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[locTaHOBKa 3aga4u

B npumepe paccMaTpUBarOTCs JaHHBIE IO CTOUMOCTH
KBapTHUp B MOCKBe, COOpaHHbIC CTYASHTaMHU IEPBOI0 Kypca
POIII ocenrro 1997 . Onncanne mepeMeHHbIX IIPEACTABICHO
Ha ciauae 3.

Jlanubie HaxonaTcs B daiine flat98s.xls

[TocTpoiiTe MOJIeNIb CTOMMOCTH KBapTUPHI (UJIM CTOUMOCTH
KBaJIPATHOTO METPA KUJIOU TUIOMIAAN KBAPTUPHI) B
3aBUCHUMOCTH OT UMEIOIIMNXCS (PaKTOPOB.

[IpoBepbTe TMIOTE3Y, UTO MOJenr 1 1,2,3,4-KOMHATHBIX
KBapTHUP PaA3IMYAOTCSI MEXKIY COOOM, T.€. THIIOTE3Y, YTO
PBIHOK PacIagaceTcs Ha pbIHKA OJJHOKOMHATHBIX,
JIBYXKOMHATHBIX M TPEX-YETHIPEXKOMHATHBIX KBAPTHUP.




Ilepemennas

price
rooms
totsp
livsp
kitsp
dist
metrdist
walk
brick
tel
bal

floor
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OnncaHne nepemMeHHbIX

Onucanue
1IeHa KBapTUPbI, TIC.OJLI.
KOJIMYECTBO JKHIJIbIX KOMHAT
o0Imas IIonagb, KB.M
’KWJIasl TIOIIA b, KB.M
IJIOIAIb KYXHH, KB.M
pacCcTOsTHUE A0 IIEHTpa, KM
paccTosiHUE 70 OJKalIend CTaHIMU METPO, MUH
1, eciu riemkoM ot MeTpo, 0 - nHaue
1, eciiu 1oM Kupnu4dHbIA, 0 - ©HaYe
1, ecnu ecth TenedoH, 0 - nHaye
1, ecnu ecth OanKOH WM J0Kus, 0 - HHAUe

0, eciiu KBapTHUpa HAXOAUTCS Ha IIEPBOM WJIM HOCIICAHEM ITaXe,
1 - uHaue




PelweHune(1/25)

OCHOBBIBAsICh Ha TOM, YTO HaM HY>KHO OTBETUTh Ha BOIIPOC O TOM pacmnagaeTcs Ju
PBIHOK Ha PBIHKA OJJTHOKOMHATHBIX, JBYXKOMHATHBIX U TPEX-UYEThIPEXKOMHATHBIX
KBapTHUP, BBEJAEM OUHAPHBIE IEPEMEHHBIE:

r1=(rooms=1) ™0 HOKOMHATHAs KBapTHPa

r2=(rooms=2) ™ 1ByXKOMHATHasl KBApTUPA

r3=(rooms=3) ™ TpexKoMHaTHAas KBAPTHPA

r4=(rooms=4) ‘IIGTI)IpeXKOMHaTHaH KBapTHUpa

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

o frml r1=(rooms=1)

B KOMAH/IHON —— frml r2=(rooms=2)
frml r3=(rooms=3)

CTPOKC frml rd=(rooms=4)
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JlobaBuM K yXe€ HMEIONIMMCS MEpeMEHHYI0 dopsp=totsp-livsp-kitsp. OTta
NepeMEHHas HMEET CMBICI IUIOMIAJM JIOMOJHHUTEIBHBIX ITOMEIICHUN
(BaHHAas1, TyaJIeT, KOPUJIOP U T.I1.)

L EViews

File Edit Object View Proc Quick Options Add-ins Window Help
frml r3=(rooms=3)

frml r4=(rooms=4) - B KOMaHJIHOU CTPOKE
series dopsp=totsp-livsp-kitsp

A Series: DOPSP Workfile: FLAT98S_ITOG::Flatd8s_4\ SRS
r Workfile: FLATO8S_ITOG - (g [View[ProcIObjectIPropertiesﬂPrintINa[r)nce)‘I)Fsr;ezeﬂDefault ~ | [sort|Edit+/-| smp1+
[ViewIProcIObject] [SaveIFreeze 1 | \ | |
- Last updated: 11/18/15 - 11:00 R
Co3znactces Hegge g s = 20oh Modified: 12976 // dopsp=totsp-livsp-kitsp |
Sample: 12976 — 2976 obs
IIEpEMECHHAast : 1200
M bal 2 2260000
& brick 3 | 13.30000
(B c 4 | 1070000
dist —> 5 | 18.00000
dopsp 6 |  15.00000
£ floor | A 18.50000
@ knsp 8 9.000000
livs 9 10.60000
&4 livsp 10 12.60000
B8 metdist 11 9.700000
opisanie TN :
& pri 12 | 11.00000
pce 13| 17.30000
& r1 14 | 18.00000
r2 15 | 1250000
B4 3 16 12.40000
&4 r4 17 19.00000
£ resid 18 | 20.00000
&M rooms 19 22.00000 -
£ tel 2 |«
5/28 A totsp
walk
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PaccmoTpum ommcarenbHbIe CTaTUCTHKH. {151 3TOTO yaepkuBas KIIaBUITY
Ctrl Beimensem: price, bal, brick, dist, dopsp, floor, kitsp, livsp, metrdist,
rooms, tel, totsp, walk > paBoil KHOIIKOM MBIl > Open > as Group.

