Cemuuap 4. MHuoxecTBeHHas! perpeccusi: NpoBepKa rurnores3 0 JHHEHHbIX OrPAHUYECHHUSIX
3apaua 1.

IIpu nccnenoBannu (PakTOPOB, OMPEEISIOUINX YKOHOMHUYECKUI pocT, mo 70 crpaHaM ObLIO MOJy4eHO
ypaBHEHHE perpeccuu (B CKOOKaxX yKa3aHbl CTAHAAPTHBIE OTKIOHEHHS )

G=15-05P+ 02 S+121-04D+ 5 In,R>=0.6.

(0.1) (0.042) 3) (0.5) 3.1
rne G — Temn skoHOMHYeckoro pocra, P — cpemnenymesoit BBII, S — Gromxkernsiit nepunur, I — obpem
uHBecTULNi, D — BHemHu noar, In — ypoBeHb HHGISIIHAN.
1) IIpoBeputb ageKBATHOCTb MOJEITH.
2) CornacHoO 3TOH MOJENH, TPU YPOBHE 3HAUUMOCTH 5% MOKHO YTBEPKIOATh, YTO TEMIIbI 3KOHOMHUYECKOTO
pocTa 3aBUCAT OT
2.1) cpennenymesoro BBIT
2.2) GropkeTHOTO nedunnTa
2.3) obbeMa UHBECTHUIIHIA
2.4) BHEIIHEro 0Jra
2.5) ypoBHs HHIALNN

PeweHue:
1) IlpoBepka ameKBaTHOCTH MOAENIH - 3TO NpoBepka runoressl H :f, =0, =..=p, =0 (k=6 - uucno

= H 3B #0
OLICHUBAEMbIX KO3((HUIIUEHTOB) MPOTHB AJNbTEPHATUBHON TMITOTE3bI !

R’ -k : -
F = - Z . B Hamewm cnyvae /= %% =19.2. T k. 5%-asa Touka pacnpeaenenus Puinepa

F,(k—-1Ln-k)=1F, (564)~2.37, 3Hauut, Hynesas runoresa H,:pB, =, =...= , =0 orBepraercs Ha

C MIOMOIIBKY CTATUCTHUKH

5% ypoBHE 3HAYMMOCTH.
2) B »TOM nyHKTe HaM HEOOXOIUMO MPOBEPUTH 3HAYMMOCTD KaXKA0ro U3 (PaKTOPOB, BXOSIINX B MOAEIb, MO-
otnenapHOCTH. J{nst Bcex KO3(p(UUMEHTOB KpUTHYECKAash TOUYKa t-pacmpereneHuss OyAer OaHa W Ta Ke:

fso (N—k) =155, (64) 2.

21)P: 1, = OO 15 = —5 = ko3¢ punment 3HauUM Ha 5% ypOBHE 3HAUMMOCTH, ecThb BiusiHue P Ha G

22)S: ¢, = 02 _ 4.76 = ko3¢ dunuent 3HaunM Ha 5% ypOBHE 3HAUUMOCTH, €CTb BiusiHIE S Ha G
P 0042

12
23)L 1, = 5 =4 = ko3P uumeHT 3HaUUM Ha 5% ypOBHE 3HAUMMOCTH, ecThb BiusHue | Ha G
—0.4
24)D: ¢, = =05 =—0.8 = ko3P PunmeHT He3HAUNM Ha 5% ypOBHE 3HAUMMOCTH, HeT BiusHuA D Ha G
5
25)In: t, = 31 =1.61 = ko3P PuumeHT He3HAUNM Ha 5% ypOBHE 3HAUUMOCTH, HeT BusHUS In Ha G

3apaua 2.
Ouenusajcs crnpoc Ha ueinodckuii yaii B CIIIA ¢ moMo1ibio cienyrolei perpeccuu:
InQ=6+B,nE +,InP, +p,InF,+ 5, InY +u,
rne Q — crpoc Ha HeioHCKkU 4aii, P; — nena wHaniickoro 4asi, Pc — nena neinoHckoro 4as, Pp — 1eHa
Opasmibckoro kode, Y — pacnoyiaraeMblil TOXO/.
ITo 22 nabmopeHusM OBUIM TIOJYHYEHBI CIENYIOIHE pPe3yiabTaThl (B CKOOKAaX yKa3aHbl CTaHIAPTHBIE
OTKJIOHEHUS):

an 2.837-1481In P, +1.181In P, +0.1861n £, +0.257InY, RSS =0.4277

2) (0.987) (0.69) (0.37) (0.37)

Ota Monenb OblIa TaKke OLIEHeHa npu orpanudenHusax B, =—1, [, =0 u nonydeHo:

InQ+InP, =-0.738+0.1991n P, +0.261In¥ | RSS = 0.6788

(0.82) (0.155) (0.165



ITposepurs runoresy [, =—1, [, =0 u gaTh 3KOHOMHYECKYIO HHTEPIPETALNIO MOTyUEHHBIM PE3yJIbTaTaM.

