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Tect 1 2 3 4 HUroro

< IJ14 IIpoBepAIoILero!

®amMunns, MM, HOMep TPYIIIbL:

OTBeThI HA TECT:
1 2 3 4 5 6 7 8 9 10

Tect

Borpoc 1. IIpu nposepke momenu Y; = [y + (1 X + ... + BxXix + €; Ha afeKBaTHOCTH HyJIeBas TUIIOTE3a
MMeeT BUI:

Al By=Pi=...= B =0 [Cl Bo=Bi=...= B [E] Xon=... =Xy =0
51:~-~=5k=0 @512..-=ﬁk HeTBepHOI‘OOTBeTa

Bomnpoc 2. Ilpn npoBepke Mozesyt MHOKeCTBeHHOI perpeccun Y; = [y + 51X, + f2Z; + €; Ha MyIBTUKOILIN-
HeapHOCTb 0Kasajock, uto VI Fx = VIF,; = 10.26. VI3 aTroro Mo;XHo cliej1laTh BBIBOJ, YTO

MHK-onenkn koapduumeHToB OynyT HecMme- @ MHK-ouenkn k03 puIiieHToB He CYILIeCTBYIOT
LI[EHHBIE, HO HEe COCTOSTEIbHbIE

MHK-omenkn koapdunumentoB OynyT Hecme- oLleHK K03 duuueHToB 1 U 3 OyayT He3HAUM-
I[EHHBIE Y COCTOSTEIbHBIE MBI

MHK-o1enkn x03¢dpunmeHToB OyIyT CMEIEH-
HBIe HeT BEpHOTO OTBeTa

Borpoc 3. MHK-oueHKa ypaBHEHUS perpeccuy B OTKJIIOHEHUSIX UMeeT BUL {J; = HT;, OLIEHKA OCTATOYHOI UC-
nepcuu pasHa 6> = 2. Bekrop perpeccopos umeer sun r = (—2,1,1)7.
Orenka gucriepcuy OIMOKY IIPOrHO3a MHANBUAYAIBHOTO 3HAUEHUS Yy, 1 IPU L1 = 3 paBHA

1 1.5 0.5
5 @ 2.25 HET BEPHOTO OTBETA

Bompoc 4. [lnsa nepemenusix X, Z u W n3BeCTHBI BBIOOPOUHbIE KOPPEISALINI, @r(Z W) =0, (E(;r(Z W) =
0 u Corr(X,Z) = —0.7. HauGoblree cOGCTBEHHOE UMCIO BHIOOPOUHON KOPPEJSLIMIOHHON MATPUI(bI PABHO

1.7.

IlepBas ry1aBHas KOMIIOHEHTA, BRIPOKEHHAs Uepe3 CTAaHAApPTU30BaHHbIE IlepeMeHHbIE, IMeeT BU
(o +2)/V2 (042 = V30)/2 (0= V32 +0)/2
(x —2)/V/2 D] (vV2z + 2 +w)/2 HeT BEpPHOTO OTBETA
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Bompoc 5. Ilo nanusiM 28 pupm Gblia OlleHeHa 3aBUCUMOCTD BbINTycKa Y oT Tpyaa L u kanurtaia K ¢ momo-
o aByx mogeneit: InY; = o+ filnL; + foInK; + ¢, u InY; = By + 51 In(L; K;) + ¢;. KospuumenTs:
nerepmuHaruy paBas! 0.9 n 0.8.

3Hauenne F-CTaTUCTUKM [JIs IIPOBEPKYU TUIIOTE3BI O PABEHCTBE 3JIACTUYHOCTEI 110 TPYAY U 110 KAIUTAITy
paBHO

25 20 0.04
12.5 @ 12 HEeT BEpHOTO OTBETa

Bomnpoc 6. 3aBUCHMOCTB BeJIMUMHEI CIIpoca Y B IITYKaX OT LIeHbI B ThICIYax pyoOueit mmeet Bupg InY; = 30 —
0.03P;. Bce xoapduumenTs: perpeccun sHaunuMbl. Cripoc CHU3UTCA Ha 3% IPU YBEIMUEHNN 1{eHbI IIPUMEPHO
Ha

100 TBICSTY py6uteit 1 TeICAUY py6uteit 10%

10 TeICHY pyOIed @ 1% HeT BEpHOTO OTBETa

Bompoc 7. HccienoBarens MHTEPECYeTCs 3aBUCUMOCTBIO CPeTHETOOBOTO IIpupocTa paboraromux £ or npu-
pocTa BaJIOBOTO HaLIMOHAJIBHOTO IpoaykTa X . O0e BelMUMHBI M3MepSIOTCA B IpoleHTax. McciiemoBaTelb oLe-
HIJI TPY NapHBIX perpeccun [ Ha X: 11o BeIOGOpKe 1u1g 30 pasBUTHIX CTPaH, 110 BBIOOPKe IJIs 24 pasBUBAIOIIINXCS
CTpaH ¥ 110 00IIlell BBIOOpKeE.

