTpuiia.

12 .Panrosas xkoppensiuus. Kosddunuents: Cnpmena u Kenpanna.

13.TaGauibl CONPSHKEHHOCTH M KPUTEPHH 2.

14.CymHocTh nMHENHHON perpeccud. TeopeTHueckoe M SMIUPUYECKOE YPABHEHHS

perpeccum.

15.Merton naumensiux kBajaparos (MHK).



16.YcnoBust T'aycca-MapkoBa mnms MHK. HecmemenHOCTh, COCTOSTENTBHOCTH |
s dextuBHOCTH O11eHOK IO MHK.

17.1TpoBepka TOYHOCTM M CTATUCTUYECKOM 3HAYMMOCTH KOA(D(PUIIMEHTOB MapHOM
nuHenHo# perpeccun. CTaHAapTHBIE OMTMOKK KOA(DPUIIMEHTOB PErPECCHH.

18.CymHoctb nmokazareneit TSS, ESS u RSS u ux cootHorenue.

19.1TpoBepka oOb1miero kauecTa ypaBHeHuUs perpeccuu. KoapduiueHt nerepMuHaIim.

20.IIporHo3upoBaHne 3HAYCHUN 3aBUCHMOM TMEPEMEHHOM C IMOMOIIBIO PErpeCCHOHHOM
MOJICIIH.

21.CymHOCTh MHOXECTBEHHOM JIMHEHHOM perpeccru. Yncio crerneHeil CBoOoIbl.

22 .Pacuet k03 (HUIMEHTOB MHOYKECTBEHHOMN JIMHEHHOM PErpeccuu MeToAaMy MaTPpUIHON
anreOpshl.

23.Jlucriepcu ¥ CTaHAApTHBIE OMIMOKH KOI(PPUIMEHTOB MHOXXECTBEHHOW JMHEHHON
perpeccuu.

24 aTepBanbHble ONEHKA KOA((UIIMEHTOB MHOKECTBEHHOW JIMHEHHOW pEerpeccum.
JIOBEpUTEIBHBIN UHTEPBAIL

25.AHanu3 KauecTBa SMIIMPUYECKOTO YPaBHEHUSI MHOKECTBEHHOM JIMHEHHOM perpeccui.

26.AHanu3 CTaTUCTUYECKON 3HAYMMOCTH KO3 hUIIMEeHTa JeTePMUHAIIMN MHOKECTBEHHOMN
JTUHENHOM perpeccun. F-ctatuctuka.

27 .IlpoBepka paBeHCTBa ABYX KOA(D(PUIIMEHTOB IETEPMUHAIUH.

28.I1poBepka runoTe3sl O COBMAJACHUM YPAaBHEHHUM perpeccuu s ABYyX BbIOOpOK. TecT
Yoy.

29.CymHocTh aBTOKOppersuu. [lomoxxkurenpHass W OTpHUIATETIbHAS aBTOKOPPEIISIIHSL.
[IpyuyuHbI U TOCJIEACTBUS aBTOKOPPEIISALIUH.

30.Kpurepuii JlapouHa-YoTcoHa.

31.MeTob1 yCTpaHEHUS aBTOKOPPETSIIUN. ABTOPETPECCHOHHOE TTPeoOpa3oBaHue.

32.Meton Xoxpana-Opkarra. Meton Xwiapera-Jly.

33.IToHATHS TOMOCKEAACTUIHOCTH U T€TEPOCKETACTUIHOCTH.

34.Metoael OOHAapy>KEHHS M CMATYCHHS TMPOOJIEMBbI TeTepOoCKeAacTUYHOCTH. Tect
paHroBoil koppessiuu CrnupmeHa.

35.Tect N'ondenma-KBanara.

36.MeTo B3BEIICHHBIX HAMMEHBIIINX KBAPaTOB.

37.CyIHOCTh ¥ OCTEACTBUS MYJIbTUKOJITTHHEAPHOCTH.

38.Metoapbl onpeieNIeHUs] MyJIbTUKOJTTHHEAPHOCTH.

39.Metoap! yCTpaHEeHUS] MYIbTUKOUIMHEAPHOCTH.

40.TTonsTe HenmuHENHHOM perpeccuu. JInneapuzanus.

41.Crenennbie moaenu. [IpousBoactBennas ¢pynkuus Koo66a-/yriaca.

42.06paTHast MOJEb.

43.TTonnaOMHAIEHAS U TOKA3aTEILHAST MOIEITH.

44 .Bri6op ¢popmbl Mosienn. Omudku cnerupuKaimm.

45.UccnenoBanye 0CTaTOYHOTO YieHA MOJENH.

46.1ToHsiTHE U COCTABIISIFONIME TUHAMUYECKOTO Psia.

47.MonenupoBaHUE TPEHIa BPEMEHHOIO psJia.

48.JlunaMmuueckue Mojeu. JIaru B MoIeIIsx.

49.0uenHka Mojened ¢ JlaraMM B HE3aBHCHMBIX TI€peMEHHBIX. KpaTKOCpOUHBIN H
JIOJITOCPOYHBINA MYJIBTILIUKATOP.

50.ITpeobpa3zoBanue Koiika.

51.ABroperpeccronnbie MoAenu. Mojenb aJlanTUBHBIX OXUAaHUNA. MoJieslb 4aCTUYHOM
KOPPEKTUPOBKHU.



52.IlonunomuansHo pacnpezenennsie garu 1. AnmoH.

53.1Iporuo3upoBanue ¢ TOMOIIBIO BPEMEHHBIX PSIJIOB.

54.Tect Yoy Ha yCTOMUMBOCTD perpeccuoHHoi moaenu. Kpurepuu kauecTa nporHo3oB.

55.T1onstue puktuBHbIX Moaenei. ANOVA u ANCOVA moaenu.

56.CpaBHenue aByx perpeccuii. Tect Yoy.

57.Ucnonp3oBaHne PUKTUBHBIX MIEPEMEHHBIX B CE30HHOM aHAJIU3E.

58.Buzpl cucteM ypaBHEHH, HCTIOIB3YEMBIX B SKOHOMETPHKE.

59.CTpykTypHas U npuBeaeHHAs] POPMbI MOJIETIH.

60.IIpoGaema UCHTU(DUKALINH. HeoOxoanmoe 5 JIOCTaTOYHOE YCIIOBUS
UACHTUDUITIPYEMOCTH. METOIbI OIIEHKU TTapaMeTPOB CTPYKTYPHOU (POPMBI MOJIEITH.



