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a) PQCCMOTPUM, HOMPUMER, CAEAYIOLLLYIO CMELMAUKALMIO MOAEAU —
PErPECCUIO AOTAPUADMA LLEHBI HO KOHCTAHTY, YACAO KOMHAT, XXMAYIO

MAOLLLAOADb, MAOLLLAOADb KYXHM U MTAOLLLAOAb BCTTOMOTATEAbHbIX NOMELLLEHMN.

Inprice = 1 + Bonumroom + B3sliv + f4skit + fs (sall — sliv — skit)

Ha cAaamnaox 3-8 NpeACTABAEHA NOLLATOBAA MHCTPYKLMA MOCTPOEHMS
MmoaeAm B EViews. AAG TOro, YTOOblI MOBTOPUTb CAEAYIOLLIME AEMCTBUS
HEODXOAMMO OTKPbITb FoaMA gnovgorod.wil.

[locTpomm TabamLly 3.4
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[lepBor HEOOXOAMMO BbIDPATL 3ABUCUMMYIO MEPEMEHHYIO (B AOGHHOM CAYYQAE price).
Yaepxusas Ctrl: price, numroom, sliv, skit, sall > MNpaBag KHOMKA MbiLLn > Open > as

Equation.

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

 View | Proc| Ol | | Save | Fre  Details+/-| | Show | Fetch | Store | Delete | Genr | Sample
Range: 1467 — 467 obs Filter: *
Sample: 1467 — 467 obs Order: Name I

&4 balcon

:IE] c

&4 edgeflor

&4 firstfloor

&4 lodzhia

lodzhia1

'™ maxfloor

& numfloor

numroom

‘ z{%'abgﬁ"""* Open bl as Group
"@3%&3"” Copy CtisC [

A resid Copy Specials: as Factor...

& room_1 as VAR...

& room 2 Paste Ctrl+V

M  sall Paste Special... 35, 3yatemn.

4 _sJ_gt as Multiple series

I P!

!%fegfn Manage Links & F

g walltype Fetch from DB...

| &8 wallyped Update from DB...
i Store to DB...

‘ Export to file...
g Di Gnovgomd‘
L Rename...
Delete
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B okHe Specification HEOBXOANMMO MOMEHATb HEKOTOPbLIE MEPEMEHHDIE.

Aobasasem log(price) v (sall-sliv-skit).

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

T X

[ e
- o =
[F1] Workfile: GNOVGOROD, i [ Specification [Options]
[Vlew ProcI Objectn Savel Fri 1 ~Equation specification

Range: 1467 — 467 obs Dependent variable followed by list of regressors induding ARMA
Sample: 1467 — 467 obs and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.

&4 balcon price numroom sliv skit sall ¢

B c
edgeflor

firstfloor

& maxfloor

numfloor

& numroom b

% obsid ~Estimation settings
opisanie

% price b Method: 5 - Least Squares (NLS and ARMA)
resid

room_1 Sample: [y 467

& room_2

K sall

M skit

& sliv

[1) text01

walltype

&9 walltypet

- -~

<+ _Gnovgorod / Untitled | New Page |

Specification | Options |

~Equation spedification

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

log(price) ¢ numroom sliv skit sall-sliv-skit|

~Estimation settings

Method: | L5 - Least Squares (NLS and ARMA) v
SB"‘P'EI 1467

o || omea |
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[ToAyqsaem T1abamLy 3.4.

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

(Z) Equation: UNTITLED Workfile: GNOVGOROD_1:Gnovgorod\ -B8Xx
[view|proc| object| [ Print | Name | Freeze | [ Estimate | Forecast | stats | Resids |
Workfile: GNOVGOROD_1 - | Dependent Variable: LOG(PRICE)
- - Method: Least Squares
[V'=W]Pf°t10bkd] [SMIF'“Z Date: 11/23/15 Time: 20:03
Range: 1467 — 467 obs Sample: 1467
Sample: 1467 — 467 obs Included observations: 467
%] 23'00“ Variable Coeficient  Std.Error  t-Statistic  Prob.
edoeflor c 8544078 0034848 2451802 0
lodzhia NUMROOM 0.148239 0.021639 6.850671 0.0000
&3 lodzhia1 SLIv 0.007187 0.001506 4772626 0.0000
& madioor SKIT 0058311  0.005330  10.94114  0.0000
& numfloor SALL-SLIV-SKIT 0008734 0001887  4.628108  0.0000
& numroom
obsid R-squared 0.778412 Mean dependentvar 9.625027
[tz opisanie Adjusted R-squared 0.776494 S.D. dependentvar 0.394291
K price S.E. of regression 0.186407 Akaike info criterion -0.511125
™ resid Sum squared resid 16.05329 Schwarz criterion -0.466732
room_1 Log likelihood 124.3477 Hannan-Quinn criter. -0.493655
room_2 F-statistic 405.7386 Durbin-Watson stat 0.991408
% zz'l' Prob(F-statistic) 0.000000
™M sliv
[tz1) text01
walltype
walltype1
2] v'\ Gnovgorod ,( Untitled ,-{ New Page/
Path= | DB=dz | WF=gnovgorod 1

(=) Equation: UNTITLED Workfile: GNOVGOROD_1:Gnovgerod\

- 0X

[Viewl ProcIObject] [PrintINameIFreeze] {Estima’(elForecastI Statisesids]

Dependent Variable: LOG(PRICE)

Method: Least Squares

Date: 11/23/15 Time: 20:03

Sample: 1467
Included observations: 467
Variable Coefficient Std. Error t-Statistic Prob.
C 8.544078 0.034848 2451802 0.0000
NUMROOM 0.148239 0.021639 6.850671 0.0000
SLIvV 0.007187 0.001506 4772626 0.0000
SKIT 0.058311 0.005330 10.94114 0.0000
SALL-SLIV-SKIT 0.008734 0.001887 4628108 0.0000
R-squared 0.778412 Mean dependentvar 9.625027
Adjusted R-squared 0.776494 S.D. dependentvar 0.394291
S.E. of regression 0.186407 Akaike info criterion -0.511125
Sum squared resid 16.05329 Schwarz criterion -0.466732
Log likelihood 124.3477 Hannan-Quinn criter. -0.493655
F-statistic 4057386 Durbin-Watson stat 0.991408
Prob(F-statistic) 0.000000
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H7T00bl COXPAHMTb MOAYYMBLLYIOCH MOAEAb, HEOOXOAMMO HOXATb HAO

Freeze. [MogBUTCS HOBOE OKHO.

(Z) Equation: UNTITLED WorWGOROD_l::Gnovgorod\ . mXx ]
[ViewIProcIObject][PrintINalﬁIFreeze] stimateIForecast]StatsIResids]

Dependent Variable: LOG(PRI
Method: Least Squares

Date: 11/23/15 Time: 20:03
Sample: 1 467

Included observations: 467

Variable Coefficient Std. Error t-Statistic Prob.