2

PeweHue:
B cootrBercTBHM ¢ 0Omel mpouenypoil MPOBEPKH HECKOJIbKUX JHHEHHBIX OTPaHUYCHHN, HEOOXOAMMO
(RSS, —RSS.z)/ q
paccuuTatb TECTOBYIO CTaTUCTHUKY F= : B JAHHOM ciy4ae
RSS,; I(n—k)

_ (0.6788—0.4277)/2
0.4277/(22-5)

=499, Tk 5%-as kpurnueckas TOUka COOTBeTCTByIOIEro F-pacripenenenus ectb

I, (2,17)=3.59, MBI OTBEpraeM HyJeBYIO TrHIOTe’y H, {? 5 Ha 5% yposHe 3Haummoctu. Takum
3

oOpa3oM, IleHa MHAMICKOTO 4Yas BJIMSET Ha CIPOC Ha LEHIOHCKMHA 4all w/wmm koadpduumeHt mpu nexe
LIEHJIOHCKOTO Yail He paBeH -1.

3apava 3.
= ITo nannbIM 17151 27 GUPM OLICHUTH MPOU3BOACTBEHHYIO (PYHKIIHIO C TIOMOIIBIO TPEX MOJEICH:
InY=8+BInL+p,InK+u (1)
InY =a, +a,In(LK)+¢ (2)
InY/K=y,+y,InL/K+¢& (3)

CyMMBI KBapaToB OCTAaTKOB MJs OIEHeHHbIX (yHkomii perpeccuit (1), (2), (3) oxa3amuce
COOTBETCTBEHHO PaBHBI:
RSS;=8.51, RSS;=8.94, RSS3=9.01
OOmBsicHUTD, IOYEMY BTOpAsi M TPEThs] MOACIH SIBJSIFOTCS OTPAHUYEHHBIMH BEPCHSIMH MEPBOH, BBIMNCATH
COOTBETCTBYIOLIUE OrpaHIYeHHs Ha KO3 PuIeHTrl perpeccu (1) 1 mpoBEepHUTh UX BBHIMOJHEHUE.

PeweHue:
Herpynno 3ameruts, uto npeanonoxkenue [3, = B, npespamaer perpeccuro (1) B perpeccuto (2) B cuity

cBoiictBa norapudpma Ina+Inb=Inab. Anamornuno, perpeccus (3) momayudaercs u3 perpeccun (1) mpu
o a
npenmnoyoxenun f, + [, =1 B cuny cBoiictBa norapupma Ina—Inb = lnz :

COOTBeTCTBeHHO, HaM HY)KHO HpOBepI/ITb ABEC THUIIOTE3bI O J'IPIHefIHbIX OFpaHI/ILIeHI/IﬂX Ha napaMeprI:
(8.94-8.51)/1
8.51/(27-3)

H,:B,=p, u H,:B,+p,=1. B nepsom ciy4ae TecToBasi CTaTUCTHKA paBHa [* = BO

2

(9.01-8.51)/1
8.51/(27-3)
B oboux cnydasx kputudeckas Touka F-pacnpenenenust Oyner OgHOW W TOW K€ B CHIIY OJUHAKOBOTO

BTOpOM [+ =

KOJINYECTBAa OrpaHmueHuii (OmHO orpaHudeHue B oOoux ciydasx): [, (1,24)=4.26. T.x. obe TecToBBIE

CTaTUCTHKH MEHBIE KPUTHUYECKON TOUKH, B OOOMX CiIydasx HyJieBas FHIOTe3a He oTBepraercs Ha 5% ypoBHe
3HAYUMOCTH.

3apaua 4.

Wsyyass 3aBucHMMOCTb anuTenbHOCTH OOyuenmss S 540 wHmuBHIOB OT cnocobHocTeit  1Q,
XapaKTePU3YEMbIX Pe3yJIbTaTaMH TPEX TECTOB (CM. MYHKT B), INIUTEIBHOCTH OOyUeHUs MaTepu HHIuBUAA SM,
IUTeIbHOCTH O0y4yeHus: oTua wHauBHaa SF, wcciemnoBareh MONyYUN clieAyromue GyHKIUN perpeccuu (B
CKOOKax yKa:saHbl CTaHAPTHBIE OTKJIOHCHHUS ):

S= 5 +0. 115710 +0.128M + 0.1 SF', RSS =2100.646, R* = 0.336 (D)

(0.52)  (0.0099) (0.039) (0.029)

S=65+0. 1410, RSS =2267.587 (2)

(0.48)  (0.009)
1. HCXOHﬂ n3 l'IO.]'IyLIeHHbIX pesyanaTOB, MOJXHO JIN C"II/ITaTbj YTO AJTUTCIBbHOCTDH O6yLIeHI/I$I NHOAUBUOA 3aBUCUT
TOJILKO OT €r0 CIIOCOOHOCTEN?