B aTux perpeccusax cyMMBI KBaIpaToB OCTaTKOB OKas3aIuCh paBHEI 25, 35 u 120.

3HaueHne ['—CTaTUCTUKM JJI IPOBEPKY TUIIOTE3BI O TOM, YTO M3yUaeMas 3aBYCUMOCTb eIVHA I pa3BIU-
TBIX Y Pa3BMBAIOIIMXCS CTPAH, pAaBHO

25 26 27
E 25.5 @ 26.5 HET BEpHOTO OTBETa

Bompoc 8. 3BecTHO, UTO BRIOOpOUHAsA KOppeaLusa Meskay nepeMeHHbIMu Z n W pasna 0.5. Benmmumna VI Fx
B perpeccun Y; = [ + 5o X + 37 + BuWi + u;

He MeHee 2 He Goitee 2 He MO)XeT OBITH OIleHeHa HI

CBEpXY, HU CHU3Y
He MeHee 4/3 D] e Gomee 4/3 HeT BEPHOTO OTBETa

Bompoc 9. McciemoBareib MCKIIOUNII I3 PETPECCUI CO CBOOOHBIM WIEHOM IIepeMeHHYI0, {-CTaTUCTIKA KO3(-
duimeHTa Npy KOTOpoit MeHsIie 1 1o MoayIr. CKOpPEeKTMPOBaHHBII K03 (ULIMEHT MHOXEeCTBEHHOII AeTep-
MMHALUUU IIPA 3TOM

He yBEJINMUITCA @ CTaHET paBHbIM HYJIIO

cTaHeT paBHBIM 1/n, rge n — umcio HaGIOme-

E He YMEHBIIUTCA .
130701

MOKET UISMEHITBHCA B J'[IO6YIO CTOpPOHY HET BEPHOTO OTBETA
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Bonpoc 10. C moMoIs0 MeToia MaKCUMAaJIbHOTO IIPaBAOIIOK00Ms OLIEHIIN 3aBUCUMOCTD Beca MHAuBMAA W;
0 A 0 A .

ot ero pocra H;, Wi( ) = Bo+ 1 H Z( )+ €;. 3mechb VVi( ) Hi( ) — Becn pocrt mocite mpeobpasoBaumit Bokca-Kokca

¢ mapameTrpamu 6 u \. Bpui IpoBepeHbl TpY TUIIOTEe3Bl:

H, f=X=-1 6=X=0 O0=X=1
P-3unauenne 0.00 0.53 0.00
Ha ocxoBanuu nmeroreiics mHGOPMALNY MICCIETOBATEIO CIEAYET IPEAIIOUECTh MOIETh
[A] W; = By + BiH; + & anVl':Bo—l—ﬁllnHi—i—gi [E| W, = By + B1H; + BoH? + ¢
InW; = 8o + B1H; + &; @ Wi = Bo+ Biln H; + ¢; HeT BEpHOTO OTBeTa
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dammnus, MMa, HOMep TPYIIIIbL:

3amauyu

1. UccmengoBarenb paccMaTpuBaeT ypaBHEHMe 3aBUCUMOCTHY pacxooB Ha nutanue (W) ot roxonos (Income),
¢ yuetoM ce30Ha. [lepemerHasd ce30H (S) mpuHMMaeT ciieqyolue 3HaueHns: 1 — 3uma, 2 — BeCHa, 3 — JIeTo
1 4 — oceHb. McciremoBarenb peaIosaraer, YTo B KaKIbII CE30H MOKET BBIIIOJIHATHCI CBOS JIMHEeTHAs
3aBUICIMOCTb.

a) (2 6ayta) Beimuimre ypaBHeHMe OLleHMBAEMOI MOJENN. YKaKIUTe CMBICT BCeX BKIIOUEHHBIX B MO-
JleJIb IIepeMeHHBIX.

0) (2 6amma) Kax mpoBepuTh I'UIIOTE3y O €AVIHOI JIMHEIIHOI 3aBUCUMOCTI PAaCXON0B Ha MUTAHNe I
BCeX Ce30HOB? BrInmimTe akKypaTHO OCHOBHYIO I aIbTEPHATUBHYIO I'UITOTe3bl, POPMYITy pacuyeTa
CTATUCTUKY U CIIOCOO IIPOBEPKIL.