Workfile: FLAT98S_ITOG - (g:\flat98s_itog.wfl) - X
[ViewIProc]Object] ISave[Freeze[Details-l-/-] [ShowIFetchIStore]DeletelGeanSample]
Range: 12976 - 2976 obs Filter: *
Sample: 12976 — 29760 eEm A
A bal Open » as Group
a -
% lgrick Copy Ctrls C as Equation...
M dist Copy Special... as Factor...
% ggg:sp Paste ChrlsV as VAR...
M kitsp Paste Special... as System...
£ livsp as Multiple series
M metrdist Manage Links & Formulae...
[=1] opisanie
A4 price Fetch from DB...
& Update from DB...
& r2 P
4 3 Store to DB...
&3 rd4 .
& resid Export to file...
% trgloms Rename...
M totsp Delete
£ walk
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B otkpeiBiiemcs okue: View > Descriptive Stats > Common Sample

™

(6] Group: UNTITLED Workfile: FLAT98S_ITOG::Flat98s_4\ ol &
[View[ProclObjectﬂPrintINameIFreeze Default vHSortIEdit+/-ISmpl+/-ICompare+/-ITranspose+/-ITitleI
Group Members BRICK | DIST| DOPSP | FLOOR | K
0 1 7.895000 16.50000 0.0 a
Sfiencshert 1 1. 6600000  22.60000 1.0 B
Dated Data Table 1 0 16.50000 13.30000 1.0 B
Graph... 1 1 1.840000 10.70000 0.0
0 1 1.650000 18.00000 1.0
Descriptive Stats » Common Sample EOOO 15.00000 0.0
- - — 000 18.50000 1.0
Covariance Analysis... Individual Samples 5000 9.000000 10
N-Way Tabulation... 1] 0 15.10000 10.60000 1.0
Vet of Enushiys. 1 1 13.50000 12.60000 1.0
0 0 14.15000 9.700000 0.0
Principal Components... 1 0 4.735000 11.00000 1.0
0 1 3.500000 17.30000 1.0
Correlogram (1) ... 1 1 4450000  18.00000 1.0
Cross Correlation (2) ... 1 0 15.20000 12.50000 0.0
e e e 1 0 15.30000 12.40000 0.0
_ 1 1 7.700000 19.00000 0.0
Unit Root Test.. B 0 7760000  20.00000 1.0
Cointegration Test 1 0 12.80000 22.00000 1.0
abigs bty 1 0 11.80000 10.70000 1.0
1 0 11.90000 13.30000 1.0
Label 1 0 13.50000 9.000000 1.0
- 1 0 11.47500 25.50000 1.0
24 43.00 1 0 13.70000 8.400000 1.0
25 71.00 1 1 7.245000 17.00000 1.0
26 55.00 1 0 14.17000 19.80000 1.0 v
7/ 28 27 |« [T
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B pe3yinbrare nojiydyum TaOIuily

@Group: UNTITLED Workfile: FLAT98S_ITOG::Flat98s_4\ T T
[ViewIProcIObject]_[PrintINameIFreeze]_[SampIeISheetIStatsISpec]
PRICE [ BAL | BRICK \ DIST | DOPSP | FLOOR | KITSP \ LIVSP | METRDIST | ROOMS | TEL | ToOTSP | WALK \

Mean 53.00318 0.718414 0.355511 9.392105 11.38555 0.699093 8.282359 29.93767 8.674933 1.786290 0.876680 49.60558 0731519 =~
Median 42.00000 1.000000 0.000000 9.600000 10.00000 1.000000 8.500000 22.00000 10.00000 1.000000 1.000000 40.00000 1.000000
Maxit 902.0000 1.000000 1.000000 21.87500 2.00000 3.500000 0.00000 119.0000 25.00000 4.000000 1.000000 180.0000 1.000000
Minimum 18.00000 0.000000 0.000000 0.400000 -6.100000 0.000000 0.000000 10.00000 0.000000 1.000000 0.000000 18.00000 0.000000
_Std. Dev. 35.14978 0.449848 0.473748 4501414 5.944704 0.461924 2.138460 14.23098 3.627481 0.915613 0.328859 19.78882 0.443244
Skewness 7.436734 -0.971220 0.603714 0.090998 1.715972 -0.778565 1.213983 1.297490 0.363777 0.744593 -2.291213 1.325726 -1.044832
Kurtosis 135.0242 1.943268 1.364471 2.086369 8.175067 2.164432 10.62610 4646815 3.732162 2.301035 6.249659 4.869131 2.091675
jarque-Brera 2188799. 606.3295 512.4720 107.6127 4781.384 387.2303 7942.506 1171.294 132.1091 335.5718 3913.306 1304.958 6437774 '
Probability 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
:Sum - 1577375 2138.000 1058.000 27950.90 33883.40 2080.500 24648.30 89094.50 25816.60 5316.000 2609.000 147626.2 2177.000 |=
Sum Sq. Dev. 3675633. 602.0309 681.8696 60281.61 105135.0 634.7876 13604.70 6502499.7 39146.89 2494.081 321.7416 1165002. 584.4835
Observations 2976 2976 2976 2976 2976 2976 2976 2976 2976 2976 2976 2976 2976 =

< [ 1 | »

Mean — cpeonee 3uauerue Std. Dev- cmanoapmuoe omkioHeHue

Median — meouana Observation — konuuecmao HabNOOeHUll

Maximum — maxcumym Skewness — accumempusi

Minimum — munumym Observation — konuuecmao HabNOOeHUll
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HpI/I dHaJIn3¢C HOHY‘II/IBIHGI\/’ICH CTAaTUCTHUKHU MOKHO CACJIaTh BbIBO/IbI.

