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Kupum

Xo3upru KyHJa 5SKOHOMETPUK MOJACIUIAIITAPUII UKTUCOAUN TaxXJIuid Ba
MPOTHO3JIAIIHUHT MYXUM HWHCTPYMEHTUTA ailnaHu® OopMoOKIa. ODKOHOMETPUK
MOJICJUTAIITUPUIIA CTATUCTUK axOOpOTJIapHM KalTa HIIAII Ba TaXJIMJI KWJIMIIIA
Oup KaTop yHUBEpcall AacTypuil maketiaap mMaBxyd. Kypub unkunaérran macanaiap
KyJaMura Kapao, yjiap 3KOHOMETPUK YCYJUIApHU YpraHulijga HadakaT Tajabanapra,
0aJIK¥ CTaTUCTHK MabJiyMOTJIap/iaH Goiiganannsd, UKTUCOAUM TaXJ KU Ba MPOTrHO3Iall
MacajajJjapyuHu Xajl KWINIIJA WIMHN W3JIaHyBUMJIAp XaMJla WKTUCOIYWIapra Xam
doitnanu 6YIUIIN MYMKHH.

Maskyp Kynnanmana 6apua acocuid s3KkoHOMeTpuk xucobnap EViews amanuit
MaKeTHJa aMajra OIIMPHUIN Ky3aa TyTwiaaad. EVIewsS pgacTypuHM TaHjaml yHIaH
dbolgaTaHUIITHUHT KYyJalIurd Ba SKOHOMETPHUK MOJICIUIAIITUPHUIN aMauéTuia KeHT
KYJUTAaHUIIY OUJIaH aCOCJIaHAIH.

EViews nactypu SKOHOMETPHUK MOJCIUIAIITHPUIIHUHT Oapua OOCKUWIApUHU
y3una MykaccamyallTUpraH. YHAA MabiIyMOTIApHU KUPUTULI, yJap acocuia
TaBCU(DUIl CTaTUCTUKAJIAPHU YTKA3UII, KOPPEISLUOH TaxJIWi, )Ky(PT Ba KYIIIUKAAru
PErpeccroH TaxJIMILIapHU YTKa3uIl, (a30BUid Ba BaKTIM KaTopiap OVilmda Typiau Xul
rpaduKIapHA OJMII, OJIMHTAH HATHMXKAIAPHU TYpJU Teciap &paaMuia TEKUTUPHII
UMKOHMATH MaBxyjd. QoijaanyBud JacTyp/ia KEJITUPWITaAH KyJial MEHIO €plamMuia
Typau Oyiipykiap OWiiaH WIIUIAI, HATHXKaJapHU TaKKOCJHAIl y4yH OWHajJapHU €HMa-
€H KYWUII, SHTU BaKTJIW KAaTOPJAPHU TY3HWII, OJMHTAaH HATIKaJIapHU WImau Qainna
o0BeKT cudaTua cakiami Ba 3apyp BakTAa yiapaaH (HoigaaHuIg MyMKYH.

Myanmudnaap Ma3kyp KYJUIAaHMaHUHT SIpaTWJIMINIATA KaTTa XHucca KYIIraH
THANY  pektopu, mnpodeccop b.lO.Xoamesra §3 MUHHATAOPUYWIMKIAPUHU
ownmupamn. Kymmanma wyammudaapauar  MockBa  1aBlaT  YHUBEPCUTETH
Xy3ypuaaru MockBa MKTHCOAMET MaKTaOWJa Majaka ONIMPUIIIA OJTaH OWIUM Ba

KYHHKMAaJlapura TasHraH X0JIa a0 YHKHIIIH.



1. EViews — 3xoHOMeTPpHK MOeJIAIITHPHII JACTYPH HMKOHUSATIAPH

EViews da3oswuii MabaymoTiap (Cross-section), saktiu katopiap (time series),
naHeynb MawiaymoTiaapuu (panel data) Taxjmnm  KMIMID  Ba  MOJEIUIAIITHPHIIL,
perpeccroH MOJCIUIApHHM TY3WINTa MYJDKaJUIaHTaH SKOHOMETPHK JacTypuil BOCHTA
xucoOmanaan. EViews 3koHOMeTpHK MOJACIUTAIITHPHIN Ba TaXJIMI KUIUII COXACHIa
XO3UPrd KyHAArW SHI OMMAaBUH Ba IOKOPH AaHHWKJIMKKA 3ra OYJATaH JacTypHi
BOCHUTAJIHP.

EViews —  9SKOHOMETpUK  MOJC/UIAIITHPHUIN  JACTypHil  BOCHUTACH
MabJIYMOTJIADHU KaWTa WIIAITHWUHT Mypakka® Ba TyIIyHapid WHCTPYMCHTIAPUHU
TabMHUHIIANIU.

Maskyp mactypuii makeT EpaamMuia TaxX)IHJI KHJIWHAETraH MablyMOTjap
ypracuaa CTaTUCTHK OOFIUKIWKIAD MaBXYIJIUTUHU aHUKJIAIl MYMKHH Ba KEHWH
OJIMHTaH OOFIMKIHKIap/aaH (organanud, ypraHuaaéTran KypcaTKMWIapHU MPOTHO3
KUJTUIIT MyMKHH.

EViews BakTiau Katopiap KYpUHHUIIKUAATH MabIyMOTIAPHU TaXJIHJI KUJIHIIIA
doiinananyBurra KEHI HMMKOHUATIAp SpaTyBUM 3aMOHABUW JacTypuil makKer
xucobmanaan. EViews jmactypu MabayMOTIapHHM  KHPUTHII Ba  OJMHTAH
HaTHKaJapHU WKTHCOIWM TalKWH KWIWIIAA KyJdaid Ba aycroHa uHTedeicra sra
xamaa doimananumga erapiandya coananudp. JacTypHUHT TapKUOW MOHOJIUTAHDP
(spHU mactyp Oup OyTyH OYnuO, Xeu KaHJal KyImuM4a MOJYJUIapHU Y3 TapKuOwura
onMaraH). Aipum cratuctuk pgacrypinap, MacanaH, STATISTICA éxu SPSS
JacTypiiapu Oup Heya MOIyJapiaH ubopar OYnraHw y4yH yiaapaad QoiinamaHull
onauit horinananyBuura OUpo3 Mypakkadaup.

EViews — 3kOHOMETpUK MOJEIUIAIITUPHUII TACTYPHd BOCHUTACHIAH KyWHIArH
MacajajxapHu eduia o amaHuI MyMKAH:

- UIMUH aX00POTIAPHH TAXTAJT KHJTUII;

- MOJIMSIBUM TaXJINII,

- MaKpPOUKTHCOUH TIPOTHO3JIAIT;

- UKTHCOIUH KapaéHIapHU MOJICJUTAII THPHIIL,

- 0030pJIap X0JIATUHU MPOTHO3 KWJIMII Ba X0Ka3o0.
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EViews — sxoHOMETpHK MOCIUIAIITUPHII JACTypUil BOCHUTACH KHMJIAp y4YyH
doiganu:

- UKTUCOAMM Ba WXXTUMOMM >Xapa€HJIIADHU DKOHOMETPUK MOZEIUIAlITUPHUILL
coxacuaary WIMUK U3JIaHyBUMUIIAP;

- MOJIMSIBUI COXaJaru aHAINTUKIIAP;

- UKTUCOAWN Kapa€HJapHU MOJE/UIAIITHPUIL OWJlaH I[IyFYJUIaHYBUYU
MapKeToJIoTJIap Ba OoLIKamap.

EViews 3xoHOMETpHK MOJEIUIAIITHPHII JACTypUIa IKOHOMETPUK TaXTHITHUHT
KEHT CIIEKTpJaru Mojejuiapu Ba ycysuiapu Kentupuirat. JKymiaaas:

- ARCH, Binary, Censored, Count, GMM, LS, NLS, Ordered, TSLS, ML
yCyJuiapu;

- LRM, GRM, ARIMA, Logit, Probit, Tobit, VAR, ECM, VECM, Pooled
model moaennapmw.

EViews nmactypu ommuitnurura kKapamaciaaH, YHUHT TpaduK UMKOHHUSATIAPH
aHAIMTUKIIAP, TAAKUKOTYMIADP, MAPKETOJOTIAPHUHT MYyBaQhaKUsATIN UILIAPH YIyH
MaBbJIYMOTJIADHU TaKAUM STUIIHUHT Oapya acocuil (opmaTiiapuHu TabMUHIAWIN
(rpadukiap, ruarpaMmMaiap Ba X.K.).

EViews nacTypvHUHT KYJIJIaHHII COXacH OW3HECHHMHI 3aMOHaBHMI Ha3apusICH
Ba aMaJMETHMHUHT Oapua >kaOxamapuHu V3 wuura omamud. EViews ngactypu Typiu
TUIATd MabIyMmMOTiap OWaH HWOUIalira WMKOH Oepaju, UIYHUHTACK, YHUHT
MMKOHHUSTIAPU BAaKTIW KaTtopiap KYpUHUIIMIAArd MUKIOPUUA KypCaTKUYIapHU
MOJEJUTAIITUPUII Ba MPOTHO3JAII MacajajapyuHU €uUMIla >KyJa SXIIH HaMOEH
Ooymamu. UlyHm Kaiin oTum kepakkw, EVIewWS nmactypuma rokopuaa KyWHiITaH
Macajanapja o3ara KejlaauraH MyaMMOJIapHH aHHUKJIAIl Ba e4ull OViuda eTapianda
TYJMK yCyJUIap Ky34a TYTUJITaH !

- rerepockenactaukan anukiammaa HC NW, HAC White, ARCH-LM, White
TeCTIapH;

- aBTOKOppeAnuaHu anukiamaa DW, LM-test Tectinapu;

- HOCTAl[MOHAPJIMK Ba KOWMHTETPALMSHUHI MaBXYyIJIUTMHU aHukiamjaa DF,

ADF, cointegration test TecTyiiapu Ba X0Ka3o.
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EViews nacrypuna ypuatunran Chow forecast, Chow breackpoint, Ramsey
reset Ttectnapu TapKMOMM Y3rapuinuiap MaBXy[UIMTH TYFPUCUAArd THIOTE3aHU
TEKIIUPHUIIra UMKOH Oepaau. Anokagopiuk Oyinua ['pelinxkep Tectu cabab-oxkudaT
OOFNMKIMKIAPUHUHT TaHJIAaHTaH WYHAIMIIJIAPUHM aHUK acocjalira MMKOH Oepajiu.
MonusiBuii  BaKTIM  KaTOpJIApHM  TporHo3nam  yuyyH EViews  nmactypu
MPOTHO3IAIIHUHT aHbAaHABUM MHCTPYMEHTIAPUJAH TAalIKapu HMITYJIbCIapra >KaBo0
Oepull  TaxJAWIM Ba [IAPTIM  TETEPOCKENACTIUMKHU  MOJCIUIAIITUPUILIAH

doiinananumra UMKoH Oepaiu.

2. EViews nactypuHu umra Tymmpuin
EViews gacTypuHu umira TymyapuIrHUHT OUp Heda yCyJulapyu MaBxKy/:

1) Ilyck wmentocugan EViews pacTypuHu TOmmuO, CHYKOHYAHUHT —4arl
KHOTIKACHY OWp MapTa OOCHIII JIO3UM;

2) WindOWSHUHT I cToimIa ég EpauFura CHYKOHYAHUHT Yall KHOMKAaCHUHU
MKKHA MapTa O0CHII JIO3UM;

3) Windowsuunr Oyipykiaap karopuga EViews cy3unum  €é3ub, Enter
KHOTIKaCUHH OWp MapTa OOCHII JTIO3UM.

Harmwxana EViews nactypw winra Tymiaad Ba dKpaHaa KyWuaard KypuUHUIIIA
oitHa maimo 6ynaau (1-pacm):

Hactyp capinaBxacu Tact
YP MEHIOCH Byiipykiap oiinacu
/

_—

4 — e - =
File Edit Object View Proc Quic dd-ins  Window Help
Command 3 x
DCommand DCapture
Cratyc -
! < Nurym coxa
KaTopu

™~

Welcome to EViews Path = c\users\user\documents DB = none = WF = none

1-pacm. EViews nactypu oitHacu
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EViews nactypu Kyiiuaaru 5 Ta coxaznas ubopar.
1. JIacTypHUHT HOMHU aKC 3TTUPUIITAH CapiaBXa.
2. JIaCTypHUHT acOCUN MEHIOCH.

3. byiipykJap olHacH.

4. JIacTypHUHT UIIYU COXACH.

5. CraTtyc KaTopH.

3. EViews nactypuaa MabayMoT/IapHE KMPUTHII Ba IOKJIAII
Xap KaHaald SKOHOMETPHK MOJSIUIAIITHPHUIN MaKeTHJa WIam KapaéHu
MabJIyMOTIAPHU SHTUJAH KUPHUTUII €KUM MaBXyJd MabJIyMOTIApHU FOKIIAIIIaH
OoluIaHaIH.
EViews mactypuaa MabliyMOTIapHU KJIaBHATYpa OPKAIH KUPHUTHII Ba MaBXKY/I
MabJIyMOTJIADHU FOKJIAIl MMKOHUSTIADH MaBXKyJd. YOy HKKA YCYJTHH KypuO

YUKAMMU3.

4. MabJiyMOT/JIapHHU KJIABUATYPa OPKAJIM KHPUTHII

EViews nactypu rokjaHTaHJaH CYHT 3KpaHJa KyWuaard oWHa manjgo Oynamu

4 EViews = B
File Edit Object Vi rtkek e
Command Eviews Workfiles Support H X
| ﬁj Create a new EViews workfile B8 FEviews lustrated
I:' Command I:' Captur,
Ej Open an existing EViews workfile Q EViews help
E‘. Open a Foreign file (such as Excel) \ ~ Online tutorials
| v
Recent Files
%1 crossdata5577.wfl
%1 groupl.wfl
- &
4 bt EViews 9
%] crossdata 1234577.wf1
5| crossdata 1234577.xdsx
Show this screen on startup

Welcome to EViews Path = chusers\user\documents DB = none | WF = none

2-pacm. EViews nactypuHu gacTiaOku UITra TYHIHPHUIIT

2-pacMJiaH KYpHUIIl MYMKAHKH, TAaCTyp JACTIA0KH UIITa TYITHPUITaHaa Maxcyc
oifHa maimo OYynmO, yrma EViews wmrum daiturapu (EViews workfiles) 6wran
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WIniamn, naacTyp Oyinmya TexHuk Epmam (Support) Ba skuHIa (oigaTaHuITaH
daitutap (Recent files) pyiixatu kentupunany.

EViews nacrypuman keWnHYanwk ¢oljalaHWIraHIa Ma3Kyp OWHa Manao
oynmacouru yayH Show this screen on startup xkaropugaru V OeJIrdHH OJUO TalLIALl
JIO3UM.

WNuran ¢aiinra cTaTUCTUK MabIyMOTIApHU KJIaBHATypa OPKAJIA KUPUTHUI YIYH
EViewsnunr Oyiipykiap oifHacuaa create OyipyruHHM KUpUTHII Kepak. Hatmkana
9KpaHJla Kylujaaru orHa maiao 6ymaau (3-pacm):

4 EViews = [

File Edit Object View P
re B 1= Workfile Create ﬂ

Command ox
Workfie structure type Date specification

| Dated - regular frequency v Frequency: | Annual v
E] Command | E] Capture Ta—

Irregular Dated and Panel

workfiles may be made from Startdate; |Sem-annual
Quarterly

Unstructured workfiles by later .

o Enddate:  |Manthly

spedfying date andfor other Smonthl

identifier series, mantily

! Fortnightly
Ten-day (Trimonthly)
Weekly
Daily - 5 day week

Warkfile names (optional) Dally - 7 day week

WF: Daily - custom week
Intraday

Page: Integer date

Path = c\users\user\documents = DB = none = WF = none

3-pacMm. Miruu dailiiHu sipaTHin Ba MabIyMOTIIAp OPAIUFUHUA YPHATHII

EViews gacrypu 8 Typmarud MabiIymMoTiap OWJIAH HIUIAIITa MMKOH Oepaiu
(MUK, SpUM WWJUIMK, YOpaKiIuK, OWiINK, xadTtanuk (5 KyHnuk), xadrtamuk (7
KyHJIMK), KyHJIWK, CaHacW KeNTHpWIMaraH Ky3aTyBiap Ba X.k.). Jlactypma
WHTEPIOJAIMSA Ba OSKCTPANOJSIUSIHUHT Typid Tpoueaypaiapunan (Qoiinananuo,
MabIyMOTJIAPHUHT OUp TypHaH OOIIKACUTa YTHUIIH XaM MYMKHHJIUTYA TabMHUHJIAHTaH.
MabnymMoTiiapHd OOIIKApUII MMKOHHUSTIAPU TYFpPUCHAA CY3 IOPUTHITAHIa, LIYHU
Kai stuin kepakku, EViews gactypu RATS, TSP, GiveWin Ba Aremos TSD ka0Ou
JacTypyiap TOMOHHUIAH sipaTwiran (Qaimapau  KyuraO-KyBBaTiainu. byHman
tamkapu ASCIIl, XLS, WK1, WKS3, TSD dopmarmapugan MabIyMOTIApHU
UMIIOPT/PKCHOPT Kuiuira uyn kysau. DoiganaHyBud MaBxXKy[ MabJIyMOTIap

acoCna IOKOpHAa KCITUPUIITaH MabJIyMOTIIap OpaJIMfrUHU TaHJIalllkd MYMKHH.
9



Arap wmawaymoriap Annual (dwutuk) ¢opmarma Oyica, y  xoijaa

MabJIyMOTJIApHUHT Oomnuianruy wnu (Macanas, 2000) Ba oxupru WninHU (MacayiaH,

2015) xuputum 3apyp. byHpaii xonma gacTyp MabiIyMOTIap Y4YyH OpajuK

unrepBaniman (Range) axparanu (4-pacwm).

