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HanpasneHHOCTb OKOHOMUKO-NpaBoBoe obecrneyeHne 3KOHOMUYECKON
(npochunb) BGe3onacHoCcTH
dopma 0byyeHus oYyHas
Kadenpa- OKOHOMUKMN, yyeTa N (puHaHCOB
pa3paboTuumk
Beinyckatowas OKOHOMUKN, yyeTa U puHaHCOB
kKadbegpa
3 cemecTp
IIposepsiemas 3ananue BapuaHTbl 0TBETOB Tun
KOMIIeTeHIIHsI CJIOKHOCTH
BOIIPOCa
OIIK-1.2 [TepeBoa paccmaTpuBaeMoil | A) Bepudukauu HU3KHAN
HPKOHOMUYECKOM 3aaun Ha | b) mpeamonenupoBaHus
A3bIK MATEeMaTUYECKUX B) unentudukanuu
TEPMUHOB M cooTHomeHu | I') cienmudukaum
MIPOU3BOJUTCS Ha dTaIle:
OIIK-1.2 [1o Tummy ucronb3yeMsIx A) napHble u HU3KHAU
JTAHHBIX Pa3IUYalOT MHO>KECTBEHHBIE
HKOHOMETPUUYECKHUE b) npoctpancTBeHHBIE U
MOJIEJIH: BPEMEHHBIC
B) ¢ onauM ypaBHEHUEM U
CHUCTEMBbI OJJHOBPEMEHHBIX
YpPaBHECHUM
') nunelinbie u
HEJIMHEWHBIE
OIIK-1.2 COBOKYITHOCTh METO/IOB HU3KHAN
0oOHapyKEeHHs HATNYUS,
TECHOTHI ¥ HAITPABJICHUS
B3aUMOCBSI3H MEXTY JBYMSI
win OoJiee ciydailHbIMU
BEJIMYMHAMH — 3TO ...
aHaJIu3
OIIK-1.2 B ciyuae ecnu o HU3KUHI
pe3ysbTaTam IpoOBEPKHU
rUnoTe3 OyJeT OTBEPrHyTa
BEpHasi HyJieBasi TUIIOTE3a
BO3HHUKAET OIMOKA ... poJia
OIIK-1.2 B perpeccruonHoi Mogenu | A) cBOOOJHBIM YJICHOM HU3KUH




Tnay =a + bx +¢
napameTp b sSBIsSETCS:

b) yriossim
KodhpurreHTOM

B) cnyyalinbIM usieHOM
I") perpeccopom

IIK-5.1

OTpuuarenbHOE 3HAUEHUE
ko3 purmenTa
KOPPEISILIMN:

A) HE BO3MOXKHO;

b) cBunerenscTByeT 00
OTpHUILIATEIIbHON JIMHEUHON
CBSI3U MEXKy ITPU3HAKAMU;
B) cBunerenscTBYET O
HEJIMHEWHOW CBA3U MEKIY
MIpU3HAKAMU;

') cBUAETENBCTBYET O
BBIPAKCHUU 3HAYECHHU I
IIPU3HAKOB B
OTPULATEIIbHOM IIKAJIE

CpeaHuii

OIIK-1.2

J111 KOppeKTHOro
IIPUMEHEHHS METO1a
HaVMEHBIIUX KBaJApPaToOB
npu (HopMHUPOBaAHUU
PErpecCUOHHBIX MOJIEIEH
JIOJKHBI COOTIOIAaThCS
YCIIOBHSL:

A) TecHasi CBA3b OCTAaTKOB
MOJIENU APYT C IPYTroM

b) PaBenctBo Hy:110
MaTEeMaTUYECKOT0
OKUJIaHUS OCTaTKOB
MOJIeNn

B) MunumMyM cyMMmbl
OCTATKOB MOJIENN

I') [TocTrosiHCTBO AHCTIEPCUU
OCTAaTKOB MOJIETHN

1) Makcumym cyMMBbl
KBa/IpaTOB OCTATKOB
MOJIeNn

E) HezaBucumocTthb
OCTAaTKOB MOJIETH OT
perpeccopon

CpeaHuii

IIK-5.1

Y cTaHOBUTE COOTBETCTBUE
MEXKTY KOMIIOHEHTOM
MHOKECTBEHHOU
pETPECCUOHHON MOJAEHU U
dbopmyI0ii ero pacyera:

