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TecTt bokca — Kokca

Jemugosa O.A.



Npeobpa3oBaHue bokca - Kokca

IIpeoOpazosanue bokca - Kokca :

Y4 —1

OueHku napameTpoB B, B,, A;, A, HAXxo4ATCSA ¢ NOMOLLbIO MeToAa
MakcumanbHoro npasgonogob6bus. Nposepka runortes o
KOHKpeTHbIX 3Ha4yeHuAX A, A, Ha3biBaeTcA TecToM bokca — Kokca.



Npeobpa3oBaHue bokca - Kokca

Y=0+5,X+u
logY =4, +6,X+u

ﬂ —_—
IIpeoOpa3os anue boxkca - Kokcea : -1
Yy ' -1
A
Y* -1

>logY ecou A —0

MNMpu A =1 npeobpasoBaHne bokca — Kokca cBoaAUTCA K NMIMHEUHOMY,
aecnu A =0, To K norapudpmmyeckomy.



NMpumep (pa3Hblie npeobpa3soBaHUA ANA NEeBOU N NpaBoOu
4yacTtn)

boxcox price mpg weight length, model(theta)

Log likelihood = -648.35103 Prob >chi2 = 0.000
price Coef. Std. Err. z P>z [95% Conf. Interval]
llambda 3.715776 1.040706 3.57 0.000 1.676029 5.755522
/theta -1.072082 .3220818 -3.33 0.001 -1.70335 -.4408131
Estimates of scale-variant parameters

Coef.

Notrans

_cons .9326668

Trans

mpg -8.03e-11

weight 9.97e-18
length -3.14e-13
Isigma .0000259

Test Restricted
HO: log likelihood chi2 Prob > chi2
theta=lambda =-1 -649.31985 1.94 0.164

theta=lambda= 0 -660.59002 24.48 0.000
theta=lambda= 1 -679.35161 62.00 0.000



Mpumep (NnpeobpasyeTcs TONLKO fieBas 4acThb)

boxcox price mpg weight length, model(lhsonly)

Log likelihood = -651.33332 Prob >chi2 = 0.000
price Coef. Std. Err. 2z P>z [95% Conf.
/theta -1.250768 .3199382 -3.91 0.000 -1.877835
Estimates of scale-variant parameters

Coef.

Notrans

mpg -2.82e-07

weight 5.33e-09

length -8.95e-08

_cons .7994978

Isigma 5.76e-06

Test Restricted LR statistic P-value

HO: log likelihood chi2 Prob > chi2
theta=-1 -651.64645 0.63 0.429

theta= 0 -659.6433 16.62 0.000

theta= 1 -679.35161 56.04 0.000

Interval]

-.6237003



NMpumep (NnpeobpasyeTcs TONLKO NpaBas 4acTb)

boxcox price mpg weight length, model(rhsonly)

Number ofobs = 74 LR chi2(4) = 46.82
Log likelihood = -672.30451 Prob >chi2 = 0.000

price Coef. Std.Err. z P>z [95% Conf. Interval]

llambda 3.750754 .7491952 5.01 0.000 2.282358 5.21915
Estimates of scale-variant parameters

Coef.

Notrans

_cons 7481.734

Trans

mpg -.0077379

weight 1.01e-09

length -.0000529

Isigma 2135.076

Test Restricted LR statistic P-value

HO: log likelihood chi2 Prob > chi2
lambda = -1 -680.2045 15.80 0.000
lambda= 0 -681.63851 18.67 0.000

lambda= 1 -679.35161 14.09 0.000



MpumMmep (neBas n npaBas YacTy npeoodpa3syroTca
OOWHAKOBO)

boxcox price mpg weight length, model(lambda)

Number of obs = 74 LR chi2(3)
Log likelihood = -648.23569 Prob > chi2

31.55
0.000

price Coef. Std.Err. z P>z [95% Conf. Interval]
/lambda -1.405301 .2789134 -5.04 0.000 -1.951961 -.8586412

Estimates of scale-variant parameters
Coef.

Notrans

_cons .7882749

Trans

mpg -.0002949

weight -.1117418

length .0042636

Isigma 1.45e-06

Test Restricted LR statistic P-value

HO: log likelihood chi2 Prob > chi2
lambda=-1 -649.31985 217 0.141
lambda= 0 -660.59002 24.71 0.000

lambda= 1 -679.35161 62.23 0.000



