TeMbl, BLIHOCMMbIE HA IK3aMeH B 00513aTeJIbHOM MOPSIKe, HO MOT'YT ObITH U TeMbl 1-6 U3
NMPOrpamMMbl

Tema 7. IlpoBepka rumnote3sl 00 aeKBaTHOCTH perpeccur. [IpoBepka rumoTessl O JIMHEHHbBIX
OTPaHUYCHUSAX HA KOI(P(DUIIUEHTHI PETPECCHH.

Cry4ait HOpMaabHOM Ciy4aifHOU cocTaBisitomend. [IpoBepka 3HaunMocTi Ko3)PHUITMEHTOB U
aJIEKBaTHOCTH PETPECCUHU 11 MHOKECTBEHHOM JIMHEHHOW perpeccuoHHoM Moaenu. [IpoBepka
aZICKBaTHOCTH perpeccur. GopMyIupoBKa U IPOBepKa OOIIeH IMHEHHOU THIIOTE3bI O
Kod(purmeHTax MHOKECTBEHHOU PErPECCHU.

Tema 8. ®ukTuBHBIE IepemMeHHbIe. Tect Hoy.

Hcnonp3oBaHne KaueCTBEHHBIX OOBSICHAIONNX IepeMeHHBIX. PuKkTUBHBIE (dummy)
IIEPEMEHHBIE B MHO)KECTBEHHOM JINHENHON perpeccun. CpaBHEHUE IBYX PETPECCHI C TOMOILBIO
¢uKTUBHBIX IepeMeHHbIX U TecTa Yoy (Chow). DKBUBaIEHTHOCTD ATHUX MOIXOA0B. AHAIHN3
CE30HHOCTH C IMOMOIIIbIO (PUKTUBHBIX MEPEMEHHBIX.

Tema 9. Herunuunsie HabM01eHUS (BBIOPOCHI).

BrlisiBneHne HETUMTMYHBIX HAOMIOACHUH (BRIOPOCOB). OlleHKa MOIETH MPU HATMYHHA HETUITUIHBIX
HAOJIFOJEHUIA.

Tema 10. @yHKIHOHATBHBIE TPEOOPA30BaHUS IEPEMEHHBIX B JINHEHHON perpecCuoHHOM
Mojenu. Beibop Mexty MoesiMu.

Bnusinue nzmenenus Mmacitaba n3aMepeHus IepeMeHHbIX Ha OLEHKU KO PHUITUESHTOB
perpeccuu u ux aucrepcuid. Perpeccust B IeHTpUPOBAHHBIX U HOPMUPOBAHHBIX MIEPEMEHHBIX.
OyHKIIMOHATBHBIE MPE0Opa30BaHUS IEPEMEHHBIX B TUHEHHON PErpPeCCHOHHON MOJICITH.
Jlunelinas B morapudmax perpeccus, Kak MOJIeINb ¢ TOCTOSTHHOM 3JIaCTUYHOCTHIO. MoJiensb ¢
MOCTOSTHHBIMU TEMIIaMH pocTa (Toyjiorapudmudeckas Moens). MHTeprnperanus oleHoK

K03 PUIMEHTOB pa3nuIHbIX PYHKIIMOHATHHBIX (hopM. Beibop mexay monensmu. Tectsr Bokca-
Kokca, bepa u MakAnepa, MakKunHona, Yaiita u

JIPBHACOHA.

Tema 11. Tunsl ormmOoK crierupUKaMu MOJIEIH.

Tumnb! ommbok cnerudukanum Mogenu. [IponyiieHHbIe U H3JIUIITHAE TIEPEMEHHBIE.
HemnpaBunbsHas QynkimonanpHas hopma mojenu. CmerieHue B orieHKax KodhPuImeHTos,

BbI3bIBAEMOE HEBKIIIOUEHUEM CYIIECTBEHHBIX IEPEMEHHBIX. Y XYAIIEHHE TOYHOCTH OLIEHOK
(yBenuueHue OLEHOK AUCTIEPCHil) MPHU BKIIOYEHUH B MOJIEb U3JIUIIHUX [IEPEMEHHBIX.
[TpoBepka runotessl o rpynne u3nuiHuX nepeMeHHbix. RESET Tect Pamces (Ramsey's RESET
test) JuId MPOBEPKU FMIIOTE3BI O CYLIECTBOBAHUHU MTPOITYIIIEHHBIX

[IEPEMEHHBIX.



Tema 12. MyJIbTUKOJIZTMHEAPHOCTD TAHHBIX.

MynbTUKOIUIMHEAPHOCTh NaHHBIX. MneanbHas u npakTudeckas MyJIbTUKOJUIMHEAPHOCTh
(KBa3UMYJIbTHUKOJTHHEAPHOCTD). TeopeTHuecKue nocieACTBUS MyIbTUKOJTIMHEAPHOCTH IS
OIICHOK MapaMeTpPOB PErpecCHOHHON Mojenu. HecTaOuIbHOCTh OLIEHOK apaMeTPOB PETPECCHH
U UX JUCTIEPCUIl PU MaJIbIX U3MEHEHHUAX UCXOIHBIX JaHHBIX B CIy4Yae MYJIbTHKOJIMHEAPHOCTH.
[TpusHaky HaNUYuUs MyJIbTUKOJITMHEapHOCTH. [loka3zaTenu cTeneHu MyIbTUKOJUTMHEAPHOCTH.
BcnomorarenpHbie perpeccuu u mokaszatens "B3gytus” qucnepcun (VIF). Manekc
obycnosiernHoctr nHpopmarmonHoit matpuiibl (CI) kak

MOKa3aTeiib CTCIICHU MYJIbTUKOJIJIMHCAPHOCTH. MGTOI[I:I

060pb0BI ¢ MyIbTUKOILTHHEApHOCTHIO. [lepecniennpukarus moaenu (GyHKIMOHATBHBIE
npeoOpa30BaHus MEPEMEHHBIX ). MeTO/IbI OIIAroBOro BKIIOYCHHUS U MOIIArOBOT0 NCKIIOUYEHUS
MepEeMEHHBIX, UX JIOCTOMHCTBA M HEAOCTATKH. MeTo 1 riaBHBIX KOMIIOHEHT. Ridge (rpeGHeBbIe)
1 LASSO onienku k03¢h(GUITMEHTOB pEerpecCHH.

Tema 13. IIporao3upoBaHue N0 perpecCUOHHON MOJIENH.

[Tporuo3upoBaHue MO PErpecCHOHHON MOJIEIH U €r0 TOYHOCTh. J[OBEepUTEIbHbBIE MHTEPBAIIBI JUIS
MIPOTHO3HBIX 3HAUYCHUH.



