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TunoBble 3agaHuAa ansa KOHTpO.ﬂbHOﬁ pa60Tb|:

3agaua 1

[IpencraBnen psg 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 3naueHune kodddummenTa Koppessiiuu. BBIMOTHUTE TPOBEPKY 3HAYUMOCTH Kod(duIleHTa
Koppensuuu st ypoBHs 3HaunMoctu o = 0,05. Cnenatb BBIBOJIBI.

3agaua 2

[To manHbIM 3a7aun | 1aTh MHTEPBAIBHYIO OILIEHKY HUCTHHHOTO 3Ha4eHHUs Kod(hduilMeHTa KOppesiuu JIst
TeHEepaTbHONH COBOKYMHOCTH C MOMOIIbIO MpeoOpa3oBanus Duiepa mis ypoBHs 3Hauumoctu o = (,05.
Crenats BBEIBOJIBI.

3agaua 3
[Ipencrasien psa qaHHBIX:

X| 5216389512838 16 14 112 ] 18 17
Y |58 1395114569 | 66|60 )78 | 72| 75| 140 | 114 | 96 | 127 | 119

Haiitn 3Hauenue koddduimeHTa KOppesiuu. BBIMOTHUTE TPOBEPKY 3HAYMMOCTH Kod(dduimenrta
Koppensun Juisi ypoBHs 3HaunMoctu o = 0,01. Caenate BbIBOABL. JlaTh MHTEPBAIBHYIO OIEHKY UCTHHHOTO
3HaueHus kKod(dduireHTa Koppensuuu s TeHepajJbHOW COBOKYMHOCTH C IMOMOUIbI0 MpeoOpa3zoBaHUs
Ouiepa ans ypoBHs 3HaunMocTH o = 0,01. Cnenate BoiBoABI. CpaBHUTH pe3ysbTaThl 3aAa4 3 u 2. Caenartb
BBIBOJIBI.

3agaua 4
Ilo nanHBIM 3a7aun 3 BBINOJIHUTH IPOBEPKY BEPHOCTHU THUIIOTE3bl O PABEHCTBE 3HAUEHUS HMCTUHHOIO
KO3 QHIIMEHTa KOPpEeNALUU s TEeHEpaJbHON COBOKYIHOCTH COOTBETCTBYIOIIEMY 3HAYCHUIO Po0 TpU
ypoBHe 3HauuMocTH o = 0,01:

a) ipu po = 0,8;

0) ipu po = 0,75;

B) mipu po = 0,99.



3amaua 5

W3 reHepalibHO COBOKYITHOCTH HEH3BECTHOT'O pa3Mepa CiIydailHbIM 00pa3oM OTOOpaiiu TP BHIOOPOUHBIE
COBOKYITHOCTH OOBEKTOB, OONAJArOMMX JBYMs Mpu3HakamMu X U Y, MEXKAYy KOTOPBIMH MOXKET OBITh
MPOCIIEAKEHA KOPPEISALIUMOHHAS CBSI3b:

Homep Bei6opxa 1 Bei6opxka 2 Bei6opxka 3
00BeKTa Y, X, Y, X, Ys X
1 25 23 16 1,8 11 12
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 23
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 39 36 34 16 22
10 41 4.6 42 3.8 15 1.8
11 40 3,7 30 3,5
12 35 3,2 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 39
19 31 3,5
20 26 3,1

[IpoBeputh runorezy o0 OAHOPOJHOCTH I'eHEpaIbHOW COBOKYIMHOCTH AJis YpPOBHS 3HauMMOCTH o = 0,05 ¢
MOMOIIBIO cTaTUCTHKU Duiiepa no Kpurepuio . Crenarh BHIBOIBL

3amaua 6
[IpencraBieHsl JaHHBIE IO TPEM MPU3IHAKAM:
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 YacTHBIX KOA(PQPHUIMEHTOB KOPPENIALUU TpU
YCTPaHEHUH BIMSHUS KaXIOTO (akTopa 1Mo oTAeTbHOCTH. [locTpouTh MaTpuily 4acTHBIX KOA((UIIMEHTOB
koppemsinui. Ha ocHOBe cpaBHEHMsI JBYyX MaTpull CIeNaTh BbIBOAbL. MOXKET U MATH pedb O JIOKHOU
KOPPESAIUN MEXLy KaKUMH-TH00 (akTopamu?