2. Paccmorpum momens y; = [12; + P22 + €; B CTaHAApTU3MPOBAHHBIX ITIEPEMEHHBIX, OLIEHIBAEMYIO I10 7
HaOJIIOIeHNAM C IIOMOIIBI0 rpeOHeBolt (ridge) perpeccun ¢ mapaMeTpoM peryIapu3anyi \.

a) (2 6ayra) Beimuinmre yciaoBus IIepBOTO HMOPAAKA IJIA 3a8aUyl TPeOHEBOI perpeccuu.
6) (3 6amna) BeBeuTe OLEHKY IpeGHeBOlE perpeccut 5y u o,
B) (1 6asn) Yro mpousoitaér ¢ orenkamu mpu A = 07?

r) (1 6amm) Yro mpomsoiaéT ¢ oeHKaMy Ipu A — +00?

3. Tlo 24 HaGnoOneHNAM ObLIa OLleHEHA MO EIb:

~

Y, =15 —4Z, + 3W;

V3BecTHO, UTO CIIyuaiiHble OIIMOKI HOPMaJIbHO pacmpeneneHsl, RSS = 180, u

0216 —0.112 —0.075
(X’X)"' = | —-0112 0119 0.021
—0.075 0.021  0.047

a) (1 6amn) [Iposeprre runotesy Hy : Bz = 0 mporus H, : Bz # 0 Ha ypoBHe 3HaUNMOCTHU 5%.

0) (3 6amna) IIposeprre runoresy Hy : Bz + fw = 0 mporus H, : Sz + Pw # 0 Ha ypoBHe 3HaAUMMO-
ctu 5%.

B) (2 6ayuta) BeimmimTe MCcnoab30BaHHBIE IIPY IIPOBEPKE IMIIOTE3 IPEATIOCHIIKY O CIIyUaiTHbIX OILINO-
Kax MOZEJIL.
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4. WccaemoBaTeIbHIILA Fna(bmpa N3y4da€T 3aBUCUMOCTD CIIpOCa Ha MOJIOKO OT LI€EHBI MOJIOKA I JOXOOa Ce-
Mbl. B eé pacCIIoOps>KEHNM €CTh CJIEAYIOIINIE IIEPEMEHHDBIE!

s price — IieHa MOJIOKa B pyOJIsIX 3a JIUTP
* iNCOMeE — eXeMeCSIUHBII JOX0J] CEMbM B ThICSUAX pyOieit

« milk — pacxonpl ceMbU Ha MOJIOKO 3a IIOCJIeTHIE CeMb JTHell B pyOIIsax

B maHHBIX YKa3aHO, IPOKUBAET JIM CEMbSI B CEJIBCKOI VI rOpoacKoit MecTHOCTH. [Toaromy I'madupa orre-
Huta Tpu perpeccun: (All) — o Bcem ganusbiM, (Urban) — mo ropoackum cembsm, (Rural) — mo cenbcknum

CeMBSIM.
(Al (Urban)  (Rural)
(Intercept) —1.765 —4.059 —0.155
(4.943)  (6.601) (7.812)
income 0.308** 0.341"*  0.281**
(0.052)  (0.072) (0.079)
price —0.383* —0.352 —0.391
(0.161)  (0.253) (0.221)
R-squared 0.304 0.356 0.273
adj. R-squared 0.290 0.325 0.245
sigma 4.912 4.857 5.036
F 21.216  11.593 9.744
P-value 0.000 0.000 0.000
RSS 2340.080 990.839 1318.741
n observations 100 45 55

Brr6opouHas KoBapMalnyOHHAs MaTPULA PErPeccOpoB I10 IIOJIHOI BEIOOpKE MIMeeT BUL:

price income milk

price  9.45 -1.73  -4.15
income -1.73 90.19 28.43
milk -4.15 28.43 3398

a) (1 6amn) [IpoBepbTe 3HAUNMOCTH B 11esioM perpeccuu (All) Ha 5%-0M ypoBHe 3HAUMMOCTIH.

0) (2 6amna) Ha 5%-om ypoBHe 3HaUMMOCTH IIPOBepbTe TUIIOTE3Y, UTO 3aBUCHMOCTH CIIPOCa Ha MOJIOKO
ABJIAETCI €IVHOI I TOPOLCKOM M CEJIbCKO MECTHOCTI.

B) (3 6awra) Pasnoxunre koapduument nerepmunanyu R* 8 monennu (All) B cymmy addextoB mepe-
MEHHBIX 1NCOME U Price.
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