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O4Has

Kadenpa- OKOHOMUKMN, yyeTa N (puHaHCOB
pa3paboTuumk
Beinyckatowas OKOHOMUKN, yyeTa U puHaHCOB
kKadbegpa
IIpoBepsiema 3ananue BapuaHTbl 0TBETOB Tun
s CJIO’KHOCTH
KOMIIETeH WSl BOIIPOCA
OIIK-2.2 [lepeBoa paccmaTpuBaeMoil | A) Bepudukanuu HU3KHAN
HPKOHOMHUYECKOM 3a7aun Ha | b) mpenMoaenupoBanus
SA3bIK MATEMaTUUYECKUX B) unentuduxanuu
TepMUHOB ¥ cooTHomenud | I') cnenudukanun
MIPOU3BOJUTCS HA dTare:
OIIK-2.2 ITo Ty uCnonb3yemMbIX A) napHble u HU3KUU
JTAHHBIX Pa3In4yaroT MHOKECTBEHHBIE
AKOHOMETpUUecKkue Mojenu: | b) mpoctpancTBeHHbIE U
BPEMEHHBIC
B) ¢ onHuM ypaBHEHUEM U
CUCTEMBbI OJJHOBPEMEHHBIX
YpaBHEHUU
I') nuueiiHbie U
HEJIMHEWHBIC
OIIK-1.2 COBOKYITHOCTh METO/JIOB HU3KUHN
OoOHapy>KeHUs HATTNYUS,
TECHOTHI U HAIIPABJICHUS
B3aMMOCBSI3H MEXAY JIBYMsI
wiu OoJiee cirydailHbIMU
BEJIMYMHAMU — 3TO ...
aHaJIn3
OIIK-2.3 B cnyuae ecnu o HU3KUHU
pe3yibTaTaM MpOBEPKHU
rUnoTe3 OyJeT OTBEPTrHyTa
BEpHas HyJIeBasl TUIIOTE3a
BO3HHUKAET OIIMOKA ... poJia
OIIK-2.2 B perpeccuonHoi moienu A) cBOOOHBIM YJICHOM HU3KUH
Tunay =a + bx +¢ b) yrioBsiM




napameTp b sSBISETCS:

KoahpureHTOM
B) ciayyaliHbIM 4jieHOM
I') perpeccopom

OIIK-2.2

OTtpunarenbHOE 3HaUEHUE
ko3 purrenTa
KOPPEJISILMN:

A) HE BO3MOXKHO;

b) cBunerenscTBYET 00
OTPULIATEIILHON JIMHEMHOU
CBSI3M MEXKy TTPU3HAKAMU;
B) cBunerenscTBYET O
HEJIMHEWUHOM CBS3U MEXKY
MIPU3HAKAMU;

I') cBupeTensCcTBYET O
BBIPAKCHUU 3HAYCHUIN
MIPU3HAKOB B
OTPULATEIIbHOM IIKAJIE

CpeaHuii

OIIK-2.2

JIJ1s1 KOPPEKTHOTO
MPUMEHEHUS METO/1a
HAaMMEHBIIUX KBAJIpaTOB
npu GopMUPOBAHUU
PErPECCUOHHBIX MOJEIIEN
JOJKHBI COOJII0IaThCS
YCIJIOBHSL:

A) TecHast CBA3b OCTaTKOB
MOJIENIU APYT C IPYyTroM
b) PaBeHncTBO HYIIO
MaTEeMaTUYeCKOro
OKUJIaHUSI OCTaTKOB
MOJIETTU

B) MuauMyM CyMMBI
OCTaTKOB MOJIENN

I') ITocTtosHCTBO
JUCIIEPCUN OCTATKOB
MOJIENH

1) MakcumMym CyMMBbI
KBaJIpaTOB OCTaTKOB
MOJENN

E) He3aBucumocth
OCTAaTKOB MOJIEIH OT
pEerpeccopoB

CpeaHuii

OIIK-2.3

YcTaHoBUTE COOTBETCTBUE
MEXTy KOMIIOHEHTOM
MHOkECTBEHHOU
PETrPECCUOHHON MOJICIIHN U
dbopmyII0ii ero pacyera:

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

BexTop HabmroneHMit
3aBUCHMOMW NIEPEMEHHOMN —
XB+E

OO6mras cymMMa KBaJipaToB
3aBUCUMOU IIEPEMEHHON —
ESS + RSS

CpeIHUU

OIIK-5.2

VY cTaHOBUTE COOTBETCTBHE
MEKy IKOHOMETPUUECKUM
MOKa3aTeseM 1
WCIIOJIB3YEMOMW IS €TO
pacuera pyskimeit B MS

Kputnueckoe 3HaueHue
cTaTUCTUKU Puirepa —
FPACIIOBP

3naueHue p-value s
CTaTUCTUKHU Durepa —

CpeIHUIU




Excel

F.PACILIIX

CB0OOOHBIN YIeH
3KOHOMETPHUYECKON MOJICITN
— OTPE30K

3HaueHHe B COOTBETCTBHUU C
JIMHEHHOM
armnpoKCUMAalUen 1o
METOJly HAUMEHBIINUX

KBaJpaToOB —
TEHAEHITAA

OIIK-2.2

OtHomenue koddduimeHTa
perpeccuu K ero
CTaHAapTHOM onIuoKe,
BBIYHCIICHHOE TI0 MOYJTIO —
3TO PacueTHOE 3HAYCHHE:

A) t-cTaTUCTHKHU
CrbrosieHTa

b) F-cratuctuku ®umiepa
B) crartucruku i’

I') ypoBHSI 3HAUUMOCTH 0.