Cc 8.544078 0.034848 245.1802 0.0000

NUMROOM 0.148239 0.021639 6.850671 0.0000

SLIV 0.007187 0.0015086 4772626 0.0000

SKIT 0.058311 0.005330 10.94114 0.0000

SALL-SLIV-SKIT 0.008734 0.001887 4628108 0.0000

R-squared 0.778412 Mean dependentvar 9.625027

Adjusted R-squared 0.776494 S.D. dependentvar 0.394291

S.E. of regression 0.186407 Akaike info criterion -0.511125

Sum squared resid 16.05329 Schwarz criterion -0.466732

Log likelihood 124.3477 Hannan-Quinn criter. -0.493655

F-statistic 405.7386 Durbin-Watson stat 0.991408
Prob(F-statistic) 0.000000

File Edit Object View Proc

Quick Options Add-ins Window Help

(Z) Equation: UNTITLED Workfile: GNOVGOROD_1::Gnovgorod\ - B8X
[View]ProcIObject]_[PrintINameIFreeze]_[Estimate]ForecastIStatsIResids]
Workfl {5 Table: UNTITLED Workfile: GNOVGOROD_1::Gnovgorod\ -\ax
. Pro [ViewIProcIObjectl [PrintIName] [Edit?/-lCellFmthrid*/-ITitleIComments+/-]
Range: 1 | A | B \ [ D E [
Sample:1 1 |Dependent Variable: LOG(PRICE) -
2  |Method: Least Squares I |
led —<
% 0alcd "3 Date: 11123115 Time: 20:03 — | Prob.
A edae] 4 |Sample: 1467 —
&3 firstfl 5 |Included observations: 467 0.0000
B locz|| e 0.0000
& lodzn 7 Variable Coefficient Std. Error t-Statistic Prob. 0.0000
o) —— 0.0000
& num{ 9 e, 8544078  0.034848 2451802  0.0000 0.0000
™M numi 10 NUMROOM 0.148239 0.021639 6.850671 0.0000
£4 obsiq 11 sLv 0.007187 0001506 4772626 00000  [9-625027
opisd " 43 | SKIT 0058311  0.005330  10.94114  0.0000  [0-394291
price| 743 SALL-SLIV-SKIT 0008734 0001887 4628108 00000  [0-511125
& resid 14 0.466732
% ;ggm 15 |R-squared 0.778412 Mean dependentvar 9.625027  [0-493655
£A sall | 16 Adjusted R-squared 0.776494 S.D. dependentvar 0394291  [0-991408
A skit 17 |SE.ofregression 0.186407 Akaike info criterion -0.511125
A sliv 18 |Sum squared resid 16.05329 Schwarz criterion -0.466732
@) text0 19 |Loglikelihood 124.3477 Hannan-Quinn criter. -0.493655
wall 20 [F-statistic 4057386 Durbin-Watson stat 0.991408
B4 wall 21 |Prob(F-statistic) 0.000000
[
_24 |
i 25 . ¥
«*y Gno| 25 | <[ | »
Path = i DB = dz 1 WF = gnovgorod_1
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[TocAe HOXATMS HO NOme BBOAMM HA3BAHUA AAS MOAEAU M HOXKMMAEM
OK. COXpAHEHHYIO MOAEAb PEAAKTUPOBATb HEAB3S (T.K. COXPAHIEM KAK

KAPTUHKY).

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

[E] Equation: UNTITLED Workfile: GNOVGOROD_1::Gnovgorod\ — d=fEig
{E Table: UNTITLED Workfile: GNOVGOROD_1::Gnovgorod\ =ETX L
1] Workfile: GNOVG [view| Proc| object| [ Print | Name | [ Edit+/-| cellFmt | Grid~ /- [ Titie | comments+/. |
> 3 |
View | Proc| Object| | 5| A f B ‘» c D I = w

= 1 Dependent Variable: LOG(PRICE) R
Range: 1467 — 4 2 Method: Least Squares B
Sample: 1467 — 4 3 |Date: 11/23/15 Time: 20:03 7
A balcon 4 |Samplec1487 \

B c __5__Incluf Object Name [

& edgeflor 6 ==

A firstfloor S A Name to identify object Prob.
% :gﬁ:; —g— model1] 24 characters maximum, 16 0.0000
deme il - or fewer recommended 0:0000
numfloor 11| 0.0000
™M numroom T 12 | Display name for labeling tables and graphs (optional) 0.0000
Qs  |m=m |

- _ 14 | |
% fesid _ 15 R-sqj 625027
& room_1 %g—gdé”" [ ok | [ cancel g?ﬁg;
M room_2 L e | ;

Il __ 18 |Sum| 466732
M.5a 19 | 493655
M skit _ 19 |Log r g .
™M sliv 20 |F-statistic 405.7386 Durbin-Watson stat 0.991408
[ma] text01 21 |Prob(F-statistic) 0.000000
walltype 22
&4 walltype1 23

24
225 ha (=
026 |4 |m ’

<1} Gnovgorod { Untitled [ New Page /

Path =

i DB=dz ‘\ WF = gnovgorod_1
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Inprice = f; + fo(numroom + 1) + B3 (sliv + 18) + B,skit + Bs (sall — sliv — skit)

P1 6'81 . eﬁznumroom . eﬁz . eﬁ3sliv . 61833 . eﬁ4skit . eﬁs(sall—sliv—skit)
—_— — eBZ . 618B3

PO - ebP1 - eBznumroom . of3sliv . of4skit . pPs(sall-sliv—skit)

OOBO3HAYMM (price) HAYOAbHYIO LLeHY - Po, LLeHY NOCAEe AODABAEHMS
KOMHQThI - P1.

Moy AOBABAEHUM OAHOM KOMHATbI MAOLLLOABIO 18 M? OTHOCUTEABHOE
M3MEHEHME LLEHDBI B CPEAHEM PABHO:

Py —Py Py

= ——1 = B2t18B3 _ 1 =
[%) Iﬂ) e r
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TaKMM 0BPA30M, HTOObI MOAYYUTb OLLEHKY 7, AOCTATOYHO OLLEHMUTH

NAPAMETP p = B, + 185 1 B KOYECTBE OLLEHKM 7 B3dTb eP — 1.

N3 3TOM MOAEAU MOAYHOEM OLLEHKY p = 0.148239 + 18- 0.007187 = 0.278 1

COOTBETCTBYIOLLLYIO OLLEHKY 7 = eP — 1 = 0,32.

