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IIpakTHyeckoe 3ansiTHEe Ne 3.

«ITpumeHeHne EVieWS mpy mocTpoeHHH U aHaIU3e JIHHEHHO
0AHO(AKTOPHOI MOJEH perpeccui»
BbinornHsemess caMocmosimesibHo.

Mpumep 3. Kommanus American Express ComparmyTeueHuie Q0aroro BpEMEHH Mo-
Jarana, 4YTo BIIAJACIBLBI €€ KPEIUTHBIX KAPTOYEK UMEIOT TCHACHIMIO IIyTEHIeCTBOBATH OO-
Jiee MHTEHCHBHO, KaK IO JieJaM OM3HEeca, Tak W JUIL pasBredeHHi. Kak 4acTh 00BEMHOTO
HCCIIENOBAHMSA, TPOBEIEHHOTO HLIO-P[OpKCKOfI KOMIIAHMEH PBIHOYHBIX HCCIICAOBAHUI IO
3akazy American Express Compangsuio oCyniecTBIEHO ONMpe/Ie/IeHHE B3aHMOCBI3H MEkK-
Oy IMyTEHMIECTBUAMHU M PAcXOJaMH BIIAJEIBLEB KPEIUTHBIX KapTouek. MccmemoBaTenbekas
¢upma cirydaifHBIM 00pa3oM BBIOpata 25 BIafeNbLEB KapTOUEK U3 KOMIBIOTEPHOTO (haiina
American Express Comparny samucana cyMMBI HX OOIIMX PAacXo[0B 3a OIpPEICITCHHBIH
TIEPHOA BpeMeHH. [y BEIOPAHHBIX BIIAJENBICB KAPTOUeK (UPMA Tak ke MOATOTOBIIIA U
pasociaia 1o MoYTe BOIPOCH O YHCIE MHIIb, KOTOPHIE TMPOBEN B ITyTEHNIECTBHAX BIIAIEIIEL]
KapTOYKHU 3a MU3y4aeMblil Tepro. JlaHHbIe, TTOMyYeHHBIE U3 ONPOCaA, COCTABIAIOT HCXOTHYIO
nHpopMaImio aHamu3a (X — YHCIO MUIb, MPOBEJEHHBIX B IMyTH; Y — PAacXo/pl MyTelIecT-
BEHHHKOB (yCIL. JieH ef, ).

Ne n\n Miles (X) Costs V)
1 1211 1802
2 1345 2405
3 1422 2005
4 1687 2511
5 1849 2332
6 2026 2305
7 2133 3016
8 2253 3385
9 2400 3090
10 2468 3694
11 2699 3371
12 2806 3998
13 3082 3555
14 3209 4692
15 3466 4244
16 3643 5298
17 3852 4801
18 4033 5147
19 4267 5738
20 4498 6420
21 4533 6059
22 4804 6426
23 5090 6321
24 5233 7026
25 5439 6964

1 .
Husopoxkuna JL.A. TekcT jexkuuii o Ha4yaJIpHOMY KypCy 3KOHOMETPHUKH IJIsl aCIHPAHTOB.
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1. Cosnars daiin ¢ ucxonueiMu JaHHbIMU B cpeae Excel(daitn example_03.x13.

2. OcyluecTBUTh UMIIOPT HCXOJHBIX AaHHbIX B EViews.

3. Cosparb pabounii paiin (workfile).

4. Haiiti 3HaYCHHUSI ONMHCATEIbHBIX CTATUCTHK MO KKIOH NEPEMEHHOH U OOBsICHUTH
ux (puc. 51).

5. TlocTpouTs mone KOPpessaLUd MOASIUPYEMOro (Pe3yIbTATUBHOIO) U (PAKTOPHOIrO
mpu3HaKoB (puc. 52). OObsCHUTH MONYYEHHbIE PE3YJIbTATHL

6. Haiitu 3HaueHue NUHEHHOTO KO3()(MHULUECHTa KOPPEIALMA H HOSICHUTh €r0 CMBICI
(puc. 53).

7. OupenenuTs mapaMeTps! yPaBHCHHS MAPHOM PErpecCHH W WHTEPIPETHPOBATD HX.
OOBSICHUTBH CMBICIT IIOJIyYSHHOTO ypaBHEeHuUs perpeccuu (puc. 54).