Workfile structure type

Date specification
Dated -requlr frequency v|  Freauency:

Irregular Dated and Panel

workfiles may be made from Startdate: | 2000
Unstructured workfiles by later .
spedfying date and/or other Enddate: | 2015
identifier series.

Workfile names (optional)

we |

4-pacM. MabiymoTiapra BaKT HHTEPBAIMHHI OeJIruIanl

OK knHomkacu 6ocuiraHJaH CYHT dKpaHaa KyHujarua odHa maigo Oymamu (5-
pacMm):

File Edit Object View Proc Quick Options Add-ins Window Help
Command

Command I Capture

[ view Proc| object| [ save | Freeze | Details+/-| [show| FetchlStuleIDeletel.‘
Range: 20002015 - 16 obs
Sample: 2000 2015 - 16 obs

Bl c
A resid

Filter:*
Order: Name

< > Untitled § New Page /

5-pacm. Uurum ¢aiin oitHacu

Nuran  ¢aiin  (workfile) oiinacuma yHUHT MEHIOCH, BakT WHTEPBAJMHUHT

y3yriura (range), kysatyeinap conu (observation) xamma C xoadduiueHTIApH

BeKTOpH Xamaa Resid karopiapu akc STTUpHIAIN.
10



MabiyMOT/IapHU KUPUTHIL YYyH, aBBajlo, HaTWxkaBui oMun (Y3rapyBum) (Y)
Ba TabCHp 3TyBUM OMMWJUIapHU (OofnuK OYynmaran) (Xi) Oenrmnad oauml Kepak.
EViews npacrypuaa kupuiaa anudoéocuaa y3rapyBumiap HOMHHH KHPHUTHO
Oy amaiam.

Jlactypra MabIyMOTIApHH KUPHUTUII Yy4yH Oyiipykiap oiiHacuna data
OyipyFuHU KUpUTULI Kepak. Data OyiipyFuHM CUHTaKCUCH KyHuaaruya:

data (maTmxkaBuii oMu) (TaAbCHP ITYBYH OMUJLIIAP).

Macanan, Y HatwkaBudh omui, Xi, X2, X3, X4 TabCUP ATYBUYM OMUILIAP
OyncuH. YnapHu uinuu (aiiiara KHpUTHIL y4yH Kyiduaaru Oyipyk oepunaau:

data Y X1 X2 X3.

[Iynra >bpTHOOp Oepulll KepaKkKy, Y3rapyBuujiaap ypracujaa npooesa 0yJIumu
mapT. AKC X0//1a 1actyp 6apya oMIWIIapHU OUTTAa OMUI J1e0 TYUTyHAIH.

EViews nacrypuma data Y X1 X2 X3 Oyiipyru Oepunn6, OK kHOmKacu

OocuNTaHIaH CYHT, MabIyMOTJIADHU KUPUTHIN YYyH KyWujaru oitHa oumnamu (6-

pacMm):
“ EViews = B
File Edit Object View Proc Quick Options Add-ins Window Help r
Command o x

create AN
data ¥ X1 X2 X3 X4 L

DCommand “:| Capture ‘
]

@  Group: UNTITLED Workfile: UNTITLED:Untitled\ [ = || & |[=3a)

[ViewIPr [ViewIProcIDbjectl[PrinthameIFreezel Default ] [SortlEdit—,-'-[Smpl—j-lCompare—I—

Range: | |

Sample Y X1 x2 %3 X4

B c Y X1 %2 %3 X4

& resi 2000 126 4 15 17 100

& x1 | 2001 137 48 148 173 98.4

A %2 | 2002 148 38 15.2 |

& %3 | o003 191 87 15.5 16.2 NA

% :4 2004 274 8.2 16.5 16 MA
2005 370 97 16 18 MA
2006 432 147 18.1 202 MNA
2007 445 187 13 158 NA
2008 367 19.8 15.8 182 NA
2009 367 10.6 16.9 16.8 NA
2010 321 86 16.3 17 NA

<>} un 2011 07 6.5 16.1 18.3 NA
2012 331 126 154 16.4 NA
2013 345 6.5 167 16.2 MA
2014 364 58 16 177 MNA
2015 284 57 151 16.2 NA v

Path = c\users\user\documents = DB = none = WF = untitled

6-pacm. Wmrum daiinra MabIyMOTIapHA KUPUTHII
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Kuputuiaran MabayMOTIapHUHT MUKIOPUN KUIMATIapy aKC 3TTUPUIIAIN, arap
MabJIyMOT KHpUTUJIIMAaraH Ba yMyMaH MaBxkyja Oynmaca, y xonga suedikana “NA”
é3yBH KEITHPUIAAN. Y3rapyBumjiapra Moc KeTyBH sueHKaaapJard MabIyMOTIApHH
Y4upuIl, KOppeKTUPOBKA KWIIMII MYMKHH.

Jcaarud yramm3, EViews gactypuaa mMabjayMoOTJIapHUMHT OyTYH Ba Kacp
KHCMH HYKTa OWJaH axpatwiaad (macaiaaH, 2.5 éxkm 1205.07, (HyKTaHHHT
ypHuUra BepryJib KyiHII MyMKHH 3Mac)).

MabiaymoTiap KUpuTHO OYJIMHraHIaH CYHT, WIIJIAIl OCOH OYJIMIIM Y4YYyH yJap
AroHa Typyxra OuprnamTvpuiaaav. byHuHr yuyH umuu Qaitn meHrocugan Name
TaHjgaHaau Ba rypyxra groupO0l momu Oepaau. Hatmwxkanma ymy06 rypyx Range

oiiHacua mauao 6ymamu (7-pacm).

4 EViews = =
File Edit Object View Proc Quick Options Add-ins Window Help
Command n x
create -~
data ¥ X1 X2 X3 X4
w
DCommand ID Capture ‘
Worldile: UN ®  Group: GROUPO1 Workfile: UNTITLED:Untitled),  [-=|[ & |[uE5] | "
[View[ProclObject] [Sa\relFreezeIDeta ViewlProcIObject] [PrintINameIFreeze] Defautt LY [SortlEdit—.-"-lSmpl—.-"-lCompare—.-"—
Range: 20002015 — 16 obs [rze
Sample: 2000 2015 — 16 obs ¥ A1 x2 X3 x4
B Y X1 X2 X3 X4 -~
5] ;roup01 2000 126 4 15 17 100
A resid 2001 137 438 14.8 17.3 98.4
2002 148 38 15.2 16.8 101.2
2003 191 87 15.5 16.2 103.5
A x3 2004 274 8.2 15.5 16 1041
B x4 2005 370 97 16 18 107
B v 2006 432 147 18.1 202 107.4
2007 445 187 132 15.8 108.5
2008 367 19.8 15.8 18.2 108.3
2009 367 10.6 16.9 16.8 109.2
2010 3z 8.6 16.3 17 110.1
< 3} Untitled 201 307 6.5 16.1 18.3 110.7
e Al Brl 224 47 B A1F A 4= A 44N 2 &
Path = c\users\user\documents | DB = none | WF = untitled

7-pacM. MabiyMOTIapHH TypyXra OUpIariTHPHUIIT

MasbnaymoTnap umuu ¢aiiara KUPUTWITAHIAH CYHT yJIapHH Cakjiaml JO3UM.
bynunr yuyn EViews macrypupa File mentocura kupu6, Save As... OyipyruHH
tamnam Jo3uM. [llyaman cynr EViews pactypu wumrdam (ailiHu Kaepaa cakianml
TYFpUCUAA MabIyMOT cypanaau. DoljanaHyBuUM KEpAKIW JHCK Ba IMANKAHWUHT
HOMUHH KypcaTtuO, ¢aitnra Hom 6epany (Ppaita HoMu JoTUH anudoocnaa E3WITHITU
mapt). Macanan, sale wommu (aiin C  guckgarm  JIOKyMEHTBI IMankacuja
xKoimamuiy J1o3uM. Yoy daiiiau 3apyp naitna JJokyMeHThl mankacujaa Fokjiall,

KOPPEKTHUPOBKA KUJIUII MYMKHH.
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EViews pactypunuHr umuu Qaitinga Oup Karop oObEKTIap TYpUHU SIPATHILI

Ba KOMJIAIITUPUIL MYMKHH (8-pacm).

kg Alpha B Model Sy
[E] Co=ficiant P Fool E] Svslem
Wectar
[=] Eguation (@] Rowvector [ Tahle
i @raph g4 Sample Text
[G] Group ] Scalar [ma “almap
(=] Loal Series VAR
[xg) Matrix Sspace @] Yector

8-pacm. EViews nactypuHuHr umuu ¢ainuaara o0beKTiaap Typiaapu

Alpha — anbda kodhunment (poiigananyBur TOMOHUIAH OCPHIIALIN);

Coefficient Vector — Bexrop koadurpienTr (XUCOO-KUTOOIAp ACOCHIA OIMHATH);

Equation — tenrnama (kydT Ba KYI OMUJUIM MOJEIIAp KYPUHHIIUAA XUCOO-
KUTOOIap acocua OJIMHAN);

Graph — MmabiymMoTap acocuaa TypJid KypUHHUIIIArd rpaduKIapHU CaKTai i
(kydT Ba KyT1 OMUILIH MoAeIUIap OYirda Xuco0-KuToOIap acocuaa OJIMHAIN);

Group — rypyxJaHraH MabiymoTiaap (MablyMOTJIIApHH Xy(T, sikka Ba Oup
HEYacHHU OUp TypyXra rypyXJallITHPUIAIN);

Logl — yxmam ¢pyHKIusS KuiMaTIapu;

Matrix — marpuna (MabIyMOTIap MAaTPHIIA KYPUHHIIUIA KOWIAIIA]IN );

Model — monen MaTH KypuHUIIHIA KEITHPWITAH OYITamy;

Pool — Gupnamran MabIyMOTIIap;

Rowvector — katop BEKTOp;

Sample — Tannama;

Scalar — ckansap kuiimar;

Series — kaTopiap (MabJIymMoTIap);

Sym — Genru;

System — TeHrnamanap TH3NMH,

Table — xanBan;

Text — MmaTHIN MabIyMOT;

13



Var — nucnepcusi;
Vector — BekTop.

5. lacTypra MabJayMoOTJIApHU UMIIOPT KUJIHII

MabiyMOT/IapHU KUPUTHIIHUHT 53HT onaui  ycynu Excel pactypupan
MabIyMOTJIAPHU IOKJIAll XHCOONaHaau. BYHUHT y4yyH MabiayMOTIapHHM TYTLIall

3apyp. Mucos Tapukacuia Kyiuaarn 9-pacM Xu3maT KUJIau.
FAI= | Microsoft Excel

@ [nasHan Ecraska PazmeTka cTRaHWLUbl DopMynbl HAaHHele PeueHsvposaHue Eng Hagcrpoikm Acrobat

e

b Bopesate

J ) Calibri 11 v A= =1 NepeHoc TekTa OB
5% KonwpogaTe *
Bcravﬁvm:. F ®opmat no o6pasuy X & 9- H- & - & - = :ﬁ OBBeAVHNTE M MOMECTHTE B LEHTRE ™ '{“’E - %% 000 ‘:63
Eydep o6meHa LWpudT EBripaBHWEaHKE Yuecno
Bl - S| Y
A B C o E F G H 1 il K
1 Y X1 X2 X3 Hd X5
2 ABCTpanMA 67.646 79.000 9.220 9.357 5.225 82.537
3 Azepbadgwan 7.394 54.200 3.150 5.367 6.048 70.896
4 AnBauua 4248 54.656 5.670 5.589 13.400 77.968
5 Ansmp 5.584 15.228 5.830 6.143 11.000 75.027
6 ApreHTHHE 14.357 55.800 6.840 5.019 7.200 76.457
7 ApMmeHua 3.566 37.500 4.080 4482 17.300 74 886
] Baxpeiy 23.063 EE.000 2.530 4.366 5.900 76.715
9 benapycb 6722 46.910 5.040 5.008 0.619 71.464
10 bBensrua 44734 80.720 8.050 10.540 7.650 80.984
11 bonrapua 7.333 51.900 6.720 7.106 12.379 74.322
12 BonMBKA 2.645 35.340 5.840 5.557 53.229 68.743
13 BocHMA M [epluerosmHa 44585 52.780 5.110 5.540 28.000 76.634
14 Epasunna 12.157 48.560 7.120 8.261 5.483 74748
15 BenuuobpuTtanua 41.285 B7.480 8.210 9411 7.975 80.849
16 Bewurpua 12.820 70.580 6.960 7.741 11.071 75.313
17 Benecyina 12.772 45.050 5.150 4.802 8.061 74.387
18 BreTHam 1.755 39.450 2.890 6.964 2.740 75.939
19 I A 44011 82.350 E.340 10.992 5.367 B1.092
20 I LE] 48475 92.860 B.990 11.012 5.832 B1.706
21 ToHgypac 2.395 18.120 5.840 9.780 4.400 73.334
22 [peuma 22.243 55.070 7.650 9.243 24.425 81071
23 Ipy3na 4143 36.940 5.530 B.571 15.034 75.020
24 Janma 58.125 92.260 9.520 10.984 7.542 80.412
25 [JomuHueaHckan Pecnyfnnea 5.967 41.200 6.450 4264 5.445 73.650
26 Eruner 3.226 26.400 4560 5.284 12.372 71.325
27 Hipaunb 32.819 70.800 7.530 7734 6.875 B2.561
28 HHO0HEIHA 3.701 14.520 6.760 2.898 6.140 69.052
29 Mopganwa 4423 37.000 3.760 8.005 12.200 74.175
30 Hpnaugua 48977 76.920 8.560 8.321 14.672 81.052
31 Hcnangma 44259 096.210 9.650 B.6B3 6.025 B2.724
32 Hcnanua 28.648 69.810 8.020 9.589 24800 B2.767
33 Wranua 34.814 55.830 7.740 9.282 10.675 83.338
34 Kawana 52.485 83.000 9.080 10.779 7.325 82.224
M4 b M (variables] L] [+
loToBo |

9-pacMm. Excel mactypuna mabaymoTiiap

[ynu €ana caknamn Kepakku, MabIyMOTIAPHUHT OYyTYH Ba Kacp KUCMHU HYKTa

opkanu axpatunuiiu, Excel kutoOuparum Bapakjap HOMH 3ca JIOTUH Xapduapuia
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é3umumn kepak. Excelga Taii€pnanran ¢aimHuHr keHrailtupmacu .xIs €xm .xlsx
¢opMaTua cakjJaHMIIM Ba (alJHUHT HOMHU JIOTUH Xapduapuaa OYIUIIA JIO3UM.
busauHr Mucoumu3aa daitnauar Homu data_gdp.xIsx ned Homanaau.

Excel dopmatuna cakmanran MawiymoTiapau EViews pactypura ummopT
KUJIUII KyHUgarnya aMmanira OIrupuiIam.

EViews 9.0 nactypunu umra rymupamus. Keilina File—Open—Foreign Data
as Workfile oyiipyru opkanu daiin umnopt KuinHagu. Oumiaran oriHama «Jlaaee»
kHonkacu Oocuica, 10-13-pacmiapaa kenTupuiraH MabiyMOTIAPHUHT KOMIAIYyBU

naiao 6ynaau.