3agaua 7
[To maHHBIM 3amauu 6 HAWTH TPU 3HAYCHUS MHOXECTBEHHBIX KOI(PPHUIIMEHTOB KOPPEISAINUU IS KaKIOTO
@aKTopa HpI/I yCJ'IOBI/II/I COBMCCTHOT' O BJIMSIHUA HA HEIrO Z[BYX OCTAJIBHBIX q)aKTOpOB.

3amaua 8

Nwmeercs nBa psana ganHslx. Hanu:

1) koaddunueHTs TapHOI TMHEHHON perpeccuy;

2) HECMEIIICHHYIO OLIEHKY JTUCIIEPCUU OCTATKOB;

3) Bemuuunbl TSS, ESS, RSS;

4) cranmapTHBIE OIMOKU KO3 (PUIIMEHTOB PEerpecCHH;

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

6) pacueTHbIE 3HAUEHUS t-CTATUCTUKH KO3()(PUIIMEHTOB perpeccuu;

7) HXKHHE U BEpXHHUE OLICHKH JIOBEPUTENILHBIX UHTEPBAJIOB TEOPETUUECKUX K03(pduumeHToB perpeccu; 8)
KO3 (ppuImeHT AeTepMHUHAIINH;

9) KOdpPUIHMEHT KOppersLuy;

10) pacuetHoe 3HaueHne F-craTucTuku ast ko HUIMenTa 1eTepMUHAIINN;

11) xputnyeckoe 3Hauenue F-cratuctuku nis kodddumuenta nerepmunanmu mnpu o = 0,01;

12) HMKHUE ¥ BEpXHUE OLIEHKU JOBEPUTEIBLHOIO MHTEPBAIA JUIsl IPOTHO3HOIO 3HAYEHUS IIEpEMEHHON Y 1pH

IIPOTHO3HPYEMOM 3HA4EHUH niepeMeHHou 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

3angaua 9

Nmerotcst nanasie mo 25 HabmoaeHusM. [IpeacraBute nanueie B MaTpuaHoi hopme. Haittu BekTop cTomoery
ko3 duureHToB perpeccun B, ucnonb3ys onepanuu ¢ MaTpULaMM M BEKTOpaMH U IOCTPOUB BCE
BCIIOMOTI'aTeJIbHbIE MAaTPHUIbl. BBIOIHUTE pacdeT NMpeACcKa3aHHBbIX 3HAYCHUW Y U CIIy4ailHbIX OTKJIOHEHHI,
UCIIOJIBb3YSl pe3yJsibTaThl omepauui ¢ mMatpuuamu. Onpenenuts BenuuuHbl RSS u nucnepcuu ciaydyailHbIX
oTkJIOHEeHUH. [locTpouTh KOBapHAIlMOHHYIO MAaTpHIly A ocTaTKoB. OIpenenuTh CTaHIapTHbIE OIIUOKH
KO3 (QHUIIMEHTOB perpeccuu, ONUPasiCh Ha 3HAUYEHUS AUArOHABHBIX 3JIEMEHTOB KOBApUAIIMOHHON MaTPHIIBI.
BbInoNHUTE MPOBEpKY pacyeToB B MaTpUYHOM (opmare yepe3 mpumeHeHue (yHkiuu «Perpeccus» u3



IIaKe€Ta aHaJiu3a JaHHBbIX. VY CcTaHOBUTH COOTBETCTBHE MCXKAY peE3yjibTaTaMH PAaCU€TOB JABYMs crnocodaMu Mo

KIIIOUEBBIM NTOKa3aTessiM. Y poBeHb 3HAaUNMOCTH MpUHATH 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 4.9 394 281 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

3agaua 10

Ha ocHoBe paHHBIX 3amauvi 9 BBINIOJHHUTH TPOBEPKY THUIOTE3bl O PAaBEHCTBE IBYX KOA(DPHUITMEHTOB
JeTEepMUHAIIH TIPU YCIIOBUH UCKITIOYEHHS OJHOMU, IBYX, TPEX U YEThIPEX OOBACHSAIOIINX MEPEMEHHBIX.
I/ICHOHBSOBaTb CpaBHeHI/Ie COOTBeTCTByIOH_II/IX pacquHHx nu KpI/ITI/I‘-I€CKI/IX 3Haqu1/1ﬁ F-CTaTI/ICTI/IK. CI[CJIaTB
BBIBOJII O JOMYCTUMOCTH WM HEIOMYCTUMOCTH HCKIIOYEHHS COOTBETCTBYIOLIETO KOJIWYECTBA
OOBSCHSIIONINX IEPEMEHHBIX. Y pOBEHb 3HAUMMOCTH MpUHSATH 0,05.