LA EERIOE MHUHHMAJIbHOE Vicknioumm
3HA4YECHHE SHAYCHIE HabniogeHus, B

nepeMeHHou kitsp KOTOPbIX NnoLiaab

L ]
paBHA HYIIO, & 3TO dopsp KyXHN MEeHbLLEe 5 KB.
M v, v B koTOpBIX

IIEPEMEHHOU

3HAYUT, YTO OTpHULATCIIBHOC, nnowanb
CYUleCTBngT Y€ro He MO)KGTU OOMONMHUTESNbHBLIX
KBapTUPHI O€3 OBITh B PEAJILHOM MOMELLIEHNA MEHbLLE

KYyXHH. YKU3HU. 0.
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J171s1 TOro, YTOOBI HCKIIFOUMTEL HAOIOCHMS, B orkpeiBLIeMcst okHe: Bridepem
MBI CO3JIaIUM Tiepekitouarens: Object > New Type of object paBHOM 3HAYCHHIO
Object.. Sample. U HazoBeM
nepekiiouarens B rpade Name for
object .

Workfile: FLAT8S_ITOG - (g:\flat98s_itog.wfl) o ~q

|View Proc Object] [SaveIFreezeIDetailh/-] [Show Fetcl Type of object e for cbiect

Range: 1 New Object.. =i

—Sample: 1 Generate Series... Samp!e | samplel

& = o -

M Dbrick Manage Links & Formulae... graph

% gist Fetch from DB... ngt‘.p

% ?IOPSK Update selected from DB... nggl(-Vector-Coef

(%% kgg:) Store selected to DB... P?ol.l_

M livsp Scalar

4 metrd Rename selected... gz:g: - =

% gzlcseal Delete selected geriels Alpha @

poo

2 Print Selected gi’i’:gce e

4 3 SVector

& res e

M resid Text 3

% troloms 32'3“6”

e =
A totsp
B walk
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B otkpeiBmieMcs okHe: B rpade [F condition (optional) BBenem Haiie
ycnoBue: (kitsp>=5) and (dopsp>0)

SAMPLE: SAMPLE WORKFILE: FLAT98S_ITOG X

Sample range pairs (or sample object to copy)

| @al
IF condition (optional)
| (kitsp>=5) and (dopsp>0)

H ITOCTaBUM

raJIOUK
Y \s (V] Set workfile sample equal to this.

Takum o0pa3oMm, MbI OTOPOCHIN BCE HEIMPaBAONOA00HBIE HAOIIOACHUS U
noyursiv 2949 naOmoaeHui, 1151 KOTOPBIX ONpeAeIeHbl BCE TEpEMEHHBIE.

Workfile: FLAT98S_ITOG - (g:\flat98s_itog.wfl) o iy 8
[ViewIProcIObjectHSavelFreezelDetails+/-ﬂShowIFetch1StoreIDeleteIGeanSample]

Range: 12976 — 2976 obs Filter: *
Sample: 1 2976 if (kitsp==5) and (dopsp=0) —| 2949 obs Order: Name

11/ 28
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PelwieHne(9/25)

a) Ctpoum MozeIb CTOMMOCTH KBapTUpbl (Moaenb 1). JIist aToro yaepkuBas
xinasumny Ctrl Beimensem: price, rl, r2, r3, r4, livsp, kitsp, dopsp, dist,
metrdist, walk, bal, brick, floor, tel > npaBoii kHONIKON MbIIIK > Open > as

Equation..

Workfile: FLATI8S_ITOG - (g:\flat98s_itog.wfl)

- X
| view | Proc| Object | | Save | Freeze | Details=/-| [ Show | Feten | store | Delete | Genr | sampe |
Range: 12976 — 2976 obs Filter: *
ample: if (kitsp==5) and (dopsp=0) — obs rder: Name
S le: 1 2976 if (kit 5) and (d 0) 2949 ob Order: N
% g?' : Open as Group
ric :
&) c Copy Chrl+ C as Equation...
M dist as Factor...
MM dopsp Copy Special...
£ floor Paste Crl+V as VAR...
% Misp as System
& livsp Paste Special...
A metrdist as Multiple series
[rzn) opisanie Manage Links & Formulae...
B price
&3 Fetch from DB...
% g Update from DB...
A r4 Store to DB...
M resid y
& rooms Export to file...
€ sample Rename
M tel
M totsp Delete
M walk
<1\ Flat98s 4 | New Page /




| Equat
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B oTkpbIBIIEMCS OKHE: T.K. MBI
HCIIOJIb3yeM B MOJICJIH
OuMHapHBIC MHEepeMeHHbIC rl, 12,
3 ¥ 14, TO KOHCTAHTY (C) HYHO
yOparh U3 MojieNu

ion Estimation

5 Spedification | Options

Equation spedification

Dependent variable followed by list of regressors induding A
and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.

Bce koabduumeHTs 3HAYUMBI
(prob<0.05), T.e. BBIOpachIBaTh
IIEpEMEHHbIC HE HY>KHO, MOJE/Ib
KauyeCTBEHHAs.

13/ 28

(=) Equation: UNTITLED Workfile: FLAT98S_ITOG::Flat98s_4\

Durbin-Watson stat 1.603057

—e]
[ViewIProcIObject] [PrinthameIFreeze] [Estimate]ForecastlStatisesids]
Dependent Variable: PRICE
Method: Least Squares
Date: 11/18/115 Time: 11:45
Sample: 12976 IF (KITSP==5) AND (DOPSP=0)
Included observations: 2949
Variable Coefficient Std. Error t-Statistic Prob.
R1 -32.56215 2992250 -10.88216 0.0000
R2 -46.46225 3.414595 -13.60696 0.0000
R3 -56.05606 4410791 -12.70884 0.0000
R4 -70.93242 5.843748  -12.13817 0.0000
LIVSP 1.704005 0.086923 19.60358 0.0000
KITSP 2.455811 0.216543 11.34100 0.0000
DOPSP 1.930557 0.098571 19.58548 0.0000
DIST -1.105346 0.096511  -11.45308 0.0000
METRDIST -0.498152 0.109835 -4.535473 0.0000
WALK 4144865 0.894992 4631175 0.0000
BAL 3.362497 0.861062 3.905058 0.0001
BRICK 3.425905 0.918129 3.731397 0.0002
FLOOR 4890328 0.831261 5.883025 0.0000
TEL 7.571699 1.192188 6.351094 0.0000
R-squared 0.660610 Mean dependentvar 53.19951
Adjusted R-squared 0.659106 S.D. dependentvar 35.23535
S.E. of regression 20.57254 Akaike info criterion 8.890528
Sum squared resid 1242179. Schwarz criterion 8.918961
Log likelihood -13095.08 Hannan-Quinn criter. 8.900764




