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MpakTuyeckana padora 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.
Ob6BbACHUTL pe3ynbTaThl.

3. CoCTaBUTb KOPPENALNOHHYI0 Tabnuuy 419 HaXxoXAeHUS BbIDOPOYHOr0 KOPPENALNOHHOMO
OTHoweHwus. YbeaunTbcs, 4To HepaBeHcTBa $ \eta {xy} \gegslant |[r_{xy}| $ un $ \eta_{yx}
\gegslant |r_{xy}| $ BbinonHsOTCA.

- Ins 3afaHHON BbIDOPKM NOCTPOMTL KOPPENALMNOHHYO KpuByto napabonnyeckoro snga $y =
\beta_2x"2 + \beta_1x + \beta 0 $, a Takxe KOPPENALUNOHHYIO KPUBYIO B 3aBMCMMOCTU OT HOMEpa
BapvaHTa u caenaTh BbIBOAbI:

dKCnoHeHUmanbHasa yHkums: $y = \beta O\exp(\beta 1x) $

NorapugpmMnyeckas pyHkums - $y = \beta 1\In x + \beta 0 $

CteneHHas yHkunA: $y = \beta Ox”™{\beta 1} $

ApobHo-nuHenHasa gyHkuma: $y = \cfracl{\beta 1x + \beta 0} $

ObpaTHo nponopumoHanbHasa GpyHkums: $y = \cfrac{\beta 1}x + \beta 0 $
OpobHo-paunoHanbHasa pyHkuma: $y = \cfrac x{\beta_1x + \beta 0} $

JononHntenbHoe Heobs3aTeNbHOE 3aAaHNe: BelyncanTs cneayoume rnokasaTtem KayecTsa
perpeccumn ans Kaxxaow KpuBow N cAenaTh BbIBOAbI:

NouswNE
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8. TeopeTuveckuii KoagpuumneHT geTepmmuHaumm $ R~2 $;
9. cpeaHsa keagpaTudeckas owmnbka $ S _{\varepsilon} $;
10. cpeaHas owmbka annpokcumaummn (npunbanxeHns) $ A $.

Copep>xaHue oT4ETa

Lenb paboTsl.

KpaTKoe 13/10)KeHNEe OCHOBHbIX TEOPETUYECKNX MOHATUIA.

MocTaHOBKa 3aay4n C KpaTKMM OMMCaHWEM MOpPSAKa BbIMOJHEHNS paboThl.
Heobxoaumble hopmynbl, PUCYHKN 1 Tabanupl.

KpaTkune BbiBOAbI MO MOJYYEHHbIM pe3yibTaTaM.

Obwun BLIBOA NO NpoaenaHHon paboTe.

KoZ nporpammbl (ecnn nmeeTcs).

NouswnhH

Bonpochl A1 CAMOKOHTpPOJIA

ChopmMynnpoBaTb OCHOBHYIO MAEK METOAa HaMMEHbLUNX KBaapPaToB.

CTaTnuCTU4eCKne CBOMNCTBA OLEHOK, NOyYaeMbIX C MOMOLLbIO METOAA HAUMEHbLUNX KBaApaToB.

MeTo4 HauMeHbLUINX KBaApaTOB B PErpecCMOHHOM aHanus3e.

MocTpoeHne BbIBOPOYHbIX NPSAMbIX CPeAHEKBaAPATUYECKOWN perpeccm ¢ UCNoJib30BaHNEM

MeTo4a HauMeHbLUNX KBaApPaTOB.

5. [laTb onpegeneHme noHATUA KOPPEIALUNOHHOMO OTHOLWIEHNS N 0XapaKTepu3oBaTb ero
CBOWCTBA.

6. CdhopMynnpoBaTb anropuTM BblYNCIEHNS BbIDOPOYHOr0 KOPPENALNOHHORO OTHOLLEHNS.
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