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OnucaHue kypca

Ilenp Kkypca - THO3HAKOMHTH CTYACHTOB C OCHOBHBIMHM KOHIIEMLHSMU SKOHOMETPHYECKOIO
aHanu3a. B xone Kypca CTyAEHTBl M3ydaT, KaKk NPUMEHSITh 0a30Bble IKOHOMETPHUUECKUE MOJIETH K
JAaHHBIM TIOTIEPEYHBbIX ceyeHHi. Takke y4acTHHKHM Kypca OCBOSIT OCHOBHbIe KoMmaHnabl B Python u
BBITIOJTHSAT MPAKTUYECKUE 3aTaHMS.

T[}C6OBaHI/I$I K KYPCY. KPUTCPUU OIICHUBAHUA YU MOJUTHUKA ITOCCIIACMOCTH

[Ipennonaraercs, 4yTo CTYyAEHTHl 00JaJal0T JOCTAaTOYHBIMU 3HAHUSMHU B OOJIACTH CTaTHUCTHKH,
MaTeMaTHYeCKOT0 aHajlu3a W JIMHeWHOU anreOpsl. B kypce 3ammanupoBano 14 nexnuii 1 6 ceMUHAPOB.
B TeueHue mepBbIX LIECTH HEENb KAKIYI0 HEleNto OyJeT AaBaThecs JoMaliHee 3aaanue. OeHkd 3a 5
JY4YHIMX JOMAalIHUX 3afaHuil coctaBAT 30% wurtoroBoil oueHku. TpexuacoBoW HTOTOBBIM 3K3aMeEH,
COCTOSIIIMNA U3 ABYX 4YacTel, B mUcbMeHHOM ¢opMmaTe Ha nuctax A4 Oyner coctaBisaTh 70% HUTOroBoi
OLIEHKH.

ConoepxaHue kypca

Hemeass 1: BBenenune. DyHKUMS YCIOBHOIO MAaTEMATHYECKOrO OXHUAAHUSA MPOTUB HAWIYYIIETO
nuHeiHoro npeaukropa. [Ipocras Mmonens perpeccun. OOBIYHBIN METOJ] HAMMEHBIIUX KBAAPaTOB (TI1. 1,
2)

Heneass 2: MHoxecTBeHHBIN perpeccuoHHbI aHanu3: KadectBo oneHku. HecymiectBeHHbIe
nepeMeHHble. CMelleHue u3-3a MPOMYILIEHHOM NepeMeHHOW. MynbTHUKOIUIMHEapHOCTh. HeBepHo
cnenuduirpoBannsie Mmojaenu. Teopema ["aycca-Mapkosa (1. 3)

Henens 3: MuoxecTBeHHbIN perpeccnoHHbI ananu3: [IpoBepka runores. JJoBepuTenbHble HHTEPBAIBI.
[IpoBepka MHOKECTBEHHBIX JIMHEWHBIX orpannueHuil. Craructuku F u t (1. 4)

Henenss 4: MHoxecTBeHHbI perpeccMoHHbIl  aHanu3: CoCTOATENBHOCTb. ACHUMIOTOTHYECKAs
HOpPMaJIbHOCTh. AcumnroTryeckas 3¢ dexkrnBHocTh. CTaTUCTHKA MHOKUTENEH Jlarpamxka (1. 5)

Henenst 5: MHOXECTBEHHBIH perpecCHOHHBIN aHanmu3: KadecTBO OILIGHKH. W BBIOOP PETPECCOpOB.
[Iporno3upoBanue. @PUKTUBHBIE IepeMeHHbIE. JIMHENHAsA MOJIeNb BEPOSITHOCTH (II1. 6, 7)

Heneas 6: ['erepockenactuayHOCTh. TecTUpOBaHUE HA TeTEPOCKETACTUIHOCTD. TecT Yaiita. O000meHHbIH
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METOJ] HANMEHBIIINX KBaJAPaTOB. BBHIBOJ, YCTOMYMBHINA K reTepockeacTHIHOCTH. OMmMOKU crieruduKanuu
¢dbynkunonanbHoi Gopmel. [Ipokcu-nepemennsie. Omubdku n3mepenus. [Ipomnymennasie nanusle (ri. 8, 9)

