3aA04a 6.15

COOPHMK 30AQ4 K HOYOABHOMY KYPCY KOHOMETPUKM_KaTbiLLes, MarHyc mn ap_2007 -368c.

[TOATOTOBUA: ['YCbIHMH B.M

AQHHbIE 13 Ta3eTbl «M3 PYK B PYKMY 3A MEPMOA C AeKabpd 1996 T. no
CEHTI0pb 1997 1., KOCAKOLLMECH CTOMMOCTM OAHOKOMHATHbIX

KBAPTUP B IOrO-3ANAAHOM YOCTM MOCKBbI. AQHHbIE MPUBEAEHbI B
danae room1 .xls

COOpPHMK 30A0Y K HOHOABHOMY KYPCY SKOHOMETPMKM_KQATbILLIEB,
Marnyc n ap_2007 -368c.



PeLmuenHne

MTOK, NEPEYNCAMM NEPEMEHHbBIE, KOTOPbLIE

OYAYT BKAIOYEHbI B HOLLY MOAEAD:
Nn — HOMeEp IO NOPAJAKY
distc — yJaJJeHHOCTb OT LieHTpa KM
distm — yaaJleHHOCTb OT METPO B MHH.
totsq — o01ad MJIolaAb KBApTUPHI B KB. M.
kitsq — nJoiaab KYXHU B KB. M.
livsq — nJouaab KOMHAThI B KB. M.
floor — sTaxx (1 — mepBBIM WM TOCAeJHUH, 0
— OCTaJIbHbIE)
cat — kateropud goma (1 — kupnu4Hbii, 0 — HeT)
date — paTa peKJIaMHOT'0 00bsIBJIEHUS
price — lLieHa KBapTHUPBI



PelLueHmne

BbiIBEAEM OMMCATEAbHBIE CTATUCTUKM. AAS DTOTO BbIOMPAEM HYXHbIE
HOM nNepemeHHble, Aanee Open as Group - > View -> Descriptive
Stats ->Common Sample

= &%) 11peobpasoBaTb BSMAMAIT ™ || @ V' “ L S wf |~ - - w7 IPPEKTI
HinwsdhT ml ARzaAnN ol Purararus
(& EViews - [Group: UNTITLED Workfile: ROOM1::Room1\] o= O X E
Pas.ne; File Edit Object View Proc Quick Options Add-ins Window Help _mX
_—"[ViewlProcIObjectﬂPrintINameIFreeze] [SampleISheetIStatsISpec]
TOTSQ | PRICE | LIvsQ [ KTSQ | FLOOR | DISTM | DISTC | CAT |
s= Mean 35.39710 39.65217 19.61159 7.931884 0.797101 8.275362 10.55072 0.289855 ~
=== Median 34.00000 37.00000 19.00000 8.000000 1.000000 7.000000 11.40000 0.000000
e flaximum 54.00000 75.00000 34.00000 13.00000 1.000000 15.00000 14.80000 1.000000 R
Minimum 28.00000 28.00000 14.00000 5.200000 0.000000 1.000000 4.000000 0.000000 Y
_Std. Dev. 5.147043 10.04377 3.155972 1.722216 0.405104 4.158210 3.622342 0.457019 }
T Skewness 1.913338 1.370128 2.871282 0.433033 -1.477537 0.315290 -0.308328 0.926371 I
Kurtosis 6.994038 4.803092 13.87159 2770473 3.183117 2.037220 1.794097 1.858163 }
[ | |
‘Jarque-Bera 87.96292 30.93540 4346095 2.307919 25.20225 3.808158 5.274090 13.61728 I
_Probability 0.000000 0.000000 0.000000 0.315386 0.000003 0.148960 0.071572 0.001104 i
I
Sum | 2442400 | 2736000 = 1353200 | 547.3000 | 5500000 | 571.0000 | 728.0000 | 20.00000 i
Sum Sq. Dev. 1801.459 6859.652 677.2907 201.6899 11.15942 1175.768 892.2525 14.20290 I
- &
— T
Observations 69 69 69 69 69 69 69 69 |
o i
= |
= |
{ G |
= |
— |
——ﬂ. |
|
Pasnel 1
|
|
v ©
< >

l, Path = c:\users\enag\documents = DB = none = WF = room1

‘ |
l QAMOTYM I CRAKAV



PeLuenne

CO3A0AMM MOAEAL 30BUCUMOCTM price ot tofsq, livsq , kitsqg, distc,
distm. Kak mMbl BUOUM , Ka4eCTBO MOZENM, OCTaBIIAET XXenaTb My4LLero.

