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JlomaIliiHee 3ajaHue 2
Bananme 1. [Ipounrtars 3 kuurn «Basic Econometricsy (Gujarati D.)
e pp. 42 — 52 (B pdf marunarmun) /10 pasmena The Sample Regression Function
e pp. 63 — 81 (B pdf marunaruu) 1O pasmena Precision of Standard Errors of Least-Squares Estimators

3ananme 2. Hurke mpejcraBiieHbl Pe3y/IbTaThl aHAJIN3a PA3JIOYKEHHUS JUCIIEPCUU TI0 pe3yJbTaTaM oOlle-
HUBaHUs JIMHENHHOM perpeccnonnoit mogesn. Crernudukalius TaHHONW MOJIEIN BK/IIOYAET 8 IIapaMeTpoB ¢
y4eTOM KOHCTaHTBI

ANOVA
sum_sq df mean_sq f PR(>F)
X 1.7535
Residual 15.2350 480

Ncnionb3ys undopMaluio U3 JTaHHON TabIUIIbI,
1. paccunraiite K03 UIMEHT JIeTepMUHAIINE U ITPOUHTEPIIPETUPYIiTe ero

2. IlpoBepbTe rUNOTE3Y, 9TO PErpeccus Ha KOHCTAHTY HE XYK€ MOJE/H C IIPEJIUKTOpaMu, Ha (DUKCUPO-
BanHOM ypoBHe 3HadmmocTu 0.05. 3anumure HyJIEBYIO U aJbTEPHATUBHYIO THIIOTE3bl HA CTATUCTU-
YECKOM fA3BIKE, PACCUUTANTE 3HAYCHUE CTATUCTUKH, & TAKKe BHIOEPUTE HEOOXOIUMYIO KPUTUIECKYIO
TOYKY — KBAHTWJIb — U3 ciucKa Hmke. Crenaiite BHIBOT

KBaHTW/Ib XU-KBapar pacipejenenus yposas 0.95, df= 480: 532.075
KBaHTWIb pactpejeniennst Qurrepa yposus 0.95, dfl = 8, df2 = 480: 1.958

)
)

¢) KBaHTWIb pactpejenenus Puiepa yposasa 0.95, dfl = 7, df2 = 480: 2.029
) kBaHTWIb pacupesenenns Puriepa yposust 0.975, dfl = 8, df2 = 480: 2.218
)

KBaHTWIb pactpesesienus Quitepa yposus 0.975, dfl = 7, df2 = 480: 2.314

Samanue 3. Huke B Tab/nie npejicraBieHbl 3HadeHUs IepeMeHHbIx: X, Z, Y.

X -2 2 1 -1 0
Z 2 0 0 -1 -1
Y 2 6 3 2 10

1. Be3 ucnonpzoBanus Python noxyuaure onenkn kosddurmenton B perpeccun Y #Ha X ¢ HOMOIIBLIO 00-
meit popMyIIbl TOJIydYeHns OTEHOK KO3 MUIMEHTOB, TOJIXOIAIIEH KaK JJIsl TApPHOii, TaK U JJIsT MHO-
JKecTBeHHO# perpeccuu. [IpejcraBbre MTpOMEKyTOUYHbIE PACUYETHI, BBIMUIIATE TOJYYEHHBII BEKTOP
OTIEHOK KO3 PUIIMEHTOB U 3alUIINTE CIIeNUUKAIINIO MOJIETH, TTIOJACTABUB 3TH OIEHKN B YpaBHEHUE

2. be3 ucnomwpzoBanug Python mnosyunre orenkm koaddurmentos B perpeccunn ¥ Ha X u Z ¢ 10-
MOTIIBIO O0ITEel (POPMYJIBI TTOTyYEHUsT OIEHOK KO3 MDUIIMEHTOB, TOJIXOAIICH KaK JjId IMapHoil, Tak
U JJTsT MHOYKeCTBeHHOIT perpeccun. [IpencraBbre TpoMeKyTOUHBIE PACYETHI, BBITUIIIATE MOy Y€HHBII
BEKTOD OIEHOK KO3 DUINEHTOB U 3aIUIIUTE CIEeNUMDUKAIINIO MOJIEN, TIOJICTABUB 9TU OIIEHKU B yPaB-
HeHUe


https://yadi.sk/d/YBX1GYw3fk2aNA