TunoBble BOMPOCHI K IK3aMeHY:

1. Ilonstue skoHOMeTpuKH. Llenn 1 3agaun, 0OBEKT U MPEAMET SKOHOMETPHKHU.
DKOHOMETPUYECKUE MOJICIIN

Orarbl 3KOHOMETPUYECKOTO aHAIN3a
N3mepurenpHble MIKaIbl B 9KOHOMETpUKE. CUIIbHBIE U CIa0ble KA.
OCHOBHBIE MOJENH U METOBI SKOHOMETPUUECKOTO AHAIIN3A.

O

[TonsiTre KOppesIIMOHHOTO aHann3a. OyHKIMOHABHBIE, CTOXaCTHUECKHE,
KOppeJSIHOHHBIC CBs3U. KoppemnsiumonHoe moure.
6. Koaddumnuent xoppensiuuu K. ITupcona. CpoiicTBa ko3¢ duireHTa.



7. TlpoBepka cTaTUCTUUYECKOHN 3HAYMMOCTH Ko3(pduiimenta koppensiuuu. Hynesas u
albTEpHATUBHAS TUIIOTE3HI.

8. Craructuueckas npoBepka runore3. OmmOKU NepBoro U BTOPOro poja.

9. UnrepBanbHas orieHka koddurmenta koppensiuu. JloBepuTeIbHbIM HHTEPBAI.
[IpeoOpazoBanue P. @urmepa.

10.IIpoBepka runore3 o 3HaU€HUU UCTUHHOTO 3HAa4eHHs KO3 (PULIMEeHTa KOpPeNsLun U
00 OJJHOPOJHOCTH I'eHEPaIbHOM COBOKYIHOCTH. KpuTepuii .

11.YactHast 1 MHOKECTBEHHAas Koppesiius. KoppensiunonHas maTtpuiia.

12.PanroBas koppemsiuus. Koappuunentsr Ciupmena u Kenpamnia.

13.TaGnuis! CONPSKEHHOCTH ¥ KPUTEPUI °.

14.CyniHOCTh TMHENHOM perpeccuu. TeopeTudecKkoe U SMIMPUIECKOE YPAaBHEHUS
perpeccun.

15.Meton nHaumenbmux kBagapatoB (MHK).

16.YcnoBus ["'aycca-Mapkosa miist MHK. HecMmelieHHOCTb, COCTOSITETLHOCTh U
s exTrBHOCTH O11eHOK Mo MHK.

17.1IpoBepka TOUHOCTH U CTATUCTUYECKOM 3HAUUMOCTU KOA(P(HUIIMEHTOB MapHOU
TuHeHo# perpeccuu. CTaHaapTHBIE OITUOKH KO3()PHUIIMEHTOB pEerpeccuu.

18.Cymrnocts nokazareneit TSS, ESS u RSS u ux cooTHoiienue.

19.1IpoBepka ob1iero kauecTBa ypaBHeHus perpeccun. KoadduiuenT nerepmunanuu.

20.ITIporao3upoBaHue 3HAYEHU 3aBUCUMOUN IEPEMEHHOM € MOMOIIBIO PETPECCUOHHOMN
MOJEIH.

21.CynrHocTs MHOXKECTBEHHOM TMHEHHOM perpeccun. Yncio creneHel cBoOOIbI.

22.Pacuet k03(pPUITMEHTOB MHOKECTBEHHON JIMHEHHOM perpeccu MeToaMu MaTpUIHOMN
anreOphl.

23.Jlucniepcuu U CTaHAAPTHBIE OIIMOKK KO3 (DUIIMEHTOB MHOXECTBEHHOM JIMHEUHON
perpeccunu.

24 VInTepBalibHbIE OLICHKH KO3 ()UIIMEHTOB MHOXECTBEHHOM JIMNHEMHON PErpeccuu.
JIoBEpUTEIBHBIN UHTEPBAIL.

25.AHanu3 KayecTBa SMIUPUYECKOTO0 YPABHEHUSI MHOKECTBEHHOM JIMHENHON pErpecChH.

