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IIporuo3upoBaHue Mo perpecCHOHHOM Mo/e/IH

1. Ha ocHoBanuu 5 Habmoaenuii nonyuena MHK onieHka ypaBHeHuUs perpeccuu
?,. =1.56+0.21.X, u oueHka ocTaTouHOM auctepcun 6. = 0.04 . Martpuna HaboaeHui

’

11111
€I'PECCOPOB HUMEET BUJ: X = .
Perpeceop A {1 346 8)

[Toctpouts 95% noBepUTENbHBINA HHTEPBAJ JIJIs MPOTHO3a, €CJIM MPOTHO3HOE 3HaUeHuEe X=2.

2. Ha ocnoBanuu Habmoaenuii nonydena MHK orienka ypaBHeHHs perpeccuu
Y = 0.2Z +0.3W u orienka qucrepcuu ommbox 6> = 0.04 .

. . yr_ (12000
Martpuia HaOJII0IeHU# perpeccopoB UMeeT BUIL: X' = 00456 )"

Owmunbku nMerT HopMalibHOe pacupezeneHue. Iloctpoiite 95% noBepuTenbHbIM HHTEpBAN IS
MHJMBUAYaJIbHOTO IIPOrHO3a B TOuke Z = -2, W = 5.

I'eTepockenacTu4HOCTD, B3BemeHHbIH MHK

Yueonuk demugopa u Masaxos, 3aaaum 10.1-10.5, 3aganue 10.1-10.4

1) 3apauya 10.3. (Yueonuk demumoBa, Majiaxos)
TTpeIonoKuM, 9TO JUIsl MOJIENH MapHOH perpeccun o = o> X . Kak u306aBUThCS OT IPOOIEMBI

I'CTCPOCKCAACTUIHOCTHU OIINOO0K?

2) 3agauya 10.4. (Gujarati, 4 u3n., c.429, 3agaya 11.6)

[To nanubM ¢ 1946 1. o 1975 1. E.A. Hanushek u J.E. Jackson (Statistical methods for social
scientists, Academic, NY, 1977, ¢.160) ouenunu ko3pPpuirieHTs ypaBHEHH perpeccuii (B
CKOOKaX yKa3aHbI OIEHKH CTaHIaPTHBIX OTKJIOHECHUH):

A

C, =26.19+0.6248 GNP, —0.4398 D,

(2.73) (0.006) (0.0736)

(L] =25.92 ! +0.6246— O.4315(Lj ,

GNP t @2) GNP, (000597 (00597 \ GNP ),

riae C — arperupoBaHHbIC YaCTHBIC MTOTPEOUTEIHCKUE PACXOIbI,

GNP (Gross National Product) — BaioBoii HallMOHAIEHBIN TPOIYKT,

D — HanmoHambHBIC PAcXO/Ibl HA 00OPOHY.

C KaKoii 1eJpIo OLeHIITN BTOpoe ypaBHeHue? Kakoe mpu 3ToM ObLIO CAeIaHo MPEAoI0KeHNE O
JHMCTIEPCUH OLUINOOK?



MoskHo 1 cpaBHEBaTh R B 1ByX perpeccusix? OTBer 060CHYiATE.
JlaiiTe MHTEPIPETALUIO OTYYEHHBIM PE3yJIbTaTaM.

2) YueOnuk Jlememes u bop3bix
8.2 B mogenu y; = 51 + Saxi + £; IPUCYTCTEyeT reTepoCcKeJaCTHUHOCTL BU-
na Var(s;) = o2a7. Kak Hamo npeoGpa3oBaTh ICXOTHEIE PETPECCOPEI
3aBHCHMYI0 IIepeMeHHY 10, YTOORI Y CTPAaHNTh FeTepOoCcKeNacTHUHOCTE?

8.3 Bwmomenn y; = 51 + Boxi + & MPHCYTCTBYET FeTEpPOCKeNacTHIHOCTE BHOA
Var(z;) = A|x;|. Kak Hamo npeoGpazoBaTh HCXOOHEIE PETPECCOPEL M 3aBH-
CHMYI0 IlepeMeHHY0, YTO0B! YCTPaHUTh TeTepOCKeJacTHUHOCTE?

