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TunoBble 3aaaHunA ANA KOHTPONIbHOMU pPaboTbI:

3agaua 1

[IpencraBieH psj TaHHBIX:
X 8,2 42 12,9 9,7 7,1 5,5
Y 192 12,7 22.9 173 14,9 142

Haiitn 3Hauenwe kodddummieHTa Koppensiud. BBIMOIHUTE MPOBEPKY 3HAYMMOCTH KO3 HUIIMEeHTa
Koppesauuu st ypoBHs 3HaunMmoctu o = 0,05. Caenarb BBIBOJIBI.

3agaua 2

[To manHbIM 3amauu 1 naTh HHTEPBATBHYIO OIEHKY MCTUHHOTO 3HA4YCHUS Kod((UIMEeHTa KOPPENSIUU IS
reHEpaIbHONH COBOKYITHOCTH C TOMOIIBI0 mpeoOpa3oBanus dumepa mist ypoBHs 3HaunMoctu o = 0,05.
Cnenatb BBIBOJIBI.

3amaua 3

[IpencrasneH psax JaHHBIX:
X| 51216 3|8 |95 |[12]8]38 16 14 | 12| 18 17
Y [ 58[39[51]145]69]66| 60| 78|72 75| 140 | 114 | 96 | 127 | 119

Haiitn 3Hauenuwe kodd@dUIMEHTa KOpPpEIAluH. BBIMOJIHUTE MPOBEPKY 3HAYMMOCTH KO3 duImeHTa
Koppensauuu Juist ypoBHs 3HaunMoctu o = 0,01. CnenaTth BbIBOJIBI. JlaTh HHTEPBAIBHYIO OLIEHKY UCTUHHOI'O
3HaueHus Kod(dduureHTa KOoppensuuu [Uisi TeHEepalbHONH COBOKYMHOCTH C TMOMOILIBIO MPeoOpa3oBaHUs
@umepa ans ypoBHs 3HaunMocTH o = 0,01. Cnenate BoiBoAbl. CpaBHUTH pe3ybTaThl 3a1a4 3 u 2. Caenate
BBIBO/IBI.

3agaua 4
[To nmaHHBIM 3a7aud 3 BBINOJIHUTH TPOBEPKY BEPHOCTH THUIOTE3BI O PABEHCTBE 3HAYCHHUS HCTHHHOTO
KodpUIIMEHTa KOPPENSIMUA [ TeHEPAThbHOW COBOKYMHOCTH COOTBETCTBYIOIIEMY 3HAYCHHIO Po MPH
YpoBHE 3paunMocTu o. = 0,01:

a) mpu po = 0,8;

0) ipu po = 0,75;

B) 1ipu po = 0,99.

3agaua 5

W3 renepaibHON COBOKYIMHOCTH HEHW3BECTHOI'O pa3Mmepa CiIydailHbIM 00pa3oM OTOOpalii TpU BBHIOOPOUHBIC
COBOKYITHOCTU OOBEKTOB, oOsafjaroliux AByMs INpu3HakamMM X U Y, MEXAYy KOTOPBIMH MOXET ObITh
IIPOCIIEKEHA KOPPEIALMOHHAS CBSA3b:



Homep Bri6opka 1 Bri6opka 2 Bribopka 3
00beKTa Y, X Y> X2 Y3 X3
1 25 23 16 1,8 11 1,2
2 19 2,8 18 2,1 19 1,7
3 31 34 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 22 22 24 27 3,1
7 24 3,7 29 3,1 31 3,5
8 26 3,5 34 32 28 3,6
9 38 3,9 36 34 16 22
10 41 4,6 42 3,8 15 1,8
11 40 3,7 30 3,5
12 35 32 20 24
13 38 3,5 17 1,9
14 29 3,6 16 1,8
15 33 29 10 1,1
16 44 3,9
17 38 3,8
18 37 3,9
19 31 3,5
20 26 3,1

[TpoBepuTh THUMIOTE3y 00 OJHOPOJHOCTH T€HEPAILHOW COBOKYIMHOCTH JUIsl YpoBHS 3HaunMoctu o = 0,05 ¢
noMoIILIO0 cTaTucTuk Puiiepa 1o kputepuio x>, Caenarb BHIBOJIbI.

