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HanpasneHHOCTb OKOHOMMKO-NpaBoBoe obecnevyeHne 3KOHOMUYECKOW
(npodounb) 6esonacHoCTH
dopma 0byyeHus OYHas
Kadenpa- OKOHOMUYECKUX N YYETHbIX OUCUMUMINH
pa3paboTunk
Bbinyckatowas OKOHOMMYECKNX N YyYETHbIX AUCLUUMINH
kadbegpa
3 cemecTp
IIpoBepsiemast 3ananue BapuaHTsl 0TBETOB Tun
KOMIIETeH M1 CJIOKHOCTH
BOIIPOCA
OIIK-1.2 [lepeBoa paccmaTpuBaeMoil | A) Bepupukanuu HU3KHAN
HPKOHOMHYECKOM 3a7aun Ha | b) mpeamonenupoBanus
A3bIK MATEMATUYECKUX B) unentuduxanuun
TEpMUHOB U cooTHomeHui | I') cnenudukanmu
MIPOU3BOJIUTCS HA dTAIE:
OIIK-1.2 [To Tumy ucnonb3yeMbIx A) mapHbie 1 HU3KUM
JAHHBIX pa3Iu4yaroT MHOECTBEHHBIE
AKOHOMETPUUYECKHE b) npoctpancTBeHHBIE U
MO/ICIIU: BPEMECHHbBIC
B) ¢ oqauM ypaBHEHUEM U
CHUCTEMBI OJJHOBPEMEHHBIX
ypaBHEHUI
I') nuneitHbIe U
HEJINHEMHBIE
OIIK-1.2 COBOKYITHOCTh METOJIOB HU3KUU
OOHapy KeHUsI HaJTUUus,
TECHOTHI U HAIlPABIICHUS
B3aMMOCBSI3U MEXAY JIBYMsI
win 6oJiee cirydailHbIMU
BEJIMYMHAMU — ITO ...
aHaJIN3
OIIK-1.2 B cityuae eciu o HU3KUM
pe3yJibTaTam IpOBEPKHU
runote3 OyJeT OTBEpruyTa
BEpHasl HyJieBasi TUIIOTE3a
BO3HHUKACT OmMMOKa ... pojaa




OIIK-1.2

B perpeccuonnoi Mmozenu
timay =a+bx + ¢
napameTtp b sBusercs:

A) cBOOOHBIM YJICHOM
b) yrinoBeim
kodhpurreHTOM

B) ciyyaiinbiM wieHoM
I') perpeccopom

HU3KUU

[IK-5.1

OTpuLaTenbHOE 3HAYEHNE
ko3 dunreHTa
KOpPPEISIUH:

A) HE BO3MOXKHO;

b) cBuaeTenscTBYyeT 00
OTpHUILIATEIIbHON JINHEUHON
CBSI3U MEXKy ITPU3HAKAMU;
B) cBunerenscTBYET O
HEJIIMHEWUHOU CBS3U MEXKIY
IIpU3HAKAMU;

I') cBunerensCcTBYET O
BBIPAKECHNN 3HAYEHUN
MIPU3HAKOB B
OTPULIATEIIbHOM IIKAJIE

CpeaHuii

OIIK-1.2

JIns KOppeEKTHOTO
MIPUMEHEHUS METOIA
HAMMEHBIIINX KBAJAPATOB
pu HOPMUPOBAHUH
PETPECCUOHHBIX MOJICIIEH
JOJDKHBI COOTIOAAThCS
YCJIOBHSL:

A) TecHas CBA3b OCTaTKOB
MOJIENIU APYT C IPYTrOM

b) PaBencTBo HyI10
MaTEeMaTH4eCKOro
OKUJaHUSI OCTaTKOB
MOJEIIN

B) MunuMyM cyMMmbl
OCTATKOB MOJIEIHN

I') ITocTostHCTBO AMCHIEpCUn
OCTAaTKOB MOJIETHN

) MakcumyM cyMmBbl
KBaJIpaTOB OCTaTKOB
MOJeNn

E) He3zaBucumocts
OCTATKOB MOJIETU OT
perpeccopos

CpeaHuUii

[IK-5.1

YCcTaHOBUTE COOTBETCTBUE
MEK]Ty KOMIIOHEHTOM
MHOKECTBEHHOU
PErpeCCHOHHON MOJIEIH U
dbopmyIiol ero pacuera:

