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Kadenpa- OKOHOMUKN, yyeTa 1 (puHaHCOB
pa3paboTumnk
Beinyckatowas OKOHOMUKN, yyeTa 1 (puHaHCOB
Kadpeapa
IIposepsiemas 3ananne BapuauTtbl 0TBETOB Tun
KOMIIeTeHIUSA CJI0KHOCTH
BOIIpOCa
OIIK-2.2 [TepeBon paccmatpuBaemoii | A) Bepuukanuu HU3KUN
PKOHOMUYECKOI 3aj1aun Ha | b) npenMoaenupoBanus
SI3BIK MATEMaTHYECKHUX B) unentuduxanuu
TEPMHUHOB U cOOoTHOIIeHU! | I') cnenudukanuu
MIPOU3BOJIUTCS HA JTAIIE:
OIIK-2.2 ITo Ty ucnonb3yeMbIx A) napHbie u HU3KUN
JAHHBIX Pa3INYaroT MHOKECTBEHHBIE
SKOHOMETpUUeCcKue Mojienu: | b) mpocTpaHcTBEeHHBIE U
BpPEMEHHBIE
B) ¢ onauM ypaBHEeHuEM U
CUCTEMBbI OJTHOBPEMEHHBIX
YpaBHEHUU
I') nuueiinbie u
HEJIMHEWHbBIC
OIIK-1.2 COBOKYIMHOCTh METO/IOB HU3KUN
O0OHapyKEeHUS HATTUYHS,
TECHOTBI U HAIlPaBJICHUS
B3aUMOCBSI3H MEXKIY JBYMSI
win 0oJiee CydyalHbIMU
BEJIMYMHAMH — 3TO ...
aHaIu3
OIIK-2.3 B ciyuae ecnu no HHU3KUU
pe3yJibTaTaMm MpOBEPKHU
TUNOTE3 OYJET OTBEPrHyTa
BEpHasl HyJieBasi TUIIOTE3a
BO3HHUKAET OIIKOKa ... poja
OIIK-2.2 B perpeccuonHoii moaenu A) cBOOOHBIM YJICHOM HU3KHUI
Tunay =a +bx +¢ b) yrnoBsim
napameTp b sBIseTCs: K03 (hULIEHTOM




B) ciydaitHbiM dsieHOM
I') perpeccopom

OIIK-2.2

OtpunaTenbHOE 3HAUCHUE
ko PunrenHTa
KOPPEJISLINN:

A) HE BO3MOXKHO;

b) cBuaerenscTByET 00
OTPHULIATEIILHON JIMHEMHOU
CBSI3M MEXK]y TIPU3HAKAMU;
B) cBunerenscTBYyeET O
HEJIMHEWUHOU CBSI3U MEXIY
MIpU3HAKAMU;

I') cBUmETENBCTBYET O
BBIPAKCHUN 3HAYCHUN
MIPU3HAKOB B
OTpHUILIATEIIbHOM IIIKaJIe

CpeIHUMN

OIIK-2.2

J1ns1 KOppeKTHOro
PUMEHEHUS METO/1a
HAaWMEHBIIINX KBaJIPaTOB
pu GOPMUPOBAHUU
PErpecCUOHHBIX Mol
JIOJI’KHBI COOJTIOAThCS
YCIIOBHSI:

A) TecHas CBA3b OCTAaTKOB
MOJIEJIH JIPYT C IPYTOM
b) PaBeHncTBO HYJTIO
MaTeMaTH4eCKOTO
OKUJIaHUSI OCTAaTKOB
MOJIeNH

B) MuHuMyM cyMMBI
OCTaTKOB MOJIEIH

I') ITocTrosHCTBO
JUCTIEPCUU OCTAaTKOB
MOJIETN

1) Makcumym CyMMBbI
KBaJIpaTOB OCTATKOB
MOJIEH

E) HezaBucumoctb
OCTAaTKOB MO/JIEIH OT
pPErpeccopoB

CpenHUMn

OIIK-2.3

YcTaHOBUTE COOTBETCTBUE
MEKy KOMIIOHEHTOM
MHO>KECTBEHHOU
PErPECCUOHHON MOJEU U
dbopmyIioi ero pacuera:

BexTop koadduimenTon
perpeccun — (X' X)'X"Y
CyMmMma KBaapaToB
octaTkoB Mojienu — (Y —
XB)'(Y - XB)

Bexrop HabmoneHuii
3aBUCUMOU IEPEMEHHOMN —
XB+E

OO6mras cymMMa KBaJipaToB
3aBUCUMOM MIEPEMEHHOU —
ESS + RSS

CpeIHUMN

OIIK-5.2

YCcTaHOBHUTE COOTBETCTBUE
MEKy IKOHOMETPUUYECKUM
MoKa3aTeyaeM U
WCIIOJIB3YEMOM ISl €TO
pacueta yHKkIuel B MS
Excel

Kputnueckoe 3HaueHue
cTaTuCTUKU Puirepa —
FPACIIOBP

3nauenue p-value mis
cTaTUCTUKHN Duiiepa —
F.PACILIIX

CpeIHUI




CB0OOOHBIN YIeH
AKOHOMETPHUYECKON MOJICITN
— OTPE30K

3Ha4YeHHUEe B COOTBETCTBUH
C IUHEUHOM
armnpoKcUMaIueu mo
METO]ly HAUMEHBIITUX

KBaaApaToOB —
TEHJIEHLMS

OIlK-2.2

OtnHomenne ko3 durmenta
PETrpeCcCHH K €ro
CTaHAApTHOM OLINOKeE,
BBIUMCIICHHOE TI0 MOJTYJIIO —
3TO pacYETHOE 3HAUCHUE:

A) t-CcTaTUCTUKH
CrprozieHTa

b) F-cratuctuku ®@umepa
B) crartucTuku x>

I') ypoBHS 3HAUUMOCTH O

CpeIHUMN

OIIK-2.3

3HaueHHEe CTAaTUCTUKHU
JlapOuna-YoTcoHa,
COOTBETCTBYIOIIICE
OTPHULIATEIILHOM
ABTOKOPPEISAIIUM OCTATKOB

3KOHOM€TpH‘-I€CKOI?I MOJICIIMN:

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

CpeIHUMN

OIlK-2.2

Heoanopoanocts
JUCIIEPCUU OCTATKOB
pErpeECCUOHHOM
SKOHOMETPHUUYECKON MOJIEIIH
—9T0 ...

CpEeIHUMN

OIIK-2.2

Hanuuue cunbHOM
JIMHEMHOMN B3aMMOCBSI3U
MEXKy perpeccopamu B
AKOHOMETPUUECKON MOJICIIN
—9TO0 ...

CpeIHUMN

OIIK-2.3

I[To BeIOOpKE U3 40
HAOIIOJICHUI 110 TBYM
nepeMeHHbM X 1 Y
NOJIy4YEHBI CIEAYIOLINE
pe3yabTaThl PaCYETOB:
CpeliHee 3HaUYECHUE
nepeMeHHou X pasHo 10,
CpelHee 3HauYeHUe
nepeMeHHou Y pasHoO 30,
CpelHee 3HauYeHUe
MIPOU3BEIACHUS IEPEMEHHBIX
X u 'Y paBno 100. Torma
BBIOOpOYHAs KOBapUaIUs
MEXK]1y IEPEMEHHBIMU X U
Y cocTaBuT:

CpeIHUMN

OIIK-2.3

ITo BeIOOpPKE U3 38
HAOJIIOICHUI paccuuTaH
napHblid KO3 PUIMEHT

cpeaHun




KOPPESALUN MEXIY
nepeMeHHbIMU X U Y. Ero
3HaueHue coctaBsuio 0,8.
Onpenenure 3Ha4YeHUE t-
cratuctuku CThOJEHTa 15
ko3 duLrieHTa Koppersiuuu

OIlK-2.2

Pacrnionoxure B npaBWIbHON
MOCJIEIOBATENBHOCTH 3TAIbI
HDKOHOMETPHUYECKOTO
aHanusa:

1) ITocTaHOBOYHBIH

2) AnpuopHbIii

3) UudopmarmoHHo-
CTaTUCTUYECKUN

4) Cneuudukanus
MoJeNu

5) Unentudukanms
MOJEIH

6) Bepuduxarms
MoeNu

BBICOKHI

OIIK-2.2

Pacnosioxxure B rpaBUJIbHOM
ITOCJIEOBATEIHLHOCTH DTAIIbI
MIPOBEPKU CTATUCTUYECKOTO
psana Ha
reTepOCKETACTUIHOCTD
OCTaTKOB C MCIOJIb30BaHUEM
TECTa PAHTOBOM KOPPEIALUU
CrimpmeHa

1) PamxupoBanue
HaOJIIOIEHUH 110
3HAYEHUSIM
perpeccopa

2) Tloctpoenue Moaenu
MApHOW JINHEMHOU
perpeccuu

3) Pacuer ciyuaiinbix
OCTaTKOB

4) Pacuer paHros
MOJIYJIE OCTaTKOB
MOJeNn

5) Pacuer kBanpatoB
Pa3HOCTEN PAHTOB
perpeccopa u
OCTaTKOB MOJIeNN

6) Pacuer panroBoro
Koa¢duLreHTa
KOPpESIIU
CnupmeHna

7) OueHka 3HAUMMOCTHU
KoddduimenTa
KOPpEJIALHIH

8) Or1eHKa BBITOJIHEHUS
YCJIOBUS
TOMOCKEIACTUYHOCTH

BBICOKUU

OIIK-5.2

B pamkax s3bika
IporpaMmMupoBaHus R,
VICIIOJIB3YEMOTO ISt
SKOHOMETPUYECKOU
00pabOTKH JTaHHBIX,

A) Im (formula, data)

b) line.strip (n, a)

B) code.append (X, y, b)
I') data.frame (coll, col2,
col3)

A plot (x, y)

BBICOKUHU




WCIIOJIB3YFOTCSI KOMAH/IbI 1
byHKIUN:

E) self.func (data, line)

OIIK-2.3 VY ci1oBust TOUHOU A)D+1<H BBICOKHMI
uaentudunupyemoctu win | b) D+ 1=H
ceepxuaeHTuguupyemoctu | ByD +1>H
SKOHOMETPHUYECKUX IND-1<H
YPaBHEHHU B CUCTEME AN D-1=H
MO>KHO MTPOBEPUTH T10
dbopmymam:

OIIK-2.2 JlnHamuueckue A) nro0bIe perpecCuoHHbIC BBICOKHI

9KOHOMCTPHUYICCKUC MOICIIM:

MOJEeN!
b) panroBeie Mmoaenu

B) monenu ¢
pacrpeieJIeHHbBIMU JlaraMu
I') monenu ¢ (PUKTUBHBIMU
MEPEMEHHBIMU

J1) aBTOpEerpeccuoHHbIe
MOJIEIH