(=] Equation: UNTITLED Workfile: ROOM1:Room1\ -8 X
View | Proc| Object | | Print| Name | Freeze | | Estimate | Forecast | Stats | Resids
Dependent Variable: PRICE
Method: Least Squares
Date: 12/08/15 Time: 00:37
Sample: 169
Included observations: 69
Variable Coefficient Std. Error t-Statistic Prob.
TOTSQ 1.152291 0.259872 4434070 0.0000
LIVSQ -0.095778 0.355475 -0.269435 0.7885
KITSQ 1.036487 0.567535 1.826295 0.0725
DISTC -1.020966 0.219282 -4.655941 0.0000
DISTM -0.336667 0.178652  -1.884485 0.0641
C 6.079447 6.690856 0.908620 0.3670
R-squared 0.677517 Mean dependentvar 39.65217
Adjusted R-squared 0.651924 S.D. dependentvar 10.04377
S.E. ofregression 5925621 Akaike info criterion 6.479389
Sum squared resid 2212118 Schwarz criterion 6.673660
Log likelihcod -217.5389 Hannan-Quinn criter. 6.556463
F-statistic 26.47188 Durbin-Watson stat 1.919389
Prob(F-statistic) 0.000000




PeLmuenHne

[onpobyem yopaTbh U3 MOAEAMU, HO MPEABIAYLLLEM CAOMAE HOMMEHEE
3HOYMMbIE MEPEMEHHDIE.
= Equation: UNTITLED Workfile: ROOM1::Room 1\ —E s

[ViewIProcIObject] [PrintINameIFreeze] lEstimate ForecastIStatsIResids

Dependent Variable: PRICE
Method: Least Squares
Date: 12/08/15 Time: 00:44
Sample: 169

Included observations: 69

Variable Coefficient Std. Error t-Statistic Prob.
TOTSQ 1.091617 0.188356 5.795495 0.0000
KITSQ 1.085216 0.551773 1.966781 0.0535
DISTC -0.929074 0.210249  -4.418922 0.0000
C 2206677 5.993476 0.368180 0.7139
R-squared 0.659339 Mean dependentvar 39.65217
Adjusted R-squared 0.643616 S.D. dependentvar 10.04377
S.E. of regression 5.995919 Akaike info criterion 6.476258
Sum squared resid 2336.818 Schwarz criterion 6.605772
Log likelihood -219.4309 Hannan-Quinn criter. 6.527640
F-statistic 41.93511 Durbin-Watson stat 1.839770

Prob(F-statistic) 0.000000




PeLmuenHne

[{onpobyem A0DABUTL B MPEBLIAYLLLYIO MOAEAb MEPEMEHHYIO cat.

Ka4eCTBO MOAEAU YAYHLLIMAOCH. HO LLEHO OTPULLATEABHO
KOPPEAMPOBAHA C distc. DTO MOXHO MCNPABMUTb.

' =) Equation: UNTITLED Workfile: ROOM1::Room1\ i e [0 4
[ViewI ProcIObjectﬂ Printj NameIFreezeﬂEstimateIForecastIStatsIResids]

Dependent Variable: PRICE
Method: Least Squares
Date: 12/08/15 Time: 00:47
Sample: 169

Included observations: 69

Variable Coefficient Std. Error t-Statistic Prob.
TOTSQ 0.883679 0.173538 5.092135 0.0000
KITSQ 1.395404 0.493838 2825632 0.0063
DISTC -0.255618 0.242269  -1.055097 0.2953
CAT 8.663741 1.994026 43443843 0.0001
C -2.509968 5417700 -0.463290 0.6447
R-squared 0.736934 Mean dependentvar 39.65217
Adjusted R-squared 0.720492 S.D. dependentvar 10.04377
S.E. of regression 5.309989 Akaike info criterion 6.246761
Sum squared resid 1804.543 Schwarz criterion 6.408652
Log likelihood -210.5132 Hannan-Quinn criter. 6.310988
F-statistic 4482119 Durbin-Watson stat 1.849360

Prob(F-statistic) 0.000000




PeLueHmne

Co3aaamm nepemeHHyto Object -> Generate Series |, 3a1rem
AOTMLLIEM B OTKPbIBLLEMCH OKHe dopsg=totsg-livsg-kitsg