Bexrop koaddurmenTon
perpeccun — (XTX)1XTY
CymMmma KBaapaToB
ocraTkoB Mojen — (Y —
XB)T(Y — XB)

Bekrop HaGmtoneHMiM
3aBUCUMOU IIEPEMEHHOMN —
XB +E

OO0mras cyMMa KBaJipaToB
3aBUCUMOW IIEPEMEHHON —

ESS + RSS

CpeIHUI

OIIK-6.2

YCTaHOBUTE COOTBETCTBUE
MEXK]Ty IKOHOMETPUUYECKUM
IOKa3aTeJieM 1
HCTIIOJIB3YEMOM JIsI €TO

Kputnueckoe 3HaueHue
cratuctuku duiepa —

FPACIIOBP

CpenHuii




pacuera pynkuueit B MS
Excel

3naucHue p-value mis
cratuctuky dumrepa —
F.PACILIIX

CB0OOOIHBIN YIeH
SKOHOMETPHUYECKON MOJEIIH
— OTPE30K

3Ha4YeHHE B COOTBETCTBHU C
JIMHEMHOM
armnpoKCcUMaIuen mo
METOly HAMMEHBIITUX
kBaaparoB — TEHJIEHIINA

[1K-5.1

OTtHotienue kodduiuenta
pEerpeccuu K ero
CTaHJAapTHOM OIMOKE,
BBIUKCJICHHOE TI0 MOJTYJIIO —
3TO PacueTHOE 3HAYCHHE:

A) t-cTaTUCTUKH
CrprozieHTa

b) F-cratuctuku ®@umiepa
B) cratuctuxu 2

I') ypoBHS 3HAYUMOCTH 0,

CpeIHUI

OIIK-1.2

3HA4YEHUE CTATUCTUKHU
Hap6una-YoTcoHa,
COOTBETCTBYIOIIIEE
OTpHUILIATEIIbHON
aBTOKOPPEJISIIUN OCTATKOB
DKOHOMETPUUYECKON
MOJICIIN:

A)-1
B) 0
B) I
)2
)4

CpeaHuUii

OIIK-1.2

OTHOLIEHNE CYMMBI
KBaJIpaTOB OTKJIOHEHH,
OOBSICHEHHBIX perpeccuen
(ESS), x obrieit cymme
KBAaJIpAaTOB OTKJIOHCHUH
3HAYCHUN 3aBUCUMOMN
MIEPEMEHHOMN OT €€
cpeanero 3Hauenus (TSS) —
9TO KO (PUITHEHT ...

CpeIHUI

OIlK-1.2

PaBeHCTBO HyI1O
MaTEeMaTHYECKOTO
0>KUJAHHUS CITy4arHbIX
OTKJIOHCHUM B
DKOHOMETPUUYECKOMN
MO/IEJIH, MPEANOJIararoIee
OTCYTCTBHE
CHCTEMATUYECKOM OIINOKH
B TIOJIOKCHHUHU JIUHUH
perpeccuu — 3T0 CBOMCTBO
... OIICHOK

CpeIHUI

[IK-5.1

I[To BeIOOpKE U3 40
HAOJFOICHU TI0 IBYM
nepeMeHHbIM X 1 Y
MOJTy4YCHBI CIISAYIOIINE
pe3yJIbTaThl PACYETOB:

CpenHuii




cpeaHee 3HaueHue
nepemenHoit X pasuo 10,
cpeaHee 3HaueHue
nepemeHHoi Y paBHo 30,
cpeaHee 3HaUYeHUe
IPOM3BEICHNUS IEPEMEHHBIX
Xu 'Y pasno 100. Torga
BBIOOpOYHAsT KOBapHALIUS
MEXIy NepeMeHHbIMI X U
Y cocTaBuT:

IK-5.1 ITo BEIOOpKE U3 38 CpeaHUI
HaOIIOICHUI paccuuTaH
napHbId KodDPUIeHT
KOPPEISAIIUNA MEKITY
nepeMeHHbiMU X U Y. Ero
3HaueHue coctaBmiio 0,8.
Onpenenure 3HaueHue t-
cratucTuky CThIOZICHTA JIJIS
ko3 urenTa
KOppeIsiuu
[K-5.1 Pacnonoxute B 1) TTocTaHOBOYHBIN BBICOKHUI
IIPaBUIIBHOU 2) AnpuopHbIit
MOCJEA0BATEIbHOCTH 3) UudopmannoHHo-
ATarbl SKOHOMETPUUECKOTO CTaTUCTUYECCKUUN
aHaIn3a; 4) Crerudukarius
MOJIEIH
5) Unentudukanus
MOJIEIH
6) Bepuduxanus
MOJIEIIH
OIIK-1.2 CornacHo Teopeme ["aycca- | A) HECMEIIEHHOCTD BBICOKUI
MapkoBa ycloBHsIMU b) o6ocHOBaHHOCTH
KOPPEKTHOTO MpuMeHeHusT | B) cocTosiTenbHOCTD
METO/1a HAUMEHBIITNX I') nerepMuHUPOBAHHOCTH
KBaJpaToB npuMeHuTeNbHO | J1) apdexTuBHOCTD
K OIIEHKaM ITapaMeTpoB E) xoppenmupoBaHHOCTH
YKOHOMETPHUUYECKHX
MoOJeneH ABISIOTC:
OIIK-6.2 B pamkax si3pika A) Im (formula, data) BBICOKHIA
nporpamMmmMupoBanus R, b) line.strip (n, a)
UCIIOJIB3YEMOTO JIIsI B) code.append (X, y, b)
HSKOHOMETPHUECKOMH I') data.frame (col1, col2,
00paOOTKH TaHHBIX, col3)
ucnoip3ytorcs komauael 1 | J1) plot (X, y)
(byHKIHH: E) self.func (data, line)
IK-5.1 Bri6epere BepHbIe A) TSS = ESS + RSS BBICOKUM

bopMybI,
XapaKTEePU3YIOIINE

b) TSS = ESS — RSS
B) R? = ESS/TSS




OCHOBHBIE ITaPAMETPBI
PErpECCUOHHBIX MOJEIEN:

T) R? = RSS/ESS
M R?=1-RSS/TSS
E) RSS = TSS/ESS

[IK-5.1

Tect Yoy moxer
IIPUMEHSTHCS IS
IIPOBEPKHU CIIETYIOIINX
TUIOTE3!

A) mpoBepka runoTe3bl 0
COBIIAJICHUM YPAaBHEHUU
perpeccuu JUisl IByX
BBIOOPOK

b) npoBepka runoressl 006
YCTOMYUBOCTH
PErpECCUOHHON MOJENH B
ciy4ae JoOaBJIeHMsI B Hee
(PUKTUBHBIX IEPEMEHHBIX
B) npoBepka runoressl o
PaBEHCTBE HYJIIO

K03 (PHUIIMEHTOB perpeccuu
I') mpoBepka runoressl o
PaBEHCTBE HYJIIO

ko3 dunrienTa
JNeTepMUHAIIUU

J1) mpoBepKa rMrnoTe3sl 0
HaJIUYUH
reTEPOCKENACTUYHOCTH
OCTAaTKOB

BBICOKHU

4 cemecTp

IIpoBepsiemasn
KOMIIETCH LU

3aganue

BapuaHThbI 0TBETOB

Tun
CJIO0KHOCTH
BOIpoOCca

OIIK-1.2

KoppekTHoe npuMeHeHue
cratucTuku lapOuna-
YoTcoHa BO3MOXKHO, €CJIU B
PErPECCUOHHON MOJIEIIH:

A) numeeTcst CBOOOHBIN
YJICH

b) orcyTcTBYyeT cBOOOIHBII
YJICH

B) Tonbko Gosee ogHOTO
perpeccopa

I') Bce koapdurimeHTsI
perpeccuu ¢
MOJIOKUTEIIbHBIM 3HAKOM

HU3KUU

[1K-5.1

HrepanmoHHbIi nporece
olieHMBaHUs KoddduirienTa
aBTOPETPECCHUH TSI
IPOBEICHHSI
aBTOPErPECCUOHHOTO
npeoOpa3oBaHus B LETAX
yCTpaHEHUs
aBTOKOPPEIISIIUU OCTATKOB
IpeJnoiaraeT MEeTOI:

A) Koxpana-Opxkarra
b) IIpaiica-Buncrena
B) Japbuna-Yotcona
I') Bpoiima-I'oadpu

HU3KUH




OIIK-1.2 Pazpabotunkom Tecta HU3ZKUM
PAHrOBOM KOPPEIISILUHY,
UCITIOJIB3yEMOTO JIJISl OLIEHKU
PErpECCHOHHON MOJIETN HA
HaJIM4HE aBTOKOPPEIALNH
OCTaTKOB, SIBJISIETCS
(Ha3BaTh TOIHKO (haMUITHIO)
OIlK-1.2 [IpeoOpazoBanue HU3KUM
HEeJIUHEWNHON MOJIEIIH B
JMHENHYIO B LENSIX OLEHKH
ee MapaMeTpoB C TOMOUIBIO
METO0/1a HAUMEHBIIINX
KBaJIPaTOB:
OIIK-1.2 O Hanuuumn A) dakrop uHpAIIUN HU3KHAN
reTepPOCKETACTUYHOCTH JTUCTIEPCHUU
OCTaTKOB MOJIENIN b) koapurment
CBUJIETEIBbCTBYET: aBTOPErpeECCUU
B) koappunment
JeTepMUHAITUU
I') kpuTepuii Xu-KBaapar
OIlK-1.2 B mo6om BpemeHHOM psanty | A) TpeHaoBas CpeaHui
o0s13aTtenbHO uMeeT Mecto | b) cezonHas
... KOMIIOHEHTA: B) uuknuueckas
I') cnyyaiinas
OIIK-1.2 Ecnu nepemenHas B A) dbukTHBHOM CpeIHUI
PErpECCUOHHON MOJEIH b) nammu
MO>KET MPUHUMATh TOJIBKO | B) perpeccuonHoi
3Hauenus O u 1, To ee I') curnanbHOM
IIPUHATO HA3bIBATH: J1) GaiiToBoii
[MK-5.1 YCcTaHOBUTE COOTBETCTBUE | AqauTuBHas Mojaeab — Y (1) CpeaHui
MEXKTy THIIOM MOJIEITH =T(t) + S(t) + C(t) + E(t)
BPEMEHHBIX PSJOB U €€ MynbTUIIUKATUBHAS
MaTeMaTHIECKUM mogenb — Y(t) =
BBIPKCHUEM: T()*S()*C()*E(t)
Mogens ¢
pacrnpeiesIeHHbIMU JIaraMu
—Y(t) = A+ B*X(t) +
C*X(t-1) + E
ABTOpErpecCHOHHAs
monenb — Y(t) = A+
B*X(t) + C*Y(t-1) + E
[1K-5.1 YcTaHOBUTE COOTBETCTBUE | ABTOKOPPEJISILIUS OCTATKOB CpenHuii

MEK/]Ty SIBIICHHEM,
BCTPEUAIOIINMCS B
SKOHOMETPUUYECKUX
MOJENSX, U TECTOM, C
MOMOILBIO KOTOPOTO
OOBIYHO YCTAHABJIMBAETCS

— tect dapbuna-Yotcona
I'eTepockenacTHUHOCTH
ocTaTtkoB — TecT ['ondenna-
KBannara

3HAaYUMOCTh
kodpdunrenTa




HaJIW4UC WU OTCYTCTBUC
9TOT'O SABJICHHUA:

JE€TEPMHUHAIIUN — TECT
Oduiepa

CoBnazieHne ypaBHEHUI
perpeccuu st IByX
BEIOOPOK — TecT Yoy

OIIK-1.2

CraunroHapHbIli BpEMEHHON
PSI C HYJIEBBIM
MaTEeMaTHYECKUM
OKHJJAHUEM U TIOCTOSIHHOM
JIUCIIEPCUEH:

A) Genblit Irym

b) HopManbHBIH psif

B) cratuyeckuii ypoBeHb
I') rpaduk ocTaTkoB

CpeaHuii

OIIK-1.2

Ecan maTemaTnueckoe
OXXKUJAHUE U JUCTICPCUS
BPEMEHHOI0 psiia
MTOCTOSIHHBI, TO TAKOU PAJL
Ha3bIBACTCH:

A) cTanmoHapHbIM
b) nocrossHHBIM
B) cTabunbHBIM
I') ycToitunBbiM
J1) TUCKpETHBIM
E) HenpepbIBHBIM

CpeIHUI

OIIK-1.2

HeonnopoaHocTth
JIACTIEPCUU OCTATKOB
pETPECCUOHHOM
DKOHOMETPUUYECKOU MOJIEIIH
— 970 ...

CpeaHuii

OIIK-1.2

Hanuuue cunbHOM
JIMHEWHOU B3aNMOCBSI3HU
MEXy perpeccopamu B
DKOHOMETPUYECKON MOJIENN
—93T0 ...

