[lokymeHT rmummmmemnmpmamm ans npomemyTquoﬁ aTtTectauumv no gucunnivHe
NHbopmaumsa o Bnagenbue:
®K1O: KoceHok Cepreit Muxaiinosuy

flomxHocTs: pekTop JKoHomempuka, 4 cemecmp

[ata nognucanus: 16.06.2026 11:54:38

i PR 36.03.01 ronomnsa
HanpaBneHHOCTb ®durHaHCbl 1 KpeauT
(npochuns)
dopma 0byyeHus oYyHas
Kadenpa OKOHOMUKMN, yyeTa n (pnuHaHCOB
pa3paboTymk
Bbinyckatowas OKOHOMUKM, yyeTa n pnHaHCoB
Kadbegpa

TunoBble 3agaHua ansa KOHTpOﬂbHOﬁ pa60Tb|:

3apaua 1

IIpencrasieH psax JaHHBIX:
X 8,2 4,2 12,9 9,7 7,1 5,5
Y 19,2 12,7 22,9 17,3 14,9 14,2

Haiitu 3Hauenue kodddummenTa Koppensiuu. BBIMOTHUTE MPOBEPKY 3HAYUMOCTH Kod(duimenrta
KOppeJsuu sl ypoBHs 3HaunMoctu o = 0,05. Caenatb BBIBOJBI.

3amaua 2

[To maHHBIM 3a7auu 1 J1aTh MHTEPBAIBHYIO OICHKY MCTHHHOTO 3HAYCHHS KOd(D(HIIMEHTa KOPPEISIHH JIIsS
TeHEepaNTbHONH COBOKYMHOCTH C MOMOIIbI0 mpeoOpasoBanust Dwuiiepa ans ypoBHs 3HauuMocTH o = 0,05.
CrenaTh BLIBOBI.

3amaua 3
[IpeacrasieH psa JaHHBIX:

X 5126|3895 |12]8]38 16 14 112 18 17
Y |58 [39 51145169 |66|60) 78|72 75| 140 | 114 | 96 | 127 | 119

Haiitu 3Hauenue kodddummenTa Koppemsiuu. BBIMOTHUTE MPOBEPKY 3HAYUMOCTH Kod(duimenrta
Koppersiiuu A ypoBHs 3Hauumoctu oo = 0,01. Crnenath BeIBOIBL. JlaTh HHTEPBAIBHYIO OLEHKY UCTUHHOTO
3HaYeHUS Kod(p(HIMeHTa KOppensiuu Ui TeHepadbHOW COBOKYIHOCTH C TOMOINIBIO MpeoOpa3oBaHUs
®dumepa nis ypoBHs 3HauuMoctu o = 0,01. Coenate BeiBOAbI. CpaBHUTH pe3yibTatThl 3a1a4 3 u 2. Cuenartb
BBIBOJIBI.

3amaua 4
[To nmaHHBIM 3a7a4¥ 3 BBINOJIHHWTH IMPOBEPKY BEPHOCTH THIIOTE3bI O PABEHCTBE 3HAYCHUS HCTHHHOTO
Kod(dUIIMEeHTa KOPPETSIUU TSl TeHEePATbHON COBOKYITHOCTH COOTBETCTBYIOLIEMY 3HAUEHUIO PO IIPH YPOBHE
saayumocty o = 0,01:

a) pu po = 0,8;

0) ipu po = 0,75;

B) mipH po = 0,99.



3amaua 5

W3 renepaibHON COBOKYITHOCTH HEM3BECTHOT'O pa3Mepa CIy4dalHbIM 00pa3oM OTOOpaiu TpU BHIOOpOUYHBIE
COBOKYITHOCTH OOBEKTOB, OOJIQ[AIOMNX JABYMsS NpH3HAKaMH X U Y, MEXIY KOTOPBIMH MOXET OBITh
IPOCIIKEHA KOPPETSILIMOHHAS CBA3b:

Homep Bri6opxa 1 Bei6opxka 2 Bri6opxka 3

00BEKTa Y, X, Y, X, Y, X3
1 25 2,3 16 1,8 11 1,2
2 19 2,8 18 2,1 19 1,7
3 31 3,4 27 2,8 25 2,5
4 30 3,1 21 2,5 20 2,3
5 28 2,9 20 1,9 13 1,8
6 17 2,2 22 2,4 27 3,1
7 24 3,7 29 3,1 31 3,5
8 26 3,5 34 3,2 28 3,6
9 38 3,9 36 34 16 2,2
10 41 4.6 42 38 15 1,8
11 40 3,7 30 3,5
12 35 32 20 2,4
13 38 3,5 17 1,9
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 35
20 26 3.1

ITpoBepuTh rumnoresy o0 OJHOPOTHOCTH T'€HEPATbHOM COBOKYIHOCTH AJsi ypoBHs 3HauumocTtH o = 0,05 ¢
HIOMOIIBIO cTaTUCTUKU Dumiepa no Kpurepuio . ClenaTh BIBOIBI.

