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ABTOKOppeasinus (OKOHYAHHUE)

I[eMemeB, BOpSLIX, BKOHOMeTpI/IKa B 3a/la4ax U YIPa)XKHCHHUAX,

11.5 Ilo 100 HabmomeHmaMm OBLIA OLIEHEeHA MONENL JIMHeHOI perpecciu
Yy = 31 + Baxy + g¢. Orazanocs, uro RSS = 120, £y = —1, £y = 2,
;linz £¢£¢—1 = —50. Haitmure DW n p.

11.6 TIpuMeHuMa I cTaTneTHKa [Jap6uHa-YoTcoHa 171 BEISBIEHIA aBTOKOp-
PETAIINH B CIETYEOIIINY MOJIEIX:

Yt = B1et + &¢;

yr = B + Baxe + ¢

Yyt = 1 + Baye—1 + &3

Yt = 1+ Bat + Bave—1 + &

Ut = Bt + Boxe + &¢;

Yr = 1+ Pat + Bawe + Baxe—1 + 47

AL L

11.7 Io 21 HabmoneHn o GbLIa OlleHeHa MOJelb IMHeHOIl perpeccun §j =

(se)
1.2 + 09 -y_1+ 0.1 -t, R? = 0.6, DW = 1.21. Ilpotectupyiite Ti-
(0.3)  (0.18) (0.01)
1oTeay of OTCYTCTBMM aBTOKOPPEeJIALII OIMO0K Ha Y POBHE 3HAUMMOCTH
3.

11.46 BunnleitTc olleHUT MOTIENs 4 = 31 + Bat+ B3yi—1+ £¢ ¢ moMonsi MHE.
3uauenne crarucTukn JapOuHa-YoTcoHa okazanock papHo DW = 0.55.
Kakoit na sToro ciefyeT BEIBOJ 00 AaBRTOKOPpeNIAIiH oIING0K IepBOTo I10-
panka?

OnHomepHbIe BpeMeHHbIe psiabl. [IpoBepka Ha CTAIMOHAPHOCTH

HemunoBa, ManaxoB, OkoHoMeTrpuka, 12.1 IIpoBepuTh Ha cTallMOHAPHOCTH MPOIIECC:
Y, =1+1.3Y_,-04Y_,+¢, & ~wn(0,6°), t=1...,T, T—>o.

12.2 IIpoBepuTh Ha CTAIIMOHAPHOCTH U OOPATUMOCTbH CIEAYIOLINI MpoIiecc:
Y, =12+0.7Y_ +¢ -0.2¢,_,, & ~wn(0,6°), t=1,.,T, T—>o.

3amanue 12.2 TIpoBepbTe CTAIMOHAPHOCTH CIEAYIONIMX MPOIeccoB ( BO BCEX CTydasx
g, ~wn(0,6%), t=1...T, T—>o):



A) Y =0.5Y_,+0.5Y , +¢,
b) ¥, =121-0.1Y_, +0.56Y, , +¢,,

t

B) Y =23-Y_, +¢

3ananue 12.3 IIpoBepbTe, ABIAIOTCA JIM CIEAYIOLIME MPOLECCH] 00PaTUMBIMU (BO BCEX CIIydasx
g, ~wn(0,6%), t=1...T, T—>o):

A) Y, =53+¢,—-0.16,_,-042¢,_,,

b)Y =1+¢ -2¢_ +¢,_,,

B) Y, =12Y_ +¢ +02¢,_,+0.03¢,_,.



