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KBamnpukanus (cTeneHb) BbIIYCKHUKA:
bakanasp

Lleab ocBoeHus IMCUMIIJIMHBI:
[Tpuobpectn crnocoOHOCTh MAEHTU(GUUUPOBATE M AHAIM3UPOBATH PA3JIUYHbIE ACHEKTHI
HOBEJCHUS UHAWBU/IOB U IPYII UHIAUBUJIOB, BIMSIONNE HAa 3PPEKTUBHOCTb PAOOTHI KOMaHIbl

Iliian kypca:

Tema 1. KoBapuauus u ko3puuueHT Koppeasinun

[TonsiTme KoOBapuanuu, CBOHCTBAa KoBapuanuu. IloHstne KkoddduIMeHTa mapHOM
KOPPEJIALMH U €TO CBOMCTBA.

CgoiicTBa aucriepcud W €€ CBsi3b ¢ KoBapwarued ( D (x) = cov( x,x) ). Bbrumcienue

JIUCTIEPCUH Y€EPE3 CPEHUE 3HAUEHHS IEPEMEHHOM: D (x) = x° - X~

Tema 2. YpaBHeHUe NapHOM JIMHEHHOI perpeccuu

[TonsTne cnenuduranuu MOJAENIHM, MOJAETb MapHOH nuHelHoW perpeccuu. Iloctpoenus
ypaBHEHHUs NapHOU JTMHEHHON perpeccuu MeToaoM HanMeHblnX KBaapatoB (MHK). ®opmyinbl
JUI  BBIYMCIIEHUS KO3((UIIMEHTOB ypaBHEHUS JMHEHHON perpeccun. CBOMCTBO CyMMBbI

OCTaTKoB: Y e =Y (y;j-Y¥;)=0 . CBasp Mexny kodpduumenrammu: xoppensumu (r,, );

perpeccun Yy no X (b, ); perpeccuu X mo y (b, ). Mnrepnperauus ko>ppuurentos

x(y)
YPaBHEHUS PETPECCUM.
Tema 3. IIpoBepka kadyecTBa ypaBHeHHs APHOI JINHEIHON perpeccun

OneHka TOYHOCTH KO(DPHUIIMEHTOB PETpPecCHH § = a + bx : (OPMYIBI ISl BBIYUCICHUS

CTaHIAPTHBIX OIMMOOK Ko3dduimeHros a, b, r ¢ (& — cnydyaiiHass cocCTaBjsIOIIas B

x,y !
YPaBHEHUH y = o + fx +¢ ) W (QOpMyia JUIs BBIYUCICHUS KOBapHauuu Mexny a u b (t.e.

NpUOIMKEHHBIC 3HAYEHMS: o (a), o (b), o(r, ) o(e), cov( ab)).

[Tpennoceuiku MHK (ycnoBusi ['aycca—MapkoBa), 3p@eKxTsl rerepocKkeqacTUHUHOCTH U
aBTOKOppessinuu. Teopema ['aycca—Mapkosa.
Tema 4. IIpoBepka rumore3 OTHOCHTENbHO KOI(PPUIHMEHTOB YpPAaBHECHHUSI MAPHOM
JIMHEHHOM perpeccuu

[TonsiTust HyneBOM M anbTepHATHUBHOW (KOHKypHpyromieil) rumote3. [lonstue ommbOku
IIEPBOIO U BTOPOTO POAA, YPOBHS 3HAUMMOCTU KPUTEPHUS, MOILIHOCTU KpuTepus. PopMyIupoBKa
HyJIEBBIX TUIOTE3 O KO3((UIMEHTaX YpPABHEHHS PETPECCHU y =a + fx+e (H,: f=f, "

H,: a =«a,). IIpoBepka 3Tux runores ¢ nomouibto t-kpurepus CTblOJEHTa: BbIUUCIEHHE «t-

0 -
CTaTUCTHKA» U «l-KpUTHUYECKOE» IO pe3ysbTaTaM HAOMIOAEHMH M CTaTUCTUYECKUM TaliuLam
COOTBETCTBEHHO.  [IpoBepka CTaTUCTUYECKOM 3HAYMMOCTH KOX(PQPHUIMEHTOB pPErpeccHuu U

xkodbduiuenta xoppemsiunn ( «, B, r,, ). CpaBHEHHE pE3YJIbTaTOB MNPOBEPKHU TMIIOTE3bI