Mpu NprOABAEHMM T KOMHQATBI MAOLLLOABLID 18 M2 LLEHA KBAPTHPSI

YBEAMYMBAETCH B CPEAHEM HA 32%.
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AN MOCTPOEHMI AOBEPUTEAbHbBIX MHTEPBAAOB HOM MNMOHAAODATCA 3HAYEHMS
ANCMNEPCUN U KOBAPUMALLMM, KOTOPBIE MOXXHO HAOMTK C MOMOLLLBIO
KOBAPMALLMOHHOM MATPMLLBI.

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

AAS MOAEAM MOCTPOEHHOM B
MPOLLAOM MYyHKTE:

uation: orkfile: _1::Gnovgoro —_ ek
(2] Equation: UNTITLED Workfile: GNOVGOROD_1::Gnovgorod\
- [view| Proc| object| [print [ Name  Freeze | [ Estimate  Forecast [ stats [ Resids] V|eW > COVGHOﬂce MOT”X
Workfile: GNOVGOROD_1 :
Representations
[View[ Proc[Object] [SavelFre Estimation Output
Range: 1467 — 467 obs : ’
»
Sample: 1467 — 467 obs Actual, Fitted,Residual
& balcon ARMA Structure...
Bl c Gradients and Derivatives > Std. Error t-Statistic Prob.
K& edgeflor 2 =
&3 firstfioor Covariance Matrix
& lodzhia 0.034848  245.1802 0.0000
& lodzhial Coefficient Diagnostics > 0.021639 6.850671 0.0000
& maxfloor D o ! ,| 0001506 4772626  0.0000
model1 csidualbiagnostics 0.005330  10.94114  0.0000
% numfloor Stability Diagnostics » 0.001887  4.628108 0.0000
numroom
K obsid Label Mean dependentvar 9.625027
[=1 opisanie —AuustEuTEsquares—urrosss 5.0, dependentvar 0.394291
£ price S.E. of regression 0.186407 Akaike info criterion -0.511125
& resid Sum squared resid 16.05329 Schwarz criterion -0.466732
&4 room_1 Log likelihood 1243477 Hannan-Quinn criter. -0.493655
% [3%?|m_2 F-statistic 4057386 Durbin-Watson stat 0.991408
- Prob(F-statistic) 0.000000
K skit
™M sliv
[ra1) text01
walltype
&3 walltype1
< 1! Gnovgorod | Untitled | New Page /

| Path= | DB=dz WF = gnovgorod_1
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[ToAyqHaem

C

KOBAPMALMOHHYIO NVGeITI -0.000102
SLIV 2.30E-06
MATPULLY. ~SKIT -0.000143
SALL-SLIV-SKIT jJseiybd=21l3
File Edit Object View Proc Quick Options Add-insf Window Help
Workfile (Z) Equation: UNTITLED Workfj: GNOVGOROD _1:Gnovgorod\ -8 X
[ViewIPm:l( [ViewIProcIObject] [PrintINieIFreeze] [EstimateIForecastl StatsIResids]
Range: 14 Coefficient Covariance Matrix
Sample: 14 NUMROOM SKIT SALL-SLIV-SKIT [

&4 balcon
Bl c

£ edgeflo
& firstfloo
& lodzhia
& lodzhia

model1

M numrog
& obsid

[ opisani
KM price

& resid

& room_1
£ room_2
K sall
K skit
M sliv

& maxflog -
£ numfloq -

-0.000102
0.000468
-2.81E-05
2.13E-05
-1.50E-05

2.30E-06
-2.81E-05

2.27E-06
-2.33E-06
4.23E-07

-0.000143
2.13E-05
-2.33E-06
2.84E-05
-4.23E-06

Cc
NUMROOM
SLIV
SKIT
SALL-SLIV-SKIT

0.001214
-0.000102

2.30E-06
-0.000143
9.12E-06

9.12E-06
-1.50E-05
4.23E-07
-4.23E-06
3.56E-06

m

n »

[z text01
walltype
& walltype1

1
<+ _Gnovgol

rod / Untitled /| New Page /

| Path=

| DB=dz WF = gnovgorod_1

NUMROOM

0.001214

Coefficient Covariance Matrix

-0.000102

[0.000468]

A2.81E-05

2.13E-05
-1.50E-05

V(52)

SLIV

2.30E-06 -0.000143 9.12E-06
2.13E-05 -1.50E-05
-2.33E-06 4 23E-07
: .84E-05 -4.23E-06
4.23E-07 3E-06 3.56E-06

V(5s)
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CBOMCTBA AMCNEPCUM:

1)D(X +a) = DX

2) D(aX) = a’DX
3)D(X+Y)=DX+2:cov(X,Y) + DY
4)D(aX + BY) = a’DX + 2 - cov(X,Y) + B%DY

O0603Ha4YMM amcnepcuio (D) kak VAR (V).

6) OLLeHKO KOBAPUALLMM OLLEHOK B, U B3 PABHAO —2.815 - 1075
p =P, +18p;
OLEeHKQ AMCNEPCUM OLLEHKM p PABHA (BOCMOAb3YEMCH CBOUMCTBOM 4):

=4682-107%—-2-18-2,815-10">+ 182-2,268-10"% = 0,0001897

= 0,01377%
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(100-a) %-1 AOBEPUTEABHBIV MHTEPBOA AAS B UMEET BUA.!

(B=8(B)  tupu(n— k@), B + 8(B) - typuux (n — ks )

J(B) — CPEAHEKBOAPATUYECKOE OTKAOHEHME (KOPEHDb M3 AUCNEPCUM).

F-KPUTUHECKOE AAT AOHHOTO YPOBHS 3HOYUMMOCTM O ULLLETCA NO TODAMLLE
pacnpeaeAeHns CTblIOAEHTA C N-K CTENEHIMM CBODOAbI (N — YUCAO
HAOOAIOAEHMM, K — YUCAO pPEerpeccopos).

CAEAOBATEABHO, 25%-HbIM AOBEPUTEABHbBIV MHTEPBAA AASL p PABEH:
(P — 0.01377 - tg05(462),p + 0.01377 - t 05 (462)) = (0.251,0.305)

(AQHHbIE COAEPXKAT 467 HADAIOAEHMIM), 1 AOBEPUTEAbHBIV MHTEPBAA AAS T
PABEH (B CUAY MOHOTOHHOCTM AOYHKLMM e* — 1):

(e9251 — 11,9395 — 1) = (0.285,0.356)

Nou AOBABAEHMM 1 KOMHATBI MAOLLOABIO 18 M? LLeHA C BEPOITHOCTbIO 95%

BbipacTeT oT 28,5% A0 35,6%.
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r) CoOCTBEHHO MAPAMETP 1, BBECTM B PETPECCUIO CAOXKHO. HO MOXHO TAK
NePEONPEAEAUTL PETPECCOPSI, YTO p OYAET BXOAMTb B PEFPECCUIO B
KayecTse KoadpdumumeHrta. lNyctbp = B, + 1863 A B, = p — 1835

[TOACTABMM B MOAEADb U1 MOAYYUM:

Inprice = B; + Bonumroom + B3sliv + f4skit + fs(sall — sliv
— skit) + € = 1 + p - numroom + B3 (sliv — 18numroom) + [,skit
+ Bs(sall — sliv — skit)

TOK KOK 3TO MO CYTM TA XXE MOAEAb, YTO U B MYHKTE A), TO HX YUCAEHHOE

3HOYEHME OLLEHOK P, 7, HU AOBEPMUTEAbHbIE MHTEPBAAbI HE M3MEHMAMUCD.
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TabamLa 3.5 CTPOUTCH AQHAAOTUYHO MPEABIAYLLLEN, TOABKO Mbl AOAXHDbI
AOMOAHUTEABHO MOMEHSITb MEPEMEHHYIO Sliv.