. EViews
File | Edit Object View Proc Quick Options Add-ins Window Help Excel Read - Step 1 of 3 x
New »
Cell Range
Open 5 EViews Warkfile... Ctrl+0
Save Ctrlss Foreign Data as Workfile... @) Predefined range variables
Save As... Database... variables - 2]
- o AS1 [E ]
ose rograms... &
Import D Programs in Add-ins folder... Custom range =
Text File... varizbles!SAS1:8G577 f—
Export v varizbles!$A%1:9G% $G577 @ B
=
Print Ctrl+P
Print Setup...
e x| xz -
Run... F10 Azcrpamin 67.646103852962¢] 79| 9.2z 3.
Bt AzepEaimzan 7.393771876574823| s4.3| z.15) s
AnBama 4.247839252013507| 54.8559590395434[ 5.7 5.
0 fi\c..\noTpeGurenscimne packoael_7ltrwil A rmenp 5_58361615350131 15.2280267564417| 3.83 4.
1 F\cankuun\neTpeBuTEBCKIE packoss sk Apresmima 14.3574115853303] 55.8| 6.84) 5.
2 fi\cnewkype...\data_hh_2014_werkl.wfl o= D CEIEITEEEEY g0-8| 605 G-
o ot o 2014 workLal Eaxpeim 22.065132287042¢ 28 z.53 4.
“\cnewyyp...\data_hh_2014_workl xlsx Benapycs £.72183490773968 2591 3.04 5.~
4 f\cneuky...\data_hh_2014_binar_Lxlsc 7 r D
5 f\cnewkype...\data_hh_2014_binaralsx
6 ci\map...\noTpeButenseime pacwastxlsc Read series by row (franspose incoming data)
7 ci\mapuskoromer..\data_econ_m.wfl
8 c\MapU\HHCTHTYT 3k...\caip_coy.wil
9 c\mapucnetyypcirevenuexdsx OTHeta < Hazan loTos0

10-pacm 11-pacm

Excel Read - Step 3 of 3 x Workfile: DATA_GDP - (c:\users\marina\documents\data_gdp.wfl) - o Xx
e, e — [view]proc| object] [ save [ Freeze [ Details=/-| [show] Feteh [ store  Detete | Genr | sample
——— : Range: 176 (indexed) — 76 0bs Filter: *

Basic structure
|create new workfie | Sample: 176 — 76 0bs Order: NAWE
|Undabed with ID series - B C
Import options B4 RESID
— Identifier series SfRIESD‘\
Rename Series % %2
series01 &4 G
Frequency Conversion A x4
& x5
[
SERIESO1 ¥ X1 Xz [
1 Ascrpames &7.64610 75.00000 9.20 &
2 AsepBafimzan 7.393772 54.20000 3.1
3 AnBasue 4247840 54_65596 5.6
4 A 5.58361¢ 15.22803 3.81
5 Apremrima 14 35741 55.80000 6.8
€ Apnesme 3.565518 37.50000 4.0t
7 Baxpeii 23.06313 88.00000 2.8
8 Benapyes &_721835 46.91000 3.0~
El 4 T b
1
el shiack = < v\, Data_gdp | New Page /

12-pacm 13-pacm
12-pacmnma kentupwiran  Finish  kHomkacm OGocwn6, DATA GDP  wirum
daitmuHUHT oltHacura yTunaau. EViews mactypunuHr umrdn daitnuaa xap 0up oObeKT
V3uHUHT Qopmarura sra OYymubd, MOC KelyBYM WKOHKa (pacM) OwWiaH OeNrwiiaHau.
MyBadhakusTii 3KOHOMETPUK XUCOO-KUTOOIApHU YTKA3UIIl YUYH (poiianaHuIaguran

MabIyMOTIAp A KYpUHUIIMAArd Oenru OwiaH akc STUIM Jo3uM. by Oenru

MabJIyMOTJIAPHUHT paKamIld KaTtopiapra y3rapraHiuruHu OUanpaiim.
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6. EViews gactypuaa KymJimKAaru perpecCustHuHI KJIACCHK
yu3ukJau Mmoaeaun (KPKUM)

Monengaru y3rapyBumiIap:

boznuk y3eapyeuu éxu IHO02€H, MYWYHMUPUIAOU2AH, HAMUICAGUIL,
pezpeccano:

Y — axouu xoH 6omura SIUM, :xopwuii napxinapaa, (muar AKII nonnapn)

Tywiynmupyeuu y3zeapysuunap €xku 0021uK 0yamazan, 3IPKiu, 3IK302€H,
omuanap:

X1 — wuHTepHernaH ¢oinatanyBumiap cond (100 kumura HWHTEpPHETIAH
¢oligananyBunIap COHM);

Xz — nemokpatussauHr puBoskiaanuin uaaekcu (0 gan 10 raua G6amap);

X3 — COFJIMKHHM cakJjiaiira ymymui xapaxkatiap (SIMMuaan dous);

Xa — unrcusnuk gapaxacu (%);

X5 — KyTuiaaéTran yMp KYpHIll JaBOMHUAIATH (Hu).

Kymmuknaru perpeccust MOAEIMHUHT HA3apUH KYPUHHUILIN ;

A A

Y, =0, +0, X +0,X2 +0,X +0,X P +OX .
by epna:
| — Ky3aryBjiap conu (OM3HUHT Mucoiaa | = 76, SbHM MaMJIaKaT/Iap COHH);

k — 0ormuk Oyamaran y3rapyBumiap conu (OM3HHHT Mucoaumusaa kK = 5).

7. Tapcuduii CTATUCTHKAIAP TAXJIWIH

Knasuarypanan ctrl kHonkacuau 6ocu6, 6apya y3rapyBuniaapHu OelruiaiMms.
CUYKOHYAHUHT YHI KHOMKacuHu Oocub, Open—as Group OylpyFuHHM TaHIaiMU3
(14-pacm). YOy Oyiipyk OakapwiraHman cyHr 76 Ta mamiakat Oyinda 21 Ta

MaKpPOUKTUCOAUN WHAUKATOPJIADHUHT KUHMAaTIapu SHrM oOHHada wudomamaHagu

(15-pacm).
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Worlkfile: DATA_GDP - (c\users\marina\documents\data_gdp.wfl) -aOx (€] Group: UNTITLED Workfile: DATA_GDP::Data_gdp\ - B Xx
[View]ProcIObject] [Save]FreezeIDetails—}—l [ShawIFet(h[StoreIDeleteIGeanSamp\e] [View[Pro(IObject] [Print am Freeze] |Defau|t '| [Sor‘tlEditﬂ’-[Smplﬂ’-IComparef;’-
Range: 176 (indexed) — 76 obs Filter: * Y X5 X3 K4
Sample:176 — 76 obs Order: NAME ABCTpanua 67.64610 82537 9.357385 5.225
B C AlzepBanmuan 7.303772 70.896 5.366898 6.048
M RESID AnbBaHnA 4247340 77.968 5.589173 13.400
SERIESD1 Anxnp 5.583616 75.027 6.143113 11.000
4 3 ApreHTuHa 14.35741 T6.457 5.019048 7.200
84 x2 ApmeHua 3565518 74886 4452158 17.300
% % Open b iz Eioup Baxpeitn 23.06313 76715 4365912 3.900
M X5 Comy Ctrle as Equation... Benapyck 6.721835 71.464 5.008224 0.619
& Y _ s Benbinm 4473445 80984 1053975 7.650
Copy Special... Eonrapua 7333355 74322 7.105698 12.379
Paste Chrl+V B Eonuena 2.645290 68.743 5.556991 3.229
Paste Special... as System... EocHna n Mepu,. 4.494541 76.634 9.939755 28.000
S e BpaznnuA 1215731 74748 B.260BIY 5483
Manage Links & Formulae... BenwkoGpuTaHuA 41.29451 80.849 9410833 T.975
Fetch from DB... Bexrpna 12.81971 75.313 7.740658 11.071
BeHecyana 12.77160 74.387 4.801605 8.061
Update from DB... BLeTHam 1754548 75.939 £.963581 2740
Store to DB.. FepmaHna 44.01093 81.092 10.99192 5.367
Export to file.. Connangua 49.47471 81.706 11.01235 5.832
FoHaypac 2.395073 73334 9.779851 4.400
Rename... Mpeuna 22.24268 81.071 9.242545 24.425
pyanA 4142869 75.020 §.570852 15.034
Pj D Delete Janna 58.12536 80412 10.98382 7.542 i
14-pacm. 15-pacm
b .
YSI‘ap}/BLII/IJIapHI/IHF ApaTUJIraH TYPYXUHHU EViews JACTYPUHUHI  UIIYU

coxacujia cakjail y4yH Typyx oiHacumaru Name mentocu tanmanaau (15-pacm).
Keiiun ymOy oiinagan View—Descriptive Stats—Common sample Oyiipyrunau
TaHnaimMu3. HaTwkana ouwiraH oiHajga TaHJIaHTaH Y3rapyBUMJApHUHT Oapua

TaBcU(Uil cTaTUCTUKANApU HATHXKanapu Kentupuianu (1-xaasan).

1-sxkanBan
Y3rapyBUMJIAPHUHT TABCU(PUI CTATUCTHKAJIAPH

Y X1 X2 X3 Xq Xs
Mean 20,32182 | 76.67738 | 7,623723 | 8,879711 | 6,731842 | 56,27636
Median 12,46445 | 76,26500 | 7,508707 | 7,262500 | 6,915000 | 55,24302
Maximum 101,5637 | 83,68400 | 17,01736 | 31,00000 | 9,930000 | 96,20980
Minimum 1,177975 | 57,65800 | 2,759727 | 0,619000 | 2,530000 | 9,960000
Std. Dev. 21,35058 | 4,780122 | 2,562917 | 6,025692 | 1,801430 | 22,91702
Skewness 1,524117 | -0,867956 | 0,541997 1,725770 | -0,499173 | -0,098415
Kurtosis 5,049350 | 4,774968 | 3,867243 | 6,143077 | 2,605965 | 2,062885
Jarque-Bera 42,72331 19,51903 | 6,102651 | 69,00817 | 3,647871 | 2,903603
Probability 0,000000 | 0,000058 | 0,047296 | 0,000000 | 0,161389 | 0,234148
Sum 1544,458 | 5827,481 | 579,4030 | 674,8580 | 511,6200 | 4277,004
Sum Sq. Dev. | 34188,55 1713,717 | 492,6409 | 2723,172 | 243,3863 | 39389,23
Observations 76 76 76 76 76 76

OnuHran HaTWXXKaJlapHU HMKTUCOAWN TAJIKWH KWIMIITa KUPUILUIIIAH aBBall,
ymly xkajBainjgard xap Oup Katop HUMaHu udoAa ITUIIMHU KYpUO YMKHII KEepax.

Harmxanapaaru Y — axomnu xoH 6ommura AMM, munr. AKI nonnapuna.
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1-xanBangaru KypcaTKuwiap Kyiujaarudya taBcudiaHaaum (MUCOIUMU3 Oyiinua

¢akat HaTIKaBUH KypcaTkud Y KypuO unkasmnmus) (2->xaasan).

2-KaaBaJ

TaBcu@uii cTaTHCTUKA KAABAIH KYPCATKUYIAPH MAa3MYHHU

Kypcarkuu

Virapysum, Y

Ma3smyHu

Mean

20,32182

benrnHuHr ypraya KuiMatu

Median

12,46445

benrnauHr Meanana KuiiMaTu

Maximum

101,5637

benruarAT MakcuMall KUHMaTH

Minimum

1,177975

bearnHuAr MUHUMAT KUAMATH

Std. Dev.

21,35058

benruanAaT CTaHAAPT YCTJIIaHUIIN

Skewness

1,524117

Acummerpust kodpduimentu (0 Oyiaranma HopMal TaKCHMOT,
Oy TAKUCMOTHUHT CHMMETPHUKIUTHHA OWIIIUPAIH).

Arap Oy xodddunment 0 man anva ¢dapk Kuica, y Xojaa
TaKCUMOT aCUMMETPUK XucoOiaHanu (SbHHU, CHUMMETPUK
smac). Arap acummerpus kKoaddunuentu 0 gaH karra 0yica, y
X0J11a TAKCUMOT YHT TOMOHTa cypwirad Oynaau, 0 JaH KUYUK

Oyica, y X0JIJa TAKCHMOT Yall TOMOHTA CypHJITaH OyJiau.

Kurtosis

5,049350

Okcrece kodpdunuenTr (HOpMal TaKCUMOTAA y 3 ra TCHT)
TaKCUMOT YYKKMCUHUHT YTKUPJIUTHHY YIdaan. Arap sKciece
kodddummentu 0 gaH karra O6yica, y XoJ1a TAKCUMOT YTKUDP
gyKkuid Oynamu, 0 maH kuduk Oyica, TeKuc Oyinaam (TEKUC

YYKKH).

Jarque-Bera

42,72331

JKak-bepa crarucTukacu HOpMall TaKCHUMOTHH aHUKJIANHIU
(7pHU, TaHIaMa HOpPMaJ TAKCUMJIAHTAHJINIUA TYFPUCHUIATH

TUNOTE3aHU TEKITUPUIIT YUyH QoiiJaaHuIaam).

Probability

0,000000

TannamMaHuHT HOpPMaJ  TaKCUMJIAHTAHIUTH — TYFPUCHJIATH
TUIIOTE3aHU pajl 3THO XaTO KWIMII SXTHUMOJIMHHU OMIIIMPAIH
(ymoy xonaa xaro kunum sxrumonu 0,0000 ra tewr, Oy sca
kputuk napaxa 0,05 gaH aHva kuuuk). Xyjnoca KWiIcak: arap
TaHJlaMa HOpPMaJl TaKCUMJIAHTaHJIWUTW  TyFpucuaaru  O-
TUNOTE3aHU pajJ dTCaK XaTo KuimaraH Oymamu3. Taxmun
kunuHaétran Oenru (Y3rapyBuM) KUHMATHHUHT TaKCUMOTH

HOpMaJl TAKCUMOT KOHYHMra OyiicyHMaiau.

Sum

1544,458

bapua ky3aryBnap KuMMatJIiapu HUFUHIUCH

Sum Sq. Dev.

34188,55

YpTaqa KUMMaTIaH KaTop JdapakaJJapuHUHI  YCTJIaHHUII

KBaapaTiiapu WUFUHOVCH

Observations

76

Ky3zaryBnap conu
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EViews nactypuna taBcuuii cTaTUCTHKAAArd xap OUp y3rapyBUMHUHT 3UUIUK

(YHKUUACH TAKCUMOTH rpauru Kyluaarnya aHuKJIaHaIu.

Graph—Categorical graph—Distribution.

Distribution menrocunan 3uwimk ¢yHKumscu rpapuruHu Tanmaiimms: Kernel
Density Ba keitmn Options oitnacuga Options/Add/Theoretical Density kaTtopunu

tannad OK kHomkacuuu 6ocamus (16-pacwm).

V1 EViews
File Edit Object View Proc Quick Options Add-ins Window Help

Command

D Command D Capture

r/?\ﬁ DRTRE 2E I S e FRACFLATACETT I I = e \W
- Graph Options

Workfile: CROSSDATASS77 - (d:\mw3 2018\cr phphons _
[View]Pro(]Dbjectl [Sa\re[Freeze[Detailsﬁ-l [ShowIFet(h[S Option Pages Distribution Plot Customize

Range: 176 (indexed) — 76 obs ?"G[EDhVDE

Sample: 176 — 76 0bs Addz Bemens Specfication

- Frame & Size

% £ 01 - Axes & Scaling Kernel: Epanechnikov v
= zqﬂzpamaya f-‘Legend

= 920201 #- Graph Elements Add “

=] eqo2 - Quick Fonts ad:
;eesr:gsm +- Templates & Objects Hement Type dwidth
tap1 )

A 1 Add o H.|stogram

M 2 Histogram

A 3 Histogram Polygon

A Histogram Edge Polygon -
M Average Shifted Histogram ear Binning
% 1 act
¥
erault v
[C]Fill area
oK Cancel
Undo Page Edits - e
€ 3| Crossdata5577 | New Page / | Fruner * 2
T

16-pacm. 3uwinuk GyHKuuscH rpaguruHy TaHJIal

lynmait kunub, Ou3 Oup BaKTAa TaHJIAHTAH Y3TapyBUMHHUHT 3UWIUK (QYHKIUSCH
rpadgurn Ba HOpMal TaKCHUMOT 3WWINK (DYHKIUSACUHUHT rpaduruHu osamm3 (17-
pacm).

Eviews macTypuaa TaHIaHTaH Y3rapyBYIJIAPHUHT JKaJBall KMMMATIAPUHU aKC
sTTHpHII yuyH View meHtocuaan Spreadsheet katoprHu TaHIIAI JIO3UM, STHHH:

View—Spreadsheet.
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—— Kemel —— Normal
17-pacm. TaKCUMOTHHHT Ha3apuii Ba SMIUPHUK rpadukIapu

TaBcuduii cTaTUCTUKAHU TaX)IMJI KWIWII — PETPECCHOH MOJICTHU TY3HIITHHHT

9HT MyXUM OOCKHYH XUCOOIaHA M.

