9xoHoMmeTrpuka, HY-BIID KOHTpOJIbHast pabota Nel 2020-10-22

Tect

3amaumn

1. PaccessHHBIIT ncciegoBaTesb BoBouka 555 gHeEI 3aMepsiyl CBOé MoTpebiieHNe III0KOIaa ¥ UMCIIO PelIéH-
HBIX 3a]1a4 110 9KOHOMeTpMKe. BoBouKa O11eHIIJI 0 CBOMM JaHHBIM ITAPHYI0 PETPECCHIO UNMCIIA peIIIEHHbBIX
3a/1au Ha OTpebIeHNe I0KOIaAa (Perpeccuio ¢ KOHCTAHTOIT), HO IIOTEPSLT BCE PE3YIbTAThl BRIUMCIEHUIT
U He cIIpaBUTCs Oe3 Baieit momoru!

a) BoBouka 3amoMHMI, UTO 95%-bIil JOBEPUTEIHHbBIN MHTEPBAI NI KO3dduiimeHTa Mpu II0KoIaIe
66171 OT 1.72 10 8.28. [lToMOruTE €My BOCCTAHOBUTD OLIEHKY [choc Y OLEHKY €€ CTAHIAPTHOTO OTKJIO-
HEHU.

Ou6xy B MOAEIN IS 9TOTO ¥ CIIEAYIOIIEero IIYHKTOB CUMTATe HOPMaTIbHBIMIA.
6) Ilomorure BoBouke mpoBepuTh 3HAUMMOCTD [epoe Ha 10% YpOBHE 3HAUMMOCTI.

B) MosxHo i 66110 ObI cunrath nosyuenasie MHK-onenku koaddunmeHTOB HeCMeIIEHHBIMU 11 3¢-
(beKTUBHBIMMU B CIIyuae paBHOMEPHBIX OT -5 10 5 omnbok? [Touemy?

r) MoxHo i 656110 661 cunTaTh oNyueHHbIe MHK-o1eHKU K09 dniteHTOB HeCMeIIEHHBIMU U 3¢-
(beKTMBHBIMMU B ciIyuae paBHOMePHBIX OoT 0 1o 5 ommbok? [Touemy?

2. PaccMoTpuM ypaBHeHMe JmHeitHOu perpeccun Y; = [X; + u;. Bce mpenmocsiku Teopemsl 'aycca-
MapxoBa BBIIIOJTHEHBI.
a) Haitmure MHK onenky koadduinenra [3.
6) IIpoBepbre, ABIgETCA JIM 3TA OLIEHKA HECMEI[eHHOIL.
B) BriBemmre GpopMyiy 01 HeCMEIEHHOI OLEHKY IVCIIEPCUY STO OIL[eHKIL.

r) Ilo BEIOOpKe OKa3aJoCh, UTO B = 225mn SG(B) = 0.2. IIpouHTepnpeTnpyiiTe 3HaUeHME OLIEHKN
KoadduimeHra.

n) BeiBegure popMyIy OLleHKM AMCIIEPCUM AJIS OLIMOKI IIPOrHO3a YN-H-

3. Hnsa momenu X; = [y + (1Y; + u; usBectna MHK-onenka xoadduiimenra Bl = —1. Taxxe Og maHHOI
perpeccun usBectsr N = 102, > (V; — Y)? =10u T'SS = 200.
a) Haitnure xoadduimeHT geTepMmnHanun R? nuis aToit Momenn.
6) Haiigure oneHKy aucnepcun oleHKM KoadduimeHra Bl.
B) [lns perpeccun Y/Z = Qg + a1 X; HaiguTe OIEHKY (7.

r) Haiipnre Bi6opounsrit koapduuuent koppemnsunu Corr(X,Y).
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1. Permienusa

1. BmecTo t553-pacnpeneneHns MOXKHO UCIIOIb3oBaTh HopmanbHoe N (0;1).

a) [2] Kpurnueckoe 3HaueHme paBHo t..; = 1.96.
Orcrona Haxomum 3 = (8.28 4 1.72)/2 = 5 u se(f) = (8.28 — 1.72) /(2 - 1.96) = 1.67.

6) [1] tops = 5/1.67 = 3. Tabauibl He HYXXHBI, JOCTATOUHO IOMHUTb, YTO IIPY yPOBHE 3HAUMMOCTI
a = 0.05 kputnyeckoe 3HaueHue paBHO 1.96. IIpu Gostee BBICOKOM ypOBHE 3HAUMMOCTY KpUTIYe-
CKOe 3HaueHMe najgaet. 3Haunt H, oTBepraercs.

B) [1] OxkmpmaHme omIMOKM paBHO HYJIIO, QUCIIEPCHUsI ITOCTOSIHHA, 3HAUUT YCJIOBMs TeopeMsl [aycca-
MapxoBa BbInosHeHbI. O0e OLIEHKM ABJISIOTCI HECMEIEHHBIMU U 3P PeKTUBHBIMI Cpea JIHe-
HBIX HECMEII[EHHBIX OI[€HOK.

r) [2] OxmpmaHme OoIIMOKY paBHO 2.5, AUICIIEPCSI IIOCTOSTHHA, 3HAUNT YCI0BMs TeopeMbl ['aycca-MapkoBa
HapyieHbl. OHaKO IIpy IepeHoce 2.5 U3 OIIMOKM B KOHCTAHTY HapyleHue ncue3daer. OlieHKa Ha-
KJIOHA: HecMellleHa U 3¢ deKTUBHA CPeayl IMHETHBIX HeCMEII[EHHBIX OLIEHOK.

O1eHka KOHCTAHTBI: CMellleHa Ha 2.5, I03TOMY OIleHKa He JIEKUT B Kilacce JIMHEMHBIX HeCMellleH-
HBIX OIIEHOK, ¥ TOBOPUTH 00 eé adhpexTnBHOCTY B 3TOM Ki1acce OeccmbicieHHO. [Ipu aTom qucnepenst
OLIEHKV KOHCTAHTBI paBHa qucrepcnyt 3¢heKTUBHOI OI[eHKI.

2. Kpatko:
a) [1] 5 = &35
6) 1] E(B) = 5

B) [2] Var(f) = ¥4z
r) [1] tops = 11.25, koapPuimeHT 3HAUMMO OTIAMUEH OT HyJIs. 3aBUCUMas IlepeMeHHasl B CpeJHEM B
2.25 pas 6oJbllle perpeccopa.

— A R X2
W) [2] Var(Vye = Yan) = o2 (1+ 352

3. O6paTuTte BHMMaHUe, YTO Y; SBIISETCS PETPECCOPOM.

a) [2] b = 0,
CnenosatensHo, Y (X; — X)(V; —Y) = —10.

Perraem omauM MaxoMm 1) 1 a)!

~ _ L -X)y-Y)
Corr(X,Y) = /10200 = —/5/10

Orcrona:

R*=5/100 = 1/20
6) [2] RSS = 0.95 - 200 = 190. Orcroma 62 = 190/100 = 1.9 u se2(f3;) = 1.9/10 = 0.19.

B) [2] B y3kux Kpyrax IIMpOKO U3BECTHO, UTO KOPPEJISLINI 10 MOIYJII0 paBHA CpeTHEMY TeOMeTpuye-
CKOMY OLIEHOK B IIPSIMOI1 ¥ 00paTHOI MOJEIAX.

R*=dy-f

CnenoBatenbHo, & = —1/20.
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r) [1] yxe permnn!
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