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

LLenb paboTbl

O3HakKoMJIeHNE C OCHOBHbLIMW NONOXEHNSMU MeTO4a HauMeHbLnX KBagpaTos (MHK), co
CTaTUCTMYecKumMm ceoncTeamm MHK oueHOoK, € noHATUEM pyHKUMK perpeccumn n poan MHK B
perpecCroHHOM aHann3e, C KOPPENALUNOHHbIM OTHOLLIEHNEM, KaK MepOol TECHOTbI MPOM3BOLHON (B
TOM YUCJIe U JINHENHOWN) KOpPensaLMOHHON CBA3MN.

NMocTaHOBKa 3apauu

Ons 3apaHHon aBymepHon Bbibopky $(X, Y)$ nocTpouTb ypaBHEHMSA BbIBOPOYHBIX MPAMBIX
cpefHeKBaZpaTU4ecKom perpeccuu. MonyvyeHHble MMHeNnHble PYHKLUN perpeccum oTobpasntb
rpacdumyeckn. Hantu BbIbOpoYHOE KOppesaunoHHOe OTHOLWEeHKe. MonyYeHHble pe3yibTaThbl
copep)xaTesibHO NPOVHTEPNpPeTUPoBaTh.

MopsapoK BbiNOJIHEHUA pPaboThi

1. OTobpasnTb ABYMEPHYIO BEIBOPKY Ha rpaduke.

2. nsa 3apaHHoOn BbIBOPKM NOCTPOUTbL YPaBHEHMA CpeaHeN KBaapaTuyiHon perpeccun $ x $ Ha $ y
$n$yS$Ha$ x$ CooTBETCTBEHHO. [TOCTPONTL NOYHEHHbIE MPSAMbIE HA MHOXXECTBE BbIOOPKM.
O6BACHUTL pe3ysibTaTbl.

3. CoCcTaBUTb KOPPENSALUNOHHYIO Tabanuy aNsS HaxoXAeHns BbIBOPOYHOro KOPPEnALUNOHHOIO
oTHoweHns $ y = \beta 2x~2 + \beta _1x + \beta 0 $. Ybeantbcs, 4TO HepaBeHcTBa $
\eta_{xy} \gegslant |r_{xy}| $ n $ \eta_{yx} \geqgslant |r_{xy}| $ BoinonHs0TCA.

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

1. DkcnoHeHuMnanbHasa yHkuns - $y = \beta O\exp(\beta 1x) $
2. Norapungmuyeckas gyHkums - $ y = \beta O\In(\beta_1x) $
3. CteneHHas yHkuns - $y = \beta Ox~{\beta_1} $
4. ObpaTtHasa pyHkums - $ y = \cfracl{\beta_1x + \beta 0} $
5. T'vnepbonnyeckas pyHkuma - $ y = \cfrac{\beta 1}x + \beta 0 $
5. Bbl4ncAnTb NOKasaTeNn Ka4yecTBa pPerpeccum Ansa Kaxaon Kkpmeon. CoenaTb BbIBOAbI.

Copep>xaHue oT4eTa
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Llenb paboTsl.

KpaTKoe 1310)KeHNe OCHOBHbIX TEOPETUYECKNX MOHATUA.

MocTaHOBKa 3aa4n C KpaTKMM OMMCaHWEM MOpsAKa BbIMOJHEHNS paboThl.
Heobxoaumele hopmynbl, pPUCYHKN 1 Tabnnupl.

KpaTkue BbIBOAbI MO MONYYEHHBIM pe3y/bTaTaM.

Obwun BIBOA NO NpoaenaHHon paboTe.

Koa nporpammbl (ecnm nmeeTcs).

NousewNE

Bon POCHhI A1 CAMOKOHTpPONA

ChopmynnpoBaTb OCHOBHYIO MAEK MeToAa HaMeHbLUMX KBaApaToB.

CTtaTucTmyeckmne CBONCTBA OLLEHOK, NMOJly4aeMbIX C MOMOLLbI0O METO4A HAaVMEHbLUNX KBaApPaToOB.

MeToZ HauMeHbLUMX KBaLpaTOB B perpeCcCMOHHOM aHanm3e.

MocTpoeHne BbIBOPOYHbIX NPSAMbIX CPeAHEKBAAPATUYECKON perpeccmm ¢ UCNoJib30BaHNEM

MeToAa HauMeHbLUNX KBaApaToOB.

5. JaTb onpeneneHne NoHATMA KOPPENSLUNOHHOrO OTHOLIEHMA U OXapaKTepn3oBaTh ero
CBOWCTBA.

6. CchopMynnpoBaTb anropmuTM BblYUCSIEHUS BEIBOPOYHOr0 KOPPENALNOHHOMO OTHOLLEHNS.
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