CpeIHUI

OIIK-6.2

B cratuctnueckom psany 20
HaAOJIIOICHU.
[IpumMeHUTENBHO K pALY
OBLIT IPUMEHEH TECT
CnupmeHa Ha HaTu4yue
reTEPOCKEIACTUYHOCTH
octaTtkoB. [lomydennoe
3HAYEHHE CyMMBbI KBaJIpaTOB
pa3HocTeit panroB 399.
Onpenenuts KO3 PUITEHT
PaHTrOBOM KOppEIALMU
Cnupmena:

CpeaHuii

[1K-5.1

Perpeccuonnas monenb
cocTtasyieHa o 80
HAOIIOACHUSIM U UMEET 5
perpeccopoB. CBOOOTHBIN
YJIeH B MOJEIU
npucyTcTByeT. OnpenenuTsb
KOJIMYECTBO CTEICHEH
cBOOO/IBI 1715 pacyeTa
KPUTHYECKOTO 3HaAYeHUS t-
craTucTUKU CTBIOJCHTA,

CpeIHUN




eciu Ko PuIeHT
nerepmuHanuu paseH 0,9:

[1IK-5.1

Pacrnionoxwure B
MIPaBUJIBHOM HOPSIAKE 3TAIbI
aJITOPUTMA PELICHHS CUCTEM
OJTHOBPEMEHHBIX
SKOHOMETPUYECKUX
YPaBHECHUU:

1)

2)

3)

4)

5)

[TocTpoenue
CHUCTEMBbI
OJTHOBPEMEHHBIX
ypaBHEHUU

3anuch CUCTEMBI
YpPaBHECHUU B
CTPYKTYpHOU opme
[Ipeo6pazoBanue
YpPaBHECHUU B
CUCTEME B
MIPUBEICHHYIO
dopmy
TectupoBanue
YPaBHEHUI CUCTEMBI
Ha
UACHTU(PULIHIPYEMOC
Th

[IpeoGpazoBanue
ko3 uireHToB
IIPUBEACHHOU
MOJIEJH B

K03 DUIHEHTHI
CTPYKTYPHOU
MOJIEIN

BBICOKHUU

[1K-5.1

Pacnonoxure B mpaBUIBHOM
MOCJIEN0BATENBHOCTH ITAIBI
IIPOBEPKH CTATUCTUYECKOTO
psna Ha
reTEPOCKETaCTUYHOCTD
OCTaTKOB C MCIOJIb30BAHUEM
TE€CTa PAHTOBOW KOPPEIISIUU
Cnupmena

1)

2)

3)

4)

5)

6)

PanxxupoBanue
HaOJIIOIEHUN 1O
3HAYEHUSIM
perpeccopa
[TocTpoenue monenu
MapHOW JINHENHOU
perpeccuu

Pacuer ciryyaiiHbix
OCTaTKOB

Pacuer panros
MOJIyJIEH OCTAaTKOB
MOJENH

Pacyer kBagparos
Pa3HOCTEU PAHTOB
perpeccopa u
OCTaTKOB MOJIENN
Pacuer panrosoro
kod(pdunrenTa
KOppEIsALUn
Cnupmena

BBICOKHU




7) OreHKa 3HaYUMOCTH

ko3 umeHTa
KOppeTsInn
8) OleHKa BBINOJHCHUS
yCIIOBUS
TOMOCKEJIaCTUYHOCT
U
[1K-5.1 K kareropumn A)Y =A+B*X BBICOKHIA
MOJTMHOMHATBHBIX B) Y = A+ B*X; + C*X;
OTHOCSITCS MOJIEIU: B) Y = A+ B*X + C*X?
I)Y=A+B*X+C*X2+
D*X3
)Y = A*XB
E) Y = A*B*C*D*X
OIIK-6.2 YcnoBus TouHOM A)D+1<H BBICOKUI
uneHtupuuupyemoctu win | b)D+1=H
cepxuneHtudumpyemocta | B)D + 1> H
DKOHOMETPHUUYECKUX ND-1<H
YPaBHEHHI B CUCTEME ANHD-1=H
MO>KHO TIPOBEPUTH 110
dbopmynam:
[MK-5.1 JnHamuueckue A) nro6bie perpecCuoHHbIC BBICOKUI

9KOHOMCTPHUYICCKUC MOJCIIN:

MOJIEH
b) panrossie monenu

B) monenu ¢
pacmpeeIeHHBIMH JIaraMu
I') Mmogenu ¢ GUKTUBHBIMU
epEeMEHHBIMH

J1) aBTOpErpecCuOHHbIE
MOJICTIH