3amaua 6
HpeﬂCTaBHeHBI JAHHBIC 11O TPCM MMPHU3HAKaAM!
X, X X;
12 48 146
56 149
6 61 183
64 172
9 77 190
13 42 137
18 45 130
24 41 124
22 38 145
25 35 139
23 33 114
31 28 127

[TocTpouTh KOPPEISALMOHHYIO MATpHIly. BBIMOTHUTH pacueT YacTHHIX KOA(P(HUIMEHTOB KOPPENIALUU TpU
YCTPaHEHUH BIIMSHUS KaXIO0TO (akTopa Mo OTACTBHOCTH. [1oCTpOnTh MaTpHily 4acTHBIX KOA((HUIIHEHTOB
Koppensuu. Ha ocHoBe cpaBHEHMs ABYX MaTpHIl c/eiaTh BBIBOJAbL. MOXKET U UATH pedb O JIOKHOU
KOPPEISIUHI MEXTy KAKUMU-JIN00 akTopamu?



3agaua 7
ITo maHHBIM 3amauu 6 HAWTH TPU 3HAYEHUS MHOKECTBEHHBIX KOA(D(PHUIIMEHTOB KOPPEIAIUU I KaKI0TO
(akTOpa Mpu yCI0BUM COBMECTHOTO BIIMSHUS HA HETO JBYX OCTAJIBHBIX (DaKTOPOB.

3amaua 8

Nwmeercs nBa psna ganHslx. Hanu:

1) koapbunueHTs NapHOI TUHEIHON perpeccuu;

2) HECMEIIICHHYIO OILIEHKY JTUCIIEPCUU OCTATKOB;

3) Bemuumunbl TSS, ESS, RSS;

4) cranmapTHbIC OIIMOKU KOA((DHUIIMEHTOB PErPeCcCHH;

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

6) pacueTHbIE 3HAaUEHUS t-CTATUCTUKH KOA((PUIIMEHTOB perpeccuu;

7) HXKHHE M BEPXHHUE OLICHKH JOBEPUTEIIbHBIX HHTEPBAIOB TEOPETUUECKUX KOA(PPHULIMEHTOB perpeccuu; 8)
KO3 PHUIMEHT JeTepPMHUHAINH;

9) k03bOUIHEHT KOPPEISIIIH;

10) pacuetHoe 3HaueHue F-craTucTuku A kod¢puIeHTa 1eTepMUHALINY;

11) xputnyeckoe 3nauenue F-cratuctuku nis kodddumnuenta nerepmunanuu mnpu o, = 0,01;

12) HUKHUE M BEpXHUE OLICHKH JJOBEPUTEIBHOTO MHTEPBaja /Ui IPOTHO3HOIO 3HAUEHUs TepeMeHHON Y MpH

IIPOTHO3HPYEMOM 3HAYEHUH NepeMeHHON 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

3agaya 9

Nmerorcs gannbie no 25 HabmoneHusM. [IpeacraButh nanHbie B MaTpuuHOU Gopme. Halitu BekTop cTonbern
KOX(p(UIMEHTOB perpeccur B, WCTHONB3ys omepanud C MaTpUIAMH W BEKTOpaMH M IIOCTPOHWB BCE
BCIIOMOTIaTeJIbHbIE MAaTPULbl. BRIMOIHUTE pacyeT MpeacKa3aHHbIX 3HAYEHUH Y U CIIy4alHBIX OTKIOHEHUH,
UCIIONB3Ysl pPe3ysbTaThl onepanuil ¢ Marpunamu. Onpenenutbh BeauuuHbl RSS u nucnepcuu cimydailHbIX
OoTKJIOHeHHH. [loCTpouTh KOBapHAIIMOHHYIO MATPHILy UIsI OCTaTKOB. OmpeneinuTh CTaHIApPTHBIC OIIUOKH
K02 (UIIMEHTOB perpeccuu, OMUPasiCh Ha 3HAUCHUS TUArOHAIBHBIX 3JIEMEHTOB KOBapUAIMOHHON MaTpPHIIBI.
BBITIOTHUTE TPOBEPKY pacueToB B MATPUIHOM (popmare depe3 npumMeHeHne GyHKIHN «Perpeccusi» u3 nakera



dHaJIn3a JaHHBIX. YCTaHOBUTE COOTBETCTBHE MCXKAY peE3yjabTaTaMHd pPaCuUC€TOB JABYM: crocodaMu 1o

KJIIOUEBBIM [10KA3aTeNIsAM. Y POBEHb 3HAUUMOCTH NMPUHATH 0,05.