File Edit Object View

Proc Quick Options Add-ins Window Help

‘ DB = dz } WF = gnovgorod_1

. (=) Equation: UNTITLED Workfile: GNOVGOROD_1::Gnovgorod\ gl =
Workfile: GNOVGOR [ViewIProcIObjectHPrintINameIFreezeﬂEstimatelForecastIStatsIResidsl
|view|Proc] object] | sav Dependent Variable: LOG(PRICE)

Range: 1467 — 467 Method: Least Squares
Sample: 1467 — 467 Date: 11/24/15 Time: 10:30
Sample: 1467
% lgalcon Included observations: 467
% ﬁg%ﬁggr’ Variable Coefficient  Std.Error  t-Statistc  Prob.
& lodzhia
&3 lodzhiat c 8544078 0034848 2451802  0.0000
5 maxioor NUMROOM 0.277606  0.013773  20.15527  0.0000
model1 SLIV-18*NUMROOM 0.007187 0.001506 4772626 0.0000
£ numfloor SKIT 0.058311 0.005330 10.94114 0.0000
numroom SALL-SLIV-SKIT 0.008734 0.001887 4628108 0.0000
& obsid
(=) op_isanie R-squared 0.778412 Mean dependentvar 9.625027
M price Adjusted R-squared 0.776494 S.D. dependentvar 0.394291
M resid S.E. of regression 0.186407 Akaike info criterion -0.511125
£ room_1 Sum squared resid 16.05329 Schwarz criterion -0.466732
% ’S°a‘:lm—2 Log likelihood 124.3477 Hannan-Quinn criter. -0.493655
skit F-statistic 405.7386 Durbin-Watson stat 0.991408
- Prob(F-statistic) 0.000000
M sliv
@ texto
walltype
&3 walltype1
<! Gnovgorod | Unt| |
| Path =
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B) [TonpoOyeM BKAIOYUTL B MOAEAb APYTME AOCTYMHbIE MAPAMETPLI, OT
KOTOPbIX 30BUCUT LLEHA KBAPRTUPLI. DTO MOXET HE YMEHbBLLIMTD
CTAHAQPTHOE OTKAOHEHME MAPAMETPA, HO BO3MOXHO, YCTRAHUT
CMeLLEeHME.

3Aech lodzhia, firstfloor, walltype — nepemeHHble, MOKA3bIBAOLLIME
HOAMYME AOAXKMM, TO, HTO KBAPTUPA HOXOAMTCS HA MEPBOM ITAXE, TUM
AOMA (KMPMMYHBIN MAM MAHEAbHbIVM) COOTBETCTBEHHO.

AOBEPUTEAbHbIN MHTEPBAA AA O HEMHOTO CMECTUTCS BMNPABO.

p € (0.2956 — 0.0136 - t; o5 (462),0.2956 + 0.0136 - t; o5(462)) = (0.269,0.322)

r € (e%%70 —1,¢%323 — 1) = (0.309,0.380)
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TabAMLA 3.6 CTPOUTCH AHAAOTUHHO MPEAbIAYLLEM, TOABKO AOOABAIIOTCS

HOBblE MepemeHHble lodzhiq, firstfloor, walltypel.

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

| DB=dz = WF = gnovgorod_1

- (Z] Equation: UNTITLED Workfile: GNOVGOROD_1::Gnovgorod\ - BX
SO [ViewIProcIObject‘ [PrinthameIFreeze] [EstimatelForecastIStatsIResids]
View | P j F
[View proc| Object] [ save | re Dependent Variable: LOG(PRICE)
Range: 1467 — 467 0bS | pethod: Least Squares
Sample: 1467 — 467 obs | Date: 11/24/15 Time: 10:37
Sample: 1467
bal
%] oo Included observations: 467
& edgeflor n - —
firstloor Variable Coefficient Std. Error t-Statistic Prob.
% lodzhi
odzhia
&4 lodzhia1 (04 8.563787 0.035679 240.0255 0.0000
& maxfloor NUMROOM 0.295648 0.013561 21.80181 0.0000
B model02 SLIV-18*NUMROOM 0.009334 0.001554 6.007315 0.0000
model1 SKIT 0.048622 0.005369 9.056764 0.0000
M numfloor SALL-SLIV-SKIT 0.006497 0.001826 3.557622 0.0004
M numroom LODZHIA 0.098670 0.015761 6.260503 0.0000
%] OD.S'G 2 FIRSTFLOOR -0.041214 0.022237 -1.853381 0.0645
[ opisanie WALLTYPE1 0.050517  0.017111 2952322  0.0033
K price
&4 resid R-squared 0.800257 Mean dependentvar 9625027
& room_1
% Adjusted R-squared 0.797211 S.D. dependentvar 0.394291
& room_2
A - S.E. of regression 0.177557 Akaike info criterion -0.602063
sall
i um squared resi : chwarz criterion -0.
& skit S d resid 1447073 Sch iteri 0531034
M sliv Log likelihood 148.5818 Hannan-Quinn criter. -0.574111
text01 F-statistic 262.7075 Durbin-Watson stat 0.990380
walltype Prob(F-statistic) 0.000000
&4 walltype1
< +!_Gnovgorod / Untitled
T
' Path =

17/33



A) [TPUBEAEHHbIE BbILLIE MOAEAM HE MO3BOAAOT OMPEAEAUTD 30BUCUMOCTD
r OT Y1CAQ KOMHAT. HO, CKOpEeEe BCETO, 30BUCUMOCTb AOAXKHA ObITb
YObIBAIOLLLEM MO CAEAYIOLLIMM MPUIMHAM: 1) AOAS LLEHBI OAHOM KOMHAQTbI
B LLEHE KBAPTUPbLI OOAbLLIE B MOAEHBKOW KBAPTUPE, HEM B ODOABLLION, 2)
COMQ LLEHA eLLLEe OAHOM KOMHQATbI MEHbLLIE MPU NEPEXOAE, CKAXEM, OT
4- K 5-KOMHATHOM KBAPTUPE, YEM MPU MNEPEXOAE OT |- K 2-KOHMATHOM
KBAPTUPE.