8. OueHHTb CTATHCTHYECKYIO 3HAUMMOCTD Ko3(hduumenta perpeccun b u ypasHenns
B uesom. Caenars BbIBOABL

9. OGBICHATH TONTyUeHHOE 3HauCHHe R .

10.ITocTPOUTE IMIHPHIECKYIO W TEOPETHUECKYIO JIHHHIO PETPECCHH H OOBICHHTH X
(puc. 55).

11.ITocTpOUTH U MTPOAHATIM3UPOBATH TPAHK OCTATKOB (pHUC. 56).

12.C BepoaTHOCTHIO 0,95 OCTPOUTH JOBEPHUTEIBHBI HHTEPBAN /IS OLIEHKH OKHIAC-
MOTO 3HAYEHHS CPEIHHX PACXOJ0B BIIANENBIEB KapTOYeK, MATBHOCTH MyTEIIECT-
BUi KOTOpBIX cocTaBuaa 4000 mMums (puc. 57).

13.0¢opMHTE OTHET O 3aHATHIO.

PesyabTaTel pacyeTos:

T EViews _[=]x]

File Edit Objects View Frocs Quick Opfions Window Help

View| Pracs| Objects| Seve| view| Procs|Objects| Print| Name| Freeze| Sample| Sheet| Stats| Spec

"Range. 1235  Filter. COSTS MLES |

Sampls: 125 COSTS MILES |a
Mean hean 4264200 3177.920
Median Median 3988.000 3082.000
Maximum Maximum 7026.000 5438.000
Minimum hinimum 1802.000 1211.000

Std. Dev. Std. Dev. 1669.030 1306.186
Skewness Skewness 0.201702 0.178837

Kurtosis Kurtosis 1.724957 1.806221

Jarque-Bera | Jarque-Bera 1.862990 1.617750
Probability Probability 0.393964 0445359

Observations | Observations 25

|

|

iR Mycx

| Path = chdocumentwww_narodimalchanov_narodiucheb_posob ‘ DB = none | W = exampla_03
JEEIGQ@H@E || [Em | W EMF A@S an

Puc. 51.
33




DTOT TEKCT AOCTYNIEH HA MOCTOAHHO 0BHOBsHoIEMEs caiite  http://www.molchanov.narod.ru/econometrics. html DTOT TEKCT AOCTYNIEH HA MOCTOAHHO 0BHOBsOIEMEs caiite  http://www.molchanov.narod.ru/econometrics.html

Group: GROUPD1 ‘Workfile: Group: UNTITLED Workfile: EXAMPLE_03] _[=]x]
Edit Objects Yiew Procs Quick Opfions Window Help _ = x| [ File Edit Objects View Procs Quick Ogtions Window Help - = x|
View| Pracs| Objects| Print|Name|Freeze| Sample|Sheet| Stats| Spec View| Pracs| Objects| Print| Name|Freeze| Sample|Sheet| Stats| Spec
8000 COSTS vs. MILES
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MILES MILES
[= |[ Path - cdacumentiwww_naradimolchanoy_naroducheb_poseb |[DB = nane || WF = example_03 [ |[Path = crdo cumentiwww_naractmolchanov_narachucheb_pasob || DB = none || W = example_03
Puc. 52. Puc. 55,

File Edit Objects View Procs Quick Options Window Help Fquatian: EQO1 SWorkil B2 EESUE
" — — — — — — [ File Edit Objects Yiew Procs Quick Ogtions Window Help

View| Procs| Objects| Print| Name | Freeze| Estimate| Forecast| Stats| Pesids.