Vpraua kuiiMaT Ba MeaWaHa KWMMATHHM TAaKKOCHAIl TAKCHMOT XapaKTepH
TYFpUCHIa OMPUHYM XYJIOCAHHM YMKApUINTa MUMKOH Oepamu. Arap X>Me OVica, y
Xonaa rpadUKHUHT VHT TOMOHTa CYPWITAHJIUTHHH, arap X<Me Oynca, y xomnma
rpa@UKHAHT Yam TOMOHTAa CYPWITAHJIWTHHUA Ky3aTUIl MYMKHH. ACHMMETpPHUS
KYpCaTKUWIapu dca KWIMHTaH (papa3iapHu TaCAUKIAIIA MyMKHH.

TakcuMOT rpaduKIapuHUHT BU3yal TaxJuiu Ba kevmauanuk JKak-bepa tectn
€plamMuia TAKCUMOTHUHT HOPMaJI TAKCUMOTTa OVHCYHHUINTMHU TEKIIUPHUIIT UKTUCOTUH

KYpPCAaTKUWIAPHUHT KalCM KUHAMaTiapyd HOpMajl TaKCUMOT KOHYHHMIa OYHCYHHIIH

XdKuJa XyJioCa KMJIUIITra UMKOH 6epam/1.
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8. KoppeasiunoH TaxJauia

Kydt xoppensitust — Oy y3rapyBuniap ypracuja KOppEISIHOH OOFIUKIUKIAPHU
yprauumaup. Wkkura y3rapyBuu ypracuaa OOFNIMKIMK KaHAAal Maiao OYIUIINHUA
TEKIIUPHIL YUYH KOPPESLIUs MaliJOHU rpaUruHU TY3HIL KEPAK.

Koppensusa maiiionu — 0y HyKTajzap MaaoHu 0ynu0, yHaaru xap Oup HyKTa
TYImjiaM OUpJIUTUTra MOC KeNlaJld, Ma3Kyp HYKTaHUHI KoopJuHartajapu 3ca X Ba Y
y3rapyBUMIApPUHUHT MOC KETYBUM KMMMaTIapy OWJIaH aHUKJIaHA/IH.

Koppensiuug malioHMIa HYKTaJQpHUHT SKOWJIAIIMINK XapakTepu Oyitnda
OOFNMKJIMKHUHT MaBXKYJJIUTU €KUM MaBXKyJl SMACIUTU, OOFIMKIMKHUHT XapakTepu
(TYFpu UM3UKIN €KW TPU YM3UKJIM), TYFPU Ba TeCKapu OOFJMKIMK XaKuJa XyJoca
KWJINII MyMKHH.

Eviews pactypuma y3rapyBumiiap ypracujua KOPPENSIIHOH OOFIUKJIMKHU
aHUKJIAIl KyWugaruda amajira omupuiaad. BOFIUKINK aHUKJIaHUIIW 3apyp Oyiran
UKKUTa Y3rapyBuwiap Oyinya Typyx spaTwianu (fOKopuaa KypcaTWiraHu KaoOwu),
macanal, Y Ba X; Oyiinua (Ctrl kHonkacuHu 00CHO y3rapyBUMIapHHA TaHJIAHMU3 Ba
CUYKOHYAHUHT VHT KHOIKaCMHHM O0CcHMO MeHroHW odamu3 Xamjaa Open—as Group
KaTOpPUHU TaHJIAMMU3).

Ounnran oviHanan View—Graph—Scatter—Fit Line—Regression Line uu

tannaiiMus Ba OK kHomkacuuu 6ocamu3 (18-pacwm).

File Edit Object View Proc Quick Options Add-ins Window Help

Command

E] Command | E] Capture

Y
Workfile: CROSSDAT/ (&) Group: UNTITLED Workfile: CROSSDA Graph Options
[View] Proc] object | [save Free [view]prac] onject] [Print | name] Freeze | Defaut —
Range: 176 (indexed) — 7 . = 5451; ; 7527?3 2 D;ra:i:pg Graph type Details
— BCTPanuA - T General:
Samele 176 = 19908 | epuanmean 7393772 1014110 [Bosic graph v FEress
El © o1 AnGaHua 4.247840 2.031598 - Frame & Size - Ere — < loptond
% zgozpamaya Amxnp 5583616 8894585 [+ Axes & Scaling Spedific: - .
= eq0201 ApTEHTHHA 14.35741 10.03026 - Legend Line & Symbol Axis borders: | None =
= eqo03 ApMenna 3565518 2555471 - Graph Flements gﬂi’kE =
A resid Eaxpeiit 2306313 2754554 - Quick Fonts e P
series01 Benapycs 6721835 5921974 4 Templates & Objects Area Band -
tab1 Benbua 44.73445 2839663 Mixed
% 1 Bonrapua 7.333355) 2954568 Dot et Add Element
A a Bonueua 2.645290 4586375 High-Low (Open-Close!
& x4 Eochna nepy,.. 4.494641 1.300000 ement Type
KA x5 Bpasunna 1215731 5401965 XY Line
My BennkoBpuTaHus 41.29451 2821710 :L*‘"EB -
Benrpusa 12.81971 5.667640 Distribution
Benecyana 12.77160 21.06900 Quantile - Quantile
BbeTHam 1.754543 9.094215 Boxplot
repMaHns 44 01093 2008481 Caneel
Monnangna 4947471 2455548
MoHaypac 2.395073 51861886
Cpeunn 22.24263 1.501520
Cpyana 4.142869 -0.943859 Undo Page Edits oK Cancel
L _ Lanua 58.12536 2297915

18-pacm. Virapysuniaap ypracuaa KoppeasinuoH GOFTHKIMKHE AHHKJIALI
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ByHuHr HaTmkacuza KoppenduMs MaWAOHM Ba PErpeccus 4YM3UFUra sra
oynamuz. lly Hapca MyXUMKH, OpJAuHaTanap YKuaa OOFIMK Y3rapyBud Y HHHT
Kuitmatinapu, abcruccanap ykuma sca Xi, Xo, Xs, Xs4, Xs5 OOFnuK OynmaraH

y3rapyBUMJIADHUHT KUWMAaTiapu >Koiyamuind jo3uM. Hatwxanap kyvumaru 19-

pacMaa KSJITUPUIITaH.
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Y Ba X1 ypracunma TYFpu ajoka
MaBXyJ (3U4 ajoka MaBXKYI,
YyHKH HYKTaJlap perpeccus
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Y Ba Xs ypracuaa TYFpu ajnoka
MaBXKy/J (314 aJ0Ka MaBKy/l)

19-pacm. Koppeasinus MmaiiioHu

BOFIMKIMK 3UYSIUTU JapakaCuHU TYHIYHUII Y4yH HaTWKaBuM y3rapyBuu Y Ba

Oormuk  OynmMmaran  y3rapyBumwmap (Xi) ypTracwma  UMBHKIM  KOPPEIAIUs
kod(ppuuuentnapu xucobmanaau. Y Kydugaru (QopMmyna opKaiu — amanra
OLIUPUTIATIN:
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p=corr(X,Y)=

n

Z(Xi - )_()(Yi - )_/)

y

i=1
n

JZ(xi “R* (-9

i=1

= y_
GX

X -
Gy

Kyt xoppensiius koapdunuentu -1 Ba 1 opanuruaa y3rapaau. XucoOgaHraH

Koppessiiuss K03 QUIMEHTIapUHU TaJKUH KWIAIL Y9yH YUsJM0K >KaJBasiuIaH

doinananmnaau (3-xaaBan).

3-kaaBaJ

Kyt koppensinus kodpPpuuueHTIAPH KUNMATIAPH TAXJINUIN

-099 | -07

-0,6 |

[ 0 |

| 06

0,7 | 0,99

3u4 TeCKapu OOFIIMKIINK

Kyudcus 6ornuknuk

3ud TYFpu OOFITUKINK

Eviews npactypuma ky(dT Koppensius KOd(QQOUIMEHTIApU MAaTPUIIACHHH
TY3UIIHYU KYypuO YnMKaMu3. ByHUHT yuyH KyHugaru MeHoAaH GoiianaHuml Kepak:

View — Covarianceanalysis — Correlation

Memntonaru Oyipyxinapuu tannam 20-pacMaa KeITUPUITaH.

% EViews
File Edit Object View Proc Quick Options Add-ins Window Help
Command
DCommand DCapture
Workfile: CROY (& Group: UNTITLED Workfile: CROSSDATAS577:Cros: Covariance Analysis “
[View]ProcIDbjectHS [ViewIProclonject][Print]Name]Freeze] Defauk v ISortIEdit Statitics e
Range: 176 (indexe Y X1 X2 : Series or groups for conditioning (optional):
Sample:176 ~ 76| _ ABCTRanMA 6764610 1762780 5092737 Method: | Ordinary v oo 3 (optone)
— " AsepbaiipHan 7393772 10141100 38.01601 _
% C otoamars AngaHiA 4247840 2031506 4480504 EC"“E”ETCE [INumber of cases
B ggwp ¥ Amxnp 583616 £.804585 5261758 v|Correlaton  [_]number of obs.
=l eq0201 AprenTIHa 1435741 1003026 5654536 9555". . [ sum of weights Options
= eq3 Apuenns 3565518 2555471 4126265 t‘s'f’“s_“_c Weghing: | Nare v
&5 resid Baxpeiit 2306313 2754554 3138152 YJprabatiity |t =0
series01 Benapycs £.721835 5021074  42.05748 Layout: [ o
tab1 BenbiA 4473445 2839663 5424781 2retpSnccias v
% :; Bonrapna 7.333355 2954568 51.90987 [d.f. corrected covariances
S o Bonvens 2545200 4586375 63.69472 o _
A BocuAMlepy..| 4494641 13000000  40.73018 M;_“JD'E comparison (o v
A x5 Bpasunis 1215731 5401965 4465985 176 adjustments:
My Benukobputanua 4129451 2821710 5512195 Saved results
BeHrpuA 1281971 5667640 4787782 [F]Balanced sample (istwise deletion) hasoname:
BeHecyana 1277160 2108900 5237493
BbeTHam 1754548 9.094216 4251144
TepuaHs 4401093 2008491  51.30606 oK Cancel
TonnanguA 4947471 2455543 5326549
Fowgypac 2305073 5106186  57.76868
FpeuA 2224268 1501520  56.24728 765 16
Tpyaus 4142859 -0.943850 4557305 553 10
Oanua 5912536 2307915  55.86144 952 20:v
< >} Crossdatad5TT | Nomunmkancka...| < >

20-pacm. Ky}t koppeasiuus KodPpPUuMeHTIAPUHHA XUCc00JIam OyHPYKIapUHH

TaHJIaIl
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bapua napamerpnap ypHatwirannan cyHr OK kHomkacu Oocumiica, perpeccus

MOJEJIAra KUPUTWITaH y3rapyBuWjap ypracuaa KyHHIaru KypUHHUILIATH
KOppEJSILMOH MaTpHUla naijio 6ynaau (4-xansan).
4-kanBad
VirapyBuniap ypracuaaru KoppeasiioH MaTpHIa
Covariance Analysis: Ordinary
Date: 08/23/18 Time: 01:24
Sample: 176
Included observations: 76
Correlation
t-Statistic
Probability Y Xs X3 Xs X2 X1
Y 1.000000
X5 0.695191]  1.000000
t-Statistic 8.319494 -
Probability 0.00000  -----
X3 0.556808  0.482738  1.000000
t-Statistic 5.766443  4.741758] = -----
Probability 0.0000 0.00000, = -----
X4 -0.173766 -0.077279  0.117547]  1.000000
t-Statistic -1.517886 -0.666771  1.018240, = -----
Probability 0.1333 0.5070 03119  -----
X2 0.674477)  0.568889 0.564900,  0.040088  1.000000
t-Statistic 7.858728] 5.950482] 5.889109 0.345124 = -----
Probability 0.0000 0.0000 0.0000 0.73100, -----
X1 0.786734)  0.695302 0.507837] -0.009704] 0.601460,  1.000000
t-Statistic 10.96359] 8.322061] 5.071180] -0.083485 6.476317] = -----
Probability 0.0000 0.0000 0.0000 0.9337 0.00000, = -----

Koppensuimon wmarpunaga y3rapyBummnap (Y Ba Xj) ypracumaru KypT

Koppessiuss Ko3QPUUHUEHTIIApUHUHT TYIJIaMHU akc 3TTupuiiagu (OyHIaH TallKapu
TaXJIMTHUHT TYTUKIUTUHE TAbMUHIIAN Makcaauaa GoigaianyBIl XyCcycHuil Ba Kyt
Koppessiiusi koddduimentnapu OViinuya ynapHUHT xucoOjiaHraH t-ctaTucThka Ba

AXTUMOJUTUTUHUHT KUIMATIapUHU OEpUIITT MYMKHH ).
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Oxopuna kypub yukuiaa€Tran MUCONIMMHU3 OYHHYa KOppPEIsLMOH MaTpula
TaxJIWIU IIYHU KYpcaTaJuKH, XyCyCUid Koppensuusa KodhpUuimeHTaiapu opacuaa 3HT
I0KOpU 3u4 OOFMUKIHMK Y (axonm >xoH Oommura Tyrpu kenmaauran SIMIM) Ba X
(uaTepHeTAAH (olaamaHyBUMIaAp COHM) Y3rapyBUWJIApH YpTacuaa Ky3aTWIMOKJA,
ynap Yypracumaru koppensuus koddduruentu 0,78 ra Tenr. by xomar ymoy
y3rapyBumiap ypracuaa 3u4 TYFpU OOFIMKIMKHUHT MaBXY/UIMTUHU KypcaTtaau
(uaTepHeTnaH (QoiganaHyBuMIap COHMHUHI OpPTHO OOpHIIM axoyid >KOH Oomura
SAVMuunr yeub® OopuiimHu Ownaupanu). byHnan tamkapu TYFpU OOFTUKIUK Y
(axomm xoH Oommura Tyrpu kenaauran AMM) Ba X; (A€eMOKpaTUSHUHT PUBOKIIAHUIIT
uHAekcu), Y (axonu »koH Oommura Tyrpu kenaguran AMM) Ba X3 (COFTUKHU
caKjalira axpartwiran yMyMud Xxapaxatiap), Y (axoiu >KOH Oommra TYFpu
kenaauran SIMM) Ba Xs (Ypraua yMp KYpull JaBOMHUIUIMTH) Y3rapyBUWiIapu
ypracuaa Ky3aTWIMoOKaa. Y (axoiu >KOH Oomwmra TyFpu Kemaauran VM)
y3rapyBumnra Xs (MIICU3JIMK Japa’kacu) Y3rapyBUYHCH TECKapH TabCUP KYpCaTMOKJA.
By aca manTukaH TyFpu 6YIM0, MIICU3IUKHUHT Kamaiumy ¥3 HaBOaTtuga AVMMHuHT
yeumura onud Keaaau.

bupok, xoppemsius kodbdUIMEHTH KUWMATH TaAKUK  KWJIMHAETraH
y3rapyBumiap ypracuga cabab-okuOar — OOFJAHUIIJIAPUHUHT  MaBXKYTUTHHU
ucbotad Oepa onaMaiau Xamaa y3 HaBOaTHAa OMWLIAP Y3TrapulIujard y3apo
KEJUIIYB JapakKaCHHU HAMOEH KHJIaJIu.

[Tynn Kanng KMJIUIII KEPAKKHU, 0ab3u xoJuiapaa KOPpEISUns
koddpunmenTuHUHT 0 MaH (QapKIaHUIIN TaHIaMa MabIyMOTIApUAaru Tacoauduii
TeOpanunuiapra acocianran Oymanu. Illy myHocabar OunaH TaHjama TYIUIam
HaTWXaJlapu OYiinya XyJocaHu OOl TYIUIaMra TapKaTUITra IMKOH OepyBYN YH3UKJIN
Koppensitusg KOG OUIMEHTHHUHT aXaMUSTIWIUTHHN 0axonaml 3apypaTd  Taiao
Oymasu.

Kyingaru ctaTuCTUK TUIIOTE3a TEKIITUPUITIAIN:

H,: p=0.