PelwueHune(11/25)

=) Equation: UNTITLED Workfile: FLAT98S_ITOG::Flat98s_4\ - X

[View[ ProcI Object] [ PrintI Name I Freeze] [ Estimate I ForecastIStats IResids]

[IpoBepuM NMOCTPOCHHYIO
MOZIENb HA

>

Representations

IeTCPpOCKCAACTUIHOCTD:

Actual, Fitted,Residual * IDOPSP=0)
HO:romockenacTnyHOCTD ARMA Structure... B
Gradients and Derivatives P gt Error  t-Statistic  Prob.
H1:rerepockenacTuaHOCTD S el 2992250 -10.88216  0.0000
Foshcent Hiaganscs gy SAe <1350696  0.0000
Residual Diagnostics » Correlogram - Q-statistics...

st atoro: View > Residul
Diagnostics >

Estimation Output

Stability Diagnostics

Correlogram Squared Residuals...

Histogram - Normality Test

m

.. Label
Heteroskedastlcny TeSt (TeSt OTST =T TUTS%U Serial Correlation LM Test...
. METRDIST -0.498152 —
lype.' Whlte) WALK 4144865 Heteroskedasticity Tests...
BAL 3.362497 0.861062 3.905058 0.0001
(Eomation Extmation BRICK 3425905 0918129 3731397  0.0002
FLOOR 4890328 0.831261 5.883025 0.0000
Options TEL 7571699 1192188 6351094  0.0000
CoeSiacHt covevionce onkiy R R-squared 0.660610 Mean dependentvar 53.19951
|white . v | bl B ool Adjusted R-squared 0.659106 S.D.dependentvar 35.23535
Estimation default OLS/TSLS S.E. of regression 20.57254 Akaike info criterion 8.890528
ri (Newey-West) ' Backcast MA terms Sim cnntarad racid 1242170 Qrhwary critarinn 2 0120R1 Y.
7 Iteration control
14/ 28
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= Equation: UNTITLED Workfile: FLAT98S_ITOG::Flat98s_4\ e
o [ViewIProcIObject] [PrintINameIFreeze] [Estimate[ForecastIStatsIResids]
B nosty4yenHoit Tabimie Heteroskedasticity Test White ':J
CMOTpHM F-Statistic 82857 72— Prob—{94:2854) >{ 0.0000
0Obs*R-squared 2158.874 Prob. Chi-Square(94) 0.0000 <O 05
Scaled explained SS 315228.6 Prob. Chi-Square(94) 0.0000 ’
Ecmu >t 3nauenusa <0.05,
To H1 BepHa (cymiecTByeT Test Equation:
Dependent Variable: RESID*2
I‘CTOpOCKCI[aCTI/I‘IHO CTB) Method: Least Squares
Date: 12/06/115 Time: 20:54
- >Hy>KHa IOJIIpaBKa Sample: 12976 IF (KITSP>=5) AND (DOPSP=0)
Included observations: 2949
Collinear testregressors dropped from specification
Ecmu >t 3nauenusa >0.05, ; ; —
HO (C CCTRVET Variable Coefficient Std. Error t-Statistic Prob.
TO BCPHA
p yU-I y C 206107.6 8367.805 2463103 0.0000
I‘OMOCKGI[aCTI/I‘IHOCTB) - R112 -181024.7 6918.654 -26.16473 0.0000
R1*LIVSP -1918.904 122.0724 -1571939 0.0000
HOI[HpaBKa HC H}’)KHa. R1*KITSP 2074.253 320.8390 6.465090 0.0000
R1*DOPSP -2207.245 1357178  -16.26350 0.0000
R1*DIST 326.7382 164.1261 1.990776 0.0466
R1*METRDIST -43.74676 184.2374  -0.237448 0.8123
R1*WALK -332.6621 1403.102  -0.237090 0.8126
R1*BAL -2278.874 1299125  -1.754161 0.0795
R1*BRICK 5430.527 1339.216 4.055003 0.0001
R1*FLOOR -4814.840 1366.459  -3.523588 0.0004
P1*TEl _RO2FR ann 1RQ7 22N -2 A7R204 nnnno
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JemaeM nmoanpasky

Proc > Specify/Estimate... > Options (Coefficient covariance matrix: eciu

Durbin-Watson <1.5, mo Newey-West, echu >=1.5, mo White)

~

0.732070
0.723245
3805497 Akaike info cni

R-squared
Adjusted R-squared
S.E. of regression

Sum squared resid 4 13E+10 Schwarz criterion
Log likelihood -28448.32 Hannan-Quinn criter.
F-statistic 8295772 Durbin-Watson stat
Prob(F-statistic) 0.000000