8000
m B8 Group: UNTITLED Workfile: EXAMPLE_03
Miow| Procs | Objec yiew| Procs| Objects| Pint|Name | Fresze Sample| Sheet| Stats| Spec v,jpﬂ 6000
g:;%e‘e 1 %g Correlation Matrix
—_ MILES CcOsTS #X?{
1000000 | 0.982434 1000 7 4000
0.982434 1.000000 7% =
. e 2000
. \ 8
Vo2
-500 \
-1000
2 4 6 8 10 12 14 16 18 20 22 24
[—— Residual —— Actual —— Fitted ]
|/ Path = cAdocumentww_narodmolchanay_naradiucheh_posob ||DB = none || WF - example_03 0 (et 5 T NG | [ 7 B
5th = chdo cumentwmw_narodmolchanov_narodiucheb_poso = none = example_|
‘-!ﬂ”m |BereEES | B |[Be i o Ev] B EOEMS & @3 a2
Puc. 53. Puc. 56.
Eviews = [=]x]

File Edit Objects View Procs Quick Opfions  Window Help File Edit Objects Yiew Procs Quick Options Window Help

EXAMPLE_03 _[a]x] EEHSC\ 1 roup: UNTITLED Workfile: EXAMPLE_03 A[=]E3

EQ01 Worl

quat

View| Procs | Objects| Print| Name | Freeze| Estimate|Forecast| Stats| Resids co| Objects| Print| Neme| Freeze| Edit-| Smpl+|InsDel| Transpose| Title | San
cl XK YFK H
a?:g;eféa\/;”;bu';;o“g 155 6332 4000000 5296.186 1181569 | 4|
Date: 02/21/01 qﬁme 2173 View| Proc 155.6332 4000.000 5296.186 1.181569
Range: 125 Sample: 125 W 1556332 4000.000 5206.186 1.181569 |
Sample: 1 25 |neluded observations: 75 155.6322 4000.000 5296.186 1.181569
155.6332 4000.000 5296.186 1.181569 J
Variable Coefficient ~ Std. Error  t-Statistic  Prob 155.6332 4000.000 5296.186 1181569 | ¢
155.6332 4000.000 5206.186 1.181569
C 2748497  170.3368  1.613566  0.1203 155.6332 4000.000 5206 186 1.181569
MILES 1.255334 0.048720 2524821 0.0000 155.6332 4000.000 5296.186 1.181569
155.6332 4000.000 5206.186 1.181569
R-squared 0.965176  Mean dependent var 4264 200 155.6332 4000.000 5206.186 1181569 |
Adjusted R-squared 0963662 S.D. dependent var 1669.030 155.6332 4000.000 5296.186 1181569 |
S.E. of regression 318.1578  Akaike info criterion 14 43959 155.6332 4000.000 5296.186 1.181569
Surm squared resid 2328161, Schwarz criterion 1453710 155 6332 4000.000 5706 186 1181560 |
Log likelihood -178.4949  F-statistic 6374722 155 6332 4000.000 5206.186 1181569 |
Durbin-Watson stat 2.846924  Prob(F-statistic) 0.000000 155 6332 4000000 5706.186 1181569 |
155.6332 4000.000 5296.186 1.181569
155.6332 4000.000 5296.186 1181569 |
155.6332 4000.000 5206.186 1.181569 =
Kl [~ /

»
os0b ||DB = none || WF = example_03
| EA WA o £ B 21

|[Path = cAdocumentw_naradimolchancv_narochucheb_posob |[DB - none || WF - exarple_03
‘,)!I'Iyl:k |Hewe@E | e fl | |Ev] [BEEOERS £S5 a2
Puc. 54.

|[Peth = chdo cumentiwww_naraimolchanov_naradhucheb,

2 e e (e
Puc. 57.
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