Wxxu ToMOHIIaMa anbTepHATHBAra KapIiu:

H,: p#0.
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AbHu, 601 TYIIaMaa Tax)iui KWIMHAETraH Y Ba X1 oMuiiap Oup-oupu Ousan
KOPPESAIUOH OOFJUKIUK MaBXyJ 3Mac JIeTaH CTAaTUCTUK TUMOTE3aHU TEKITUPHII
amMaira OMIMPUIMOKAA. HOJWHYM THUIOTE3aHWHT MaBXyaruaa {-cTaTUCTHKA

030K Japaxkanapu N-2 TeHr CTbIOAEHT TAKCUMOTHTa 3ra Oyinaau:

ByHnaH xenn6 YMKKaH XONJId o HUHI GEpUIraH MyXMMIIMK fapaxacuia [t|>t
Oynrannga H, rumoresa paja dTUiIn0, albTEPHATUB TUIIOTE3a KaOyJl KUITMHAIY.

busHuHr Xomatma KoppensunuoH Matpuiiaga Probability Oepunran, Oorika
amMalMii  JacTypiap makernapuiga p-value, éku P-3Hauenune — Oy HOJUHYH
THIIOTE3aHUHT  OaXapwiumy SXTUMonuaup. HOKopuga KeNTUpWIraH MHCOJA
HOJIMHYY TUmnoTe3a — 0y Y Ba Xs oMuiuIap ypracujia ajoka MaBxkyz sMac j1e0 KaOyin
kuwiamu3. Yynku yuaa Probability = 0,0000 ra tenr Ba aBBajiiaH YpHATHUITaH KPUTHK
KuiimMatr « =0,05 1aH KUYuK, OyHIaH KeiIuO YUKUO, HOJMHYHM THIIOTe3a Pajl STHUIIAIM.
IOkopunarn mucomumusaa Y Ba Xs OMUJLIAp YpTacHia ajloka CTATUCTHK axaMHUSATIa

ara xpcoomanaau (21-pacm).

A Ho pan
ITUIMANINA

Ho pan
STUJIAIN

al2

t=8,3

21-pacm. HoJinHYH runore3aHu 0a:KapuINIIMHN TeKIIHPUII

S(_FProbability=0,000 (Xs yuyn), éku p-value. Probability auar Kuitmatu srpu
YU3UK Tarujgard Mangon Oymmb, t-craTMcThka Ky3aTWiaJuraH KAWMATHHUHT YHT
ToMOHHUAA KoinamraH. Arap Probability<a 0¥ynca, y xomma Ho rumoresa pan

STHIAIH.

26



9. Kymuukaaru perpeccusi MOJeJIMHU TY3HII

EViews nactypunma KYIUIMKAard perpeccus MOJACIUHH  TY3WII  YYyH
MabJIyMOT/Iap OMHACH/A KOWJalraH OMHUTapHU Tawiarr Jio3uMm. Ctrl kHonkacuHu
OocraH XoJiga aBBaJI0 HaTKaBUil oMuiI Y Ba KeTMa-keT Xi, Xz, Xz, Xa Xs
oMuuiapHu Oenruinaiimus. Keiiun cMUKoOHYaHUHT YHT KHOMKacuHu 6ocud Open—as
Equation Oyiipyrunu Tannaiimus (22-pacm).

Equation estimation oitHacuia HaTHx)aBuit oM Y Ba Tabcup 3TyBUd X1, X2,
Xz, X4, X5 ommwmnap xamaa o3oa xan C xentupwinaau (Oy epaa andarra OupuHUU
Oynu0 HaTWKaBUi oMW Y TYpUIIM IMApT, TahCUP 3TYBYHM OMUWUIAPHUHT Kahch
TapTHOJa >KOWIAIIMIIA MyXHM 5Mac, yJapHH HCTaJraH TapTUOJa KOMJIAIITHPHIII

MYMKUH) (23-pacm).

Workfile: DATA_GDP - (c:\mapu\3koHomerpuka_mry\nocobue no 3koomerpuke\data g.. - 0 X [ Wordile: DATA_GDP - (c/\wapiiakorowerpika_try\nocoBie no skoromerpukeldata g.. — B X
[ViEW[PI’OCIObJECtI ISave[Freeze]DetaHs—j-l IShow]FetchIStoreIDe\ete[Genr]Samplel |View  Proc| Object || save | Freeze | Details+-| [show ] Fetch] store  Delete | Genr  sampe|
Range: 176 (indexed) — 76 obs Filter:* g::felel;g (e s | Filer”
Sample: 176 — 76 obs Order: NAME # Equation Estimation b'd
B c £ RESID [T
i RESD SERIEspy | | SPecfiaten |Options
)S(ER‘ESM % i; Equation specification
A x2 A X Dependent variable followed by list of regressors induding ARMA
M %3 Open 3 as Group A 14 and PDL terms, OR an explidt equation like Y=c(1) +c(2)™.

x4 ion.. bA %5 25 x4 3261 ]
% - Copy ChlsC a5 Equation, Gy [
Ay Copy Special.. as Factor...

Paste Ctrl+V T
as System..

Paste Special...

as Multiple series

Manage Links & Formulae...
Estimation settings

Fetch from DE..
Update from DB... Method: |15 - | east Squares (NLS and ARMA) -
Store to DB... Saple: | 7
Export to file...
Rename... )\, Data.gdp |
N D2y
22-pacm. Perpeccusi Moaeu yuyyH 23-pacm. Perpeccusi Mmoaenu yuyH
TEHIJIAMAHU TAHJIALI y3rapyBuuJjiap Ba 0301 XaJAHU
JKOMJIAIITHPH LI

23-pacMla KeNTUPWITAH TEHTJIaMa Oyinda KYTUIMKIAard perpeccus MOACIUHU
ty3um yayH OK kHOomkacu Oocwimanu (KYTTUKIArd perpeccus MOACIWHU TY3HIIIA
“SHT KMYMK KBajpaTiap ycynn’ naH ¢oipamanmnanu (LS — Least Squares)). Hatuxka

KyWuaaru S-xaJBajija KeJITUPUIITaH.
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Eviews n1actypuaa perpeccuoH Tax,iujl HATHKAJIAPH

Dependent Variable: Y
Method: Least Squares

Date: 01/25/18 Time: 18:26

Sample: 176
Included observations: 76
Variable Coefficient | Std. Error t-Statistic Prob.
X5 0.714090 0.398281 1.792932 0.0773
X4 -0.644238 0.219685 -2.932551 0.0045
X3 1.091209 0.646712 1.687317 0.0960
X2 2.814424 0.994962 2.828675 0.0061
X1 0.432715 0.085110 5.084161 0.0000
C -80.32901 26.87854 -2.988593 0.0039
R-squared 0.741245 Mean dependent var. 20.32182
Adjusted R-squared 0.722763| S.D. dependent var. 21.35058
S.E. of regression 11.24179| Akaike info criterion 7.752809
Sum squared resid. 8846.445| Schwarz criterion 7.936815
Loglikelihood -288.6068| Hannan-Quinn criter. 7.826347
F-statistic 40.10532) Durbin-Watson stat. 1.827987|
Prob (F-statistic) 0.000000

5-skanBaJ

YOy xaaBanna KeATHPUITaH XUCOO-KUTOOMap OVilnda KYTUIMKAAaru perpeccus

MOJIETTUHU KYPUHUILIMHU E3aMU3.

Y =-80.33+0.43- X, +2.81- X, +1.09- X, —0.64- X, +0.71- X,

XKansanma kenTupuiarad KypcaTKUYJIapHUHT Ma3MyHUHU KEJITUPUO YTaMu3.

Dependent Variable: Y — borauk y3rapysun: Y.

Method: Least Squares — MeTo: 9HT KHYHMK KBaapatiap.
Date: 01/25/18 Time: 18:26 — Cana: 01/25/18 Bakr: 18:26.

Sample: 1 76 — Karop: 1 76.

Included observations: 76 — Kupuruiran y3rapysuriap: 76.
Variable — Y3rapysunu.
Coefficient — Mozenb K03pGUITUSHTIIADHHUHT TOIMITaH OaX0JIapH.

Std. Error — Moaens k03 QUIHEHTIApUHUHT CTAHIAPT XaTOJIAPH.

t-Statistic — Mogenr ko3 duIHEHTIApH O0aXOJAPUHUHT aXaMUSTIAIUTH

TYFPUCHJIa TUTIOTE3aHM TeKImupuiaa dhoiaananuiagurad CTbIOJCHT ME30HH,

Probability — arap 6upop y3rapyBun (oMui) HUHT P-KuiiMaTH « =0.05 KpUTHK

napaxaaaH KMYMK OYica, y XoJia HOJMHYM rumnore3a (Moaenb ko3 duiueHtiapu

28



MyXHM D5MAaCIUTU TYFpPUCUIA) paj dTuiaau, OyHAaH 3ca KOADPUIMEHT MyXUM
AKAHJIUTH KeNUO YMKaIu.

Ty3mwiaran  Mogeabp  kodppuuuentaiapm  6axoapm  MYXUMJIUTHHHU
TeKIIHPHUILL

t-Statistic moxennaru k03pduirMeHT 0aAXOCHHU YHHUHT CTaHIAPT XaTOJHMTHUIaH
Heya MapTa KaTTa SKaHJIUTMHU KypcaTaau.

t-Statistic = Coefficient / Std. Error.
KOxopuna kypubd unkuiran Mucoaumus Oyitndya X; koapduirieHTrn 6aXOCUMHUHT

MYXUMJIUTH TYFPUCHJATH TUIIOTE3aHU TEKIIUPUII NPOLEAYpaCuHU UpoaanaiiMus.

Hy: ©, =0 - X; ¥3rapyBum Y HaTW)KaBUIl Yy3rapyBuura MyXUM TabCHUP
KypcaTMauu.

H :©® =0 - Xi y3rapyBur Y HaTWKaBUM Y3rapyBuura MyXUM TabCHUP
KypcaTaJiu.

1) t-cTaTUCTUKAHWHT XUCOOJAaHTaH KUAMATHHN aHUKTaiMU3:

A

t =
N
5e(,)

2) MyxuMJuK AapakaCMHHM TaHJaiMmu3 (arap y Xakhkataa TYFpu Oyica H,
THITOTE3aHU Pajl STHII YXTHMOJIHIHUD).

Omub OGopuna€tran TagKUKOTIapra Kapad MyXuMIHMK gapaxkacu o =0.01 €ku
1%; o =0.05 éxu 5% TaHIaHaIu.

3) CrtbrofeHTHUHT t TaKCHMMOT >KaJBajuJaH {-CTaTUCTUKAHMHT KPUTHK
KHUMaTUHU TOIIAMHU3:

t, (a; n—m).
4) Arap |t,|<t,, 6¥uca, H, rumoresa pax STHIMANIH.

Ty3unran kymiamkaara perpeccust Moieinu Kodh@uuueHTiapu OaxoJapUHUHT
MYXUMJIMTUHU TEKIIMPUITHUHT aJbTepHATHB ycynu — Oy Probability kuitmatnan
VpHaTuiran kputuk aapaxa (a=0.01;a =0.05; « =0.1) Omnan Takkocaamaup. Arap p-

KuiiMat (pP-3HAYCHME) YpHATHITAH KPUTUK Japa)kajiaH KA4YMK Oyica, y XoJija
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HOJIMHYM TUnote3a (Moaenb KOAQPUIMEHTIAPUHUHT MYXUM SMACIHUTUA TYFPUCHUA)

pajn aTwiaau, OyHaaH 3ca KoOd(PHUIMEHT MyXUM dKaHIUTU KeJIUO YUKaIU.

10. Ty3uaran Moaeb cM(PATHHA TAXJTHIT KHUJIHII

Eviews nactypuaa onmHTaH XKyQT €KM KYIUIMKIATd PErpeccHsi MOJCIHHUHT

cudaTuHU TaxJIWI KWIKII Kepak. By aca Ma3kyp MojeniaH KeWHnHYAIuK UKTUCOIUN

KYpcaTKUWIapHU NMPOTHO3/IAlIAA Ba Kapop KaOyJl KWIUIIJA MyXUM XUCOOIaHaIu.

Ty3wiran perpeccus Mojenud CU(PATUHUHT aCOCHM Me30HJapu Kyhujgaru 6-

KaJ[BaJija KeJITUPUIITaH.

6-kaaBaJ

Perpeccust Mmoaen cupaTHHUHT aCOCUI ME30HIapH

R-squared 0.741245

Herepmunanusa  kodbdunuentu. by  mMomemHuHT
MabJIyMOTIapra KaHYajduK SXIIM MOC  KEIHIIWHU
kypcaraau. R-squared HUHT KUiiMaTH KaH4YaauK | ra sKuH
6yica, perpeccus TEHTJIAMaCUHUHT TaHajgama
MabIyMoOTaapura “axmu cudariu TyFpuiamr” Oymamu.
Taxymn KWIMHAETTaH Y y3rapyBumu YMYMU
BapHALIMSICHHUHT  Kalich  yIylld  TabCHUp  JTYBUH
y3rapyBumnapHuHT ( X, ) y3rapunmra GOFIMK SKaHIATHHH

kypcaragn. 0< R*<1.
Kyitnnaru ¢popmyna OuinaH XxucoOmaHau:

SE-7 Y9y
2 i=1 1 i=1

R = n - n .

Z(yi _)7)2 Z(Yi _y)z

i=1 i=1

Arap R®=1 6ynca, 6y wmyan Owimupamukn, Y
y3rapyBUMHHMHT Oapua Bapuauusicu (Y3rapuinm) TabCHP
STYBUM  y3rapyBUWJIApHUHT  y3rapunuiapy  OwinaH
acocnaHaay. SIpHU, OM3 TabCHP ITYBUM Y3rapyBUMIAPHU
Oepwiran Kuiimatnapu Oyiuuya Y  Y3rapyBUMHHHT
KUIIMaTJIapuHU XaTocu3 Oamopar KWJIMII MMKOHHUTa 3ra
O6ynamus.

Macanan, R*=0,74 éku 74% ra tenr GyncuH. By

HatikaBuii  y3rapyBumnuHr (Y) 74%  Bapuanumsicu
(Y3rapuiin) perpeccusi MOJeNura KHPUTHITAH OMUILIU
OENTHUIApHUHT BapHalsIcura OOFIUKIUTHHHU KypcaTau.
Kosran 26% perpeccust TeHriamacura KUPUTHIMAaraH
oMIITM  Oenrmmap  Xamaa — Tacoauduil  oMHIUIAp
TabCUPUANDP.

Adjusted R-squared 0.722763

T¥¥rpunanran nerepmunanus ko3ddunuentu. Perpeccus
MOJIEJIUTa STHTU perpeccopiiap (Y3rapyBumiiap) KyUIHINIINA
OunmaH  gerepMuHamys  kKoddduumentu  Kuiimatu
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Kamaiimaiinu, Oanku nommo Ycub Oopaau. Perpeccus
MOJICJIJIApUHH IeTepMUHaLUs Kod(pduuuentnapu Oyitnmua
TaKKOCJIAIl TYFpH OYIMaliau, NIYHUHT y9yH TYFpUJIaHTaH
nerepMuHanUs  KodhduimeHTHaaH  QoiiJanaHuIam.
Tyrpunanran aerepMuHAIMS KOAPPHUIHUEHTH perpeccusi
MOJINIATa SIHTH Y3rapyBUMJIApHU KUPUTWITAaHU yIyH
“mrpad” COJIJIH. Tyrpunanraun JIeTepMUHALUS
ko3 dunmenTn Kyiingaru ¢popmyna O6yitrua XucoOmaHaau:

Razdj:]'_(l_Rz) n-1 =R? P (1-R?),
n

-p-1 n-p-1
Oy epaa p — Oornuk Oynamaran (TabCUp OTYBUH)
y3rapyBuuiap COHU;
N — Ky3aTyBJap COHHU.
_p
n-p-1

p optub Gopuiy Ounax HUCOAT XaM OpTaau Ba

6yHIaH Kenub YMKKAaH Xonaa R’ HU TYFpuiam Kamaiumn
TOMOHTA Kapab Gopasu.

S.E. of regression

11.24179

PerpeccussHuHr ctanmapt xatonuru. Maskyp KuilMaTHU
KBaJparra OlIMprasaa perpeccust KOJIIUKJIapU
JTUCTIEPCHUSICH XOCHIT Oynamu. Y KuWMar KaHYaduK KUK
Oyica, nyH4a SXIIH.

Sum squared resid

8846.445

Konnukinap kBanpatinapyu HHFUHIUCH.

Log likelihood

-288.6068

Makcuman yXmanunk QyHKIUSICHHUAT KUHMAaTH.

F-statistic

40.10532

Ty3unran perpeccust MOJICIIMHUHT CTaTUCTHK
aXaMUATJIMIINTHHY, SbHU Oapua X, map Ouprammkna Y ra
TabCUP KWIWIIWHHU TeKImHpaau. F-cratuctuka Kyiwmmaru
dbopmyna Ounan XxucoOaaHa H:

R® n-p-1

F=
1-R® p

Prob (F-statistic)

0.000000

Ho: 0,=0,=0,=..=0,=0 Oynca  perepccus
TEHIJIAMAcH aXaMUATra dra 5Mac, SbHU TabCHP ITYBYH
y3rapyBumiap Ko3hGUIHEHTIAPH HOJIra TEHT.

Arap p-kuiimar (p-3Hadenue, p-value) 0,05 man Ku4mk
Oyica, y Xoiga HaTWKaBUi m3rapyBdd Y Ba TabCHP
9TyBYM y3rapyBuwiap ( X;) lap Vypracuma YH3HKIH
OOFTMKITUKHUHT MaBXXY/l SMACIIUTH TYFPUCHIATH THIIOTE3a
pan otwiragyn  (xaronmukHUHT o =0.05  sxTHMOMIHTH
OnsaH).

