MpakTuyeckas pabota Ne5: dneMeHTbl perpeccMoHHOro aHasimn3a. BelbopoyHble NpsiMble CpeHEKBaAPaTUYECKON
perpeccuun. KoppenaumoHHble OTHOLEHNS

MpakTuyeckana padora Ne5: dnemeHTbl
perpeccCMoOHHOro aHanusa. Bbibopo4yHblie
npsMble CpeaHeKBaapaTU4EeCKoOMn perpeccum.
KoppenfauuoHHbIe OTHOLUEHHUS
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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.

4. [ns 3apaHHON BbIBOPKM MOCTPOUTL KOPPENSALMOHHYIO KpMBYIO Napabonnyeckoro snga $y =
\beta 0 + \beta_1x + \beta 2x"2 $, a Takxe KOPPENALNOHHYIO KPUBYIO B 3aBUCMMOCTN OT
HOMepa BapWaHTa U caenaTb BbIBOAbI:

1. cTeneHHas qyHKUmMA: $ Yy = \beta Ox”™{\beta_1} $;

nokasaTtenbHaa dyHkumaA: $ y = \beta_O\exp(\beta_1x) $;

ApobHo-nuHenHasa pyHkuma: $y = \cfracl{\beta 0 + \beta _1x} $;

norapugpmMmnyeckasn pyHkuma: $y = \beta 0 + \beta 1\In x $;

obpaTHO NponopunoHanbHas yHkuma: $y = \beta 0 + \cfrac{\beta 1}x $;

6. opobHo-paunoHanbHas yHkuusa: $y = \cfrac x{\beta 0 + \beta 1x} $.

5. JononHntesnbHoe Heobs3aTebHOE 3adaHne: BoldncanTs cnegyolme rnokasaTesim KayecTsa
perpeccuun A Kaxxaovi KpuBou 1 caenaTh BbIBOAbI:

1. TeopeTn4eckni KO3(hpUUNEHT JeTEPMUHaUMmn $ R~2 $;
2. cpepHsasa kBagpaTnyeckas owmbka $ S _{\varepsilon} $;
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3. cpeaHsasa owmbka annpokcumaumm (npubamxeHns) $ A $.

Copep>xaHue oTYéTa

Llenb paboThl.

KpaTKoe 1310)KeHNe 0CHOBHbIX TEOPETUYECKNX MOHATUA.

MocTaHOBKa 3a4a4M C KpaTKUM ONMCaHNEM NOpsAKa BbINOJHEHMA paboThbl.
Heobxopunmele hopMynbl, PUCYHKU 1 Tabnnubl.

KpaTkue BbIBOAbI MO MOAYYEHHBIM pe3ybTaTaM.

O6wwmin BEIBOA MO NpofienaHHon paboTe.

Kog nporpammel (ecnvm nmeeTcs).

NouswNE

Bonpochl ona CaMOKOHTpoONA

ChopmynnpoBaTb OCHOBHYIO MAEK METO4a HaMMEHbLUNX KBaapaToB.

CTaTncTU4eCckme CBOMCTBA OLEHOK, NOJyHaeMbIX C MOMOLLLIO MeTOAa HAaUMEHbLUNX KBaApaToB.

MeTo4 HauMeHbLUNX KBapaTOB B PErPeCCMOHHOM aHanu3e.

MocTpoeHne BbIBOPOYHbIX NPSAMbIX CPeAHEKBAAPATUYECKOWN PErpeccmm ¢ NCNoJib30BaHNEM

MeToAa HauMeHbLUNX KBaApaTOB.

5. JaTb onpeneneHne noHATMA KOPPENSLUNOHHOIO OTHOLEHNA U OXapaKTepn3oBaTh €ro
CBOWCTBA.

6. CdhopMynnpoBaTb anropuTM BblYNCIEHNS BbIDOPOYHOr0 KOPPENALNOHHOIO OTHOLLEHNS.
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