AAS OLLEHKM 3ABMCUMMOCTU T OT YUICAQ KOMHQAT MOXHO, HOMNPUMED,

AOOOBUTb B MOAEAb NUMTroom?.
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TabAamua 3.7 CTPOUTCH AHAAOTUYHO MPEAbIAYLLLEN, TOABKO AODABAIETCA ELLLE
OAHQO HOBQAS MEPEMEHHAN numroom®.

File Edit Object View P

2

roc Quick Options Add-ins Window Help

(=) Equation: UNTITLED Workfile: GNOVGOROD_1::Gnovgorod\ ==

b2

Workfile: GNOVGOROD)

[Viewl ProclObject] [ Print[ NameIFreeze] [EstimateIForecastI Stats 1 Resids]

[view|proc| object| [ save

Dependent Variable: LOG(PRICE)

Range: 1467 — 467 ob
Sample: 1467 — 467 ob

Method: Least Squares
Date: 11/24/15 Time: 10:44
Sample: 1467

43 balcon Included observations: 467
B c
3 edgeflor Variable Coefficient  Std. Err -Statistic ~ Prob.
&4 firstfloor
M lodzhia o 8.281957+°°0.046258  179.0383  0.0000
lodzhia1 NUMROOM 0550712  0.031851  17.29039  0.0000
maxfloor NUMROOM"2 -0.053801  0.006173 -8.715903  0.0000
model02 SLIV-18*NUMROOM  0.011324  0.001459  7.764112  0.0000
IE m°ge:; SKIT 0.049830  0.004979  10.00733  0.0000
nmu°m§°0r SALL-SLIV-SKIT 0.010199  0.001746 5842502  0.0000
Sl LODZHIA 0.086068  0.014684 5861451  0.0000
&3 obsid FIRSTFLOOR -0.035572  0.020628 -1.724498  0.0853
@ opisanie WALLTYPE1 0.053144  0.015867  3.349318  0.0009
K price
& resid R-squared 0.828674 Mean dependentvar 9.625027
&3 room_1 Adjusted R-squared 0.825682 S.D. dependentvar 0.394291
&3 room_2 S.E. of regression 0.164622 Akaike info criterion -0.751245
&M sall Sum squared resid 12.41199 Schwarz criterion -0.671338
M skit Log likelihood 184.4158 Hannan-Quinn criter. -0.719799
M sliv F-statistic 276.9087 Durbin-Watson stat 0.990410
=) text01 Prob(F-statistic) 0.000000
walltype
&4 walltype1
<1\ Gnovgorod | Untitled | New Page /

| Path= | DB=dz WF= gnovgorod 1

]
NUMROOM 0.550712
NUMROOM"2 -0.053801
1
|
|
|

B3
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Inprice = 1 + B numroom + f3sliv + fyskit + fs (sall — sliv — skit) + ¢
= B1 + p -numroom + S5 (sliv — 18 - numroom) + S,skit + Bs (sall — sliv
— skit)

OOBO3HAYUM (price) HAYOAbHYIO LLeHY - Po, LLeHY NnocAe AODQABAEHMS

KOMHAQTBI - P1.

P, e B1+B2(numroom+1)+Bz(numroom+1)2+ B, (sliv+18—18(numroom+1) )+ Bsskit

PO - eB1+Pznumroom+pf; numroom?+ B, (sliv—18numroom)+fsskit

e Be(sall+18—(sliv+18)—skit)+f,lodzhia+Bgfirstfloor+Bowalltype

eBe(sall-sliv—skit)+p,lodzhia+pgfirstfloor+pgowalltype
— e,BZ+,83+2,83numroom — eﬁz+ﬁ3(1+2numroom)

[Ton AODABAEHMM OAHOM KOMHQTbI OTHOCUTEABHOE M3MEHEHME LIEHDI B

CPEeAHEM PABHO:

u — i —1 = e,B2+,B3(1+2numroom) —1=r7r
P, P,
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Takmm 0BPA30M, HTOObI MOAYHYUTb OLLEHKY T, AOCTATOYHO OLLEHMTH

NApPAMeTP p = B, + f3(1 + 2numroom) 1 B KQYECTBE OLLEHKM 7 B34Tb e? — 1.

T.€. HOM HY>KHO HOMTM OLEHKY P = B, + B3(1 + 2numroom) v

COOTBETCTBYIOLLLYIO OLLEHKY 7 = eP — 1.

N Mbl MOAYHOEM CAEAYIOLLLYIO 30BUCUMOCTb T OT YACAQ KOMHAT:

7 = 0-5507-0.0538(1+2numroom) _ 1 = 0.4969-0.1076-numroom _ 1
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To4ye4yHasa oueHKa

Paccymtaem s AAS PA3AMYHBIX 3HAYEHKMIM NuMroom.

Mpu numroom=1:p = B, + B3(1 + 2numroom) = B, + 3f;

;= 8,32+3,B3 —1= 80.5507—3'0.0538 —1=0.48

[Mou NpUOABAEHMM 1 KOMHQATbI K OAHOKOMHATHOM KBAPTUPE LLEHA
YBEAMYMBAETCH B CPEAHEM HA 48%.

Mpu numroom=2: p = B, + B3(1 + 2numroom) = B, + 50

;= 8,32+5,B3 —1= 80.5507—5'0.0538 —1=0.33

Moy NpUBABAEHMM T KOMHAOTBI K ABYXKOMHATHOM KBAPTUPE LLEHA
YBEAMYMBAETCH B CpeaHeM HA 33%.

Mpu numroom=3:p = B, + B5(1 + 2numroom) = B, + 7f;

;= 8,32+7,33 —1= 80.5507—7'0.0538 —1=0.19

[Mon NPMOABAEHMM T KOMHATBI K TOEXKOMHATHOM KBAPTUPE LLEHA
YBEAMYMBOETCH B CpeAHEM HO 19%. 22/33



[NocTpomM K TabAMLLE 3.7. KOBAPUALIMOHHYIO MATPMULLY:
View > Covariance Matfrix.