3axaua 6

IIpencrasieHsl JaHHBIE IO TPEM IPU3HAKAM:
X1 X, X3
12 48 146
8 56 149
6 61 183
5 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 KOPPENALMOHHYIO MaTpHIly. BBINOIHUTH pacyeT 4acTHBIX KO3()(PUIMEHTOB KOPPEIALHUU IMPU
YCTpaHEHUU BIUSHUS Kaxaoro (axropa mo oraenbHocTH. [locTpouTh MaTpuily 4acTHBIX KO3 (UIHUEHTOB
koppemsinui. Ha ocHOBe cpaBHEHMsI JByX MaTpull CIe€laTh BbIBOJAbL. MOXKET JU MATH Pedb O JIOKHOU
KOPPEJSILIMY MEXAY KaKUMH-TH00 pakTopaMu?

3amaua 7
[To nanHpIM 3amauu 6 HAWTU TPU 3HAUEHUS MHOXKECTBEHHBIX KOX(P(OUIIMEHTOB KOPPEISIUHA A KaXI0TO
(akTopa npH yCJIOBUU COBMECTHOTO BJIUSHUS HA HETO JIBYX OCTaJIbHBIX (DaKTOPOB.

3anaua 8

Nmeercsa nBa psina nanHeix. Haiitu:

1) ko3 duueHTs TapHOI TUHEIHON perpeccuw;

2) HECMEIICHHYIO OICHKY AMCIIEPCHHU OCTATKOB;

3) Benmuuunbl TSS, ESS, RSS;

4) crangapTHbIE OMIMOKU KO3((UIIMEHTOB PErPecCHu;

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

6) pacueTHbIe 3HaUEHUs t-CTATUCTUKH KO3 (PUIIMEHTOB PETrPECCU;



7) HUXKHHE U BEpXHUE OLIEHKHU JI0BEPUTEIbHBIX HHTEPBAIOB TEOPETUUECKUX KOAPPHUIIMEHTOB PErPECCUH;

8) korhpuIMEHT TeTepMUHALINH;

9) ko3 huUeHT KOppeALnY;

10) pacuetHoe 3HaueHue F-craructuku uist ko duirenTa eTepMuHaIIY;

11) kputnueckoe 3Hauenue F-ctaructuxu st kospduuuenta nerepmunanuu npu o = 0,01;

12) HM>KHUE ¥ BEpXHHUE OLEHKHU JOBEPUTEILHOTO MHTEPBaIa JUIsl IPOTHO3HOIO 3HAYEHUS IepeMeHHON Y npu
IIPOrHO3MPYEMOM 3HAYEHUM NIepEMEHHON 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

3agaua 9

Nmetrorces nannbie no 25 HaOmoaeHusM. [lpeactaBuTh naHHbIe B MATpUIHOUN Gopme. Haiiti BekTop crosdery
koadumeHToB perpeccun B, ucmonp3ys omepanudd ¢ MaTpUIlaMd M BEKTOpaMU M TIOCTPOUB BCe
BCIIOMOTI'aTeJIbHbIE MAaTPHUILbl. BBIOIHUTE pacdeT NpeAcKa3aHHBbIX 3HAYCHUM Y U CIy4alHbIX OTKJIOHEHHM,
WCIIOJIb3YSl Pe3yJbTaThl onepanuii ¢ Marpuramu. Onpeaenuts BeluuuHbl RSS u nucnepcuun cimydailHbIX
oTkJoHeHHH. [locTpouTh KOBapHAIMOHHYIO MAaTpUIly A ocTaTKoB. OIpenenuTh CTaHIApTHBIE OIIUOKH
KO3 (UIIMEHTOB PEerpeccuu, OMUpasich Ha 3HAUYEHUS JUAroHaJbHBIX 3JIEMEHTOB KOBAPUAIIMOHHON MaTpHUIIbI.
BhIMONHUTE MPOBEPKY pacdyeToB B MaTpuuHOM dopmare uepe3 nmpuMeHeHue QyHkuuu «Perpeccus» u3
MaKeTa aHaliu3a JaHHBIX. Y CTAaHOBUTH COOTBETCTBHUE MEX]y PE3yJIbTaTaMH PacueToB JIByMsl crioco0aMu Mo
KJIFOUEBBIM [10KA3aTeNsAM. Y pOBEHb 3HAUUMOCTH MPpUHATH 0,05.