26.AHann3 CTaTUCTUYECKON 3HAUMMOCTU KOd(PUIIMeHTa 1eTepMUHAIIMNA MHOKECTBEHHOM
JIMHEWHOM perpeccuu. F-craTtucTuka.

27.1lpoBepka paBeHCTBA JIBYX KO3(P(PULIHUEHTOB AETEPMHUHALIMH.

28.1IpoBepka rUMOTE3bI O COBMA/ICHUU YPaBHEHHUI perpeccuu I IByX BBIOOpOK. TecT
Yoy.

29.CymHocTs aBTOoKOppensuny. [lonokuTenpHas U OTpULATEIbHAS] ABTOKOPPEIISIIIUSL.
[Ipu4nHbBI U OCIEACTBUSA aBTOKOPPEIISALIUH.

30.Kpurepuii Jlapouna-YorcoHna.

31.Metoap! yCTpaHEeHHs aBTOKOPPENSIITNI. ABTOPETPECCUOHHOE TIPe0Opa3oBaHUE.

32.Meton Xoxpana-Opkarra. Meron Xunapera-Jly.

33.1loHATHSA TOMOCKETACTUYHOCTH U T€TEPOCKETACTUIHOCTH.

34.Metopl 0OHApYKEHUS U CMATYEHUsI TPOOJIEMbI T€TePOCKETaCTUUHOCTH. TecT
paHroBoil koppessiuu CnupmeHa.



35.Tect 'ondenna-Kpanara.

36.MeTo/1 B3BEIICHHBIX HAMMEHBIIIUX KBAPATOB.

37.CylHOCTh ¥ NOCAEACTBUS MYJIbTUKOJJIMHEAPHOCTH.

38.MeToabl onpeesieHUs] MyJIbTUKOJUTMHEAPHOCTH.

39.MeToabl yCTpaHEHUS MYJIbTUKOJUIMHEAPHOCTH.

40.ITonsiTie HENMMHEWHOW perpeccun. JInneapuzanus.

41.Crenennsie moaenu. [IpousBoactBennas gynkius Koo66a-/yrnaca.

42.006paTHast MOJIEIb.

43.1TlonmHOMMANBHAS U NTOKA3aTEIbHAS MOJACIIH.

44.Bp16op ¢popmbl Mmosienu. OmMOKHN cielupUuKaLHH.

45.WccnenoBanne 0CTaTOYHOTO YWIEHA MOJIEIIH.

46.11oHsATHE U COCTABIISIOIINE TUHAMUYECKOTO PAJIA.

47.MoaenupoBaHue TPEHIa BPEMEHHOTO psia.

48. Ilmnamuyeckue Moaenu. Jlaru B MoIesix.

49.0ueHKa MOJENEN C JIaraMH B HE3aBUCUMBIX ITEpEMEHHBIX. KpaTKoCpOUYHBIN 1
JOJITOCPOYHBIN MYJIBTILTUKATOP.

50.TIpeo6pazoBanue Korika.

51.ABTOperpeccuoHHbie Mojiesid. Mojieslb afanTUBHBIX OKUAaHUM. Moaenb 4acTUUHOU
KOPPEKTUPOBKHU.

52.TlonmuHoMuanbHO pactpeneneHuble garu 1. Anmon.

53.1Iporao3upoBanue ¢ MOMOIIBI0 BPEMEHHBIX PSAIOB.

54.Tect Yoy Ha yCTOMYMBOCTh PETPECCUOHHON Moiesn. Kputepuu kauecTBa mpOrHO30B.

55.Tlonstue puktuBHBIX Mojeneii. ANOVA u ANCOVA moaenu.

56.CpaBHenue aByx perpeccuid. Tect Hoy.

57.Ucnonb3oBanre (PUKTUBHBIX IEPEMEHHBIX B CE30HHOM aHAJIMU3E.

58.Buapl cucteM ypaBHEHHM, HCIOJIB3YEMBIX B JKOHOMETPHUKE.

59.CtpykTypHas U nnpuBeieHHas POPMbI MOJIEIH.

60.IIpo6nema nnentudukaruu. Heo6xoauMoe U J10CTaTOYHOE YCIOBUS
UACHTUPUITUPYEMOCTH. MeTOoIbl OIIEHKH TapaMeTPOB CTPYKTYPHOU POpMBI MOJIEITH.
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