421.2203
7233754
19.35796
19.55090

1.796538

(=) Equation: UNTITLED Workfile: FLAT98S_ITOG::Flat98s_4\

Equaion Estimation

Coeffident covariance matrix

I Estimation default v I
Estimation default l

afting coefficient values:
OLS/TSLS

White

HAC (Newey-West) Backcast MA terms

Iteration control

16/ 28

View Procl Objectl [ PrintI Namel Freeze] [ EstimateIForecast Stats I Resids]

| Specify/Estimate... 1.82456 -3.150186  0.0016

[ Eoracict.. 70070  6.614415  0.0000
06729  6.014715  0.0000

Make Residual Series... 177090 -0.820107  0.4122

Make Regressor Group 596624 -1.558471 0.1192

; 27092 0596776  0.5507

Make Gradient Group 40527 0800500  0.4235

Make Derivative Group 47346 -3.575866 0.0004

20621 -2553206  0.0107

Make Model 164374 -0.797665  0.4251
Update Coefs from Equation 125102  -0.877825 0.3801

M 03044 -2293862  0.0219
I Add-ins »151016  1.102389  0.2704
MEr~ors oo rrzosor—o1.63500 0.334232 0.7382
METRDIST*FLOOR  -22.05380  47.40988 -0.465173  0.6418
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= Equation: UNTITLED Workfile: FLAT98S_ITOG::Flat98s_4\ = X
[ViewIProcIObject] [PrintINameIFreeze] [EstimateIForecastIStatsIResids]
Dependent Variable: PRICE
TaKHM O6pa30M9 HOquaeM Method: Least Squares
Date: 12/06/15 Time: 20:56
HOI[HpaBHeHHHe SHA9CHHUA Sample: 12976 IF (KITSP==5) AND (DOPSP=0)
Included observations: 2949
White heteroskedasticity-consistent standard errors & covariance
Bce koapdurimeHTs
Variable Coefficient Std. Error t-Statistic Prob.
3HauuMBI (prob<0.05), T.c.
R1 -32.56215 9.316877  -3.494965 0.0005
BBI6paCBIBaTB HepeMeHHBIe R2 -46.46225 16.08248  -2.888998 0.0039
R3 -56.05606 2387694  -2.347707 0.0190
HC HY>XXHO, MOJCJIb R4 7093242 3420673 -2.073639 | 0.0382
LIVSP 1.704005 0.488645 3.487205 0.0005
Kaq9CCTBCHHas. KITSP 2455811 0479998 5116297 | 0.0000
DOPSP 1.930557 0.413019 4674253 0.0000
DIST -1.105346 0.102729  -10.75981 0.0000
METRDIST -0.498152 0.091649 -5.435412 0.0000
WALK 4144865 0.745548 5.559487 0.0000
BAL 3.362497 0.852881 3.942518 0.0001
BRICK 3.425905 1.585676 2.160533 0.0308
FLOOR 4890328 0.645479 7.576277 0.0000
TEL 7.571699 1.443516 5.245317 0.0000
R-squared 0.660610 Mean dependentvar 53.19951
Adjusted R-squared 0.659106 $S.D. dependentvar 35.23535
S.E. ofregression 20.57254 Akaike info criterion 8.890528
Sum squared resid 1242179. Schwarz criterion 8.918961
Log likelihood -13095.08 Hannan-Quinn criter. 8.900764
Durbin-Watson stat 1.603057
17/ 28
,:f.’vé:"'-':.’ e
<Ak ,‘f‘
’iv-":.f{" "




PelueHne(15/25)

[IpoBepuM NOCTPOCHHYIO MOJIENIb HA HOPMAJIbHOCTh. [[J1s1 3TOrO:!
View > Residual Diagnostics > Histogram-Normality Test
* eciau Probability<0.05, To He siBIISIETCS HOPMAJIbLHBIM

» Skewness(accumerpusi)=0, TO SIBISIETCSI HOPMAJIbHBIM.

[Viewl ProcIObjectﬂ PrintI NameIFreezeﬂ EstimateIForecastIStatsIResids]

: 1600
Representations Series: Residuals
e 1404 Sample 1 2376 IF (KITSP>=5)
Estimation Output s — AND (DOPSF0)
Actual Fitted, Residual » DoPsP=0) i
Lol Me 2.8%2-15
ARMA Structure... i ki i % eyl frrpresd
artlett kernel, Newey-West fixed ] : A
Gradients and Derivatives » 3 Maximum  £08.5585
600 Minimum -72.51758
Covariance Matrix N Std. Dev. 20052712
Std. Error t-Statistic Prob. | Skewness ;;;‘f;

Coefficient Diagnostics > —— s 200-._1_ s :

i I i o = i i o L —IL | 77H P —;_‘ T ._‘ T Egallesl T =t Jarque-gera . *
Residual Diagnostics » Correlogram - Q-statistics... ] YT zE sk 1 e bty rﬁ:;‘;:;‘
Stability Diagnostics 4 Correlogram Squared Residuals...

Label Histogram - Normality Test
T UTUZUUTI Serial Correlation LM Test...
DOPSP 0.008282 2o
DIST 0.018922 Heteroskedasticity Tests...
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CrpouM MofeAb CTOUMOCTH KBaJApPaTHOTO MeETpa JKWJIOW TIUIOIIAJH
KBapTUphl (Moxenb 2). Jms storo yaepkuBas kiaBuiny Ctrl BwiaemsieM:
price, rl, r2, r3, r4, livsp, kitsp, dopsp, dist, metrdist, walk, bal, brick, floor,
tel > nipaBo¥ KHOMKOM MbIIK > Open > as Equation..

Workfile: FLAT98S_ITOG - (g:\flat98s_itog.wfl)

- 0 X
[ViewIProclObjectﬂSaveIFreezeIDetailsﬁ-ﬂShowlFetchlStorelDeletelGenrlSample]
Range: 12976 — 2976 obs Filter: *
Sample: 1 2976 if (kitsp==5) and (dopsp=0) — 2949 obs Order: Name
M bal Open as Group
A brick .

