MpunoxeHwue 1
Popma oLleHOYHOro MaTepumana ansa AMarHocTU4eCKoro TeCTupoBaHus
TecToBOE 3agaHMe AN AMarHOCTUYECKOro TeCTUPOBaAHUA NO AUCLUMNIIUHE:

3OkoHomempuka, 3 u 4 cemecmp

Koa, HanpasneHune 38.05.01 OkoHOMMYeckas 6e30nacHOCTb
NOArOTOBKU
HanpasneHHOCTb OKOHOMMKO-NpaBoBoe obecnevyeHne 3KOHOMUYECKOM
(npochunb) B6esonacHocTH
dopma 0byyeHus OYHas
Kadegpa- OKOHOMUYECKUX N YYETHbIX OUCUMUMINH
pa3paboTunk
Bbinyckatowas OKOHOMMUYECKNX N YYETHBIX ANCUUNINH
kKadeapa
3 cemecTp
IIposepsiemast 3ananme BapuaHTtbl 0TBETOB Tun
KOMIIETeH LS CJIOKHOCTH
BOIpPOCa
OIIK-1.2 [lepeBoa paccMmaTpuBaeMoil | A) Bepudukanuu HU3KHAU
HPKOHOMMYECKOU 3a7aun Ha | b) mpeamonenupoBanus
A3bIK MATEMATUYECKUX B) unentuduxanumn
TEPMUHOB U cooTHoweHud | I') cnenudukanmu
MIPOU3BOJIUTCS HA dTAre:
OIlK-1.2 [To Tumny ucnonb3yeMbIx A) napHble U HU3KHM
JAHHBIX pa3Iu4yaroT MHOECTBEHHBIE
HKOHOMETPUUYECKHUE b) mpoctpancTBeHHbIE U
MOJENH: BPEMEHHbIC
B) c oqHuM ypaBHEHUEM U
CHUCTEMBI OJHOBPEMEHHBIX
YpaBHECHUU
I') nunetlinbie u
HEJIMHECWHBIC
OIIK-1.2 COBOKYITHOCTh METO/IOB HU3KUU
OOHapyXeHUs HAINYUSI,
TECHOTHI U HaIlPaBJICHUS
B3aUMOCBSI3H MEXKIY JBYMSI
win 6oJiee cirydailHbIMU
BEJIMYMHAMU — 3TO ...
aHaju3
OIIK-1.2 B ciyuae eciu no HU3KUM
pe3yJibTaTam IpOBEPKHU
runote3 OyeT OTBEPrHyTa




BEpHAsl HyJIeBas TMIIOTE3a
BO3HUKAET OLIMOKA ... pojia

OIIK-1.2

B perpeccuonnoin Mmonenu
tunay =a+bx +¢
napameTp b sBasercs:

A) cBOOOHBIM YJICHOM
b) yrimoBeim
Kod(ppurmeHToM

B) cnyqaitnbiM wieHOM
I") perpeccopom

HU3KUU

[IK-5.1

OTtpuiarenbHOE 3HAYEHNE
KoaduimeHTa
KOppEesALUN:

A) HE BO3MOXKHO;

b) cBunerenscTBYET 00
OTPULIATEILHON JTMHEUHON
CBSI3U MEXK]1y ITPU3HAKAMU;
B) cBuzmerenscTBYET O
HEJIIMHEVUHOU CBS3U MEXKIY
MIpU3HAKAMU;

I') cBuperenscTBYET O
BBIPAKECHUU 3HAYEHUN
IIPU3HAKOB B
OTPUIATEIBHON IIKAJIEe

CpeaHuii

OIIK-1.2

JIns KOppEKTHOTO
IPUMEHEHUS METO1a
HAaMMEHBIIIMX KBAJIPaTOB
npu GOpMUPOBAHUU
PErpECCUOHHBIX MOJIETEN
JIOJIKHBI COOII0IaThCS
YCIJIOBHSL:

A) TecHast CBS3b OCTaTKOB
MOJIENIU APYT C IPYroM

b) PaBeHcTBO HYIIO
MaTEMaTUYeCKOro
O’KHMJIaHUSI OCTAaTKOB
MOJeNn

B) MunuMyM cyMMbl
OCTaTKOB MOJIENN

I') ITocTostHCTBO AMCHIEpCUUA
OCTaTKOB MOJIENN

1) Makcumym CyMMbI
KBaJpaTOB OCTaTKOB
MOJeNn

E) HezaBucumocts
OCTATKOB MOJIETU OT
perpeccopon

CpeaHuUii

[K-5.1

YCTaHOBUTE COOTBETCTBUE
M€Ky KOMIIOHEHTOM
MHOKECTBEHHOU
PErpeCCHOHHON MOJIEIH U
dbopmyIoii ero pacyera:

Bexkrop koadduimenTon
perpeccun — (XTX)IXTY
CyMmMma KBapaToB
ocratkoB Mojaean — (Y —
XB)T(Y — XB)

Bexrop HaGmronenuit
3aBHCUMOW MIEPEMEHHOMN —
XB+E

OO6mrast cyMMa KBaJIpaToB

3aBUCHUMOU MIEPEMEHHON —
ESS + RSS

CpeIHUI

OIIK-6.2

Y CTaHOBUTE COOTBETCTBUE
MCXKAY 9KOHOMCTPHUUYCCKHUM
IIOKAa3aTcJICM 1

KpI/ITI/I‘ICCKOC 3HAYCHUC

cratuctuku Punepa —
FPACIIOBP

CpeIHUI




VCIIOJIb3YEMOM IS €r0
pacuera pynkuueit B MS
Excel

3nauenue p-value s
cratuctuku duiiepa —
F.PACILIIX

CBOOOIHBIH YIEH
SKOHOMETPUUECKON MOJICIIH
— OTPE30OK

3HaYeHHUE B COOTBETCTBUU C
JTUHEUHON
aIpOKCUMAIAEN 110
METOly HAUMEHBIIINX
kBajparoB — TEH/IEHIINA

[IK-5.1

OtHouenne ko3 duirenta
perpeccuu K ero
CTaHJapTHOH omMOKe,
BBIUHCIICHHOE TI0 MOJYJIIO —
3TO pacyeTHOE 3HAUYEHUE:

A) t-cTaTucTuKH
CrbrozieHTa

b) F-cratuctuku ®umiepa
B) cratucTuky >

I') ypoBHsI 3HAaUMMOCTH O

CpeaHuii

OIIK-1.2

3HaYeHUE CTaTUCTUKHU
JapObuna-YoTcoHa,
COOTBETCTBYIOIIEE
OTPULIATEIIBHOMN
ABTOKOPPEJISILIUA OCTAaTKOB
DKOHOMETPHUUYECKON
MOJICITN:

A)-1
B) 0
B) 1
)2
)4

CpeIHUI

OIIK-1.2

OTHOMIEHNE CYMMBI
KBaIpaTOB OTKJIOHCHU,
O0OBSICHEHHBIX perpeccuen
(ESS), k obmieit cymme
KBaIpaTOB OTKJIOHCHUM
3HAYEHUM 3aBUCUMOU
IIEPEMEHHOM OT €€
cpennero 3HaveHus (1SS) —
3TO KOI(DPHUIMEHT ...

CpeaHuii

OIIK-1.2

PaBeHCTBO HYITIO
MaTEMaTHYECKOTO
0KUJIAHUS CITy4alHbIX
OTKJIOHCHUM B
SKOHOMETPUUYECKON
MOJIEJIH, TIPEANOoIararniee
OTCYTCTBUE
CHCTEMaTHYECKOH OITHOKH
B IIOJIOKCHHUU JIMHUM
pErpeccum — 3TO CBOMCTBO
... OIICHOK

CpeaHuii

[1K-5.1

I[To BeIGOpKE U3 40
HaOII0/ICHUH IO ABYM
nepeMeHHbIM X U Y
MOJTyYEHBI CIIEAYIOIINE
PE3yJIBTATHl PACUETOB:

CpeIHUI




CpellHEE 3HAUEHUE
nepeMenHoi X pasno 10,
CpellHee 3HauUCHUe
nepeMeHHou Y paBHo 30,
CpellHee 3HauUCHUE
MPOU3BEJCHUS TEPEMEHHBIX
Xu Y passo 100. Torma
BBIOOpPOYHAs KOBapHAaLIHs
MEXIY MEPEMEHHBIMU X U
Y cocTaBuT:

[IK-5.1 [To BbIOOpKE U3 38 CpeIHUI
HaOJFOICHUI paccunuTaH
napHbIil ko3 duireHt
KOPPEISLUU MEKITY
nepeMeHHbIMH X U Y. Ero
3HaueHune coctaBmio 0,8.
Onpenenute 3HaYeHue t-
cratucTuku CThIOJIEHTA 1A
koadurrenTa
KOPpeISAIN
IK-5.1 Pacrnionoxwure B 1) TTocTaHOBOYHBIN BBICOKHI
IPABHIILHOM 2) AnpuopHbIit
MOCIIEI0BATEIHLHOCTH 3) NudopmanmonHo-
ATambl SKOHOMETPHIECKOTO CTATUCTUYCCKUIN
aHanmsa: 4) Crerudukars
MOJIeNN
5) Unentndukaims
MOJIeNN
6) Bepuduxanus
MOJIeNN
OIlK-1.2 CornacHo teopeme 'aycca- | A) HECMEIIEHHOCTh BBICOKHI
MapkoBa yclioBUsIMU b) o6ocHOoBaHHOCTH
KOPPEKTHOTO TIpUMEHEHHUS | B) cocTosITeNbHOCTD
METO/1a HANMCHBIIINX I') neTrepMUHUPOBAHHOCTH
KBaJpaToB MpuMeHUTeNbHO | J1) ahpexkTuBHOCTD
K OIIEHKaM ITapaMeTPOB E) koppenmupoBaHHOCTH
IKOHOMETPUUECKHUX
MoOJeneH ABISIOTCS:
OIIK-6.2 B pamkax si3pika A) Im (formula, data) BBICOKHIA
nporpaMMupoBaHus R, b) line.strip (n, a)
UCTIOIB3YEMOTO ISt B) code.append (x, y, b)
IKOHOMETPHUSCKOH I') data.frame (col1l, col2,
00pabOTKH JTaHHBIX, col3)
ucnon3ytorcs komauael 1 | J1) plot (X, y)
(bYHKITUH: E) self.func (data, line)
IK-5.1 BriOepere BepHbIe A) TSS = ESS + RSS BBICOKHIA

bopmyIbl,
XapaKTepU3YIOIINe

B) TSS = ESS — RSS
B) R? = ESS/TSS




OCHOBHBIE TAPAMETPHI
PErpecCUOHHBIX MOJCIICH:

T) RZ = RSS/ESS
) R?=1— RSS/TSS
E) RSS = TSS/ESS

I1K-5.1

Tect Hoy moxer
MPUMEHSTHCA IS
MIPOBEPKH CJIETYIOIINX
TUIIOTE3:

A) poBepKa ruroTe3bl 0
COBMAJICHUU YPAaBHEHUI
perpeccuu Juist IByX
BBIOOPOK

b) npoBepka runoressl 00
YCTOMYHUBOCTHU
PETrpECCUOHHON MOJIETU B
citydae 100aBJIeHUS B HEe
(PUKTUBHBIX IEPEMEHHBIX
B) npoBepka runoressl o
PaBEHCTBE HYIIIO

K03 PUIIEHTOB perpeccuu
I') mpoBepka runoTessl 0
PaBEHCTBE HYIIIO
koapdurrenTa
JeTepMUHAIIH

J1) mpoBepka rumnoTe3sl 0
HATAYUH
reTepOCKETACTUIHOCTH
OCTaTKOB

BBICOKUU

4 cemecTp

IIpoBepsiemasn
KOMIIEeTeH U

3aganue

BapuaHTbl 0OTBETOB

Tun
CJI0KHOCTH
BOIIPOCA

OIIK-1.2

KoppekTHoe npumeHeHue
cratuctuku JlapOuna-
YoTcoHa BO3MOXKHO, €CJI1 B
pErpECCUOHHON MO/JIEIIU

A) nmeeTcst CBOOOTHBIN
YJIeH

B) orcyTcTBYeT cBOOOIHBIM
YJIeH

B) Tonbko Oonee ogHOTO
perpeccopa

I') Bce ko3 pdunmeHTsI
perpeccu ¢
TIOJIO’KUTEIHHBIM 3HAKOM

HU3KUU

[1K-5.1

HrtepanmoHHbIil porece
olleHMBaHUs KodhdumreHTa
aBTOPETPECCUU IS
MIPOBEICHMUSI
aBTOPETPECCHOHHOTO
npeoOpa3oBaHus B IENIAX
yCTpaHEHUs
aBTOKOPPEIISIIUU OCTATKOB
IpeJnoiaraeT MeTOI:

A) Koxpana-Opkatra
b) Ilpaiica-BuncTena
B) Jlap6una-Yorcona
I') bpoiima-T'oadpu

HU3KUU




OIlK-1.2 PazpaboTunkom Tecta HU3ZKUM
PaHTOBOM KOPPEJIALINH,
UCIIOJIb3YEMOTO JIJISl OLICHKHU
pEerpeccuoHHON MOJIEIN Ha
HaJIM4KUe aBTOKOPPEIIALINH
OCTaTKOB, SIBJISIETCS
(Ha3BaTh TOJHKO (HaMUIIHIO)
OIlK-1.2 [IpeoOpazoBanue HU3KUN
HEJIMHEMHOW MOJIEJIH B
JUHEHHYIO B TIEJSIX OIEHKH
€€ NapaMeTpOB C TOMOUIBIO
METO/1a HANMEHBIITNX
KBaJ[PaTOB:
OIlK-1.2 O Hanuuum A) baktop uHbIAIIUN HU3KUM
reTEPOCKETaCTUYHOCTH JTUCTIEPCHUH
OCTaTKOB MOJIENN b) koapdurment
CBUJIETEIIbCTBYET: aBTOpPErpeccuu
B) koapduruent
JeTEPMUHAITUN
I') kputepuii Xu-KBagpar
OIIK-1.2 B mo0om BpemeHHOM psany | A) TpeHgoBas CpeIHUI
o0si3aTesIbHO UMEeT MecTO | b) ce3oHHas
... KOMIIOHEHTA: B) nuknuueckas
I') cnyuaiinas
OIlK-1.2 Ecnu nepeMenHas B A) bUKTHBHOM CpeaHui
perpecCUOHHON MOJIeNN b) nammu
MOXET IPUHUMATH TOJBKO | B) perpeccuonnoit
3HaueHus1 0 u 1, To ee I') curnanbHoOM
IIPUHATO HA3BIBATH: J1) GaiiToBoi
[1IK-5.1 Y cTaHOBUTE COOTBETCTBHUE AnautuBHas Mozenb — Y (1) CpeaHuii
MEXTy THIIOM MOJICITH =T(t) + S(t) + C(t) + E(t)
BPEMEHHBIX PSIOB H €€ MynbTHIUIMKATUBHAS
MaTeMaTHYECKUM moeinb — Y(t) =
BBIPAKCHUEM: T()*S(t)*C(t)*E(t)
Mogens ¢
pacrnpeieIeHHbIMU JIaraMu
-Y({)=A+B*X(t) +
C*X(t-1) + E
ABTOpErpeccuoHHast
mozens — Y() = A+
B*X(t) + C*Y(t-1) + E
[1K-5.1 Y cTaHOBUTE COOTBETCTBUE | ABTOKOPPEIIALIMS OCTATKOB CpeaHui

MCXKAY SABJICHUCM,
BCTPCHAIOIIUMCA B
9KOHOMECTPHYCCKHUX
MOJCIIAIX, U TECTOM, C
IMOMOIIBKO KOTOPOT'O
0OBIYHO YCTAHABJIIMBACTCA

— tecT JJapbuna-Yorcona
I'eTepockenacTUYHOCTD
ocTaTkoB — TecT 'ongenna-
Ksannra

3HAYMMOCTh

K03 duimeHTa




HaJIMIUC UJIN OTCYTCTBUC
9TOI'O SABJICHUA:

JE€TEPMUHALIUU — TECT
Ouiepa

CoBnazeHne ypaBHEHUI
perpeccuu uisi ABYyX
BBIOOPOK — TecT Yoy

OIIK-1.2

CrauuonapHblii BpeMEHHOMN
PAl C HYJIEBBIM
MAaTEMATHYECKUM
0KUJAHUEM U MMOCTOSTHHOMN
JIACTIEPCUECH:

A) Genbiii mrym

b) HopmaunbHBIHN psif

B) cratnueckuii ypoBEeHb
I') rpaduk ocTaTkoB

CpeIHUI

OIIK-1.2

Ecimu maTematuueckoe
0KUJAHHUE U JUCIIEPCUS
BPEMEHHOT0 psijia
MOCTOSIHHBI, TO TAKOU P
Ha3bIBaCTCH:

A) cTaiuoHapHBIM
b) nocrossHHBIM
B) crabuibHBIM
I') ycroiiuuBsiM
J1) IMCKpPETHBIM
E) HenpepbIBHBIM

CpeaHuii

OIIK-1.2

HeomnopoaHocts
JMCIIEPCUH OCTATKOB
perpecCuOHHOM
DKOHOMETPUYECKON MOJIENN
—3T0 ...

CpeIHUI

OIIK-1.2

Hanugue cunpHOM
JIMHEMHOM B3aMMOCBSI3U
MEXKy perpeccopaMu B
AKOHOMETPHUYECKON MOJICITN
—93T0 ...