CpeIHUU

OIIK-2.3

3Ha4YeHNUE CTAaTUCTUKU
Hapbuna-YotcoHa,
COOTBETCTBYIOIIICE
OTpHULIATEIIbHOM
ABTOKOPPEJISIIIUUA OCTATKOB

3KOHOMeTpI/I‘{GCKOﬁ MOJACIIN:

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

CpeaHuii

OIIK-2.2

HeognoponHocts
JUCIIEPCUU OCTAaTKOB
pEerpecCUOHHOMN
DKOHOMETPUYECKOU MOJIENN
—9T0 ...

CpeIHUI

OIIK-2.2

Hannuue cunbHoOM
JIMHEMHOMN B3aMMOCBSI3U
MEXIY PErpeccopamu B
AKOHOMETPHUUYECKON MOJICIIN
—3T0 ...

CpeHUU

OIIK-2.3

ITo BEIOOpKE U3 40
HAOJIIOICHUH 110 IBYM
MEepEeMEHHBIM X U Y
MOJIYYEHBI CIEAYIONINE
pe3yIabTaThl PACUETOB:
Cpe/lHee 3HauUCHUE
nepeMeHHon X pasHo 10,
Cpe/lHee 3HaUCHUE
nepemeHHou Y pasHo 30,
CpeIHEE 3HAUCHUE
MIPOU3BEICHUS ITIEPEMEHHBIX
X u 'Y paBno 100. Torma
BBIOOpPOYHAS KOBapHUAIIHSI
MEXKY MEPEMEHHBIMU X U
Y cocraBur:

CpeIHUI

OIIK-2.3

ITo BeIOOpKE U3 38

CpeIHUI




HAOJIIOICHUI paccuuTaH
napHbId KodhPurmeHT
KOPPEISAIUNA MEXKITY
nepemeHHbIMU X U Y. Ero
3HaueHue cocransuiio 0,8.
Onpenenvte 3HaYeHUE t-
ctatucThky CThIOZICHTA JIJIS
K03 puieHTa Koppensiuu

OIIK-2.2

Pacniosioxkure B mpaBuiIbHOM
MMOCJIEJOBATCIHHOCTH ATAIIbI
AKOHOMETPHUUYECKOTO
aHaJm3a:

1) IlocTaHOBOYHBIM

2) AnpuopHbIi

3) UudopmannonHo-
CTaTUCTUYECKUU

4) Crnenuduxarus
MOJIEIH

5) Unentuduxamms
MOJIETH

6) Bepudukanus
MOJICTIH

BBICOKUU

OIIK-2.2

Pacrniosioxkure B mpaBUIIbHOM
II0CJI€J0BATEIBHOCTH ATAITbI
MIPOBEPKHU CTATUCTUUECKOTO
psana Ha
reTepPOCKETACTUYHOCTh
OCTaTKOB C HUCIIOJIb30BaHUEM
TE€CTa PAHTOBOW KOPPEIISIUA
CnupmeHa

1) PamxupoBanue
HAOJTIOIEHUH 10
3HAYEHUAM
perpeccopa

2) Iloctpoenue mojaenu
MapHOW JINHEMHOU
perpeccun

3) Pacuer ciayyaiiHbIX
OCTaTKOB

4) Pacuer paHros
MOJYJIE OCTAaTKOB
MOJeNn

5) Pacuert kBaaparoB
pa3HOCTEHN paHTOB
perpeccopa u
OCTaTKOB MOJIENN

6) Pacuet panrosoro
koahpurmenTa
KOppeJsiuu
CnupmeHa

7) Ouenka 3HAYUMOCTH
ko3 purrenTa
KOppeJsIuu

8) Or1ieHKa BBIOJTHEHUS
YCIIOBHUS
TOMOCKEIaCTUYHOCT
u

BBICOKUU

OIIK-5.2

B pamkax s13bika
nporpaMmMupoBanus R,

A) Im (formula, data)
b) line.strip (n, a)

BBICOKUU




UCTIOJTb3YEMOTO JIISI
SKOHOMETPUUYECKON
00pabOTKH JTaHHBIX,
UCTIOJIB3YIOTCS KOMaH/IbI U
GbyHKIUU:

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

J) plot (x, y)
E) self.func (data, line)

OIIK-2.3 VYcnoBust TOUHOM A)D+1<H BBICOKHUI
uaeHtTuguuupyemoctu win | b) D +1=H
ceepxuaeHtTuduiupyemoctu | By D + 1> H
AKOHOMETPHUUECKUX IND-1<H
YPaBHEHUI B CUCTEME N D-1=H
MOYHO TIPOBEPUTH IO
dbopmynam:

OIIK-2.2 JlnHamuueckue A) mo0ble perpecCuOHHbBIE BBICOKHUI

9KOHOMCTPHYCCKNEC MOJICIIN:

MOJEIN
b) panroBeie Mmozenu

B) monenu ¢
pacnpeieICHHbIMU JIaraMu
I') Mogenu ¢ GUKTUBHBIMU
NEPEMEHHBIMU

J1) aBTOpErpecCUOHHBIE
MOJIEIH