Mean dependent var.

20.32182

bornuK y3rapyBUMHUHT ypTaya KUMMATH.

S.D. dependent var.

21.35058

Bornuk y3rapyBUMHUHT CTaHIApT YETJIAHUIIN.

Akaike info criterion

7.752809

Axaiikenunr axo6opot mezonu. AIC (Akaike info criterion)
HUHI MUHMMaJl KypcaTKUUWra osra OyiraH Mojen
tangaHanan (MkkuTa perpeccust MOJeIn TaKKOCIaHAETTaH
Oynca).

Schwarz criterion

7.936815

HIBapuaunr axbopor mezonu. SIC (Schwarz criterion)
HUHI MUHHMaJ KypcaTKMYUra ora OyIraH Mojen
tannanaau (Mkkura perpeccusi MOJENH TaKKOCIaHAETIaH
oyica).

Durbin-Watson stat.

1.827987

JlapOuH-YOTCOH  CTaTUCTHKAcH.  ABTOKOPPENSIUSHU
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| | ammxnamna doiiananmamm,

Mogennaru aerepmuHanus KodQQPUIUEHTH MIYHH KYpcaTaauKH, axoJid >KOH
oomura AMM (Y) 74% ra moaenra kupuTwiran omuuiapra 6oriauk. Konran 26%
aca XucoOra OJIMHMaraH OMWJUIap TabCUPUAUDP (MHTEpHETHAaH (oiinananyBunIap
coHM X1, JEMOKPATUSHUHI PHUBOXKJIAHUII WHIAEKCHM X2, COFJIUMKHHM CakJjamira
capbiaHagural yMyMud xapaxariaap X3, UIICU3IUK Jlapaxkacu X4, KyTUJIAETraH yMp
Kypum gaBoMuiauru Xs). Axonu ko Oommra MM ra (Y) myxum (5% nuk
MYXUMJIMK JTJapa)kacujia) TabCUp dTYBYU OMUJUIap OYiIub Kylumaruiaap XucoOyiaHaau
(xoadduruentnap O6axoJapuHUHT {-cTaTHCTUKACUAArW p-KUKWMATra MOC paBHIIA):
UHTEpHETAaH (QoiiaaHyBUMIIap COHU X1, IEMOKPATUSHUHT PUBOXKJIAHUII HHIACKCH
X2, MIICU3NUK napaxacu X4. OMHIIApHUHT XUCOOIaHTaH KO3 PUIIMEeHTIapura MocC
paBHIllIa MHTEpHETAaH (oiaananyBuuiIap coHu 1% ra opTHUIIM aX0Ju KOHU OOIIUTa
ANMuusr 1,19% ra oprtumudra, JeMOKPAaTUSIHUHT PHUBOXJIAHUIN HHAEKCH 1% ra
yeumm  axonu xkoHW Oommra AWMuuar 0,9% ra opTHmmMra, HWIICHU3JIHMK
napaxkacuHuHr 1% ra optumm 3ca axonu sxkoHu Oomura AWUMuunr 0,28% ra
KaMmaiuiura oau6 kenaan. MyxuMm oMuiuiap opacuja OOFIIMK Y3rapyBuura 3HT KYII
TabCUP ITYBUM OMUJI OYIrO MHTEepHEeTHaH (oiganaHyBUMIap COHM XMCOOJaHaIu Ba
9HT KaTTa JACTUKIIMKKA Jra.

Ty3wiran perpeccusi MOJACIMHUHT aJCKBATIUTUHU (YpraHunaétrad xapac¢Hra
Moc Kenuiiu) PumepHUHT F-ctaTUcTUKAacu KypcaTaau. F-CTaTUCTUKaHUHT p-
kuvimatd 0,05 man kuumk, Oy 3ca pPErepcCMOH MOJCIHMHT aXaMHUSTIWIUTHHU
oM IMpaIH.

IIACTUKIUK KO3QPUuMeHTH.

DnacTUKIUK KOd(PPUIUEHTH OUPOp TabCUP ITYBYM Y3rapyBUMHUHT ( X; ) YpTaua

1 dowmsra y3rapumu, HaTKaBWid y3rapyBud Y HUHT KaH4a (ow3ra Y3rapuilinHA

KypcaTtaan. DIacTUKIUK K03 duiimenTr Kyiuaara ¢popmyia Oyitnda xucoOmaHaau:

Eviews nactypu Epmamupa ommuiap Oyimya smacTuk KodQQUIMeHTIapH

Kyhumaruda xucoosanaau (16-pacm).

32



Perpeccusi tenrmamacu oiinacu— View—Coefficient Diagnostics—Scaled

Coefficients
Waorkfile: DATA_GDP - (c\mapu\akoHomeTprka_mry\nocoBue no skoHometpukeidata_g.. — B X
| view | proc| oy (=) Equation: UNTITLED Workfile: DATA_GDP:Data_gdp\ -0 x
Range: 176 ( [ViewIProcIObject] [PrinthamelFreezel [EstimatelForecastIStatsIResids]
Sample: 176 . E
— Representations —
8] C N
& RESID Estimation Output
}SﬁER'ESU Actual Fitted,Residual ,
b X2 ARMA Structure...
M X3 . -
& X4 Gradients and Derivatives | gt Error t-Statistic  Prob.
k3 X5 Covariance Matrix
MY 0.298281 1.792932 0.0773
Coefficient Diagnostics 3 Scaled Coefficients
Residual Diagnostics 4 Confidence Intervals...
Stability Diagnostics 4 Confidence Ellipse...
Label Variance Inflation Factors
TESqUATEd U Tz Coefficient Variance Decomposition
Adjusted R-squared 0722763
S.E. of regression 11.24179 Wald Test- Coefficient Restrictions...
Sum squared resid 8846.445 - . [ .
Lag likelihood oG5 B0GE Ornitted Variables Test - Likelihood Ratio...
F-statistic 4010532 Redundant Variables Test - Likelihood Ratio...
Prob(F-statistic) 0.000000 Factor Breakpoint Test...

16-pacm. DiacTHKIUK KO3 PUIIHEeHTIAPUHU XHCOOIAIIT

16-pacmaa kentupwiran OyHpYKIapHH KeTMa-KeT Oakapull HaTWKacuaa

y3rapyBurmiiap OViinua 31acTUK KO3 dHIMEHTIapura sra Kyuuaaru 7-)KaJBajaHU

XOCHJI KUJIaMU3.

7-KanBaJ
Kymuukaaru perpeccusi TeHrjiamacu Ko3(p(puumeHTIapu,
CTAHJAPTIAIITHPWITAH KO3P(PUUHMEHT/IAP BAa JIACTUKINK KOG PuuueHTIapu

Scaled Coefficients

Date: 01/25/18 Time: 21:51
Sample: 1 76

Included observations: 76

Standardized  Elasticity

Variable Coefficient Coefficient at Means
X5 0.714090 0.159876 2.694371
X4 -0.644238 -0.181821 -0.281502
X3 1.091209 0.130988 0.409367
X2 2.814424 0.237464 0.932311
X1 0.432715 0.464462 1.198299

C -80.32901 NA -3.952845

<

Elasticity at means kuiiMmatiiapu 3, =@, - = opmMyiia Oyiinda XHUCOOIaHTaH.

<
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I'JIOCCAPU

Adjusted R? - Texuciaanran aetepMuHanus KodQQUIUEHTH;

Autocorrelation function (ACF) - aBrokoppessiiiion (yHKIIHS;

Autoregressive  conditional  heteroscedasicity (ARCH) -  maptim
reTEePOCKEIACTIIH aBTOPETPECCUOH MO/ICIb;

Autoregressive model (AR) - aBToperpeccuoH MoJeIb;

Autoregressive integrated moving average model (ARIMA) - aBroperpeccusi-
ypTaya CUpFalyBYd WHTErPAIUsUIAIITaH MOJICIb;

Best linear unbiased estimator (BLUE) - yusukiu ky3ranmac 6axosiap Typuaaru
9HT XM 0axo (camapanu 0axo);

Binary variable - nuckpet Ounap y3rapysuu, y 0 éku 1 KuiimaTHH KaOyJ KAIau;

Censored model - nieH3ypanaHran TaHjiamara acocjaHIaH MOJE/b, YHIa OOFIMK
y3rapyBuM alipuM OCTOHABHI KMMMAT OWIIaH YerapajaHran Oyiaam,

Classical normal regression (CNR) - kiaccuk perpeccMoH MOJENb, YHHHT
XaToJlapu OMprajukaard HopMaia TaKCUMOTra 3ra 0yiaau;

Classical regression (CR) - ki1accuk perpecCroH MOJIEb;

Coefficient of determination (R-squared) — nerepmunanus ko3¢hGUIUCHTH;

Conditional distribution — maptiu TakcuMoT;

Confidence interval — MIIOHYIMIINK UHTEPBAJIH;

Consistent estimator — Mmyctakuin 6axo;

Convergence in distribution — TakcumMoT OYiiu4a MOC KEJIHIIL;

Correlation — xoppensuus;

Correlation coefficient — koppemnsius ko3 duireHTH;

Count data — cananaaurad MabIyMOTIIap;

Covariance — koBapuaIus;

Cross-section data — ¢a3oBuit MabIyMOTIAD;

Density function — TakcuMOT 3UWIMK QYHKIIHSICH;

Dependent variable — 6ornuk (TylyHTHpUIaAUTan) y3rapyBuu;

Distributed lags model — rakcumnanran yarnap Mojenu;

Distribution — TakcuMOT (TaKCUMOT (YHKIIHSICH);

Dummy variable — ¢puktus (cynsuii) y3rapysuu;

Duration model — "xaér Bakt" Mozeny;

Efficient estimator — camapanu 6axo;

Endogenous variable — samoren y3rapyBum, sbHH MO/ UYHJIA aHUKJIAHAUTaH
y3rapyBuuy;

Error — perpeccus xatocu;

Estimator — 6axo;

Exogenous variable — sx3oreH, Mosienra HUCOaTaH TalIKH Y3rapyBuH;

Explanatory variables — tymyaTupyBun (9pkim, OOFNIMK ~ OyiMaraH)
y3rapyBuwiap;

Exponential smoothing — skcnoneHman Texucnar;

Fitted value — nmporuo3 kuiimaTH;

Forecast — nmporuos;

Generalized least squares (GLS) estimation — ymyMJIamTHPUITaH SHT KUYUK
KBaJpaTiiap yCyJiu;
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Goodness-of-fit — srpu yn3uKHE TYFpuait cudaTu;

Hazard rate — paa sTunuiap HHTCHCUBIINTH;

Heteroscedasticity — rerepockenacTiuk;

Homoscedasticity — romockeqacTinK;

Ildempotent matrix — ugeMnoTeHT MaTpHIa;

Independent variable — 6ornuk O0yimaran y3rapyBuu;

Index function — unaekc Gpynkuus;

Indirect least squares — 6aBocuTa YHI KWYMK KBaJIpaTia0 yCYIIH;

Information matrix — ax6opoT marpunacu;

Instrumental variable (V) — unctpymenTan y3rapysuu;

Intercept — o301 xax (peripeccrst KOHCTAHTACH);

Joint distribution — Gupranukaaru TaKCUMOT;

Lag operator — nar onepaTtopu (BakT Oyiinua CypHIIl OrepaTopH);

Lagged variable — keunkyBum (nariu) y3rapyBuu;

Latent variable — stumpun, ky3atunamaiiauran y3rapyBuu;

Law of large numbers — karra connap KoHyHWU;

Likelihood function — yxmamumk GyHKImsICH;

Linear probability model — 3XTUMOIJIMKHUHT YM3UKIH MOIEIIH;

Linear regression model — yu3ukiin perpeccus Moaeu;

Logit model — moruT-Mo/eb, XaTOJMKHUHT JIOTUCTHK TaKCHMOTHIa acoclaHraH
muckpet (OuHap) OOFIIMK Y3rapyBUHIIA STPU YU3UKIN MOJIEIIb;

Loglikelihood function — yxmanuiuk ¢pyHKIuscH torapudmu;

Marginal distribution — map)xuHaJ TaKCUMOT (YEKJIM TaKCUMOT), Tacoauduit
BEKTOPHUHT OMp €KUM OMp Heua KOMIIOHEHTJIADHHUHT TAKCUMOTH;

Maximum likelihood (ML) — makcumai yXmanmiik yCyiiu;

Maximum likelihood estimate — MakcuMan yXmanuwimk ycyinu OuiaH 0axoJalir;

Maximum likelihood estimator — makcuman yxiranuivk ycyiau 0axocu;

Maximum score estimator (MSCORE) — wmakcuman cueT ycynu Oyinua
OaxoJar;

Mean — matemaTuk KyTuiauin (YpTaua Kuiimar);

Mean absolute deviation — yprada abcoIfOT YeTamaHHII (OFHIII);

Mean absolute percentage error — ypraya HUCOU YETIIAHUIIL;

Mean squared error — ypradaksaapaTuK Xaro;

Model for binary choice — Gunap TaHI0BU MOEIH;

Model for multiple choice — xyrukaaru TaHIOB MOJCIIH;

Model specification — Mmoaenau crierubUKaINsA KATHIIL;

Moving average — ypraya cupraiyBuu ycyi;

Moving average (MA) model — ypraua cupranyBun MOJCIb;

Multicollinearity — MmybTHKOJUTMHEAPITHK;

Multiple regression model — xymmukaaru perpeccusi MOJICIH;

Normal (Gaussian) distribution — mopman (I"aycc) TakcumoTu;

OLS-estimator — sHr KH4MK KBaJpaTiiap ycysiu 0axocH;

Ommited variable — yTka3u0d roOopwiran (Mojeira KUPUTHIMAraH) OOFIUK
OynmaraH y3rapyBuu;

Ordered data — rapTubiiaHran MabIyMOTIIAD;

Ordinary least squares (OLS) method — sur kuuKK KBajgpatiap ycysiu;
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Panel data — manen (MaTpunani) MabIyMOTIap, ¥3 MUWTra BaKTJIM KaTopjap Ba
(ba30BUil MaBIYMOTIAPHH OJIAIIH;

Partial autocorrelation function (PACF) — xycycuii aBTOKOppesISIIHOH (DYHKITHS;

Partial correlation coefficient — xycycuit koppensius Ko3pUIHEHTH;

Probit model — npoGur-mMomens, Xaronurd HOpMana TaKCUMOTTa acOCIaHTaH
JHUCKPET OOFIIUK Y3rapyBUMHUHT 3TPU YH3UKJIA MOICITH;

Qualitative variable — cudarmu (cudar kypcarkuuura sra)y3rapyBuu;

Random utility model — tacoquduii doitnanmimk momenm;

Random walk — taconu¢wuii agamm6 Konui xxapaéHu;

Ranking variable — opmunast, TapTuGIu, paHTiu y3rapyBuw;

Reduced form of the model — moaeTHUHT KeNTUPUIITaH IAKIIH;

Residuals — perpeccust Koaaukiaapw,

Restricted regression — mapamerpiapura derapa KyHHIraH perpeccus;

Sample — Tannama;

Sample mean (variance, covariance, moment etc.) — TaHjnama Yyprauda
(mucmepcus, KOBapHalus, MOMEHT Ba X.K.);

Seemingly unrelated regression (SUR) — tamku OofjlaHMaraH TeEHIJIaMajiap
TH3UMH;

Selection model — maptiau kecuiaran (KUpKUIraH) TaHJaMara acocjaHraH MOJICIb;

Serial correlation — Typnu BakT MOMEHTIapWra TETHIUIM KypcaTKA4Iap
ypTacuaaru Koppesus,

Series — MabsiymMoTiap Katopu (Ky3atysiap);

Significance level — axamusTnunuk napaxacu;

Simultaneous equations — 6up BakT/IM TEHIJIaMaap;

Slope - xydt perpeccusiza perpeccop onauaard KodpduimeHt (Oypuak
ko3 punmentu, Kydt perpeccust TeHIJIaMacuaaru XucoOJIaHral rnapamerp);

Standard deviation — VyprawyakBaapaTHK dYeTidaHWII (AUCIIEPCHSNAH KBaapat
WIIU3);

Stationary time series — cranuoHap BaKTJIH KaTop;

Strictly stationary process — kaTbuii cTanoHap *apaéH, TOp MabHO/Ia CTAIllHOHAD

KapacH;
Time-series data — Bakmn KaTopiiap MabJIyMOTIapH;
Truncated model — kecwnran (KUpKWITaH) TaHIaMa YYyH TY3WITaH MOJICIb,

(Ma3kyp TaHJIaMaJaH aiipuM MabIyMOTIIAp OJIMO TalllJJAHTaH);