(=] Equation: UNTITLED Workfile: GNOVGOROD_1:Gnovgorod\ i g <

[Viewl ProcIObject] [Printl NamelFreeze] [EstimateIForecastIStats I Resids]
Coefficient Covariance Matrix

C NUMROOM |NUMROOM"2 SLIV SKIT SALL-S
C 0.002140 -0.000982 0.000200 97E-07 -0.000130 -6.{ » CA ) )
NUMROOM -0.000982 0.001053 -0.000155 2.02E-05 2.99E-05 -5’ ov ﬂZ; ﬁS

DVGEEIRA 0000200 A -0.000155 | Seie-05 | -141E-06  -856E-07 -2 ~~, A
sLIV 6.97E-07 | -2026-05 — -141E-06 TIETE . 253E05 . oF V ( ’33)
SKIT -0.000130 | 299E-05  -856E-07  -254E-06  248E-05 = -2¢

WSV -653E-06 | 513607  262E-06 363607  -293E-06  3(

QI 0000150 | -0.000112  892E-06  577E-06  -234E05  -3(

GRENGNOGY -366E-05 | 329E05  -400E-06  -313E06  -857E-07 2]

[IWEYZ=W 0000163 | 895E-05  -186E-06  -489E-06  477E-06 -2

m
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MNocTpoeHue AOBEPUTEAbHbIX MHTEPBAAOB

OoLwmm BMA (/V(B) = 8(B)):
(B=88) tapm(n— ks ), B+ 8(B) * tipuue (0 — ks @)

[Ton numroom=1:
V(p) =V (B2 +3B5) =V(B,) + 23 Cov(By,B3) + 32V (p3)
= 0,001053 —2-3-0,000155+ 3%-3,81-10"> = 0,0004659 = 0,021582

p =B, + 585 =0.5507 — 3-0.0538 = 0,3893
to.os(462) ~ 1,9651

p € (0.3893 — 0.0216 - t o5(462),0.3893 + 0.0216 - t05(462)) = (0.347,0.432)

re (e%3%7 — 1,932 _ 1) = (0.415,0.540)

Nou AOBABAEHMM 1 KOMHATbI MAOLLAABIO 18 M? K OAHOKOMHATHOM

KBAPTMPE LLEHA C BEPOITHOCTbIO 95% BbipacTeT OT 41,5% A0 54%.
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[Ton numroom=2;

V(o) = I7(32 + 533) = ‘7(32) +2-5- C?V(Bzuéﬁ + 52‘7(33)
= 0,001053 —2-5-0,000155+52-3,81-10"°> = 0,000455 = 0,021342

p =B, + 583 = 0.5507 — 5-0.0538 = 0,2817
toos (462) = 1,9651

p € (0.2817 — 0.02134 - £(,95(462),0.2817 + 0.02134 - £ o5(462)) = (0.2398,0.324)
r € (e%2398 —1,¢0324 — 1) = (0.271,0.383)

Mou AOBABAEHMM 1 KOMHATbBI MAOLLLOABIO 18 M? K ABYXKOMHOTHOM
KBAPTUPE LEHA C BEPOATHOCTbIO 25% BbipacTeT oT 27,1% A0 38,3%.
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[Ton numroom=3:

V(®) = 17(32 + 733) = ‘7(32) +2-7- C/Ev(ﬁzlﬁﬂ + 72‘7(,@3)
= 0,001053 —-2-7-0,000155 + 7% -3,81 - 107° = 0,0007499 = 0,0274%

p =B, +5B5 = 0.5507 — 7 -0.0538 = 0,1741
toos(462) ~ 1,9651

p € (0.1741 — 0.0274 - t 05(462),0.1741 + 0.0274 - t 05(462)) = (0.120,0.228)

re (e%120—1,¢%228 — 1) = (0.127,0.256)

Mou AOBABAEHMM 1 KOMHATbBI MAOLLLOABIO 18 M? K TDEXKOMHATHOM
KBAPTMPE LLEHA C BEPOITHOCTbIO 95% BbipacTeT o1 12,7% A0 25,6%.
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[ToOBEPUM OCTATKM 111 MOAEAM HO TEeTEPOCKEAACTUYHOCTb.
Hyp: OCTAOTKM TOMOCKEAQCTUYHDbI;
Hi: OCTAOTKM TreTepPOCKEAQCTMYHDbI.

Ctrl: price, numroom, sliv, skit, sall> Open > As EQuation (MeHsem

nepemeHHsble price, sall) > View > Residual Diagnostic > Heteroskedasticity
Test (Test type: White).

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

(=) Equation: UNTITLED Workfile: GNOVGOROD_1::Gnovgorod\ BTG
[ViewlProcIObject]_[PrintIName]Freeze]_[EstimateIForecastIStatsIResids]
Def gy = A
= = — o % eteroskedasticity Tests @
Workfile: GNOVGOROD_1 (Z) Equation: UNTITLED Workfile: GNOVGOROD_1::Gnovgorod\ =l S M
[View[proc] Object][save] e [View|Proc| object| [print [ Name | Freeze | [ Estimate | Forecast  stats  Resias| g Specification
s Representations :
Range: 1467 — 467 obs Inc Test type:
Sample: 1467 — 467 obs Estimation Output o Breusch-Pagan-Godfrey Dependent variable: RESID#2
&4 bpalcon Actual,Fitted,Residual »
c = The White Test regresses the squared
& edgeflor ARM_A S"um"e"'» _ F residuals on the cross product of the
:"lrz?hqor Gradients and Derivatives > Std. Error t-Statistic Prob. original regressors and a constant. i
oecna Covariance Matrix Custom Test Wizard... |
0.034848 245.1802 0.0000 o :
T Coeffcient Diagnostics »| 0021630 6850671  0.0000 [¥] Indude White cross terms i
model2 Residual Diagnostics » Correlo: - Q-statisti |
- gram - Q-statistics...
model3 —
&3 numfloor Stability Diagnostics » Correlogram Squared Residuals... R- |
% gggéoom Label Histogram - Normality Test Adil
opisanie T TSy U Serial Correlation LM Test... S [
(E) E
price S.E. of regression 0.186407 = P
A resid Sum squared resid 16,0530 IeInskedas o Tty Lcl:
&4 room_1 Log likelihood 124.3477 Hannan-Quinn criter. -0.493655
84 room_2 F-statistic 4057386 Durbin-Watson stat 0.991408 F-g L
%) 5:_‘: Prob(F-statistic) 0.000000 Prq
2 <
[ textod
wa::gpe1 N
&3 walltype
) Gnovgorod 4 Untitled

| Path= | DB=dz | WF=gnovgorod 1 27/33



B noAydyeHHOM TaBAMLLE CMOTPUMM: Prob. F, Prob. Chi-Square, ecamn
, TO HY>KHQO MOAMPAOBKA, ECAM
probability>0.05, noANPABKA HE HY>XHA. COXPAHAEM TADAMULLY.

probability<0.05

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

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

Workfile: GNOVGORO)|

View | Proc| O

Range: 146§
Sample: 1 46

balcon

4

B c

K edgeflor
&4 firstfloor
& lodzhia
lodzhia1
%)

model1
model2
model3
numfloo

obsid

%]
%]

%]

()