- v
(&E\/xews — | X loayk
File Edit Object View Proc Quick Options Add-ins Window Help Peuer
H &
[Z] Workfile: ROOMT - (cA\users\snag\searches\desktop\akoHomerpuka\room... — [ X
‘ A6
| [view]Proc] object] [ save [Freeze | Detaits~-[ [ show|Fetch| store  Delete | Genr  sample] =
Range: 169 — 69 obs Filter:* |
Sample:169 — 69 obs Order: Name
I desc _ — |
distm i camin t
A floor ots
£ kitsq
& livsq
M n
& price
region
resid ~Sample
totsq
169

< )%1 Room1 / New Page /




PelLleHmne

Tenepb MOCMOTPUM, KOK KOPPEAUPYIOT MEXAY CODOM MAPAMETPHI.
KAK Mbl MOXEM YBUAETb LLEHA MOAOXKMUTEABHO KOPPEAMPOBAHA CO
BCEMU NEPEMEHHBIMU KPOME PACCTOAHMSA AO LLEHTPA M PACCTOAHMUS
AO METPO. DTO BMOAHE OYEBUAHO.

\users§snaA\searches\desktop\sl(onomeTpuKa\room... e |
Freezd @Group: UNTITLED Workfile: ROOM1::Room1\ -8 X
lViewl Procl Objectl ] Printl Name I Freezel lSampIe [Sheet l Stats | Specl
I Correlation
| PRICE | TOTSQ@ | LWVWSQ | KITsSQ | FLOOR | DOPSQ | DISTM | DISTC | CAT | 1
PRICE | 1.000000 0.742732 0.562053 0.517725 0.141430 0.404517 -0.012462 -0.440216 0.598964 A
TOTSQ | 0.742732 1.000000 0.711689 0.619779 -0.063762 0.640836 0.080499 -0.202908 0.311698
LIvVSQ | 0562053 0.711689 1.000000 0.264705 0.106540 0.017909 0.012080 -0.343631 0.282100
KITSQ | 0.517725 0.619779 0.264705 1.000000 0.049458 0.221027 0.010461 0.044973 0.004901
FLOOR | 0.141430 -0.063762 0.106540 0.049458 1.000000 -0.261985 -0.280628 0.108335 -0.074826
DOPSQ | 0.404517 0.640836 0.017909 0.221027 -0.261985 1.000000 0.125187 -0.013050 0.246601
DISTM | -0.012462 0.080499 0.012080 0.010461 -0.280628 0.125187 1.000000 -0.211535 0.104412
DISTC | -0.440216 -0.202908 -0.343631 0.044973 0.108335 -0.013050 -0.211535 1.000000 -0.677026
CAT | 0.598964 0.311698 0.282100 0.004901 -0.074826 0.246601 0.104412 -0.677026 1.000000




PeLuenmne

[TOCTPOUM AUHEMHYIO

(=) Equation: UNTITLED Workfile: ROOM1:RoomT\ i cneumdomnkaumio
|View| Proc|0bjectJ lPrintJ Name|FreezeJ [Estimate|ForecastlStats|Residsl C/\@.A.Y"O LLLMN\
Dependent Variable: PRICE
Method: Least Squares O6p030/\/\. MoaAeAb
Date: 11/20/115 Time: 10:05
Sample: 169 AOCTOTOLIHO HpOCTOﬂ,
Included observations: 69
KOO JULUMEHTHI
Variable Coefficient Std. Error t-Statistic Prob.
MMEIOT 4BH y}o
LIVSQ 0.871627 0.207280 4205072 0.0001
KITSQ 2214960 0365270  6.063897  0.0000 MHTEPMNPETaunio,
FLOOR 4 840677 1.505149 3.216079 0.0021
DOPSQ 0923971 0225195 4102975  0.0001 TAK>Ke OHJA 4BAAETCH
1/DISTC 38.92379 15.45162 2.519076 0.0144
CAT 7.350850 1774277 4143011  0.0001 Hamnboaee
C -12.58312 4541122 -2.770927 0.0074 -
MOAXOAALLLEN AANA
R-squared 0.791983 Mean dependentvar 39.65217
Adjusted R-squared 0.771852 S.D. dependentvar 10.04377 MPOOrHO3NMPOBAHMA,
S.E. of regression 4797389 Akaike info criterion 6.069947
Sum squared resid 1426.926 Schwarz criterion 6.296596 TAKOKE y,A,O/\OC b
Log likelihood -202.4132 Hannan-Quinn criter. 6.159866
F-statistic 39.34202 Durbin-Watson stat 1.780046 YB VI.A.eTb 3(] B-Tb LLe Hbl
Prob(F-statistic) 0.000000

KBAPTUPDI OT
POCCTOSHUS AO
LLEeHTPOA .