Two-stage least squares (TSLS, 2SLS) — ukku Kagamid 3HT KHYUK KBajapaTiap
ycyrm;

Unbiased estimator — x¥y3ranmac 6axo;

Unrestricted regression — mapaMeTpiiapura 4erapa KyiuiMarad MoJieb;

Variance — qucrniepcus;

Variance (covariance) matrix— koBapuairoH MaTpuIa;

Weighted least squares — Ba3HM HT KHYMK KBaJIpaTiiap yCyJIH;

White noise — «ok IIOBKWHY», YpTayajapud HOJTa TEHI OUp XMW TaKCHMJIaHTaH
KUMaTIn OOFIMK OyIMarad Taconu@uil agammras xapaéH.
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l-kaaBaji. ®(x)=

CraTucTuk TAKCUMOT KaaABaJlliapu

1
N2

2
e"'? craHaapT HOPMAJ TAKCHMOT

3UYWIHK QYHKUUSACH KUIMAaTIapH

U 0 1 2 3 4 5 6 7 8 9
0,0 0,39894 | 0,39892 | 0,39886 | 0,39876 | 0,39862 | 0,39844 | 0,39822 | 0,39797 | 0,39767 | 0,39733
0,1 0,39695 | 0,39654 | 0,39608 | 0,39559 | 0,39505 | 0,39448 | 0,39387 | 0,39322 | 0,39253 | 0,39181
0,2 0,39104 | 0,39024 | 0,38940 | 0,38853 | 0,38762 | 0,38667 | 0,38568 | 0,38466 | 0,38361 | 0,38251
0,3 0,38139 | 0,38023 | 0,37903 | 0,37780 | 0,37654 | 0,37524 | 0,37391 | 0,37255 | 0,37115 | 0,36973
0,4 0,36827 | 0,36678 | 0,36526 | 0,36371 | 0,36213 | 0,36053 | 0,35889 | 0,35723 | 0,35553 | 0,85381
0,5 0,35207 | 0,35029 | 0,34849 | 0,34667 | 0,34482 | 0,34294 | 0,34105 | 0,33912 | 0,33718 | 0,33521
0,6 0,33322 | 0,33121 | 0,32918 | 0,32713 | 0,32506 | 0,32297 | 0,32086 | 0,31874 | 0,31659 | 0,31443
0,7 0,31225 | 0,31006 | 0,30785 | 0,30563 | 0,30339 | 0,30114 | 0,29887 | 0,29658 | 0,29430 | 0,29200
0,8 0,28960 | 0,28737 | 0,28504 | 0,28269 | 0,28034 | 0,27798 | 0,27562 | 0,27324 | 0,27086 | 0,26848
0,9 0,26609 | 0,26369 | 0,26129 | 0,25888 | 0,25647 | 0,25406 | 0,25164 | 0,24923 | 0,24681 | 0,24439
1,0 0,24197 | 0,23955 | 0,23713 | 0,23471 | 0,23230 | 0,22988 | 0,22747 | 0,22506 | 0,22265 | 0,22025
11 0,21785 | 0,21546 | 0,21307 | 0,21069 | 0,20831 | 0,20594 | 0,20357 | 0,20121 | 0,19886 | 0,19652
1,2 0,19419 | 0,19186 | 0,18954 | 0,18724 | 0,18494 | 0,18265 | 0,18037 | 0,17810 | 0,17585 | 0,17360
13 0,17137 | 0,16915 | 0,16694 | 0,16474 | 0,16256 | 0,16038 | 0,15822 | 0,15608 | 0,15395 | 0,15183
1,4 0,14973 | 0,14764 | 0,14556 | 0,14350 | 0,14146 | 0,13943 | 0,13742 | 0,13542 | 0,13344 | 0,13147
15 0,12952 | 0,12758 | 0,12566 | 0,12376 | 0,12188 | 0,12001 | 0,11816 | 0,11632 | 0,11450 | 0,11270
1,6 0,11092 | 0,10915 | 0,10741 | 0,10567 | 0,10396 | 0,10226 | 0,10059 | 0,09893 | 0,09728 | 0,09566
1,7 0,09405 | 0,09246 | 0,09089 | 0,08933 | 0,08780 | 0,08628 | 0,08478 | 0,08329 | 0,08183 | 0,08038
18 0,07895 | 0,07754 | 0,07614 | 0,07477 | 0,07341 | 0,07206 | 0,07074 | 0,06943 | 0,06814 | 0,06687
19 0,06562 | 0,06438 | 0,06316 | 0,06195 | 0,06077 | 0,05959 | 0,05844 | 0,05730 | 0,05618 | 0,05508
2,0 0,05399 | 0,05292 | 0,05186 | 0,05082 | 0,04980 | 0,04879 | 0,04780 | 0,04682 | 0,04586 | 0,04491
2,1 0,04398 | 0,04307 | 0,04217 | 0,04128 | 0,04041 | 0,03955 | 0,03871 | 0,03788 | 0,03706 | 0,03626
2,2 0,03547 | 0,03470 | 0,03394 | 0,03319 | 0,03246 | 0,03174 | 0,03103 | 0,03034 | 0,02965 | 0,02898
2,3 0,02833 | 0,02768 | 0,02705 | 0,02643 | 0,02582 | 0,02522 | 0,02463 | 0,02406 | 0,02349 | 0,02294
24 0,02239 | 0,02186 | 0,02134 | 0,02083 | 0,02033 | 0,01984 | 0,01936 | 0,01888 | 0,01842 | 0,01797
2,5 0,01753 | 0,01709 | 0,01667 | 0,01625 | 0,01585 | 0,01545 | 0,01506 | 0,01468 | 0,01431 | 0,01394
2,6 0,01358 | 0,01323 | 0,01289 | 0,01256 | 0,01223 | 0,01191 | 0,00160 | 0,01130 | 0,01100 | 0,01071
2,7 0,01042 | 0,01014 | 0,00987 | 0,00961 | 0,00935 | 0,00909 | 0,00885 | 0,00861 | 0,00837 | 0,00814
2,8 0,00792 | 0,00770 | 0,00748 | 0,00727 | 0,00707 | 0,00687 | 0,00668 | 0,00649 | 0,00631 | 0,00613
2,9 0,00595 | 0,00578 | 0,00562 | 0,00545 | 0,00530 | 0,00514 | 0,00499 | 0,00485 | 0,00470 | 0,00457
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X
2-xaaBa. O(x)= % '[e‘tz’ 2dt CTAaHJAAPT HOPMAJ TAKCHMOT
T —00

(pyHKUMACH KHIIMATIapH

x 0 1 2 3 4 5 6 7 8 9
0,0 | 05000 | 05040 | 0,5080 | 05120 | 0,5160 | 0,5199 | 0,5239 | 0,5279 | 0,5319 | 0,5359
0,1 | 05398 | 05438 | 05478 | 05517 | 05557 | 0,5596 | 0,5636 | 0,5675 | 05714 | 0,5753
0,2 | 05793 | 05832 | 05871 | 05910 | 0,5948 | 0,5987 | 0,6026 | 0,6064 | 0,6103 | 0,6141
0,3 | 06179 | 06217 | 06255 | 0,6293 | 0,6331 | 0,6368 | 0,6406 | 0,6443 | 0,6480 | 0,6517
04 | 06554 | 06591 | 0,6628 | 0,6664 | 0,6700 | 0,6736 | 0,6772 | 0,6808 | 0,6844 | 0,6879
05 | 06915 | 06950 | 0,6985 | 0,7019 | 0,7054 | 0,7088 | 0,7123 | 0,7157 | 0,7190 | 0,7224
0,6 | 07257 | 0,7291 | 0,7324 | 0,7357 | 0,7389 | 0,7422 | 0,7454 | 0,7486 | 0,7517 | 0,7549
0,7 | 07580 | 0,7611 | 0,7642 | 0,7673 | 0,7704 | 0,7734 | 0,7764 | 0,794 | 0,7823 | 0,7852
0,8 | 07881 | 0,7910 | 0,7939 | 0,7967 | 0,7995 | 0,8023 | 0,8051 | 0,8078 | 0,8106 | 0,8133
09 | 08159 | 08186 | 0,8212 | 08238 | 0,8264 | 0,8289 | 0,8315 | 0,8340 | 0,8365 | 0,8389
1,0 | 0,8413 | 0,8438 | 08461 | 0,8485 | 0,8508 | 0,8531 | 0,8554 | 0,8577 | 0,8599 | 0,8621
1,1 | 08643 | 0,8665 | 0,8686 | 0,8708 | 0,8729 | 0,8749 | 0,8770 | 0,8790 | 0,8810 | 0,8830
1,2 | 0,8849 | 0,8869 | 0,8888 | 0,8907 | 0,8925 | 0,8944 | 0,8962 | 0,8980 | 0,8997 | 0,9015
1,3 | 09032 | 0,9049 | 0,066 | 0,9082 | 0,099 | 0,9115 | 0,9131 | 0,9147 | 0,9162 | 0,9177
1,4 | 09192 | 0,9207 | 09222 | 09236 | 0,9251 | 0,9265 | 0,9279 | 0,9292 | 0,9306 | 0,9319
1,5 | 09332 | 0,9345 | 09357 | 0,9370 | 0,9382 | 0,9394 | 0,9406 | 0,9418 | 0,9429 | 0,9441
1,6 | 09452 | 0,9463 | 09474 | 0,9484 | 0,9495 | 0,9505 | 0,9515 | 0,9525 | 0,9535 | 0,9545
1,7 | 09554 | 0,9564 | 0,9573 | 0,9582 | 0,9591 | 0,9599 | 0,9608 | 0,9616 | 0,9625 | 0,9633
1,8 | 09641 | 0,9649 | 0,9656 | 0,9664 | 0,9671 | 0,9678 | 0,9686 | 0,9693 | 0,9699 | 0,9706
1,9 | 09713 | 09719 | 09726 | 09732 | 0,9738 | 0,9744 | 0,9750 | 0,9756 | 0,9761 | 0,9767
2,0 | 09772 | 09778 | 09783 | 09788 | 0,9793 | 0,9798 | 0,9803 | 0,9808 | 0,9812 | 0,9817
21 | 09821 | 09826 | 09830 | 09834 | 0,9838 | 09842 | 09846 | 0,9850 | 0,9854 | 0,9857
2,2 | 09861 | 09864 | 09868 | 09871 | 0,9875 | 0,9878 | 09881 | 0,9884 | 0,9887 | 0,9890
2,3 | 09893 | 09896 | 09898 | 0,9901 | 0,9904 | 0,9906 | 0,9909 | 0,9911 | 0,9913 | 0,9916
2,4 | 09918 | 09920 | 09922 | 09925 | 0,9927 | 0,9929 | 0,9931 | 0,9932 | 0,9934 | 0,9936
25 | 09938 | 0,9940 | 0,9941 | 09943 | 0,9945 | 0,9946 | 0,9948 | 0,9949 | 0,9951 | 0,9952
2,6 | 09953 | 0,9955 | 0,9956 | 0,9957 | 0,9959 | 0,9960 | 0,9961 | 0,9962 | 0,9963 | 0,9964
2,7 | 09965 | 0,9966 | 0,9967 | 09968 | 0,9969 | 0,9970 | 0,9971 | 0,9972 | 0,9973 | 0,9974
2,8 | 09974 | 09975 | 09976 | 09977 | 0,9977 | 0,9978 | 09979 | 0,9979 | 0,9980 | 0,9981
2,9 | 09981 | 09982 | 09982 | 09983 | 0,984 | 0,9984 | 0,9985 | 0,9985 | 0,9986 | 0,9986
3,0 | 09987 | 09987 | 09987 | 09988 | 0,9988 | 0,9989 | 0,9989 | 0,9989 | 0,9990 | 0,9990
31 | 09990 | 09991 | 09991 | 09991 | 0,9992 | 0,9992 | 0,9992 | 0,9992 | 0,9993 | 0,9993
32 | 09993 | 09993 | 09994 | 09994 | 0,9994 | 0,9994 | 09994 | 0,9995 | 0,9995 | 0,9995
3,3 | 09995 | 09995 | 09995 | 0,9996 | 0,9996 | 0,9996 | 0,9996 | 0,9996 | 0,9996 | 0,9997
34 | 09997 | 09997 | 09997 | 09997 | 0,9997 | 0,9997 | 0,9997 | 0,9997 | 0,9997 | 0,9998
35 | 09998 | 09998 | 0,9998 | 09998 | 0,9998 | 0,9998 | 0,9998 | 0,9998 | 0,9998 | 0,9998
36 | 09998 | 09998 | 0,9999 | 09999 | 0,9999 | 0,9999 | 0,9999 | 0,9999 | 0,9999 | 0,9999
3,7 | 09999 | 09999 | 0,9999 | 09999 | 0,9999 | 0,9999 | 0,9999 | 0,9999 | 0,9999 | 0,9999
3,8 | 09999 | 09999 | 0,9999 | 09999 | 0,999 | 0,9999 | 0,9999 | 0,9999 | 0,9999 | 0,9999
39 | 1,0000 | 1,0000 | 1,0000 | 1,0000 | 1,0000 | 1,0000 | 1,0000 | 1,0000 | 1,0000 | 1,0000
4,0 | 1,0000 | 1,0000 | 1,0000 | 1,0000 | 1,0000 | 1,0000 | 1,0000 | 1,0000 | 1,0000 | 1,0000
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4-xanBaj. CTblOeHT Me30HH (1-Me30H) KMiiMAT/IapH KaABAJI U

Typau o3oa1uk napaxanapu conu (f) Ba mmoHwinmimmk naTepBaiapu (p) yuyn CTbloeHT
ME30HUHUHTI ({-Me30H) KPpUTHK KHHMATJIApH