Henenst 7: PerpeccuonHslii aHanu3 ¢ BpeMeHHbIMH psfamu. CrannoHapHOcTh. [IporHosupoBanue ¢
ucnonb3oBanueM AR u ADL mopeneil. OueHka AMHAMHUYECKUX NMPUUYUHHO-CIEACTBEHHBIX 3((eKToB.
CrangapTHble olIMOKH, yCTOMYMBBIE K reTepockenacTuuHoctu u arokoppensauuu (HAC) (ta. 10, 11, 12,

18)

IIpumepsl 3a1aHNI U1 OLEHKH 3HAHUN

3apaua 1. PaccMoTpuM CTaHIapTHYIO MOJIENb IPOCTON JTMHEHHOM perpeccuu B yCIOBUAX MPEANOCHUIOK
l'aycca-Mapkosa. Ilpu n = 3 BO3MOXXHO JH, Y4TOOBI TOYKA JAHHBIX C MaKCHMAaJbHBIM 3HAYCHHEM
3aBUCUMOM MEPEMEHHON HAaX0IUIach HUXKE TMHUU perpeccun? Eciiu oTBeT 1a, TpUBEAUTE PUMED; €CIIH
HET, IPUBEIUTE T0KA3aTEIHCTRO.

3apgaua 2. PaccmoTpuM MozeNnb MPOCTOW JUHEWHOW perpeccuu. HezaBucumasi nepemMeHHas sBISETCS
SH/IOT€HHOH U MOJIOKHUTEIHEHO KOPPETUPYET C OMIUOKOI.

(a) Mp1 onennBaem 3Hauenue B0 + B1 E[x] kak b0 + b0 [BeiOopounoe cpennee x|, rae b0 u bl -
onenku MHK. Bregucianre 3HaK aCUMOTOTHYECKOI'O CMEILICHUS.

[Ipenmnonoxum, BBl 3HaeTe, YTO corr(X,u) = | U Bce cilydaiiHble BEJIMYMHBI PACIIPeAeICHbl HOPMAJIbHO.
Mo2eTe 11 Bbl OJyYUTh ACUMITOTUYECKH COCTOSTEIbHYIO OLIEHKY Ut 17

3agaua 3. (Yi, X1i, X21i) yIOBJICTBOPSIOT YETHIPEM MPEIOIIOKESHUSIM METO/1a HAMMEHBIIIUX KBAJPATOB
JUTSL IPUYMHHOTO BBIBOJIA B MOJIEJIM MHOKECTBEHHON PErpecCHU, KOTOPBIC Mbl 00CYX/IaIi Ha 3aHSTHSX,
Kpome Toro, var(ui | X1i, X2i) =4 u var(X1i) = 6. 13 reHeparbHON COBOKYITHOCTH H3BJICKACTCS
cinyuaiiHas BeIOOpka o0bema n = 400.

" TIpeamonoxum, uto X1 u X2 He KOPPeIUpyOT. BEMICINTE (ACHMITOTHYECKYIO Ge3yCI0BHYIO)
_ IUCTIEPCHIO MHK-ouenkwu 1.
[penmonoxum, gto corr(X1, X2) = 0.5. Beraucnure (aCHMITOTHYECKYIO O€3YCIOBHYIO) AUCIICPCHIO
_MHK-onenku B1.
IIpokoMMenTupyiiTe cneayrouee yreepxkaenue: «Korma X1 u X2 xoppenupytor, aucnepcuss MHK-
orieHku 1 Gosbire, yem eciim 061 X1 1 X2 ObUTH HEKOppETUPOBaHbL. TakuM 00pa3om, eciii Bac
uHTepecyeT B1, ydlne uCKIIUNTh X2 U3 PErpecCcuu, ecii OH Koppenupyet ¢ X1».

MaTepumarnbl Kypca
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