N n/n X1 X2 X3 X4 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 22 239 359 | 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 41 408 264 | 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
2 73 806 48 531 185 | 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 naHHBIX 33724l 9 BBINOJIHUTH MPOBEPKY THIOTE3Bl O PABEHCTBE JBYX KO3((HUIIMEHTOB
JIETepMUHAIIMNA TIPU YCJIOBHHM HWCKIIIOUECHHS OIHOM, ABYX, TPEX M YEThIpEX OOBICHSIOMUX MEPEMECHHBIX.
HCHOJIB?»OB&TB CpaBHeHI/Ie COOTBGTCTBYIOH_II/IX paC‘-IeTHBIX " KpI/ITI/I‘-IeCKI/IX 3Ha‘{eHI/Iﬁ F-CTaTI/ICTI/IK. CI[GJI&TB
BBIBOJBI O JIOMYCTUMOCTH WM HEJOIMYCTUMOCTH HCKIIOUYECHHs] COOTBETCTBYIOIIETO KOJIHYECTBA
OOBSICHSAIOUINX TIEPEMEHHBIX. Y POBEHb 3HAUUMOCTH NpHHATH 0,05.

Tunosble BONMPOCHI K 3K3aMeHYy.

1. Ilonartue oxonomerpuku. lLlemn u 3amaun, OOBEKT M TPEAMET SKOHOMETPHUKH.

DKOHOMETPUYECKHUE MOJIEIIN

Orarbl 3KOHOMETPUYECKOIO aHAIU3a

N3mepurenbHbie MIKaIbl B S9KOHOMETpHKE. CUITBHBIE U ClTa0bIe NTKAJIBL.

OCHOBHBIE MOJIEIN U METO/Ibl SKOHOMETPUYECKOr0 aHAIN3A.

[lonsiTe  KoppensiuMOHHOrO  aHanu3a. DyHKIMOHAIBHBIE,  CTOXACTHYECKUE,

KOppeJsILUOHHBIE CBsI3U. KoppensiunoHHoe noJe.

Koadpumment xoppensuu K. ITupcona. CoiictBa koadduireHTa.

[IpoBepka CTaTUCTUYECKON 3HAYMMOCTH Kod(pduuueHTta koppensuuu. HyneBas u

aJIbTEpPHATUBHAS TUIIOTE3bI.

8. Crarucruueckas npoBepka runores. OmuoOKu MepBoro U BTOPOro poja.

9. UntepBanbHasi oueHka koddduimenta koppensuuu. JloBepUTENbHBIA HMHTEpBAL.
[IpeoOpazoBanue P. durmepa.

10.I1poBepka runoTe3 0 3Ha4€HUU UCTUHHOTO 3HaYeHUs KOd(DPHUITMEeHTa KOPPETAIUU U
00 OZHOPOIHOCTH IeHePAILHOM COBOKYMHOCTH. Kpurepuii .

11.YacTHas 1 MHOKECTBEHHAs Koppesausa. KoppensinuonHas Marpuua.

12.Panroas koppesnsiuusa. Koapdunuents Ciupmena u Kenganna.

13.TaGuubl CONPSKEHHOCTU U KPUTEPUH .

14.CymHOCTh JTMHEWMHOW perpeccuu. TeOopeTHYEeCKOe U SMIUPUYECKOE YPaBHEHUS
perpeccun.

15.Meton Hanmenbiux kBaaparos (MHK).

16.YcnoBuss T'aycca-MapkoBa st MHK. HecmemeHHOCTb, COCTOSITENIBHOCTh U
s dexTuBHOCTH oreHOK Mo MHK.

17.1IpoBepka TOYHOCTM U CTATUCTUYECKOW 3HAYUMOCTU KOI(DPUIMEHTOB MapHOM
nuHelHou perpeccuu. CtanaapTHbie OMTMOKHU KOI(P(UITMEHTOB PErPECCUM.
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18.Cymnocts nokazateneit TSS, ESS u RSS u ux cootHomenue.

19.I1poBepka oO1iero kauecTna ypaBHeHus perpeccun. KosddumuenT nerepmunanuu.

20.ITporno3upoBaHre 3HAYECHHUI 3aBUCUMOMN MEPEMEHHOM C MOMOIIBIO PErPECCUOHHOMN
MOJIEIIN.

21.CymHoCcTh MHOKECTBEHHOM JIMHEIHOM perpeccun. Uucmo creneHeit CBOOOIbI.

22.PacyeT kK03 PUIMEHTOB MHOKECTBEHHOU JIMHEWMHOM perpeccuy METOIaMH MaTPUIHOM
aJreOphl.

23.lucniepcuul ¥ CTaHAApPTHBIE OMMOKH KOA(DPHUIIMEHTOB MHOXKECTBEHHON JIMHEWHOMN
perpeccun.

