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JlabopaTopHasa padbota Ne5: dnemeHTbl
perpeccCMoOHHOro aHanusa. Bbibopo4yHblie
npsMble CpeaHeKBaapaTU4EeCKoOMn perpeccum.
KoppenfauuoHHbIe OTHOLUEHHUS

LLenb paboThbl

O3HakKoMJIeHNE C OCHOBHbLIMW NONOXKEHUSMU MeTO4a HauMeHbLLNX KBaapaTos (MHK), co
CTaTUCTMYeCKuMmM ceoncTBamMmm MHK oueHOK, € NoHATUEM hyHKUMK perpeccumn n poan MHK B
perpeccMoHHOM aHasn3e, C KOPPenAUNOHHbIM OTHOLLEHNEM, KaK Mepon TeCHOTbI MPON3BOJIbHOMN (B
TOM YUCJIE U JINHENHOW) KOPPEeNALMOHHON CBA3MN.

MocTaHOBKa 3a4a4uu

Onda 3apaHHon aByMepHou Beibopky $(X, Y)$ NoCTponTb ypaBHEHNS BbIBOPOYHbIX MPAMbIX
cpefHekBaLpaTM4eckon perpeccuu. MNonyyveHHble IMHEeNHble (YHKLUW perpeccum oTobpasnTb
rpacgumyeckn. Hantum BbI6Opo4HOE KOpPEeNSaLUMOHHOE OTHOLWEHKeE. MonyYeHHble pe3yibTaThbl
cofepxaTesibHO MPOUHTEPNPEeTMPOBaTb.

MopanokK BbiNOJIHEHMA PaboThI

1. OTobpasnTb ABYMepHyt0 BbIDOPKY Ha rpaduke.

2. [ns 3apaHHON BbIBOPKM NOCTPOUTL YpaBHEHUS CpefHen KBaapaTuyHom perpeccun $ x $ Ha $ y
$n$y$Ha$x$ cooTBeTCTBEHHO. [TOCTPOUTL MONYHEHHbIE MPAMbIE HA MHOXXECTBE BblOOPKMN.
O6DBACHUTL pe3ysibTaTbl.

3. CoCcTaBUTb KOPPENALNOHHYIO Tabanuy AN HaxXoXAeHUs BbIBOPOYHOro KOPPENALUNOHHOIO
OoTHoweHwus. YbeamnTtbcs, 4To HepaBeHcTBa $ \eta {xy} \gegslant |[r_{xy}| $ n $ \eta_{yx}
\gegslant |r_{xy}| $ BbinosHAWOTCA.

4. Ons 3apaHHON BbIBOPKM MOCTPOUTL KOPPENALMOHHYIO KpMBYIO Napabonnyeckoro snaa, a
TaKXXe KOPPensuMoHHYIO KPMBYIO B 3aBMCMMOCTU OT HOMepa BapuaHTa:

1. SkKcnoHeHuManbHasa pyHkuma - $ y = a\exp(bx) $
2. Jlorapugmunyeckasa dpyHkuma - $ y = a\ln(bx) $
3. CteneHHasa pyHkums - $y = a\cdot x~b $
4. ObpaTHasa yHKums - $y = \cfracl{ax + b} $
5. Mmnepbonnyeckas pyHKumns - $y = \cfracax + b $
5. Bbl4MCINTb NOKasaTesn KavyecTBa perpeccun ons Kaxxaonm kpuson. CoenaTb BbIBOAbI.
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Llenb paboTsl.

KpaTKoe 13/10)KeHNe OCHOBHbIX TEOPETUYECKNX MOHATUNA.

MocTaHOBKa 3a4a4M C KPAaTKUM OMUCAHWEM NMOPSAKa BbINOJHEHMSA PaboThbl.
Heobxooumele hopMynbl, pPUCYHKN 1 Tabanupl.

KpaTkune BbiBOAbI MO MOJTyYEHHbIM pe3yJibTaTaM.

O6wwmi BEIBOA MO NpofenaHHom paboTe.

Koa nporpammbl (ecnm nmeeTtcs).

NouswNE

Bonpochl AN CAMOKOHTPONA

ChopmynnpoBaTb OCHOBHYIO MAEK METO4a HaMMEHbLUNX KBaapaToB.

CTaTuctnyeckme CBOMCTBA OLIEHOK, MNOJlyYaeMblX C MOMOLLbIO MEeTOAa HaMEHbLLMX KBaApaTOB.

MeTo4 HauMeHbLUNX KBapaTOB B PErPECCMOHHOM aHanu3e.

MocTpoeHne BbIBOPOYHbIX NPSAMbIX CPeAHEKBAAPATUYECKON PErpeccmm ¢ NCNoJib30BaHNEM

MeTo4a HauMeHbLUNX KBaApPaToOB.

5. JaTb onpeneneHne noHATMA KOPPENSLNOHHOIO OTHOLIEHNA U OXapaKTepn30BaTh €ro
CBOWCTBA.

6. CdhopMynnpoBaTb anropuTM BblYNCIEHNS BbIDOPOYHOrO KOPPENALNOHHOIO OTHOLLEHNS.
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