Bexkrop xoadduiinenton
perpeccun — (X'X)'X"Y
CyMMma KBaipaToB
ocTtaTkoB Mozenu — (Y —
XB)'(Y — XB)

Bexrop HabmroneHuit
3aBUCHMOU IIEPEMEHHOMN —
XB +E

OO11as cymMMa KBaipaToB
3aBUCUMOU [IEPEMEHHON —
ESS + RSS

CpeIHU

OIIK-6.2

YcTaHOBUTE COOTBETCTBUE
MEXAY SKOHOMETPUUYECKUM
NIOKa3aTesieM 1
UCIIOJIb3YEMOU IS €r0
pacyeta yHKIHeH B MS

Kputnueckoe 3HaueHue
cratuctuku Puiepa —
FPACIIOBP

3nauenue p-value s
cTaTucTuku duiepa —

CpeIHUI




Excel

F.PACILIIX

CBOOOHBIN WICH
AKOHOMETPHUUYECKON MOJICIIN
— OTPE30K

3Ha4yeHHE B COOTBETCTBUH C
JUHEHHOMN
armpoKCUMAIUEN T10
METOly HAMMEHBIITUX
kBaaparoB — TEHIEHIIN A

IIK-5.1

OTtHotrenue koahduieHTa
pErpeccu K ero
CTaHJapTHOM OmnoOKe,
BBIYHCIICHHOE TI0 MOYJTIO —
3TO PacYETHOE 3HAYCHHE:

A) t-cTaTUCTHKHU
CrproneHTa

b) F-cratuctuku ®@uiiepa
B) crartucruku >

I') ypoBHS 3HAUUMOCTH 0.

CpeIHU

OIIK-1.2

3HaYeHUE CTaTUCTUKU
Hapbuna-YotcoHa,
COOTBETCTBYIOIIIEE
OTpHUILIATEIIbHON
aBTOKOPPEJISIIIUY OCTATKOB
AKOHOMETPHUUYECKOM
MOJICIIN

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

CpeaHuii

OIIK-1.2

OTHOUIEHUE CYMMBI
KBAJIpaTOB OTKJIOHEHHU,
0OBSICHEHHBIX perpeccuei
(ESS), k o6mieit cymme
KBaJIPaTOB OTKJIOHEHHI
3HAYEHUU 3aBUCHUMOMN
IIEPEMEHHOU OT €€
cpennero 3HaueHus (TSS) —
7TO KO3 PUITHEHT ...

CpeIHUU

OIIK-1.2

PaBeHcTBO HYyIIHO
MaTeMaTH4YECKOTO
O0XHUJIAHUS CITyYaUHBIX
OTKJIOHCHUH B
SKOHOMETPUUYECKOU
MOJIEJIU, MPEAIOJIararniee
OTCYTCTBUE
CHUCTEMaTUYECKON OIIMOKU
B MOJIOKECHUU JIMHUU
perpeccuu — 3To CBOMCTBO
... OLIEHOK

CpeIHUI

IIK-5.1

I[To BeIOOpKE U3 40
HAOJIIOICHUI 110 ABYM
MEpEMEHHBIM X U Y
MOJIYYCHBI CIISAYIOINE
pE3yJIbTAaThl PACUETOB:
CpeIHee 3HAUYCHUE

CpeIHUI




nepeMenHoi X pasHo 10,
cpeaHee 3HAUCHHE
nepeMeHHoi Y pasHo 30,
cpeaHee 3HaUCHHE
MPOU3BEICHUS IEPEMEHHBIX
X u 'Y paBno 100. Torma
BbIOOpOYHAs KOBapUalus
MEXKIY TTIEPEMEHHBIMU X U
Y cocCTaBuT:

ITIK-5.1 ITo BBIOOpKE U3 38 CpeaHui
HAOJIIOICHUI paccUuTaH
napHbId KOdHPUIMeHT
KOPPETSAIUN MEXKITY
nepeMeHHbIMU X U Y. Ero
3HaueHue coctaBsuio 0,8.
Onpenenure 3Ha4eHHUE t-
cratuctTuku CThIOJEHTA JJIS
ko3 purmenTa
KOPPEISAIUN
ITK-5.1 Pacnionoxwute B 1) TlocraHoBOYHBIM BBICOKU I
MpaBUILHOM 2) AnpuopHbIi
MOCJIEIOBATEILHOCTH 3) UndopmannoHHo-
ATarbl SKOHOMETPHIECKOTO CTATUCTUYECKUIN
aHaJIn3a: 4) Cnermudukamms
MOJIeTN
5) Unentuduxarms
MOJIeNn
6) Bepudukanus
MOJIeNIU
OIIK-1.2 CornacHo TeopeMe ['aycca- | A) HECMEIIEHHOCTh BBICOKU I
MapxkoBa yclioBUSIMH b) o6ocHOBaHHOCTH
KOPpEKTHOTo npuMeHenust | B) cocTositenbHOCTh
METO/1a HAUMEHBIIIUX ') neTepMHUHHPOBAHHOCTH
KBaIpaToB npuMeHuTeNbHO | J1) apdexTuBHOCTD
K OIICHKaM ITapaMeTpoB E) xoppenupoBaHHOCTH
YKOHOMETPUUYECKHUX
MOJENEN SIBIISIOTCS:
OIIK-6.2 B pamkax si3bika A) Im (formula, data) BBICOKHUI
nporpaMMHupoBaHus R, b) line.strip (n, a)
UCIIOJIb3yEeMOT0 JIIs B) code.append (x, y, b)
YKOHOMETPHUUYECKOM I') data.frame (coll, col2,
00pabOTKH JTaHHBIX, col3)
UCIIONIB3YIOTCS KoMauasl 1 | J]) plot (X, y)
byHKIUU: E) self.func (data, line)
IIK-5.1 BriGepere BepHbIC A) TSS = ESS + RSS BBICOKHI

bopMyIIBI,
XapaKTepU3YIOIINe

B) TSS = ESS — RSS
B) R? = ESS/TSS




OCHOBHBIE MTApaMETPhI
PETPECCUOHHBIX MOJICJIEH:

I) R? = RSS/ESS
JD R?>=1—RSS/TSS
E) RSS = TSS/ESS

IIK-5.1

Tect Yoy moxer
MIPUMEHSATHCS JIJIS1 IPOBEPKU
CHEAYIOUIUX TUIOTES:

A) mpoBepKa runoTe3bl 0
COBIIAJICHUH YPAaBHEHUI
perpeccuu Juist IByX
BBIOOPOK

b) npoBepka rumnores3sl 00
YCTOMYUBOCTH
pPErpeccuoHHOM MOJIEH B
cityyae 100aBJeHUS B HEe
(PUKTUBHBIX IEPEMEHHBIX
B) npoBepka runotessl o
PaBEHCTBE HYJIIO

KO3 UITUEHTOB PETPECCHH
') mpoBepka rumnoTesbl 0
PaBEHCTBE HYJIIO

ko3 purenTa
JeTepMUHAIIUU

J1) mpoBepKa rumnoTe3sl 0
HAJIMYUU
reTepOCKETaCTUYHOCTH
OCTaTKOB

BBICOKUU

4 cemecTp

IIpoBepsiemasn
KOMIIeTeHIUsI

3ananue

Bapl/laHTLI 0TBE€TOB

Tun
CJI0KHOCTH
BOIIPOCA

OIIK-1.2

KoppektHoe npuMmeHeHne
cratuctuku lapbuna-
YO0TCOHa BO3MOXKHO, €CIIU B
PErpecCHOHHON MOJIEIH:

A) umeetcst CBOOOTHBIIM
YJieH

b) oTcyTcTBYeT CBOOOAHBINM
YJIeH

B) Tonbko Gonee oaHOTO
perpeccopa

') Bce koappurmeHTsI
perpeccuu ¢
MOJIO’KUTEIBHBIM 3HAKOM

HU3KHUU

IIK-5.1

NrtepanmoHHbIN poLecc
OlIeHUBaHUs KO3 uieHTa
aBTOPETPECCUU IS
IPOBEJCHMUS
aBTOPErPECCUOHHOTO
npeoOpazoBaHus B LENAX
YCTpaHEHHUS
ABTOKOPPEISLIUN OCTATKOB
IpEeAnoaaraeT MeTo:

A) Koxpana-Opkatra
b) IIpaiica-Buncrena
B) Hap6una-Yotcona
I') bpoiima-I'ondpu

HU3KUU




OIIK-1.2 Pa3zpaboTunkom Tecta HUBKUM
PaHTrOBOM KOPPEISALNH,
UCIIOIb3YEMOT0 JI OLIEHKU
PErpECCUOHHON MOJEIHN Ha
HaJUYUe aBTOKOPPEISAIUU
OCTaTKOB, SIBJISIETCS
(Ha3BaTh TOJIBKO (PaMUIIHIO)
OIIK-1.2 [IpeobpazoBanue HU3KUHU
HEJIUHENHOU MOJIENIN B
JIMHEWHYIO B LEJSAX OLICHKH
€€ MapaMeTpoB C IOMOLIBIO
METOJ]a HAUMEHBIIINX
KBaJpaToOB:
OIIK-1.2 O nanuuun A) paxTop uHpIAINN HU3KUI
reTepOCKEIaCTUYHOCTH JTUCTIEPCUU
OCTaTKOB MOJIENIN b) koadpurent
CBUJIETEILCTBYET: aBTOPETPECCUU
B) koadpurment
JEeTEpMUHALINU
') kpuTepuii Xu-KBaipat
OIIK-1.2 B mo6om BpemeHHOM psiny | A) TpeHaoBas cpeaHuit
00s13aTeIbHO UMEET MeCcTO | b) ce3onHas
... KOMIIOHEHTA: B) unknuyeckas
') cnyyvaitnas
OIIK-1.2 Ecnu nepemenHas B A) duKTHBHOM CpeaHuin
pETPECCUOHHON MOJIENHN b) nammu
MOKET MPUHUMATh TOJIbKO | B) perpeccuonHnoit
3Hauenus 0 u 1, To ee I') curnansHOM
MPUHSATO HA3BIBATH: J1) GaitToBoi
I1IK-5.1 YcTaHOBUTE COOTBETCTBHUEC AnnutuBHas Moaenb — Y (t) CpeIHUI
MEXIy TUTIOM MOJIETTU = T(t) + S(t) + C(t) + E(t)
BPEMEHHBIX PSJIOB U €€ MynbTUIIMKATUBHAS
MaTeMaTH4YECKUM Mozenb — Y(t) =
BBIPA)KECHUEM: T(t)*S(t)*C(t)*E(t)
Mopens ¢
pacnpeieICHHbIMU JJaraMu
- Y(t)= A + B*X(t) +
C*X(t-1)+E
ABTOpErpeccroHHas
Mozaenb — Y(t) = A +
B*X(t) + C*Y(t-1) + E
[IK-5.1 Y CcTaHOBUTE COOTBETCTBHE | ABTOKOPPEIISALIUS OCTATKOB CpeaHui

MEXK]y SBJICHUEM,
BCTpEYAIOIMNMCS B
AKOHOMETPHUUYECKUX
MOJIETISAX, U TECTOM, C
MTOMOIIIBI0 KOTOPOTO

— tecT JJapbuna-Yorcona
['eTepockenacTHIHOCTH
octaTkoB — TecT ["omdenma-
KBanara

3HAYMMOCTbD




0OBIYHO YCTAaHaBJIMBACTCA
HaJIMIUC UJIN OTCYTCTBUC
9TOTI'O ABJICHUA:

kodhpurenTa
JeTepMUHAIIIHN — TECT
duiepa

CoBrajieHue ypaBHEHUI
perpeccuu Ui IByX
BBIOOPOK — TecT Yoy

OIIK-1.2

CraunoHapHbId BpEMEHHON
PSI C HYJIEBBIM
MaTEeMaTUYECKUM
OKHJIAHUEM U ITOCTOSTHHOM
JIACTICPCUEH:

A) 6enblil mym

b) HopmabHBIH psif

B) cratudeckuii ypoBeHb
I') rpaduk ocTaTkoB

CpeIHU

OIIK-1.2

Eciu maTremaTtuueckoe
0XHUJIAHWE U JUCTIEPCUS
BPEMEHHOIO psija
MTOCTOSIHHBI, TO TAKOW P
Ha3bIBACTC:

A) cTallMOHAPHBIM
b) nocrosiHHBIM
B) cTtabunbHBIM
') ycroiiunBbIM
J1) TuCKpeTHbIM
E) HenpepbIBHBIM

CpeIHuI

OIIK-1.2

Heonnoponuocts
JTUCIIEPCUH OCTaTKOB
pETPECCUOHHOM
AKOHOMETPUUECKON MOJICIIN
— 970 ...

CpeIHU

OIIK-1.2

Hannuune cunpHOM
JIMHEMHOU B3aNMOCBSI3H
MEXK]y perpeccopamu B
SKOHOMETPHUUYECKON MOJIEIIN
—9TO0 ...