M price
M resid
™M room_1
M room_2
M sall

A skit

M sliv

[ text01
walltype
walltype

]

maxfloor| -

numroor| _

opisanie|

< r\ Gnovgq -

= Equation: UNTITLED Workfile: GNOVGOROD_1::Gnovgorod\ - B'X
[ViewIProcIObject] [PrintINameIFreeu] [EstimateIForecast[StatsIResids]
Heteroskedasticity Test: White
j = i o bi, 4E ONNE0 Deah /44 AEDN FaWatalaly
Table: UNTITLED Workfile: GNOVGOROD_1::Gnovgorod\ B = <
[ View]proc| object] [print | Name | [Edit=/-| cellFmt ] Grid~/- | Titie | comments-~/-
A | B | C | D E |
1 Heteroskedasticity Test: White -
2 i
3 |F-statistic 15.80069 Prob. F(14,452) 0.0000
7747005*,3 d 153 4513 Prah Chi 14) 0.0000
5 scaled{ Object Name s/} o0oo00
6
7| Name to identify object
8 [TestEq N 24 characters maximum, 16
9 |Depend heterosk| or fewer recommended
Method:
3
g::zpl; Display name for labeling tables and graphs (optional)
3 Include I
| Prob.
[ox ] [ cancel 0000
0.0043
\ 0.2777
! NUMROOM*SKIT 0.010068 0.004592 2192374 0.0289
NUMROOM*(SALL-SLIV-SKIT) -0.005455 0.001995  -2.733966 0.0065
NUMROOM -0.170943 0.037310  -4.581707 0.0000
SLIvA2 -1.76E-05 518E-05 -0.339635 0.7343
SLIV*SKIT -0.000133 0.000332  -0.401558 0.6882
| SLIV*(SALL-SLIV-SKIT) 0.000281 9.28E-05 3.028599 0.0026 ~
|y »
T < - B s -
I S F ofrearession 0 NARRA74  Akaike infn criterion -2 487312

| Path=

| DB=dz | WF = gnovgorod_1

(Z) Equation: UNTITLED Workfile: GNOVGOROD _1::Gnovgorod\ = i)
[View]proc| object | Print | Name | Freeze | [ Estimate | Forecast  stats | Resias|
—— | Heteroskedasticity Test White
Workfile: GNOVGORO|
F-statisti 15.80069 Prob. F(14,452) 0.0000
View | Proc| Object| |Save | Ops*R-squared 153.4513 Prob. Chi-Square(14) 0.0000
Range: 1467 — 467 o] Scaled explained SS 432.0253 Prob. Chi-Square(14) 0.0000
Sample: 1467 — 467 o
£4 balcon Test Equation:
(Bl c Dependent Variable: RESID2
% felrds%f(leggrr Method: Least Squares
&4 lodzhia Date: 11/24/15 Time: 12:31
&3 lodzhial Sample: 1467
A maxfloor Included observations: 467
& model1
model2 Variable Coefficient Std. Error t-Statistic Prob.
@ model3
& numfloor C 0.351794 0.029561 11.90056 0.0000
& numroom NUMROOM"2 0.045890 0.015980 2871718 0.0043
& obsid NUMROOM*SLIV -0.002151 0.001979  -1.086885 0.2777
opisanie NUMROOM*SKIT 0.010068 0.004592 2.192374 0.0289
%] price NUMROOM*(SALL-SLIV-SKIT) -0.005455 0.001995  -2.733966 0.0065
£ resid NUMROOM -0.170943 0.037310  -4.581707 0.0000
f°°m-; SLIVA2 -1.76E-05  5.18E-05 -0.339635  0.7343
’S"a‘:lm— SLIV*SKIT -0.000133  0.000332 -0.401558  0.6882
&R skit SLIV*(SALL-SLIV-SKIT) 0.000281 9.28E-05 3.028599 0.0026
& sliv SLIV 0.005143 0.003155 1.630067 0.1038
text01 SKIT*2 0.001188 0.000527 2.254953 0.0246
walltype SKIT*(SALL-SLIV-SKIT) 0.000935 0.000533 1.753943 0.0801
&3 walltype1 SKIT -0.049955  0.006586 -7.584833  0.0000
\ f P (SALL-SLIV-SKITy'2 7.19E-05 9.09E-05 0.791010 0.4294
3 '\'M‘m SALL-SLIV-SKIT -0.005972 0.003811  -1.567040 0.1178
R-squared 0.328590 Mean dependentvar 0.034375
Adjusted R-squared 0.307794 S.D. dependentvar 0.082541
S.E. of regression 0.068674 Akaike info criterion -2.487312
Sum squared resid 2.131659 Schwarz criterion -2.354132
Log likelihood 595.7873 Hannan-Quinn criter. -2.434901
F-statistic 15.80069 Durbin-Watson stat 1.491426
Prob(F-statistic) 0.000000
| Path=

i DB =dz | WF = gnovgorod_l
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L ]
n OAn pq B Kq . Equation specification

Aanee: Proc > Specify/Estimate > OK. i )*mﬂkﬂ)m‘xm
CMOTPpUM 3HaYeHme Durbin-Watson stat.
BHM3Y TAOAMULLbI

Estimation settings

File Edit Object View Proc Quick Options Add-ins Window Help Method: 5 ~ Least Squares (NLS and ARMA) =
Sample: 1467
(Z) Equation: UNTITLED Workfile: GNOVGOROD_1::Gnovgorod\ - BX /
Workfile: GNOVGOR |View ProcIObjectﬂPrintlNameIFreeze]_[EstimatelForecastIStatsIResids] /

[view]Proc] Object|[sa| Hete  Specify/Estimate.. 7 -

Range: 1467 — 467 ——  Forecast. Y — i \ ( o< )
Sample:1467 — 467 pg:  Make Residual Series... Prob. Chi-Square(14) 0.0000 _

kc)alcon Scal Make Regressor Group Prob. Chi-Square(14) 0.0000 Dependent Variable: LOG(PRICE)

&4 edgeflor Make Gradient Group Meth_od. Leastquargs .

