IKOHOMETPHUKA
ABTOp: K.Qu3-Mmar.H., goueHT B.JI. Muponos

Koa n HaumeHOBaHHe HanpaBJie HUSI IOATOTOBKH, MPod nJisi:
38.03.02 MenemxmenT, MexxayHapoIHbIN MEHEIKMEHT
KBanudukanus (cTeneHnb) BHIMNYCKHUKA: OakaiaBp

®opma 00y4eHHsI: OUHAs

Leab ocBoeHUsA IMCHUILINHBI:
IlocTpoeHnne YKOHOMETPUYECKUX MOJENIEH MapHOW U MHOKECTBEHHOM 3aBUCUMOCTH CIIydalHBIX
BEJIMYMH, IPOTHO3UPOBAHUE HA OCHOBE IIOCTPOEHHBIX MOJCIIEH.

Pe3y.]'IBTaT OCBOCHUSA NUCHUIIIIUHBI:

3HATh:

- OCHOBBI KOPPETSAIIMOHHOTO U PErPECCHOHHOTO aHAaJH3a,

- OCHOBHBIC HpI/IéMI)I 9KOHOMETPHUUICCKOTO MOJACIIMPOBAHUA,

- 3aKOHBI paclpeeeHUs U METO/IbI OIEHKH 3HAYMMOCTH MTapaMeTPOB Pa3THYHbIX
HKOHOMETPUUECKIX MOJIENIEH;

YMETh:

- CaMOCTOSTENIFHO, Ha OCHOBE CTATHCTUYCCKUX JAHHBIX, BRIOMPATH BUJ SKOHOMETPUICCKON
MOZCIIN, BEPpHO OLICHUBATD MMapaMETPhI 3TOH MOJCIIN,

- MMPOBCPATH CTATUCTUYCCKUC TUITOTE3bI O SBHAYUMOCTH 3THUX IMApaMETpPOB,

- Ha OCHOBE ITOCTPOCHHOI MOJICITH CTPOUTH TPOTHO3BI ¥ OLIEHUBATh UX JIOCTOBEPHOCTH;

BJIQ/IETh HABBIKAMU:

HKOHOMETPHUUYECKOTO MOJICIIMPOBAHMS, YTO BKIIIOYAET B CeOs:

- IOCTAaHOBOYHBIH ATAIl, Ha KOTOPOM (OPMYIUPYETCS 1IeJIb UCCIIEIOBaHUS,

- anpUOpHBIH 3TaIl, Ha KOTOPOM (popmanu3zyercss WHQPOPMaIKs, U3BECTHAS 0 Havasa
MOJICITHPOBAHHS,

- 9Tan nmapamMeTpHu3aluu, Ha KOTOPOM ONPEIEISeTCsl B SKOHOMHYECKONH MOJICIH U B
MaTeMaTU4eCKol (opMe BBIPAXKAETCS CBS3b MEXKAY MapaMeTpaMu 3TOM MOJEINH,

- uHGOPMAITMOHHBIN ATaIl, HA KOTOPOM IPOUCXOIUT COOp HEOOXOAMMOM MH(pOPMALIHNH,

- 9Tan uACHTU(UKAIIUU, HA KOTOPOM OIICHHBAETCS CTATHCTUYECKOE KAYeCTBO MapaMeTpOB
MOJIeTIH,

- 9Tan BepU(HKALUK, HA KOTOPOM OIPENEISETCs, HACKOIBKO COOTBETCTBYET MOCTPOSCHHAs
MOJIeNTb peaTbHOMY SKOHOMHYECKOMY SIBIICHUIO.

Conepxxanue Kypea:
Tema 1. KoBapunanusi u k03¢ g muueHT KOppeJIsiun

[lonsitue xoBapmaruu, cBoiicTBa koBapuanuu. I[lonstue koa(puiuenTa mapHOU
KOPPETSIUU U €r0 CBOMCTBA.

CaoiictBa aucrnepcud U e€ cBs3b c KoBapuarueil ( D(X)=cov(x,X) ). Boruncienue
JHMCIIEPCUH Yepe3 CpeHre 3HAUYCHUS epeMenHoil: D(X) = x? —X2.