2. bblja oLleHeHa Takke perpeccus

~

§=522+0.1157/0+0.109(SM + SF), RSS =2100.962. (3)

(0.502)  (0.0099) (0.016)

HCXOI[ﬂ N3 TMOJYYCHHOr0 pe3yjabTara, MOXHO JIM CHHUTATb, YTO POAUTECIN B paBHOﬁ CTCIICHU BJIMAKOT Ha
JJIIUTCIJIBHOCTD O6yLIeHI/I$I I/IHI[I/IBI/II[a?

3. 3HayeHWs] TEPEMEHHOW, XapaKTepusyromeHd CHoCOOHOCTH WHIWBHIA, PACCUYHTHIBAINCH CIEIYIOIIHM

obpazom:
10 =0.510, +0.2510, +0.2510,, re

1Q; — pesynbraTel TECTA IO ApUPMETHKE,
1Q; — pe3ynbTaThl TECTA MO PABOMNUCAHUIO,
1Q3 — pe3ynbrathl TECTA IO MOHUMAHUIO POUUTAHHOIO MaTepHaa.

Uccnenosarenb OLEHHUI TAKIKE PErPECCUI0

S'=4.75+0.08810, +0.035 10, —0.001310,+0.12.SM + 0.1 SF, R> =0.352 (4)

(0.54)  (0.012) (0.015) 0.013) (0.039) (0.029)

Hcxonast U3 MOyUeHHBIX Pe3yIbTaTOB, MOJKHO JI CYMTATh, YTO Beca B MepeMeHHOH 1) BRIOpaHb MpaBUIIBHO?

PeweHune:

1.

IIpennosnoxeHue, 4To JUIUTENBHOCTh O0Y4€HHs MHAWBUA 3aBHCUT TOJIBKO OT 1Q), SKBUBaJIEHTHO HyJ€BOM
runoTe3e O JIMHEeiHBIX orpaHuueHusx suga H,:fB, =, =0 1poTus aJbTepHATHBBl B BHIE

H,:B;+B;>0.B cooTsercTBUH ¢ 00l NPOIEAYPOii MPOBEPKH HECKOIbKUX JUHEHHBIX OrPaHAYEHHUIA,
Jo (RSS, —RSS.z)/q .
’ RSS,, /1 (n—k)

HEOOXOIMMO  PacCYMTaTb TECTOBYK) CTATUCTHKY B npannom ciydae

~ (2267.587-2100.646)/2 5
2100.646/(540—-4)
pacnpenenenus ecto [, (2,536)~ F}, (2,500) =3.01, MbI oTBepraeM HyJE€BYIO TumoTesy Ha 5% ypoBHE

X 1.298. T.x. 5%-ad xpuTu4eckas TOYKa COOTBETCTByromero F-

3HAYUMOCTHU.

Perpeccust (3) Opima momydeHa u3 perpeccun (1) mcxoms w3 Hynmesoil runoresst H,: [, =f,. B
COOTBETCTBUU ¢ OOIIel Mpoueaypoil TPOBEPKH HECKOJBKUX JIUHEHHBIX OTPAaHUYEHUN, HEOOXOIuMO
_ (RSS; —RSSiz)/ q
© RSSu/(n—k)

paccumuTaTh TECTOBYIO CTaTUCTHUKY B JAHHOM ciyuae

2100.962 -2100.646)/1
:( ) =0.08. Tk 5%-as kpuTuyeckas TOYKa COOTBeTCTByrowmero F-
2100.646/(540-4)

pacnpenenenus ects [, (1,536) ~ I, (1,500) =3.86, MbI He OTBEpraeM HyJIEBYIO THIOTe3y Ha 5% ypoBHE

0

3HAYUMOCTH O PAaBHOM BKJIa/ie 0Opa30BaHH MaTePH U OTLA.