N n/n X, X, X; Xy 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 2,3 169 362 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 49 394 281 5476
18 60 601 4,1 408 264 5623
19 57 545 5,9 426 318 5877
20 74 796 5,5 458 243 6305
21 76 830 5,6 492 207 6864
22 73 806 4.8 531 185 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 maHHBIX 3a7aud 9 BBINOJHUTH MPOBEPKY THIOTE3bl O pPaBEHCTBE ABYX Ko3((UIIMEHTOB
JETEPMHHAITUH TP YCIIOBUU UCKITFOUCHHS OJTHOM, IBYX, TPEX U YETHIPEX OOBSCHSIONINX TEPEMEHHBIX.
I/ICHOJIB3OB3.TB CpaBHeHI/Ie COOTBGTCTByIOH_[I/IX paC‘IeTHbIX n KpI/ITI/I‘-IGCKI/IX 3Ha‘-IeHPIfI F-CTaTI/ICTI/IK. CI[CJIaTb
BBIBOJIBI O JIONYCTHMOCTH WJIM HEJIOIMYCTUMOCTH HWCKJIIOYCHHSI COOTBETCTBYIONIETO KOJWYESCTBA
OOBSCHSIOUINX MIEPEMEHHBIX. Y POBEHb 3HAYMMOCTH NpUHSATH 0,05.

TunoBble BONPOCHI K 3K3aMeHy:

1. Ilonstue skoHoMeTpukH. L{enu u 3amaun, 0OBEKT U MPEAMET SIKOHOMETPHKHU.
DKOHOMETPUYECKUE MOJICTTH

Dralbl 5KOHOMETPUICCKOTO aHAIHM3a

W3mepurtenbHbIe KB B 9KOHOMETpUKe. CHUIIbHBIC U Ca0bIe TITKaIbI.
OCHOBHBIC MOJISTTH ¥ METObI SJKOHOMETPHUYCCKOT'O aHAIIHM3A.

Nk W

[TonsiTre KOppemsIUOHHOTO aHann3a. OyHKIMOHAILHBIE, CTOXaCTHUECKHE,
KOppeJSIIIHOHHBIE CBs3HU. KoppemsaiuonHoe moure.
6. Koaddumuent koppensiuuu K. ITupcona. CpoiicTBa koadduirieHTa.



7. IlpoBepka CTaTUCTUYECKOMN 3HAYMMOCTH K03 duiinenta koppensiuuu. Hynesas u
anbTEpHATUBHAS THUIIOTE3bI.

8. Cratuctuueckas rnpoBepka runore3. OmmoKy nepBoro ¥ BTOPOro poja.

9. UnrepBanbHas orieHka koddurmenta koppemsiuu. JloBepuTebHbI HHTEPBAI.
[IpeoGpazoBanue P. @urmepa.

10.ITIpoBepka runoTe3 0 3HaUEHUU UCTUHHOTO 3HaYEHUS KOd(PUIMeHTa KOppesIuu u
00 OZIHOPOIHOCTH IeHePaIbHON COBOKYNHOCTU. Kpurepuii y°.

11.YacTHaa u MHOXECTBEHHAas1 Koppeusiusa. KoppensuronHas MaTpuia.

12.PanroBas koppensauus. Koagpuuments Ciupmena u Kengana.

13.Tabnuiip! COMPSKEHHOCTH U KPUTEPHI .

14.CyuiHocTs TMHEHHOM perpeccuu. TeopeTnueckoe U SMIUPUIECKOE YPABHEHHS
perpeccum.

15.Meton Hanmenbmux kBaapaToB (MHK).

16.YcnoBus [N'aycca-Mapxkosa nigs MHK. HecmeneHHOCTh, COCTOATENBHOCTD U
s dexTrBHOCTD O11eHOK 10 MHK.

17.1IpoBepka TOUHOCTH U CTATUCTUUECKON 3HAYMMOCTH KOI(PPUIIUECHTOB apHOIH
nuHelHOoM perpeccun. CTaHmapTHBIE OMMOKU KOAG(OUITMEHTOB PETPECCHUM.

18.Cymnocts nokazateneit TSS, ESS u RSS u ux cootHoenue.

19.1IpoBepka ob1iero kauecTBa ypaBHeHus perpeccuu. Kosdduiment nerepmunanuu.

20.IIporHo3upoBaHK€e 3HAYEHUN 3aBUCUMOUN IEPEMEHHOM € MOMOILBIO PETPECCUOHHON
MOJEIIH.

21.CynHocTs MHOXKECTBEHHOM JIMHEHHON perpeccun. Uuncio creneHeii cBOOOIbI.

22.Pacuet k03(phUIIMEHTOB MHOKECTBEHHOM JIMHEHHOM perpeccuu METOIaMu MaTPUIHOM
anreOphl.

23.Jlucniepcuu U CTaHAAPTHBIE OUTMOKK KO3 (PUIIMEHTOB MHOXKECTBEHHOM JIMHEMHOU
perpeccum.