B c Copy Cirls C as Equation...
M dist as Factor...
M dopsp Copy Special...
BA . floor Paste Ctrl+V Sl
M4 Kitsp as System
A livsp Paste Special...
A metrdist as Multiple series
(1] opisanie Manage Links & Formulae...
A price
ZRE Fetch from DB...
% g Update from D...
r4 Store to DB...
M resid )
& rooms Export to file...
€3 sample
A tel Rename...
£ totsp Delete
M walk
19/ 28 <1\ Flat98s 4 | New Page /
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B oTkpeIBHIEMCA ~ OKHE:  T.K.

I/ICHOJ'IBBYCM B MOJCIH 6I/IHapHI)Ie (=] Equation: UNTITLED Workfile: FLAT98S_ITOG::Flat98s_4\ ileal b

HepeMeHHBIe I‘l, rz, I.3 H I.4, TO KOHCTaHTy [ViewlProcIObject] lPrinthameIFreeze] lEstimatelForecastlStatisesids]
Dependent Variable: PRICE/TOTSP

(C) HY>XHO Y6paTI> N3 MOJICJIN, Method: Least Squares

o 0 Date: 11/18/15 Time: 11:49
IEPEMEHHYIO Price MEHsIEM Ha price/totsp Sample: 12976 IF (KITSP>=5) AND (DOPSP>0) 4 >0.05
rEquation P rraon X b Included observations: 2949
Specification [ﬁOpﬁons Variable Coefficient Std. Error t-Statistic Prob.

Equation specification R1 0727378 0.033171 21.92826 0.0000
Dependen able followed by list of regressors induding ARMA R2 0.641006 0.037853 16.93418 0.0000
an rms, OR an explicit equation ke Y=c(1) +c(2)™X. R3 0.641667  0.048896  13.12305 | 0.0000
price/totsp 11 r2 r3 r4 livsp kitsp dopsp dist metrdist walk bal brick floor tel R4 0.542133 0.064781 8.368654 0.0000
LIVSP 0000970 0.000964 1.007106 0.3140
KITSP 0.026033 0.002401 10.84499 0.0000
DOPSP 0.008282 0.001093 7.579068 0.0000
DIST 0078922 0.001070 -17.68596 0.0000
B METRDIST -0.008171 0.001218 -6.710772 0.0000
CC K03(I)(I)I/IHI/IGHTBI SHAYHMbI (KPOMG WALK 0.079539  0.009922  8.016851  0.0000
v . BAL 0.056795 0.009545 5.950031 0.0000
IIEPEMEHHOM [ivsp), T.e. BBIOpAcCHIBATEH BRICK 0.094680  0.010178  9.302409  0.0000
FLOOR 0.085444 0.009215 9272228 0.0000
HEPCMCHHBIC HC HYHO, MOZICJIb TEL 0088048  0.013216 6662187  0.0000
Ka4CCTBCHHAI. KOBCI)(I)HHHGHTBI HpH kltSp u R-squared 0.344667 Mean dependentvar 1.042347
Adjusted R-squared 0.341765 S.D. dependentvar 0.281097
dOpSp HOHO}KHTGHBHBIG’ 910 OBH&‘I&GT, 910 S.E. of regression 0.228059 Akaike info criterion -0.113692
1 Sum squared resid 152.6514 Schwarz criterion -0.085259
KBaﬂpaTHBIH MeTp KYXHI/I H KOMHAaTBI Log likelihood 181.6395 Hannan-Quinn criter. -0.103456

CTOUT IOOpPOXKE, YeM KBaI[paTHI)Ifx'I METP Durbin-Watson stat 1.491978
20KOMHATHI.
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b) IlpoBepum rumoresy, uto moaenu s 1,2,3,4-KOMHATHBIX KBapTUP
pa3IMYaOTCA MEXITY COOOi.

(=) Equation: UNTITLED Workfile: FLATI8S_ITOG::Flat98s_4\ =
View]ProcIObject] [PrintINameIFreeze] [Estimate[ForecastIS’(atsIResids]
CpaBHUM BIHKH |
p p Representations
nornapHo B mojenu 1 (Ha Estimation Dutpis
BI/II[ KOI)(I)(bI/II_II/ICHTBI HpI/I Actual, Fitted,Residual > DOPSP=0)
ARMA Structure...
rl, 12, 3, r4 pa3HBIC) . Gradients and Derivatives  »{  gtg Error  t-Statistic  Prob.
. . Covariance Matrix
I[J'IH sroro. View > 2992250 -10.88216  0.0000
C . D S o > Coefficient Diagnostics » Scaled Coefficients
Oef]iClent lagnOSthS Residual Diagnostics » Confidence Intervals...
Wald TeSz' — CoeﬁClent Stability Diagnostics » Confidence Ellipse...
R . . Label Variance Inflation Factors
eStrlCtlonS . DT =TTTUDSHU Coefficient Variance Decomposition
METRDIST -0.498152
WALK 4144865 Wald Test- Coefficient Restrictions...
BAL 3.362497 2 : o 3
BRICK 3425005 Omitted Variables Test - Likelihood Ratio...
FLOOR 4890328 Redundant Variables Test - Likelihood Ratio...
TEL 7.571699 Factor Breakpoint Test...
R-squared 0.660610 Mean dependentvar 53.19951
21/ 28
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B otkpeiBmieMcs okHe mponucbiBaeM ycioBus: C(1)=C(2), C(2)=C(@3), C
(1)=C(3), C(1)=C(4), C(2)=C4), C(3)=C4) {C(@O),rne 1 — HOPSIAKOBBIN

HOMEP HYKHOTO0 KO3 (UIMEeHTa B YpaBHECHUH }

Wald Test

Coeffident restrictions separated by commas
C(1)=C(2)

Examples

cw=0, c3)=2%c@ | ok || cancel

[E] Equation: UNTITLED Workfile: FLAT98S_ITOG::Flat98s_4\

[ViewI Proc[ Object] [Printl NameIFreeze} [ Estimate I Forecast[ Stats ]

Wald Test:

Equation: Untitled

Test Statistic Value df Probability
t-statistic 10.06109 2935 0.0000
F-statistic 101.2255 (1,2935) 0.0000
Chi-square 012255 1 0.0000
Null Hypothesis: C(1)=C(2)

Null Hypothesis Summary:

Normalized Restriction (= 0) Value Std. Err.
C(1)-C(2) 13.90010 1.381570

Takue xe 1eCTBUS MPOJICIIbIBAEM JIJISI MOJECIIH 2

22/ 28

Restrictions are linear in coefficients.