Tema 2. YpaBHeHHe NapHOii JIMHeiHON perpeccun

[lonsTe cnenuduKayu MOJETH, MOJENb MapHOW JUHEWHOHN perpeccuu. llocTpoenus
YpaBHEHHUsI IapHOW JIMHEHHOMN perpeccu MeTo oM HauMeHbumXx kBaapaTos (MHK). @opmyss
JUTSL BEIYUCIIEHUS KOd(WDUIIEHTOB ypaBHEHH I TMHEHHOM perpeccii. CBOWCTBO CyMMBI OCTaTKOB:

Zei =>"(¥j — ¥i) =0. Cs3b Mexay ko3(pdunnentamu: koppessiunn (I, , ); perpeccuu Y mox (

by (x)); perpeccun X o y (by(yy). UaTeprperarus ko3(GpdUIMEHTOB ypaBHEHHS PEIPECCHH.



Tema 3. [IpoBepka KayecTBa ypaBHEe HUsI IAPHOM JIMHE HHOM perpeccuu

OueHnka TouHOCTH KO3(DUIMEHTOB perpeccu Y =a-+bx: GopMmynbl ais BBIYUCICHUA
CTaHJaPTHBIX OImMOOK Koddduiuentos a, b, r,,, & (& — cioydaiiHas cocTapisiol@s B
YPaBHEHUH Y =q+ [X+&) U GopMyna s BBIYMCICHHS KOBapHalMu Mexmy a u b (r.e.
npubnmxénnsie snauenus: o(a), a(b), o(ry ), a(e), cov(a,b)).

Ipennoceikn MHK (ycnoBust I'aycca—MapkoBa), 3¢QeKTbl T€TepOCKEAACTHUHOCTH |
aBToKOppensuuu. Teopema ['aycca—Mapxkosa.

Tema 4. [IpoBepka runore3 0OTHOCUTEJILHO K03} ¢ MIIMeHTOB YpaBHEe HUS NIAPHO JIMHEHHOMI
perpeccun

[TousiTus HyNnEeBOW U adbTepHATUBHON (KOHKypupYyrolei) runotes. [lonstue onmOku mnepBoro u
BTOPOT'O POJia, YPOBHSI 3HAYMMOCTH KPUTEPHS, MOIMHOCTH KpuTepus. POpMyIrMpOBKa HYIEBBIX
TUIIOTE3 0 KOd(puIINeHTax ypaBHEeHHs perpeccul Y=a+ X+¢& (Hy: f=B, 1 Hy: a=q,
). IIpoBepka 3THX runores3 ¢ noMmouplo t-kpurepus CTbIOJEHTA: BBIYUCICHHUE «l-CTaTHCTUKA» U

«t-KpUTHYECKOE» IO pe3yiabTaraM HaOMIOJEHUN U CTaTUCTUYECKUM TadJIMilaM COOTBETCTBEHHO.
[lpoBepka cTaTUCTUYECKON 3HAYUMOCTH KOI(PDUIIMEHTOB perpeccMd ©  KodppulHeHTa

xoppemsiunn - (a, B, Iy ). CpaBHEHME pE3yIbTaTOB TIPOBEPKM TUIIOTE3bl  (HaNpHUMED,
Hy: f = f,) Ipu pasIn4HbIX YPOBHAX 3HaUNMOCTH. HaxoxkneHne ommoOKu pernpe3eHTaTuBHOCTU
Y IIOCTPOCHHUE JOBEPUTENBHBIX HHTEPBAIOB Ul KO3(DUIIHEHTOB perpeccuut (« u f3).

Tema 5. OneHka 3HAYMMOCTH YPaBHeHHMs NMAPHOM JIMHEHOM perpeccun B esoM. Ilpornos
3HAYeHUI 3aBUCHUMON IepeMeHHOH

Monsarne kod(pdurmenta naerepmuHanuu ( R?), €ro CcolepKaTeNbHBIA CMBICH, CBS3b C
kod(pumenTom koppensunu (ry ). Yucio crenenent cBoOOAbI st O0IIEH CyMMBbI KBAJpaToOB

OTKJIOHEHUHN OOBSCHSIEMON NEepEeMEHHOM: Z(yi - y)2 , JJIA CYMMBI KBaJpaTOB OTKIOHECHUH,

OOBSICHEHHOM perpeccueit: Z()?, - )7)2 , IJ OCTaTOYHOM CyMMBI KBaJIpaTOB OTKIOHECHUI:
2 o N2 .