(Hampumep, H,: f =, ) IpU pasIU4YHBIX YPOBHAX 3HauumocTd. HaxoxaeHue ommOKu
PENpEe3eHTaTUBHOCTH U IOCTPOEHUE  JIOBEPUTEIbHBIX HHTEPBAIOB U1 KO3()(HUIMEHTOB
perpeccuu (¢ U5 ).
Tema 5. OueHka 3HAYUMOCTH YPaBHEHHUsI IAPHOM JINHeiHO# perpeccun B nesaom. Ilporunos
3HAYeHMii 3aBUCUMOii nepeMeHHOM

[Tousitne koddunpenta nerepmuHanuu (R’ ), €ro CoOAEp)KATENbHBIA CMBICH, CBA3b C
koo duenTom Koppensuuu (r, ). Yucio crenenent cBoOOIBI 1y OOIIEH CyMMbI KBAIPAaTOB

OTKJIOHEHMH OOBACHAEMON IIepeMEHHOM: 3 (y; - y)?, IS CyMMBI KBaJpaTOB OTKIOHEHWIA,
00BsACHEHHON perpeccuen: Y (y; - y)? , MIf OCTaTOYHOM CyMMbI KBaJpaTOB OTKJIOHEHHIi:

2 o
2, =2 (Vi )2 DopMynMpOBKa HYJIEBOW TMIIOTE3bI O 3HAYMMOCTH YPABHEHUS PETPECCUU B

neaoM (H,: S =S ). IIpoBepka 3Toil runoressl ¢ nomompo F-kpurepus dumiepa:

paxm . ocm .
BbluncieHne «F-cratuctukay U «F-KpuTHYeckoe» MO pe3ylbTraTaM HaOMIOJeHUN |
cTaTHCTUYeCKUM TabmumaMm. [IporHo3upoBaHUE CpPEAHET0 W TOYHOTO 3HAYCHUH 3aBUCHMOM
IIEPEMEHHON B HEKOTOPOM TOYKE (y(x,) M y(x,) ): HAXOXKICHUE CTAHIAPTHBIX OLIMOOK st

y(x,) ® y(x,) (UpuOMMKEHHBIX 3HAYEHHH o (y(x,)) MU o(y(x,)) ; OmHUOOK
PENPE3EHTATUBHOCTH (A (Y(X,), @) U A(y(x,), @), TI€ @ — JOBEPUTEIIbHAS BEPOITHOCTh) U

IIOCTPOEHHE COOTBETCTBYIOIINX JIOBEPUTEIbHBIX HHTEPBAJIOB.
Tema 6. MHoKecTBeHHasI JIMHEHHAsI perpeccusi

Crnemudukanus MOAeTM B CIydae  MHOXXECTBEHHOH  JIMHEHHOW  perpeccuu:
y =Byt BiX + ByXy+...+ pox, +e . Teopema Taycca-MapkoBa Uil MHOXKECTBEHHOMN

JIUHENHON perpeccud. IlocTpoenuss ypaBHEHHsST MHOXKECTBEHHON JIMHEHHON PErpecCUy METOI0M
HauMeHbIIUX KBajapatoB. dopmyna (B mMaTpuyHoi (opme) A BBIUUCICHUS KO3((UINEHTOB
YpaBHEHUsT MHOXKECTBEHHOM JIMHEMHON perpeccur. Marpuna IUCIIEpCUd U KOBapvalul Ui
MHOKECTBEHHOM perpeccun. MHTepnperanuss kod3()QUIMEHTOB YpaBHEHHMSI MHOKECTBEHHOM
JUHEHHOW perpeccuu. YpaBHEHHME JIMHEHHOM perpeccun B cilyyae JABYX OOBSICHSIOLIMX
HEePEMEHHBIX ( ¥ = b, + byx, + b,x, ): dhopMynsl s Ko3pduUIKMEHTOB by, b,, b, U AUcCIepcHit