Ham HyxHO mpoBeputb, OyayT JH peanbHble KO(PPHUIMEHTH 3aBUCUMOCTH OT OTHENIbHBIX TECTOB PaBHBI
BeCaM 3THUX TECTOB B 000OmeHHOM mokasarene. s Toro 4roOwl perpeccust (1) mpencrasisiia coboi
orpaHHYeHHyl0 Bepcuro perpeccunt (4) S = S, + 5,10, + B,10, + B,10, + B.SM + B.SF +u , nHeodxonumo
IIPOBEPUTH UITOTE3Y O BBIIONHEHNUN CIEAyIOIuX orpanndenuit: H,: [, =2, =20, . Ilpoepum, Tak 1u

5T10. ECITM MBI MOICTAaBUM HAIIW ABA OTPAHUYEHUS B MOAEID (4), MBI IIOJTyYUM:
1 1
S=p0+p8,110, +E]Q2 +E]Q3 + BSM + BSF +u

T.e. ¢ TOYHOCTBIO 1O HOPMHUPOBKHU (CyMMa BECOB IOJIKHA COCTABIIATH 1) MbI yuiu TO, 4To /(J, BECHT B 1Ba

pasa 6onbue, uem /0, u 10;).



CooterctBeHHO, (4) - 310 perpeccusi Oe3 orpanmueHui, (1) - 3TO perpeccusi ¢ OrpaHUYCHHSIMH.
o (RSS, ~RSS;;)/q _ (2100646~ RSS,;)/2

- Ocranock TosIbKO nocuutath RSS, , T0 ectb RSS
RSS,,, [(n—k) RSS, , /(540 —6)
RSS 2100.646
RSS, =(1-R, ) 15, =(1-R,)- 1S, =(1-R} ) 2~ = (1-0.352) - ———— = 2050.028
1-R)) (1-0.336)
( @

(31ech MBI BOCIOJIb30BATUCH TeM (akToM, uto TSS Bo Bcex momensax oauHakoBblil (78S, =78S,;), Tk

TSS - sT0 cyMMa KBajpaTOB OTKJIOHEHUH 3aBUCHMON INEpPEMEHHON, a OHa BO BCE TPEX pPErpeccusix
I (2100.646 —2050.028) /2

2050.028/(540-6)
cootsercTByromero F-pacmpenenenus ects [, (2,534) ~ F,,(2,500) =3.01, MBI OTBEpraeM HYyJIEBYIO
runoTe3y Ha 5% ypoBHE 3HaUUMOCTH.
31ece Mbl BCIOMHWIIM TIONe3HOe cBOHCTBO 78S, =785S,,. Taxke MOXHO MNOJb30BATbCA TOTOBOMH
bopmyoii:

onuHakoBa). Takum oOpazom,

~6.5. Tk 5%-as xpurudeckas TOUYKa

(R -R)Iq  (0352-0336)/2
(=R /(n—k) (1-0.336)/(540—6)

3apaua 5.
C nomo1bo Moaenu
InY=8+BInL+p,InK+u
o naHHbIM it 30 ¢pupm ObLia OLleHeHa 3aBUCUMOCTh BhITycka Y oT Tpynaa L u kanurana K:

Y =12+06InL+ 041K, Fyusic = 200.24

(0.3)  (0.12) (0.08)
B cko0Oxkax ykaszaHbl 3HaU€HHs CTAaHAAPTHBIX OIKUOOK. Ha ypoBHe 3HauMMOCTH 5 % OTBEPraroTCs rUIoOTE3b:

a) H() X Bz =0
6) H() X B3 =0
B)H()IBQZ B3:O
r)Ho: B2=0.5
I[) H() . B3 =0.5
PeweHwue:
0.6
a) IIposepsieM BTOpO# KOI(DGULNEHT HA 3HAYUMOCTD! /, = o1z =5, s (30 _3) =2.052, T.0. KO3(hdULIEHT
3Ha4uM Ha 5% ypoBHE.
0.
0) IIposepsiem TpeTuit KO3PULHEHT HA 3HAYUMOCTD. [, = O—(j8 =5, t,5, (30_3) =2.052, T.0. K03hdHIMEHT

3Ha4uM Ha 5% ypoBHE.
B) IIpoBepsiem Monenb Ha agekBaTHOCTH. [, =200.24, F(52°/§7) =3.35, T.0. MOzenb afekBaTHa, Hy oTBEpraercs

Ha 5% ypOBHE 3HaAYUMOCTH.

0.6-0.5

r)t, =————=0833, 1,5, (27) =2.052, 1.0. Hy: B2 = 0.5 He oTBepraercst Ha 5% ypoBHE 3HAYNMOCTH.
04-0.5

n t, = o —0.883; & o0 (27) =2.052, 1.0. Hy: B3 = 0.5 He oTBepraercst Ha 5% ypoOBHE 3HAYMMOCTH.