24 VlaTepBalibHBIE OIIEHKU KOA(h(OUIIMEHTOB MHOKECTBEHHOMN JIMHEWHON PETPECCUM.
JloBepUTENbHBIN HHTEPBAL.

25.AHanu3 KayecTBa SMIUPUUECKOTO YPABHEHUSI MHOXKECTBEHHOM JINHENHON PErPECCHH.

26.AHan3 CTaTUCTUYECKOW 3HAUUMOCTH KO3 PUIIMeHTa 1eTepMUHALIMNA MHOKECTBEHHOM
JIMHENMHOM perpeccu. F-cratucTuka.

27.1lpoBepka paBeHCTBA JBYX KO3(P(PULHUEHTOB AETEPMHHALINH.

28.IIpoBepka runoTe3sl 0 COBNAJACHUHN YPAaBHEHUN PErpeccuu Jist IByX BIOOpOK. Tect
Yoy.

29.CyuHocTe aBTOKOppensaunu. [lonoxxuTenbHas u OTpulaTeabHas aBTOKOPPEIIALIUS.
[TprunHBI 1 TOCHEACTBUSL ABTOKOPPETSALINU.

30.Kpurepuii lapounHa-YorcoHa.

31.Metoap! yCTpaHEeHUS aBTOKOPPENAIMH. ABTOPErPECCHOHHOE MPe0Opa3oBaHHUeE.

32.Mertoa Xoxpana-Opxkarra. Meron Xunapera-Jly.

33.11oHATHS TOMOCKENACTUYHOCTH U F€TEPOCKETACTUIHOCTH.

34.Metoabl 0OHAPYKEHHS M CMATYEHHUS MPOOIEMbI reTepOCKeaCTHUHOCTH. Tect
paHroBoil koppessiiuu CnupmeHa.



35.Tect 'ondenna-Kpanmara.

36.MeTo/1 B3BENIEHHBIX HAMMEHBIIINX KBAIPATOB.

37.CyuiHOCTh ¥ OCJIEACTBUS MYJIbTUKOJJIMHEAPHOCTH.

38.MeTonbl onpeesieHNs] MyJIbTUKOJUIMHEAPHOCTH.

39.MeTonbl yCTpaHEHUSI MYJIbTUKOJIMHEAPHOCTH.

40.ITonsTe HeNMMHEWHOW perpeccun. JInneapuzamusi.

41.Crenennsie moaenu. [IpousBoactBennas gynkius Koo6a-/yrnaca.

42.06paTHast MOJENb.

43.1TonmHOMMANBHAS U NTOKA3aTeJIbHAS MOJEIIH.

44 Bwi6op Gopmbl mosenn. Omuoku criennpuKanm.

45.WccneqoBaHrue 0CTaATOYHOTO YWIEHA MOJIEIIH.

46.1TonsATHE U COCTABIISIOIIME JUHAMUYECKOTO PsIA.

47.MoaenupoBaHue TpeHAa BPEMEHHOIO psiaa.

48.IluHamuyeckre Moiesu. JIaru B MOJIesXx.

49.01ueHKa MOZEINEN C JIaraMH B HE3aBUCHUMBIX NIEPEMEHHBIX. KpaTKOCpOUHBI U
JIOJITOCPOYHBINA MYJIBTIIUKATOP.

50.1Ipeo6pazoBanue Korika.

51.ABTOperpeccuoHHbie Mojiesid. MoJiesib afanTUBHBIX OKUAaHUM. Moaenb 4aCTUYHOU
KOPPEKTHUPOBKHU.

52.ITonuHoMuabHO pactpenesneHnsie garu 1. AnmoH.

53.1Iporao3npoBaHue ¢ MOMOIIBIO BPEMEHHBIX PSIIOB.

54.Tect Yoy Ha yCTOMYMBOCTh perpeccCuoHHOi Moaenu. Kputepun kauecTBa mpoOrHo30B.

55.Tlonstue puktuBHBIX Moaeneii. ANOVA u ANCOVA mozaenu.

56.CpaBHenue aByx perpeccuid. Tect Hoy.

57.Ucnonb3oBanre (PUKTUBHBIX IEPEMEHHBIX B CE30HHOM aHaJIU3E.

58.Bujbl cucTEM ypaBHEHHUM, HCHIOJIb3YyEMbIX B 3KOHOMETPHUKE.

59.CtpykTypHas ¥ ipuBeieHHas (POPMbI MOJIEIH.

60.1Ipo6nema nnentudukaruu. Heo6xoaumoe u J10CTaTOUHOE YCIOBUS
UIEeHTUPUIIUPYEMOCTH. MEeTO/Ibl OIIEHKH TapaMeTPOB CTPYKTYPHOU POpMBI MOJIEH.
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