24 VlHTepBaJIbHBIE OIICHKH KOI(PPHUIIMECHTOB MHOXECTBEHHOW JIMHEHHOW PErpecCcui.
JloBepUTENBHBIN NHTEPBAIL.

25.AHanu3 Ka4ecTBa SMIIMPUYECKOTO YPAaBHEHUS] MHOKECTBEHHOM JIMHEHHOMN perpeccumu.

26.AHanu3 CTaTUCTUYECKON 3HAYMMOCTH KO3 (ULIMEHTA IeTEPMUHALIUU
MHOKECTBEHHOM JIMHEUHON perpeccuu. F-cratuctuka.

27 I1poBepka paBeHCTBA ABYX KO3(PPUIMEHTOB AETEPMUHALIIH.

28.IIpoBepka runoTe3bl 0 COBNAJACHUN YPaBHEHHM perpeccuu sl AByX BBIOOpOK. TecT
Yoy.

29.CymHocTh aBTOKOppensuuu. lonoxurenbHas U OTpULIATENbHAS ABTOKOPPEISALIUS.
[IpyuyuHbI 1 TOCIIEICTBUS ABTOKOPPEIISALINH.

30.Kpurepuii lapouna-YorcoHa.

31.Metozpl yCTpaHEeHHs aBTOKOPPENSIIINN. ABTOPErPECCUOHHOE TIPpeoOpa3oBaHue.

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

33.I1oHATUS TOMOCKETACTUYHOCTH U T€TEPOCKETACTUIHOCTH.

34.Meronbl OOHApyXE€HHsI M CMSATYEHUS NpOOJIEMBl TIe€TEPOCKEJACTUYHOCTH. Tect
paHroBoi koppessinuu CnupmeHa.

35.Tect N'ondenma-Kranara.

36.MeTo]1 B3BEIEHHBIX HAMMEHBIINX KBaIPAaTOB.

37.CyniHOCTh ¥ NOCJEACTBUS MYJIbTUKOJUIMHEAPHOCTH.

38.MeToabl onpeAesieHUs] MyJIbTHKOJLTMHEAPHOCTH.

39.MeTonbl yCTpaHEHUS MYJIbTUKOJUIMHEAPHOCTH.

40.1TonsiTue HenuHeHOM perpeccuu. Jluneapuzanus.

41.Crenennsie monenu. [IpousBoacteennas gpynkius Koo66a-/lyrnaca.

42.06patHas MOJIEIb.

43 .ITonuHOMHAIbHAS M MIOKA3aTeJIbHAST MOICIIN.

44 .Bei6op Gopmbl mosenu. Omudku crienruxaim.

45.UccnenoBaHye 0OCTaTOYHOI'O WICHA MOJEIIH.

46.1ToHsTHE U COCTABIIAIONINE JUHAMUYECKOTO PsJIa.

47.MonenupoBaHUe TPeHAa BPEMEHHOIO pAJia.

48. Ilnmaamuyeckue Moaenu. Jlaru B MoIersx.

49.0ueHka Mojzenedl C JlaraMd B HE3aBUCUMBIX TNepeMeHHbIX. KpaTkocpouHblii u
JOJITOCPOYHBIN MYJIBTIUIUKATOP.

50.TIpeoGpazoBanue Koiika.

51.ABTOperpeccuonHbie Moiesin. Moienb aJalTUBHBIX OKUAaHUNA. MoJie]ib YaCTUYHOU
KOPPEKTUPOBKHU.

52 . IlonmnHOMHANIBHO pactpeneneHnblie garu . AamoH.

53.1Iporao3upoBaHye C MOMOILIBK) BPEMEHHBIX PSIOB.

54.Tect Yoy Ha yCTOMYMBOCTb perpecCHOHHON Moaenu. Kputepuu kauecTBa MporHo30B.

55.Tlonstue puxtuBHBIX Moaeiael. ANOVA u ANCOVA mozaenu.



56.CpaBHenue aAByx perpeccuit. Tect Hoy.

57.Ucnonb3oBanre (PUKTUBHBIX IEPEMEHHBIX B CE30HHOM aHAJIM3E.

58.Buapl cuCTEM ypaBHEHHUM, HCHIOJIb3YEMBIX B 9KOHOMETPUKE.

59.CtpykTypHas ¥ npuBeaeHHAs] (POPMBI MOJIEIH.

60.1IpoGnema UACHTU(DUKAIIY. HeoOxonumoe U JI0CTaTOYHOE YCII0BUSA
UACHTUDUIUPYEMOCTU. METO/IbI OLIEHKH MapaMeTPOB CTPYKTYPHOM (POPMBI MOJIEIH.
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