o (b)) o’(b,). CBI3b MeXIY KOIDDUIMEHTAMH PETPECCHU § = b, + b, x, + b,x, U § = a, + a,X,
, IOCTPOCHHBIMHU TI0 OJTHUM U TeM e HabmojeHusM. [IpoBepka CTaTHCTUYECKON 3HAYMMOCTH
K03 HULUEHTOB MHOKECTBEHHOU perpeccun. Kosduuuenr nerepmunanuu (R°) B ciaydae
MHOXECTBEHHOM perpeccun W ero cBoicTtBa. CKOpPpPEKTUPOBAaHHBIM  KOd(DPHUIMEeHT

nerepmuHarmu ( R°) W ero coiictBa. OIEHKAa 3HAYMMOCTH YPABHEHHS MHOMKECTBEHHOI
perpeccunn ¢ momomblo F-cratuctuku @umepa. [IpoBepka rumore3sl O 3HAYUMOCTH

k0o (UIMEHTA JeTEPMUHAIMK: H : R°=0 M THIOTE3Bl O COBMECTHOM 3HAYMMOCTH BCEX
K03 (HULINEHTOB perpeccun: Hy: B =8,=...=5,=0 (cneunduxarnms MOJIEIIN:
y =By + ByX,+ BoX, + ..+ B X +¢& ). 3aBUCHMOCTh Mexay F- m t-cratmctuxamu. ITposepka

TUIOTE3bl O  COBMECTHOM  3HAQUMMOCTH  HEKOTOPBIX  KOX((HUIMEHTOB  PErPECCHHM:
Hy:B=B,=...=B,=0 k<m (cnenudukanys MOJIETIN:

y = Bo+ BX, + ByX, + .o+ B X, +& ) WIA TUNOTE3bl O PaBEHCTBE JABYX Kod(duieHTon

merepMuHauu: H,:R’-R, =0 , Tme R’ — KOOQOUIMEHT JeTEPMUHAIMM yPABHEHHUS

0

perpeccur § = by +b,x, +b,x, +... +b_x_ , a R} — KOIQOUIMEHT NEeTepPMUHALMK YPABHCHHUS

m°'m

perpeccuun y = a, + a, X Xgyp toee T @y X

k+1 + Ay 2% 42



DopMbI TEKYIIEr0 KOHTPOJISI M IPOMEKYTOYHOM aTTEeCTAIMHU:
B Xo4€ peaim3anuu AJUCHUINIMHBI HMCHOJB3YIOTCA CICAYIOIMUC MCTOAbI TCKYLICIO KOHTPOJIA
yCIeBAaeMOCTH 00yYaIOUTNXCS:

Ne HaumeHoBaHue TeM W/WIK pa3/iesoB MeToapl TEKYIIEro KOHTPOJIS
yCIEBAaEMOCTHU

Tema 1 | KoBapuanus u kodhpuimeHT Koppensuuu KP

Tema 2 | YpaBHeHUEe napHOH JIMHEHHOW perpeccuu KP

Tema 3 | [IpoBepka kayecTBa ypaBHEHUs MapPHOU JIMHEHHON KP
perpeccuu

Tema 4 | IIpoBepka rumnoTe3 OTHOCHTENIBHO KO PHUITMEHTOB KP
yYpaBHEHUS MAPHOW JIMHEWMHON pErpecCuu

Tema 5 | OueHka 3HAYMMOCTH YPaBHEHUS TTApHOHN JTMHEUHOU 3
perpeccun B uenaom. [Iporuo3 3HaueHui 3aBUCUMO
TIEPEMEHHOHN

Tema 6 | MHoOecTBeHHas JIMHEIHAs perpeccus 13

YcnoBHbIe 0003HaUeHUs: KOHTpobHAs padota(KP), nomamnee 3ananue(/13), 3auer (3a)

[lo nucuuninHe «IKOHOMETPHUKa» YUE€OHBIM IIJIAHOM IPEIYCMOTPEH 3ayeT, KOTOPbII
IPOBOAUTCS B MMCbMEHHOM ()OpME B OTBETA HA TEOPETHUECKUI BOIIPOC U PEILICHU 3a/1ay. .
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