CpeaHuii

OIIK-6.2

B cratuctuueckom psiay 20
HaAOJIOICHH.
[IprMeEHUTENBHO K PALY
OBbLJI IPUMEHEH TECT
CnupMeHa Ha HAJIMYKE
reTepPOCKETACTUYHOCTH
octaTkoB. [lomyuenHoe
3HaYEHHUE CYMMBI KBaJIpaToOB
pa3zHocTeil panros 399.
Onpenenuts KO3 uUIESHT
PAHrOBOW KOPPENSLIAN
CnupmeHna:

CpeIHUI

[1K-5.1

Perpeccuonnas Mmonaenb
cocTanieHa 1o 80
HaOJIIOACHUSIM U UMEET S5
perpeccopoB. CBOOOTHBIM
YJICH B MOJICIIH
npucyTcTByeT. OnpeaenuTb
KOJIMYECTBO CTETIEHEU
CBOOOJIBI JUIS pacyeTa
KPUTUYECKOro 3HaueHus t-
craTucTUKU CTBIOJICHTA,

CpeIHUI




ecii Ko3(pUIUEeHT
nerepmuHaiuu pasel 0,9:

I1K-5.1

Pacnosnoxure B
MIPaBUJILHOM MOPSIAKE ITAIBI
aJITOPUTMA PELICHUS CUCTEM
OJTHOBPEMEHHBIX
SKOHOMETPUUYECKUX
YPAaBHEHHMM:

1)

2)

3)

4)

5)

[TocTpoenue
CUCTEMBI
OJTHOBPEMEHHBIX
YpaBHECHUM

3anuch CUCTEMBI
YpPaBHEHHU B
CTPYKTypHO popme
[IpeoOpazoBanue
YpPaBHEHHU B
CUCTEME B
IPUBEACHHYIO
dbopmy
TectupoBaHue
YPaBHEHUH CUCTEMBI
Ha
UJACHTUDUITUPYEMOC
Th

[IpeoOpazoBanue
k03¢ puLIeHTOB
IIPUBEICHHOU
MOJIENIU B

K03 PULIEHTBI
CTPYKTYpPHOM
MOJIeNIN

BBICOKUU

[1K-5.1

Pacnionoxure B npaBUJIbHON
IIOCJIE0BATEILHOCTH ATAIBI
IIPOBEPKU CTATUCTUYECKOTO
psna Ha
reTEPOCKEIaCTUYHOCTD
OCTaTKOB C UCNOJIb30BAHUEM
TECTA PAHTOBOM KOPPEISIUN
Cnupmena

1)

2)

3)

4)

5)

6)

PanxupoBanue
HAOJIOICHUI 110
3HAYEHUSIM
perpeccopa
[TocTpoenune moaenu
MapHOW JINHENHOU
perpeccuun

Pacuer ciyyaliHbIx
OCTaTKOB

Pacyer panros
MOJYJIE OCTAaTKOB
MOJENH

Pacuer kBanparos
Pa3HOCTEN pAHTOB
perpeccopa u
OCTaTKOB MO/JIEJIN
Pacuer panrosoro
ko3 umeHTa
KOppENsuun
Cnupmena

BBICOKHU




7) OlieHKa 3HAYUMOCTH

kod(pdunrenTa
KOppesiuu
8) OrieHKa BBIMOJTHEHUS
yCIIOBUSA
TOMOCKEIaCTUYHOCT
U
[1K-5.1 K kareropun A)Y=A+B*X BBICOKHIA
IMOJIMHOMHUAIBHBIX B) Y = A+ B*X; + C*X;
OTHOCSITCS MOJIEJIH: B) Y = A+ B*X + C*X?
IY=A+B*X+C*X?+
D*X3
)Y = A*XB
E) Y = A*B*C*D*X
OI1K-6.2 VYcnoBust TOUHOM A)D+1<H BBICOKUI
uneHtTuunupyemoctu win | b)D+1=H
ceepxunentudummpyemoct | B)D + 1> H
SKOHOMETPUUYECKUX IND-1<H
YPaBHEHUU B CUCTEME qNHD-1=H
MO>KHO TPOBEPUTH TIO
dbopmynam:
[1K-5.1 JlnHamudeckue A) nro0ble perpeccCuoHHbIE BBICOKUI

9KOHOMCTPHYCCKHUEC MOJICIIN:

MOJIEIH
b) panrossie monenu

B) monenu ¢
pacrpeieIeHHbIMU JIaraMu
I') Mmogenu ¢ GUKTUBHBIMU
epeMEHHBIMH

J1) aBTOpEeTrpeCcCuOHHbIC
MOJIeNIN