PeweHne(20/25)

Pesynbratsl Monenu 1 (Moaens PesynbraTel Mogenu 2 ( MOJEIb
CTOMMOCTH KBAPTHPHI) CTOMMOCTH KBaJ[paTHOI'O METpa

“ F-crarucTtuka | p-3HayeHue “ F-crarucruka | p-3HadeHue

rl=r2
r2=r3
rl=r3
rl=r4
r2=r4
r3=r4

23/ 28

KUJIOHN TIIONIAIA KBAPTUPHI)

101,2255 0,0000 rl=r2 31,80476 0,0000

28,97807 0,0000 r2=r3 0,001120 0,9733 |-0.05

88,07842 0,0000 rl=r3 9.539405 0,0020

15,74625 0,0001 rl=r4 83,02069 0,0000

6,655218 0,0099 r2=r4 50,09535 0,0000

12,64181 0,0004 r3=r4 34,70355 0,0000
Hroru:

Kaxk Bugum, Moziesib 1 pa30uBaeT prIHOK Ha YETHIPE KaTETOPUH IO YUCTY
KOMHAT B KBapTupe. Mojiesib 2 pa30uBaeT PIHOK TOJIBKO HA TPU TPYIIIIbI
(OZTHOKOMHATHBIC KBAPTUPhI, YETHIPEXKOMHATHBIE U OCTAJILHBIE KBAPTHUPHI)
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[IpoBepuM NMOCTPOCHHYIO
MOZIENb HA

=1 Equation: UNTITLED Workfile: FLAT98S_ITOG::Flat98s_4\ il oa | G

[Viewl ProcI Objectﬂ PrintI NameIFreezen Estimatel ForecastIStatsIResidsJ

reTepOCKEIaCTUYHOCTD: T -
Estimation Output
HOZFOMOCK@I[&CTI/I‘IHOCTB Actual,Fitted,Residual » IDOPSP=0) -
ARMA Structure... —
Gradients and Derivatives 4  Ctaticti
Hl -reTepOCKeHaCTHqHO CTh Std. Error t-Statistic Prob.
Covariance Matrix
0.033171 21.92826 0.0000
. . Coefficient Diagnostics » 0.037853 16.93418 0.0000
st aToro: View > Residual e Prdrgnt g SErtons
Residual Diagnostics » Correlogram - Q-statistics...
DlagnOSthS > Stability Diagnostics » Correlogram Squared Residuals...
Heteroskedasticity Tests (Test Fabel Histogram - Normality Test
. . DTS =UUTOYZ Serial Correlation LM Test...
type: White) METRDIST 0,008 7| e
. WALK 0.079539 Y e
Heteroskedasticity Tests X BAL 0.056795 0.009545 5.950031 0.0000
o BRICK 0.094680 0.010178 9.302409 0.0000
Spedfication FLOOR 0.085444 0.009215 9.272228 0.0000
Test type: TEL 0.088048 0.013216 6.662187 0.0000
Breusch-Pagan-Godfrey
Harvey R-squared 0.344667 Mean dependentvar 1.042347
Glejser The White Test regresses the squared Adjusted R-squared 0.341765 S.D. dependentvar 0.281097
ARCH residuals on the cross product of the S.E. of regression 0.228059 Akaike info criterion -0.113692
onglnal regressors and a constant. Cim enniarad racid 152 RR14 Qrhwary critarinn -N N_R2R0
Custom Test Wizard...
Indude White cross terms
24/ 28
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B nonyueHnHoi Tabnuiie
CMOTPHUM

Ecmu >t 3nauenusa <0.05,
to H1 BepHa (cyiiecTByer
reTOPOCKETACTUIHOCTD )
->HYy>KHa IMOAIIpaBKa

Ecmu >t 3nauenusa >0.05,
to HO BepHa (cyiiecTByeT
TOMOCKEIaCTUYHOCTh) ->
MOJANpPaBKa HEe HY)KHA.

25/ 28

(=) Equation: UNTITLED Workfile: FLAT98S_ITOG::Flat98s_4\ - OX
[ViewlProc[Object] [PrintINameIFreeze] [EstimatelForecastIStatsIResids]
Heteroskedasticity Test: White r
~F-siatistic 23-64561—DProb E04 D284 —>| 0.0000
Obs*R-squared 1291.138 Prob. Chi-Square(94) 0.0000 <O 05
Scaled explained SS 20242.64 Prob. Chi-Square(94) 0.0000 :
Test Equation:
Dependent Variable: RESID"2
Method: Least Squares
Date: 12/06/15 Time: 21:02
Sample: 12976 IF (KITSP==5) AND (DOPSP=0)
Included observations: 2949
Collineartestregressors dropped from specification
Variable Coefficient Std. Error t-Statistic Prob.
C 5.482789 0.488093 11.23309 0.0000
R12 -4.928436 0.403564 -12.21228 0.0000
R1*LIVSP -0.054425 0.007120 -7.643507 0.0000
R1*KITSP 0.082257 0.018714 4395366 0.0000
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JemaeM nmoanpasky