&3 firstiloor Tostll Al e e Date: 11/29/15 Time: 19:12

heterosk Dep: 5 Sample: 1467

:gﬁ:; Meth  MakeModel Included observations: 467

oot Date Update Coefs from Equation

modelt aacm T ’ Variable Coefficient  Std.Error  t-Statistic  Prob.
B model g

[ model3

ol Variable Coeffient  Std.Eror  tStafistic  Prob. c 8544078 0034848 2451802  0.0000
4 numroom NUMROOM 0.148239 0.021639 6.850671 0.0000
A obsid c 0351794  0.029561  11.90056  0.0000 éLIV 00074187 0.001506 4772626 0.0000
[ opisanie NUMROOM"2 0.045890  0.015980 2871718  0.0043 y 5 s ;

A price NUMROOM*SLIV 0002151  0.001979 -1086885  0.2777 SKIT 0.058311  0.005330  10.94114  0.0000
resid NUMROOM*SKIT 0.010068  0.004592 2192374  0.0289 SALL-SLIV-SKIT 0.008734 0.001887 4628108 0.0000
% room_; NUMROOM*(SALL-SLIV-SKIT) -0.005455  0.001995 -2.733966  0.0065

room_. NUMROOM -0.170943  0.037310 -4581707  0.0000
A sall SLIVA2 176E-05 518E.05 -0339635 07343 R-_squared 0.778412 Mean dependentvar 9.625027
% 5::\'" SLIVASKIT -0.000133  0.000332 -0.401558 0.6882 Adjusted R-squared 0.776494 S.D. dependentvar 0.394291
] tSe X101 SLIV¥(SALL-SLIV-SKIT) 0.000281 9.28E-05  3.028599  0.0026 S.E. of regression 0.186407 Akaike info criterion -0.511125
walltype s?ngz g-ggﬂ;g g-ggg;gg ;-ggggg; g-;gig Sum squared resid 16.05329 Schwarz criterion -0.466732
<1\ Govgorod [Unl  gir(ALL-SLIV-SKIT) 0000935 0000533 1753043 00801 = Log likelihood 124.3477 oiaRoaRsuion .
F-statistic 405.7386
Prob(F-statistic) 0.000000
l Path = ‘ DB=dz 1 WF = gnovgorod_1




Aaree cHoBa: Proc > Specify/Estimate > Options
(ecam Durbin-Watson stat.<1.5, 1o Newey-West, ecamn >=1.5, o White)

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

Workfile: GNOVGO;J

= Equation: UNTITLED Workfile: GNOVGOROD_1::Gnovgorod\

E

[view]proc| object| [ sa

Range: 1467 — 467
Sample: 1467 — 467

& balcon
B)

c
K& edgeflor
&4 firstfloor
heterosk
& lodzhia

lodzhia1
maxfloor

model1
B model2
8 model3
numfloor
M numroom
& obsid
[ opisanie
price
resid
& room_1
& room_2
sall

M skit

| &4 sliv

[ text01
walltype

< v\ Gmwgorod‘ Un

-

|

SBSIEED.
spedificatiof{ | options| ;
~Equation specification

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

T

ing ARMA

log(price) ¢ numroom sliv skit sall-sliv-skit

jon settings

Method: s - Least Squares (NLS and ARMA)

Sample:‘1467

Spedfication

Options

- Coefficient covariance matrix—

Estimation default
White l

~Weights

Weight

series:
Scaling:

EViews default v

~Coefficent name

[c

~ARMA options
Starting coefficient values:

loLs/TsLs

Backcast MA terms

~Iteration control
Max Iterations; | 500
Convergence; 0.0001

[ pisplay settings

~Derivatives
Select method to Favor:
@) Accuracy
Speed

[Juse numeric only

| [ omea |
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B pesyabTaTte Std.Error 1 Probability meHsetcd. Ecam Probability BeianeTtaer
(>0.05), TO COOTBETCTBYIOLLMM NAPAMETP YOUPAETCA M3 MOAEAM.
CoxpaHgem moaenb (Freeze > Name).

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

(Z) Equation: UNTITLED Workfile: GNOVGOROD_1::Gnovgorod\ = X
Workfile: GNOVGOROD_1 [ViewIProcIObject] [PrintINameJFreeze] [EstimateIForecastIStatsIResids]
[ViewlProclObject] [Save[Fre Dependent Variable: LOG(PRICE)
. Method: Least Squares

Range: 1467 — 46700S | na1o- 1414115 Time: 12:41
Sample: 1467 — 467 obs Sample: 1467
A balcon Included observations: 467

(o] standard errors & covariance (Bartlett kernel, Newey-West fixed

HAC st & i Bartlett I, N Westfi

& edgeflor bandwidth = 6.0000)
&4 firstfloor
lhe(;(;n;psk Variable Coefficient ~ Std.Eror  t-Statistic  Prob.

odzhia
& lodzhiat c 8544078 0080106  106.6594  0.0000
ma’c"ﬁ%’f NUMROOM 0.148239  0.027373 5415456  0.0000
moge SLIv 0007187 0002192 3279448  0.0011
model2
model3 SKIT 0.058311 0.009279 6.284194 0.0000
R numfloor SALL-SLIV-SKIT 0.008734 0.002497 3.498044 0.0005

numroom
% obsid R-squared 0.778412 Mean dependentvar 9.625027
) opisanie Adjusted R-squared 0.776494 S.D. dependentvar 0.394291
A price S.E. of regression 0.186407 Akaike info criterion -0.511125
& resid Sum squared resid 16.05329 Schwarz criterion -0.466732
& room_1 Log likelihood 124.3477 Hannan-Quinn criter. -0.493655
&M room_2 F-statistic 405.7386 Durbin-Watson stat 0.991408
[ sall Prob(F-statistic) 0.000000 Wald F-statistic 72.26971
% S:S‘t Prob(Wald F-statistic) 0.000000

sliv
[ text01
walltype
<+ Gnovgorod | Untitled

el Sl -

 Path= | DB=dz WF = gnovgorod_1
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NMpoBepKa OCTATKOB HO HOPMAABHOCTb:

View > Residual Diagnostic > Histogram - Normality Test

File Edit Object View

Proc Quick Options Add-ins Window Help

(=) Equation: UNTITLED Workfile: GNOVGOROD_1::Gnovgorod\, =

[Viewl Procl Object] [ PrintI Namel Freeze] [EstimateIForecastIStatsIResids]

Workfile: GNOVGOR :

Representations
’VlewIProcIObJectJ [Save Estimation Output
Range: 1467 — 467 . .

Actual, Fitted,Residual >
Sample:1 467 — 467 aliien i

ARMA Structure...
£ balcon artlett kernel, Newey-West fixed
B c Gradients and Derivatives >
% E:’Sgtg;lg: Covariance Matrix
heterosk Std. Error t-Statistic Prob.
&4 lodzhia Coefficient Diagnostics > — — =
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H,: OCTATKM MMEIOT HOPMAAbHOE pacnpeaeAeHme (Probability>0.05);
H,: OCTATKM MMEIOT HE HOPMAAbHOE pacrnpeaeAaeHue (Probability<0.05);

Probability=0 (<0.05), oCTaTKM MMEIOT HE HOPMAABHOE PACMPEAEAEHME.
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Series: Residuals
Sample 1 487
] Observations 467

Mean -9.74e-16

Median 0.032835
Maximum 0.484572
Minimum -0.975359

- Std. Dev. 0.185605
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7 Kurtosis 8.753317
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