CpeIHui

OIIK-6.2

B cratuctuueckom psay 20
HaAOJTIOIEHUIA.
[IpumeHuTenBHO K Py
ObLT MPUMEHEH TeCT
CnupmeHa Ha HaJTu4ue
reTePOCKEaCTUYHOCTH
octaTtkoB. [lomydennoe
3HaY€HUE CYyMMBbI KBaJpaTOB
pasHocTel paHros 399.
Onpenenuts KO3HPUITUEHT
PaHIrOBOM KOppEIALNU
CnupmeHna:

CpeIHU

I1K-5.1

Perpeccuonnas mojeinb
cocTtaByieHa o 80
HAOIIOAECHUSIM U UMEET 5
perpeccopoB. CBOOOTHBIM
YJICH B MOJICIH
npucyTcTByeT. OnpenennThb
KOJIMYECTBO CTEICHEM
CcBOOOIBI 115 pacyeTa

CpeIHUI




KPUTUYECKOT0 3HAYCHUS t-
cratTucTukd CTBIOJICHTA,
eciu Kod(ppurmeHT
nerepMuHanuu paseH 0,9:

IIK-5.1

Pacnonoxure B
MPAaBUJILHOM MOPSJIKE ITAIbI
aJrOpUTMA PEUICHUS] CUCTEM
OJTHOBPEMEHHBIX
SKOHOMETPHYECKUX
YPaBHCHUU:

1)

2)

3)

4)

5)

[TocTtpoenne
CHUCTEMBI
OJHOBPEMEHHBIX
YpPaBHEHUM

3anuch CUCTEMBI
YpPaBHECHUU B
CTPYKTYpHOU popme
[TpeoOpazoBanue
YPaBHEHUI B
CUCTEME B
MIPUBEIECHHYIO
hopmy
TectupoBanue
YPaBHEHUN CUCTEMBI
Ha
UACHTUDUIIIPYEMOC
Th

[IpeoOpazoBanue
K02 (ppuIIeHTOB
IIPUBEAECHHOU
MOJIEIIN B

Kod b hHUIreHTHI
CTPYKTYypHOU
MOJEIIH

BBICOKUN

[IK-5.1

Pacrnionoxure B npaBUJIbHON
MOCJIEI0BATENBHOCTH ITAIbI
MIPOBEPKU CTATUCTUYECKOTO
pslla Ha
reTePOCKENACTUYHOCTD
OCTaTKOB C UCIOJIb30BAHUEM
TeCTa PAHTOBOM KOpPpEIALUU
Cnupmena

D

2)

3)

4)

S)

6)

Panxxuposanue
HAOJTIOIEHUH 10
3HAYEHUSAM
perpeccopa
[TocTpoenue moaenu
MapHOU JINHENHOU
perpeccuun

Pacuer cimydaitHbIx
OCTaTKOB

Pacuer panros
MOJyJIEH OCTaTKOB
MOJENH

Pacuer xBagpaToB
Pa3HOCTEN PAHTOB
perpeccopa u
OCTaTKOB MOJIENIN
Pacuer panrooro
koahpurmenTa
KOppeIsiLuU

BBICOKUHT




Cnupmena
7) OueHka 3HaUMMOCTHU

kodhpurmenTa
KOppesiuuu
8) Or1ieHKa BBITIOJTHEHUS
yCIIOBHUS
TOMOCKEIACTUYHOCT
U
ITK-5.1 K xareropumn A)Y =A+B*X BBICOKU U
MOJTMTHOMHUATBHBIX b) Y = A + B*X, + C*X,
OTHOCSITCS MOJIEJIH: B) Y = A +B*X + C*X?
Y =A+B*X+ C*X*+
D*X?
)Y =A*X"?
E) Y = A*B*C*D*X
OIIK-6.2 VY cioBust TOUHOU A)D+1<H BBICOKU U
uaeHtupuuupyemoctu win | b)D+1=H
ceepxuaentuduimpyemocta | By D + 1 >H
SKOHOMETPUUECKUX IND-1<H
YPaBHEHU B CUCTEME JHD-1=H
MO>KHO TIPOBEPUTH T10
dbopmynam:
[1K-5.1 JlnHamuueckue A) nr00bIe perpecCuOHHbBIC BBICOKUU

9KOHOMCTPHUYICCKUC MOJCIIN:

MoJeNn
b) panrossie mozenu

B) monenu ¢
pacnpeieICHHbIMU JIaraMu
') Mopenu ¢ GUKTUBHBIMU
nepeMEeHHbIMU

J1) aBTOpErpecCuOHHbIE
MOJIEIH