Proc > Specify/Estimate... > Options (Coefficient covariance matrix: eciu
Durbin-Watson <1.5, mo Newey-West, echu >=1.5, mo White)

R-squared 0.437822 0.051764
Adjusted R-squared 0.419306 0.291292
S.E. of regression 0.221974 -0.140828
Sum squared resid 140.6237 Schwarz criterion 0.052110
Log likelihood 302.6513 Hannan-Quinn criter. = % 5 i
F-statistic 23.64561 Durbin-Watson stat 1.937363 (=) Equation: UNTITLED Workfile: FLATI8S_ITOG::Flat98s_4\ - 0x
Prob(F-statistic) 0.000000 View ProcIObjectl [PrintINamelFreeze] [EstimateIForecast StatsIResids]
| Specify/Estimate... 82456 3150186  0.0016  *
I Rocerast. 70070  6.614415  0.0000
X : 06729 6.014715 0.0000
Make Residual Series... 177090  -0.820107  0.4122
> 27092 0.596776 0.5507
Goys g o % hiake Drachent Grotip 40527  0.800500  0.4235
Make Derivative Group 47346 -3.575866 0.0004
Specfication | Options 20621 -2.553206  0.0107
Make Model 64374 0797665  0.4251
~Coefficient covariance matrix tions . Update Coefs from Equation 125102 -0.877825 0.3801
R fting coefficient values: M .03044  -2.293862 0.0219
ofivation et M as I Add-ins »}51016 1102389  0.2704
Estimation default 2 MErromToror—rrzooor—o1.63500 0.334232  0.7382
White | Backcast MA terms METRDIST*FLOOR -22.05380 4740988  -0.465173 0.6418
HAC (Newey-West)
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E] Equation: UNTITLED Workfile: FLAT98S_ITOG::Flat98s_4\ s s
[ViewIProcIObjectﬂPrintINameIFreezeHEstimateIForecastlStatslResids]
Dependent Variable: PRICE/TOTSP
Taxkum oOpazom, mosrydaem Method: Least Squares
Date: 12/06/15 Time: 21:36
HOI[HpaBJ'IeHHBIe 3HAYCHU I Sample: 12976 IF (KITSP==5) AND (DOPSP=0)
Included observations: 2949
White heteroskedasticity-consistent standard errors & covariance
BCC KOB(l)CbI/IHI/IeHTI)I Variable Coefficient Std. Error t-Statistic Prob.
<
SHA9MMBI (pI'Ob 005) (KPOMe R1 0.727378 0.057645 12.61832 0.0000
o /1 R2 0.641006 0.091463 7.008388 0.0000
HepeMeHHOH llVSp), T.C. R3 0.641667 0.134183 4782015 0.0000
BI)I6 aChIBaTh IIEDEMECHHBIC R4 0.542133 0.190853 2.840573 0.0045
p p LIVSP 0.000970 0.002800 0.346557 0.7289
HC HY)KHO MOACIIb KITSP 0.026033 0.003411 7.631724 0.0000
’ DOPSP 0.008282 0.002669 3.102390 0.0019
KaAaueCTBCHHAY. DIST -0.018922 0.001203 -15.73326 0.0000
METRDIST -0.008171 0.001121  -7.291571 0.0000
WALK 0.079539 0.009581 8.301862 0.0000
BAL 0.056795 0.009445 6.013471 0.0000
BRICK 0.094680 0.012307 7.692920 0.0000
FLOOR 0.085444 0.008431 10.13407 0.0000
TEL 0.088048 0.015316 5.748835 0.0000
R-squared 0.344667 Mean dependentvar 1.042347
Adjusted R-squared 0.341765 S.D. dependentvar 0.281097
S.E. of regression 0.228059 Akaike info criterion -0.113692
Sum squared resid 152.6514 Schwarz criterion -0.085259
Log likelihood 181.6395 Hannan-Quinn criter. -0.103456
Durbin-Watson stat 1.491978
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[IpoBepuM NOCTPOCHHYIO MOJIENIb HA HOPMAJIbHOCTh. [[J1s1 3TOrO:!
View > Residal Diagnostic > Histogram-Normality Test
* eciau Probability<0.05, To He siBIISIETCS HOPMAJIbLHBIM

» Skewness(accumerpusi)=0, TO SIBISIETCSI HOPMAJIbHBIM.

= Equation: UNTITLED Workfile: FLAT98S_ITOG::Flat98s_4\ i &

[Viewl ProcI Object] [ Printl Name I Freeze] [ Estimate I Forecast[ Stats I Resids ]

Representations 20
- . = Serizs: Residuals
Estimation Qutput 700 Sample 1 2976 IF (KITSP>=5)
: : AND (DOPSP>Q
Actual,Fitted,Residual * IDOPSP=0) 600+ B Observat(ions 2343 )
ARMA Structure... 500 N o
) o standard errors & covariance e Z 18
Gradients and Derivatives » 400 Median -0.022320
S Maximum 3.08288%
Covariance Matrix Std. Error t-Statistic Prob. 3004 Minimum 0.674434
i Std. Dev. 0227585
Coefficient Diagnostics » 0.057645 12.61832  0.0000 5 i:ret;;e-ss 35125;33
- - .- —— - - - - ---- 1m- =
Residual Diagnostics » Correlogram - Q-statistics... i B e iogREe
o . = s O LI pq i 00:):):)53
Stability Diagnostics » Correlogram Squared Residuals... 45 0o as 10 15 20 25 30 ciricine s -
Label Histogram - Normality Test
DoroT UTUUGZO Serial Correlation LM Test...
DIST -0.018922 2
Heteroskedast Tests...
METRDIST -0.008171 Gt snii iy 2
INAL W& nN70E2n0 NnNNNEo4 O 2N410R89 n nnnn
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