PeLueHme

[TpoTeCcTMpyemM MOAEAbL HO TETEPOCKEAOCTUYHOCTb C MOMOLLLBIO TECTA
Yamrta. 3HaYeHUnE CTATUCTMKM PABHO 48, p-3Ha4YeHme pasHo 0,0037.
[MNoTE3Q O TOMOCKEAOCTMYHOCTM OTBEPraeTcs. T. O. LLeHA 30BUCHT OT
CAEAYIOLLMX BEAMYUMH: livsq, Kitsg, 1/distc,dopsqg,cat, floor.

"

@Equation: UNTITLED Workfile: ROOM1::Room1\ —y dmf

lView [ Proc | Object] l Print l Name I FreezeJ l Estimate t Forecastl Stats 1 Resids ]

Heteroskedasticity Test: White

F-statistic 3.931983 Prob. F(25,43) 0.0000
Obs*R-squared 48.00206 Prob. Chi-Square(25) 0.0037
Scaled explained SS 42 59445 Prob. Chi-Square(25) 0.0155

Test Equation:

Dependent Variable: RESID"2

Method: Least Squares

Date: 11/20/15 Time: 10:17

Sample: 169

Included observations: 69

Collineartestregressors dropped from specification

Variable Coefficient Std. Error t-Statistic Prob.
C 449.8440 231.9325 1.939547 0.0590
LIivsar2 0.270368 0.412304 0.655749 0.5155
LIVSQ*KITSQ 0.429635 1.213732 0.353978 0.7251
LIVSQ*FLOOR 2.231887 4 425867 0.504282 0.6166
LIVSQ*DOPSQ 2.664313 1.027909 2591973 0.0130
LIVSQ*1/DISTC -64.58902 80.95480 -0.797841 0.4293
LIVSQ*CAT -5.252790 7.042722  -0.745847 0.4598
LIVSQ -29.09134 15.04060 -1.934188 0.0597
KITSQ"2 -0.246636 1.352709  -0.182327 0.8562
KITSQ*FLOOR 4327285 6.173445 0.700951 0.4871

KITSQ*DOPSQ -0.661617 1.179457  -0.560951 0.5777 v




PeLmenne

[dPOTECTUPYEM MOAEAL HO HOPMAABHOCTbL OCTATKOB.
Prob = 0,919643 > 0,05, OTKYAQ CAEAYET, 4TO OCTATKM PACMPEAEAEHDI

NMNOo HOPMOAbHOMY 3AKOHY. 1
= Equation: UNTITLED Workfile: ROOM1::Room1\ oy el

View | Proc| Object | | Print | Name | Freeze | | Estimate | Forecast | Stats | Resids

Series: Residuals
104 Sample 1 69
Observations €9

Mean -7.48e-15
i [ Median -0.085348
6 = Msaximum 13.09033

Minimum  -11.23712

$! £ Std. Dev.  4.580852
g Skewness -0.0682011
2 Kurtosis 3.198052
|_| [| [Jerque-Bers 0.167529
0 1 1 || 1 1
- -2 2

1 V1 U | |Probability 0.919842




PeLueHne

v KoadbdomumeHrt npu livsg paseH 0,872, 4TO O3HAYAET, 4YTO
YBEAMYEHUE NMAOLLOAM KOMHAOTbI HO 1 KB.M. MPU MPOYMX
POBHbIX MPUBOAMT K YBEAMHEHMIO LLEHbBI B CPEAHEM HO

872 %

« KoadodbumumeHrt 38,924 npu 1/distc 03HAYQET, 4TO NpPU
YBEAMYEHUU PACCTOAHMA AO LLEHTPA HA O KM MPU NMPOYMX
PABHbIX MPOUBOAUT K YMEHBLLIEHMIO LLEHbBI B CPEAHEM HA |
38,924/distc?)p $ , y4MTbIBAS 3HAYMMOCTb
KOO DUULMEHTA MOXKHO YTBEPXKAATL, YTO LLEHO
KBAPTUPbI 3ABMCUT OT PACCTOAHMSI AO LLEHTPA.

o KoadodpumumeHrt 7,351 npm cat o3HA4YQET, 4TO MpU NPOYMX
PABHbIX KBAPTUPA B KUPMMYHOM AOME CTOMUT B CPEAHEM
AOPOXE HA 7,351TbIC. $ AOPOXE, HEM B MAHEABHOM