> =>.(yi—Vi)". PopMyImpoBKa HyJIEBOH THIOTE3bI O 3HAYMMOCTH YPABHCHHUS PETPECCUH B

uenom  (Ho: Sy =S, ). IlpoBepka 5ToM rumotessl ¢ momonpio  F-kputepus @umepa:

BBIUMCIIEHHE «F-CTaTHCTHUKa» © «F-KpUTHYECKOE» IO pe3yabTaTaM  HaOMIOJEeHUN ¢
cTaructuueckuM Tabiunam. [IporHosupoBaHue cpelHEro M TOYHOIO 3HAUYEHHI 3aBUCUMOMN

TnepeMeHHOl B HekoTopoit Touke (Y(X,) ® Y(X,)): HaxoXkaeHHe CTAHAAPTHHIX OMMOOK s
Y(x,) m  Y(X,) (upubmmxénmeix 3mavenmit o (Y(X,)) m  o(y(Xx,)); ommbok
penpesentarusHocTH (A(Y(X,), @) m A(Y(X,), @), rae o — noBepuTeNbHAs BEPOATHOCTD) U

MOCTPOEHHE COOTBETCTBYIOIIMX JOBEPHUTEIBHBIX UHTEPBAJIOB.
Tema 6. MHokecTBeHHAsI THHETHAS perpe ccHsi

Crnenudukanus MOJEN B ciydae MHOXECTBEHHOM  JIMHEWHOM  perpeccuu:
Y =By + LiX + PoXy +...4+ B Xy, + €. Teopema 'aycca-MapkoBa U1l MHOKECTBEHHOW JIMHEHHON
perpeccun. IloctpoeHus ypaBHEHUs MHOXKECTBEHHOM JIMHEWHOW pErpecCMU  METOAOM
HaUMEHbIMX KBagpaToB. Popmyna (B MaTpu4yHOi (opme) Juis BbIYMCICHUS KOI(PPUIIUESHTOB
YpaBHEHUsI MHOXXECTBEHHOM JMHEMHOMN perpeccun. MaTpuua AMCHEPCUN M KOBapHauWM JUIs
MHOKECTBEHHOH perpeccun. MHTtepnperanus ko3(pULHEHTOB ypaBHEHHS MHOKECTBEHHOMN
JUHEHHOW perpeccuu. YpaBHEHHE JIMHEWHOH pErpeccMu B Cllydae JBYX OOBSCHSIOIIMX
nepeMeHHBIX (Y =by +bx +b,X,): dopmynsr s koadpdummento by, by, b, u mucnepcuii

2 2 - -
o (b) o°(b,).Css3p Mexay kod(hdumenTamu perpeccun ¥ =by +bx +b,x, u §y=a,+a;x,
IOCTPOCHHBIMHU 110 OJIHUM U TEM e HaOIroJIeHUsM. [IpoBepka CTaTHCTHUYECKON 3HAYMMOCTH



KO3 (DUIIMEHTOB MHOXeCTBeHHOM perpeccun. Koagduiuent nerepmunanuu ( R?) B ciyudae
MHO>KECTBEHHOW perpeccuu u ero cBoicraa. CKOppeKTUPOBAHHBIA KOAPOUIIUEHT J€TEPMUHALIUH

(R?) u ero cBoiicTBa. OlieHKa 3HAUMMOCTH YPaBHEHHUS MHOKECTBEHHOM PErpeccht ¢ ITOMOIIBIO
F-cratucruku ®uinepa. IlpoBepka rumore3bl 0 3HAUUMOCTH KOd(dUIIMEHTa AEeTepPMUHAIUU:

Hy: R®=0 ® THIOTE3BI O COBMECTHOM 3HAYMMOCTH BCEX KOI(HIIMEHTOB PErpeccun:

Ho: Bi=0,=...=5,=0 (cenudukanust Mouemu: Y=+ L%+ LoXs+...+ BXy +&)-
3aBucuMocTtb Mexay F- u t-crarucruxamu. IlpoBepka rumoressl 0 COBMECTHOW 3HAUMMOCTU
HEKOTOPBIX Kod(hdunueHToB perpeccun: Hy: =46, =...=5,=0, k<m

2. (cnennpuKanus MOJENH: Y = Sy + L)X + PoXy +...+ SyXy + € ) UM TUIIOTE3bI O PABEHCTBE
IBYX K03 UIIMEHTOB AeTepMUHauu: H, : R12 - R22 =0, e R? — kod(uruenTt
JIETEPMUHAIIMH YPABHEHHs perpecch § = by +0,x, +byX, +...+b X, a RS —

KO(UIIMEHT NeTepMUHALIMH YPaBHEHUS PETPECCU
Y =dao +aaXea T Ao Xe2 Tt Xy

TpynoemkocTs IUCHMIIMHBL: 3 3.e1.,42 ak.yaca

@®opMblI TEKYIIET0 KOHTPOJISI M MPOMEKYTOYHOM aTTeCTAIMH:
@DOopMBI TEKYILIETO KOHTPOJIS — KOHTPOJIBHBIE PAOOTHI.

DK3aMEH IPOBOJUTCS B MUCbMEHHOU (opMe.
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