8.4 MapecTHO, UTO NMOCJIe [eJIeHHA KAKIOT0 YPABHEHUA perpeccy y; = 31 +

2

[fax; + €4 Ha T TeTepocKeNacTHUYHOCTh olMboK ObLna yeTpaHeHa. Kakoii

BIII MMeTa aucnepcus oumbok, Var(s; )?

8.5 H3BecTHO, 4TO MOCTIe OeJIeHNA KaKI0T0 YPaBHEHHA perpeccln y; = 31 +
Baxi+ i Ha /7 reTepocKeJacTHUHOCTE OIIHGOK GbLma yeTpanena. Kakoit
B MMeTa aucnepcus oumbok, Var(s; )?

8.7 Tlo mabmmomenuam r = (1,2,3)", y = (2, —1, 3)’ olleHnBaeTCa MOTENE Y =

81 + Bax 4 =. OmwmbKM £ reTepockeJacTHUHEBL 1 M2BeCTHO, uTo Var(s;) =
2 .2

o - T3,
1. HalinuTe olleHEHR E‘G;S ¢ momMoIrksp MHEK 1 Hx KOBapHAIIMOHHYEO MarT-
puLy.

2. Halimure o11eHEHN ﬁg; s € ToMo1Isio o6odmensoro MHK i 1x xoBapu-
AlMOHHYE MaTpHILY.

8.8 [ng nuHeiiHolt perpeccuu 3 = 31 + Saxi + P32 + i ObLIa BHINOJHe-
Ha COPTHPORKA HADMIOOeHNIT 110 BOIPACTAHNIO IlepeMeHHolt ». McxonHasa
MOJIeNb OLEHHEANACH [T0 PASHBIM UACTAM BRIDOPKH:

A -~

Beibopka | 31 B2 B3 RSS

i=1,...,30 | 1.21 1.89 2.74 48.69
i=1,...,11 | 1.39 227V 236 10.28
i=12,...,19 | 0.v5 223 3.19 5.31
i=20,...,30 | 1.56 1.06 2.29 14.51

HapecTHO, UTO OLIMOKY B MO ABNI0TCA He3aBMCHMBIMH HOPMATbHEI-
MM CJIy Uai{HBIMH BeJIHUMHAMM ¢ HyJIeBBIM MaTeMaTHUecKHM KM JaHIeM.
IIpoTecTupyifTe oIMOKH Ha reTepocKeJacTHYHOCTD Ha YPORHE 3HAUMMO-
CTH 3%.



8.12 PaccMOTpMM NHMHeHHYH perpeccuio y; = 51 + fox; + f32; + £; mo 50
Habmopenuam. [Ipu onenneanmiu ¢ nomorgsio MHK Ovmi monyueHs! pe-
aymerat: 31 = 1.21, B9 = 1.11, B3 = 3.15, R? = 0.72.

OmueHeHa TalcKe BCIIOMOTaTeNlbHAd peTpeccHd: é‘g = &1 + dax; + gz +
q,;:r.'f—l—ﬁg zf + §ﬁxizi+u.,;:\ PeaynbTaThl OLleHHBAHUA CleyIOLIHe: 31 = 1.50,
5y = —2.18, b3 = 0.23, &y = 1.87, 85 = —0.56, dg = —0.09, B2, = 0.36
HM3pecTHO, YTO OIINGKN B MOJIENTH ABJISIOTCS He3aBMCH MBIMI HOPMATTBHBI-
M CITyUalffHBIMM BeJIMUMHAMI ¢ HyJIeBBIM MaTeMaTHYecKIM O HIaHHeM.
I[IpoTecTHpyiiTe OININOKH HA TeTepOCKeTACTHUHOCTL Ha YPOBHE 3HAUNIMO-
CTH 5%.

8.15 PaccMaTpuBaeTcs MOJeNb Yy = [y + £, TOe OMNOKN £; — He3aRNCIMEBLe
cryuaiiHble BenuunHsl ¢ E(s;) = 0 u Var(s;) = f. Haitnute nanbomee
a(peKTHEHYI0 OLIEHKY HeM3BeCTHOTO IapaMeTpa 1 B Kilacce THHeNHEIX
I10 { M HeCMEIIEHHEIX OL[eHOK.