df

p

0.80 0.90 0.95 0.98 0.99 0.995 0.998 0.999

1 3.0770 6.3130 12.7060 31.8200 63.6560 127.6560 318.3060 636.6190

2 1.8850 2.9200 4.3020 6.9640 9.9240 14.0890 22.3270 31.5990

3 1.6377 2.3534 3.1820 4.5400 5.8400 7.4580 10.2140 12.9240

4 1.5332 2.1318 2.7760 3.7460 4.6040 5.5970 7.1730 8.6100

5 1.4759 2.0150 2.5700 3.6490 4.0321 4.7730 5.8930 6.8630

6 1.4390 1.9430 2.4460 3.1420 3.7070 4.3160 5.2070 5.9580

7 1.4149 1.8946 2.3646 2.9980 3.4995 4.2293 4.7850 5.4079

8 1.3968 1.8596 2.3060 2.8965 3.3554 3.8320 4.5008 5.0413

9 1.3830 1.8331 2.2622 2.8214 3.2498 3.6897 4.2968 4.7800
10 1.3720 1.8125 2.2281 2.7638 3.1693 3.5814 4.1437 4.5869
11 1.3630 1.7950 2.2010 2.7180 3.1050 3.4960 4.0240 4.4370
12 1.3562 1.7823 2.1788 2.6810 3.0845 3.4284 3.9290 4.1780
13 1.3502 1.7709 2.1604 2.6503 3.1123 3.3725 3.8520 4.2200
14 1.3450 1.7613 2.1448 2.6245 2.9760 3.3257 3.7870 4.1400
15 1.3406 1.7530 2.1314 2.6025 2.9467 3.2860 3.7320 4.0720
16 1.3360 1.7450 2.1190 2.5830 2.9200 3.2520 3.6860 4.0150
17 1.3334 1.7396 2.1098 2.5668 2.8982 3.2224 3.6458 3.9650
18 1.3304 1.7341 2.1009 2.5514 2.8784 3.1966 3.6105 3.9216
19 1.3277 1.7291 2.0930 2.5395 2.8609 3.1737 3.5794 3.8834
20 1.3253 1.7247 2.0860 2.5280 2.8453 3.1534 3.5518 3.8495
21 1.3230 1.7200 .2.0790 2.5170 2.8310 3.1350 3.5270 3.8190
22 1.3212 1.7117 2.0739 2.5083 2.8188 3.1188 3.5050 3.7921
23 1.3195 1.7139 2.0687 2.4999 2.8073 3.1040 3.4850 3.7676
24 1.3178 1.7109 2.0639 2.4922 2.7969 3.0905 3.4668 3.7454
25 1.3163 1.7081 2.0595 2.4851 2.7874 3.0782 3.4502 3.7251
26 1.3150 1.7050 2.0590 2.4780 2.7780 3.0660 3.4360 3.7060
27 1.3137 1.7033 2.0518 24727 2.7707 3.0565 3.4210 3.6896
28 1.3125 1.7011 2.0484 2.4671 2.7633 3.0469 3.4082 3.6739
29 1.3114 1.6991 2.0452 2.4620 2.7564 3.0360 3.3962 3.8494
30 1.3104 1.6973 2.0423 2.4573 2.7500 3.0298 3.3852 3.6460
32 1.3080 1.6930 2.0360 2.4480 2.7380 3.0140 3.3650 3.6210
34 1.3070 1.6909 2.0322 24411 2.7284 3.9520 3.3479 3.6007
36 1.3050 1.6883 2.0281 2.4345 2.7195 9.4900 3.3326 3.5821
38 1.3042 1.6860 2.0244 2.4286 2.7116 3.9808 3.3190 3.5657
40 1.3030 1.6839 2.0211 2.4233 2.7045 3.9712 3.3069 3.5510
42 1.3200 1.6820 2.0180 2.4180 2.6980 2.6930 3.2960 3.5370
44 1.3010 1.6802 2.0154 24141 2.6923 3.9555 3.2861 3.5258
46 1.3000 1.6767 2.0129 2.4102 2.6870 3.9488 3.2771 3.5150
48 1.2990 1.6772 2.0106 2.4056 2.6822 3.9426 3.2689 3.5051
50 1.2980 1.6759 2.0086 2.4033 2.6778 3.9370 3.2614 3.4060
55 1.2997 1.6730 2.0040 2.3960 2.6680 2.9240 3.2560 3.4760
60 1.2958 1.6706 2.0003 2.3901 2.6603 3.9146 3.2317 3.4602
65 1.2947 1.6686 1.9970 2.3851 2.6536 3.9060 3.2204 3.4466
70 1.2938 1.6689 1.9944 2.3808 2.6479 3.8987 3.2108 3.4350
80 1.2820 1.6640 1.9900 2.3730 2.6380 2.8870 3.1950 3.4160
90 1.2910 1.6620 1.9867 2.3885 2.6316 2.8779 3.1833 3.4019
100 1.2901 1.6602 1.9840 2.3642 2.6259 2.8707 3.1737 3.3905
120 1.2888 1.6577 1.9719 2.3578 2.6174 2.8598 3.1595 3.3735
150 1.2872 1.6551 1.9759 2.3515 2.6090 2.8482 3.1455 3.3566
200 1.2858 1.6525 1.9719 2.3451 2.6006 2.8385 3.1315 3.3398
250 1.2849 1.6510 1.9695 2.3414 2.5966 2.8222 3.1232 3.3299
300 1.2844 1.6499 1.9679 2.3388 2.5923 2.8279 3.1176 3.3233
400 1.2837 1.6487 1.9659 2.3357 2.5882 2.8227 3.1107 3.3150
500 1.2830 1.6470 1.9640 2.3330 2.7850 2.8190 3.1060 3.3100
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5-xkaaBaj. Xu-KBaapar (3°) TAKCHMOT y4yH KPUTHK COXaJap

df\area| 0.995 | 0.990 | 0.975 | 0.950 | 0.900 | 0.750 | 0.500 | 0.250 | 0.100 | 0.050 | 0.025 | 0.010 | 0.005
1 0.00004] 0.00016{ 0.00098| 0.00393| 0.01579]|0.10153| 0.45494| 1.32330] 2.70554| 3.84146| 5.02389| 6.63490| 7.87944
2 0.01003| 0.02010) 0.05064| 0.10259| 0.21072|0.57536| 1.38629| 2.77259| 4.60517| 5.99146| 7.37776| 9.21034)10.59663
3 0.07172| 0.11483) 0.21580| 0.35185| 0.58437|1.21253| 2.36597| 4.10834| 6.25139| 7.81473| 9.34840[11.34487|12.83816
4 0.20699| 0.29711) 0.48442| 0.71072| 1.06362|1.92256| 3.35669| 5.38527| 7.77944| 9.48773|11.14329|13.27670| 14.86026
5 0.41174| 0.55430) 0.83121| 1.14548| 1.61031|2.67460] 4.35146| 6.62568| 9.23636|11.07050]12.83250(15.08627|16.74960
6 0.67573| 0.87209| 1.23734| 1.63538| 2.20413|3.45460 5.34812| 7.84080| 10.6446|12.59159|14.44938|16.81189|18.54758
7 0.98926| 1.23904| 1.68987| 2.16735| 2.83311|4.25485| 6.34581| 9.03715| 12.0170|14.06714/16.01276]18.47531|20.27774
8 1.34441] 1.64650] 2.17973| 2.73264| 3.48954(5.07064| 7.34412| 10.2188| 13.3615|15.50731]|17.53455|20.09024|21.95495
9 1.73493| 2.08790] 2.70039| 3.32511| 4.16816(5.89883| 8.34283] 11.3887| 14.6836|16.91898|19.02277|21.66599| 23.58935
10 2.15586| 2.55821] 3.24697| 3.94030| 4.86518|6.73720] 9.34182| 12.5489| 15.9872|18.30704|20.48318|23.20925| 25.18818
11 2.60322| 3.05348| 3.81575| 4.57481| 5.57778|7.58414| 10.3410| 13.7007| 17.2750]19.67514|21.92005|24.72497| 26.75685
12 3.07382| 3.57057|4.40379| 5.22603| 6.30380|8.43842] 11.3403| 14.8454| 18.5493|21.02607|23.33666|26.21697| 28.29952
13 3.56503| 4.10692| 5.00875| 5.89186| 7.04150/9.29907| 12.3398| 15.9839| 19.8119|22.36203|24.73560|27.68825| 29.81947
14 4.07467| 4.66043| 5.62873| 6.57063| 7.78953|10.1653| 13.3393| 17.1169| 21.0641|23.68479|26.11895[29.14124|31.31935
15 4.60092| 5.22935| 6.26214| 7.26094| 8.54676/11.0365| 14.3389| 18.2451| 22.3071|24.99579|27.48839|30.57791| 32.80132
16 5.14221| 5.81221] 6.90766| 7.96165| 9.31224/11.9122| 15.3385| 19.3689| 23.5418|26.29623|28.84535|31.99993| 34.26719
17 5.69722| 6.40776| 7.56419| 8.67176| 10.0852|12.7919| 16.3382| 20.4887| 24.7690|27.58711)30.19101|33.40866| 35.71847
18 6.26480| 7.01491) 8.23075| 9.39046| 10.8649|13.6753| 17.3379| 21.6049| 25.9894|28.86930|31.52638|34.80531| 37.15645
19 6.84397| 7.63273)8.90652| 10.1170| 11.6509|14.5620| 18.3376| 22.7178| 27.2036|30.14353)32.85233|36.19087| 38.58226
20 7.43384| 8.26040| 9.59078| 10.8508| 12.4426|15.4518| 19.3374| 23.8277| 28.4119|31.41043|34.16961|37.56623| 39.99685
21 8.03365| 8.89720| 10.2829| 11.5913| 13.2396|16.3444| 20.3372| 24.9348| 29.6151|32.67057|35.47888|38.93217|41.40106
22 8.64272| 9.54249| 10.9823| 12.3380| 14.0415|17.2396| 21.3370] 26.0393| 30.8133|33.92444|36.78071|40.28936| 42.79565
23 9.26042| 10.1957| 11.6885| 13.0905| 14.8479|18.1373| 22.3369| 27.1413| 32.0069|35.17246|38.07563|41.63840| 44.18128
24 9.88623| 10.8564| 12.4011| 13.8484| 15.6587|19.0372| 23.3367| 28.2411| 33.1962|36.41503) 39.36408|42.97982| 45.55851
25 10.5196| 11.5239| 13.1197| 14.6114| 16.4734]19.9393| 24.3366| 29.3388| 34.3816|37.65248|40.64647|44.31410|46.92789
26 11.1602| 12.1981] 13.8439| 15.3792| 17.2919]20.8434| 25.3365| 30.4346| 35.5632|38.88514|41.92317|45.64168| 48.28988
27 11.8076| 12.8785| 14.5734| 16.1514| 18.1139]21.7494| 26.3363| 31.5284| 36.7412|40.11327|43.19451|46.96294| 49.64492
28 12.4613| 13.5647| 15.3079| 16.9279| 18.9392|22.6572| 27.3362| 32.6205| 37.9159|41.33714|44.46079|48.27824|50.99338
29 13.1211] 14.2564| 16.0471| 17.7084| 19.7677|23.5666| 28.3361| 33.7109| 39.0875|42.55697|45.72229|49.58788| 52.33562
30 13.7867) 14.9535| 16.7908| 18.4927| 20.5992|24.4776| 29.3360] 34.7997| 40.2560|43.77297|46.97924|50.89218| 53.67196
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6-skanBas. [[apOuH-Y OTCOH CTATUCTUKACH:

du Ba du, axaMuSITINKINK qapaxkacu 5%

k=1
" du du de du du du du du du dy
15 | 108 | 136 | 095 | 154 | 08 | 175 | 069 | 1,97 | 056 | 221
16 | 1,10 | 137 | 098 | 154 | 086 | 173 | 074 | 1,93 | 062 | 215
17 | 113 | 138 | 102 | 154 | 090 | 171 | o078 | 190 | 067 | 210
18 | 116 | 1,39 | 105 | 153 | 093 | 169 | 082 | 1,87 | 071 | 2,06
19 | 118 | 140 | 108 | 153 | 097 | 168 | 086 | 1,85 | 075 | 202
20 | 120 | 141 | 110 | 154 | 1,00 | 168 | 090 | 1.8 | 079 | 1,99
21 | 122 | 142 | 113 | 154 | 103 | 167 | 093 | 181 | 083 | 1,96
22 | 124 | 143 | 115 | 154 | 105 | 166 | 09 | 1.8 | 086 | 1,94
23 | 126 | 144 | 117 | 154 | 108 | 166 | 099 | 179 | 090 | 1,92
24 1,27 1,45 1,19 1,55 1,10 1,66 1,01 1,78 0,93 1,90
25 | 120 | 145 | 121 | 155 | 112 | 166 | 1,04 | 177 | 095 | 1,89
26 | 130 | 146 | 122 | 155 | 114 | 165 | 106 | 176 | 098 | 1,88
27 1,32 1,47 1,24 1,56 1,16 1,65 1,08 1,76 1,01 1,86
28 | 133 | 148 | 126 | 156 | 118 | 165 | 110 | 175 | 1,03 | 1,85
29 1,34 1,48 1,27 1,56 1,20 1,65 1,12 1,74 1,05 1,84
30 | 135 | 149 | 128 | 157 | 121 | 165 | 114 | 174 | 107 | 183
31 | 136 | 150 | 1,30 | 157 | 123 | 165 | 1,16 | 174 | 1,09 | 1,83
32 | 137 | 150 | 131 | 157 | 124 | 165 | 118 | 173 | 111 | 1,82
33 | 138 | 151 | 132 | 158 | 126 | 165 | 1,19 | 173 | 113 | 181
34 | 139 | 151 | 133 | 158 | 127 | 165 | 121 | 173 | 115 | 181
35 | 140 | 152 | 134 | 158 | 128 | 165 | 122 | 173 | 116 | 1,80
36 | 141 | 152 | 135 | 159 | 129 | 165 | 124 | 173 | 1,18 | 1,80
37 | 142 | 153 | 136 | 159 | 131 | 166 | 125 | 172 | 119 | 1,80
38 | 143 | 154 | 137 | 159 | 132 | 166 | 126 | 172 | 121 | 1,79
39 | 143 | 154 | 138 | 160 | 133 | 166 | 127 | 172 | 122 | 1,79
40 | 144 | 154 | 139 | 160 | 134 | 166 | 129 | 172 | 123 | 1,79
a5 | 148 | 157 | 143 | 162 | 138 | 167 | 134 | 172 | 129 | 1,78
50 | 150 | 159 | 146 | 163 | 142 | 167 | 138 | 172 | 134 | 1,77
55 | 153 | 1,60 | 149 | 164 | 145 | 168 | 141 | 172 | 138 | 1,77
60 | 155 | 162 | 151 | 165 | 148 | 169 | 144 | 173 | 141 | 1,77
65 | 157 | 163 | 154 | 166 | 150 | 1,70 | 147 | 173 | 144 | 177
70 | 158 | 164 | 155 | 167 | 152 | 170 | 149 | 174 | 146 | 1,77
75 | 160 | 165 | 157 | 168 | 154 | 171 | 151 | 174 | 149 | 1,77
80 | 161 | 166 | 159 | 169 | 156 | 172 | 153 | 174 | 151 | 1,77
85 | 162 | 167 | 160 | 170 | 157 | 172 | 155 | 175 | 152 | 1,77
90 | 163 | 168 | 161 | 170 | 159 | 173 | 157 | 175 | 154 | 1,78
o5 | 164 | 169 | 162 | 171 | 160 | 1,73 | 15 | 175 | 156 | 1,78
100 | 165 | 1,69 | 163 | 172 | 161 | 174 | 159 | 176 | 157 | 1,78
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6-skagBas napomu. JlapOouH-Y 0TCOH CTATUCTHKACH:
d. Ba du, axamusTaIuKINK 1apaxkacu 1%

k=1 k=2 k=3 k=4 k=5

do du do du do du do du do du

15 0,81 1,07 0,70 1,25 0,59 1,46 0,49 1,70 0,39 1,96

16 0,84 1,09 0,74 1,25 0,63 1,44 0,53 1,66 0,44 1,90

17 0,87 1,10 0,77 1,25 0,67 1,43 0,57 1,63 0,48 1,85

18 0,90 1,12 0,80 1,26 0,71 1,42 0,61 1,60 0,52 1,80

19 0,93 1,13 0,83 1,26 0,74 1,41 0,65 1,58 0,56 1,77

20 0,95 1,15 0,86 1,27 0,77 1,41 0,68 1,57 0,60 1,74

21 0,97 1,16 0,89 1,27 0,80 1,41 0,72 1,55 0,63 1,71

22 1,00 1,17 0,91 1,28 0,83 1,40 0,75 1,54 0,66 1,69

23 1,02 1,19 0,94 1,29 0,86 1,40 0,77 1,53 0,70 1,67

24 1,04 1,20 0,96 1,30 0,88 1,41 0,80 1,53 0,72 1,66

25 1,05 1,21 0,98 1,30 0,90 1,41 0,83 1,52 0,75 1,65

26 1,07 1,22 1,00 1,31 0,93 1,41 0,85 1,52 0,78 1,64

27 1,09 1,23 1,02 1,32 0,95 1,41 0,88 1,51 0,81 1,63

28 1,10 1,24 1,04 1,32 0,97 1,41 0,90 1,51 0,83 1,62

29 1,12 1,25 1,05 1,33 0,99 1,42 0,92 1,51 0,85 1,61

30 1,13 1,26 1,07 1,34 1,01 1,42 0,94 1,51 0,88 1,61

31 1,15 1,27 1,08 1,34 1,02 1,42 0,96 1,51 0,90 1,60

32 1,16 1,28 1,10 1,35 1,04 1,43 0,98 1,51 0,92 1,60

33 1,17 1,29 1,11 1,36 1,05 1,43 1,00 1,51 0,94 1,59

34 1,18 1,30 1,13 1,36 1,07 1,43 1,01 1,51 0,95 1,59

35 1,19 1,31 1,14 1,37 1,08 1,44 1,03 1,51 0,97 1,59

36 1,21 1,32 1,15 1,38 1,10 1,44 1,04 1,51 0,99 1,59

37 1,22 1,32 1,16 1,38 1,11 1,45 1,06 1,51 1,00 1,59

38 1,23 1,33 1,18 1,39 1,12 1,45 1,07 1,52 1,02 1,58

39 1,24 1,34 1,19 1,39 1,14 1,45 1,09 1,52 1,03 1,58

40 1,25 1,34 1,20 1,40 1,15 1,46 1,10 1,52 1,05 1,58

45 1,29 1,38 1,24 1,42 1,20 1,48 1,16 1,53 1,11 1,58

50 1,32 1,40 1,28 1,45 1,24 1,49 1,20 1,54 1,16 1,59

55 1,36 1,43 1,32 1,47 1,28 1,51 1,25 1,55 1,21 1,59

60 1,38 1,45 1,35 1,48 1,32 1,52 1,28 1,56 1,25 1,60

65 1,41 1,47 1,38 1,50 1,35 1,53 1,31 1,57 1,28 1,61

70 1,43 1,49 1,40 1,52 1,37 1,55 1,34 1,58 1,31 1,61

75 1,45 1,50 1,42 1,53 1,39 1,56 1,37 1,59 1,34 1,62

80 1,47 1,52 1,44 1,54 1,42 1,57 1,39 1,60 1,36 1,62

85 1,48 1,53 1,46 1,55 1,43 1,58 1,41 1,60 1,39 1,63

920 1,50 1,54 1,47 1,56 1,45 1,59 1,43 1,61 1,41 1,64

95 1,51 1,55 1,49 1,57 1,47 1,60 1,45 1,62 1,42 1,64

100 1,52 1,56 1,50 1,58 1,48 1,60 1,46 1,63 1,44 1,65
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