8.16 PaccMaTpuBaeTca MOJeNb ¥ = 51 + £t, THe oIMOEN £ — He3aBMCHMEIE
cayuaitable BemmumHbl ¢ B(s,) = 0 u Var(g,) = t°. Haiiante HanGomee
o PekTHBHYIO 0IleHKY HeM3BeCTHOTO IapaMeTpa 51 B KiIacce TMHeHHbIX
IO | M HeCMell@HHEIX OLleHOK.

8.17 PaccmaTpiBaeTcs MOJeNb Yt = 12t + £¢, THe oIINOKM £ — He3aBMCIIMBIe
cIyuaiiHble BenwunHsl ¢ E(s;) = 0 u Var(s;) = t. Halinute nanbomee
a(QeKTHBHYI0 OLIEHKY Hel3BecTHOTO MapaMeTpa (31 B Kilacce THMHeHBIX
II0 i M HecMellléHHLIX OLleHOK.

8.18 PaccMaTpiBaeTcs MOJeNs Y = 12t + £¢, T1e oIINOKN £ — He3aBMCIIMEBLe
cayuaitaele Bemmumas ¢ E(s;) = 0 u Var(s;) = t2. Haitqure HanGomee
a(QeKTHBHYI0 OLIEHKY HeHM3BeCcTHOTO NapaMeTpa 31 B Kilacce THMHeNHBIX
0 i M HecMellléHHLIX OlleHOK.

8.23 PaccMOTpHMM MoOelb peTpeccui ¥ = 51 + faxi + [Fazi + £, B KoTopoit
OIMOKH £; He3aBMCIMEI i MMe0T HopMaJbHoe pacnpenenerne N (0, o).
Ina n = 200 HabmoneHmst HalimuTe
1. BepOATHOCTE TOTO, UTO CTATHCTHEA YaliTa OKakeTcH foabie 10;
2. OKHIOAEMOe 3HAUEHMNE CTATHCTHKM VaiiTa;

3. OMcIIepcHIO CTAaTHCTHKM VaiiTa.

8.24 Haiinure uncio ko3(HIMeHTOR B0 BCIIOMOTATENBHOI perpecciy, Heob-
XOIMMOI I BRITIONHEHHMA TecTa YaiiTa, eciiM uncio KoagpUIMeHTOoR B
MCXOHOM perpeccHy ParHO k, BXIIouad cBOOOIHEIN UleH.



8.25 [lo 35 HabmiopenuaMm cotpyauuki HUHW onlenunn ypapHeHMe perpeccii
Y = B1+Pox;+=; M paccUNTaIM OCTATKM ;. [TocJle TOro OHM IIPMCTY IILITH
K JMarHOCTHKe BO3MOXKHEBEIX He[OCTaTKOB MOJIeNIH, 00Hapy KN TeTepoc-
KeJacTHYHOCTh M pelllian eé I1o6opoTh.

1. CaMprfi MIaqUIN HayUHBIH COTPYIHMK BBIIBHMHYT IpeIlonoe-
HHe, UTO CTaHAApTHOEe OTKIOHEeHMe CIyudaifHOil cocTaBIdgrolel
MOXKeT OBbIThH BBHIP&KEHO TaK: Ocj = a4, IMe 0 — HeM3BeCTHHIN
roaddument. Kaknum obpazom Hy#Ho npeofpaz0BaTh MCXOTHOe
ypaBHeHMe perpeccii, 4Todbl M36aBUTECA OT reTepocKelacTHUHO-
cTu?

2. Ilpodeccop pelInn MepelpoBepUTh PesyNIbTATHl M OLEHNT perpec-
CHIO:

é2 = —0.3 4 0.082; — 0.0127, R? = 0.15.

CeHIeTelLCTBYeT JIH MOyUeHHBI podieccopoM pesyIbTaT o Hall-
I TeTepocKeJacTIHUHOCTH?



