Mpaktuka 8. Kputepuit MHK Kak ¢yHKumMa Ko3dpPUULMEHTOB perpeccum B TPEXMEPHOM

npocTpaHcTee

1.

B3aTb OUEHKN KO3bOUUMEHTOB ANA AMHeHOW mozenn QH-XapaKTepUCTUKKM M3 NPOLIon paboTbl
(EO,El) W B AaHHOI paboTe cuntatb UX UCTUHHBIMU (S, ..). CreHepMpoBaTb BbIBOPKY 06bema n no
MOZE/N C NOJYYEHHbIM [, .. 334aTbCs AUcnepcueit Wwyma n obbemom Bbibopku ot 10 ao 20.
Paccuntate MHK-oueHKM K03 ULMEHTOB perpeccnmn Ha OCHOBE aHA/IMTUYECKOTO peLleHna 3a4a4m
MWHUMM3AUMKM GYHKUMOHANA KayecTBa. PacyeT caenatb dyHKLMeEN regress U no ¢opmyne:

g =XTX)"'xTy
MocTpounTb TpexmepHbIn rpaduk (surf) n rpaduk nsonmHmin (contour) pyHKUMoHana kayectsa MHK
Q(B). OTObpasuTb ToUKOMN aHanUTUYecKoe pelueHue (plot3). YbeauTbes, UTO TOUKA NEKUT TOYHO B
MWHUMYME.

Bonpocbl K 3awure

1.

3.

O6bACHEHME HEBA3OK MeXKAY MOLE/bIO U AaHHbIMU KaK peanunsauuii caydamHoro wyma. HacocHbIi

arperat aBnsetcad OObEKTOM C AETePMUHWMPOBAHHbIM MoOBeAeHMEM (NP OAMHAKOBOM pacxone

6yneTr oauH M TOT Xe andHanop). OgHako npu cbope AaHHbIX A1 OA4HOro 3a4aHHOro pacxoaa
MOTYT NONY4aTbCA Pa3Hble 3HaYeHUA aAndHANOpPa HACOCHOro arperara.

a. YKaszaTb KOHKPETHble NPUYMHBI, M3-3a KOTOPbIX NOABAAETCA CAyYaliHbl pa3bpoc AndHanopa
AN ogHOro pacxoaa. MpueecTy No KpanHen mepe 3 NPUYMHBI.

b. MoscHMTb, Nouemy pa3bpoc HOCUT CNyYaliHbIi XapaKTep.

c. [lo Kakol NpuUYMHe pasymMHO CYUTaTb LLIYM HOPManbHOM CAyYaMHOM BEIMYUHOMN?
BepoAaTHOCTHas mogenb BblIBOPKM A0 U3MepeHU. UmeeTca AeTepMUHMPOBAHHAA COCTaBAAOLWAA B
Hanope, obycnoBneHHaa ¢u3MKo o06bekTa. MmeeTca cayyaliHas cocTaBastowan  (wym),
0bycnoBneHHbI GaKTOpamM, yKasaHHbIMM B NpegblayliemM NyHKTe (a TakxKe Apyrumun GakTopamu).
3anucaTb BEPOATHOCTHYO MOAE/b 40 U3MEPEHUIA, YKa3aTb B HEN AeTEPMUHUPOBAHHYIO

a. @opmbl 3anucu:

i. CranapHas, ona Kaxgoro i-ro afiemeHTa BbI6OpKK
ii. BekTopHas, 4NA KaxKaoro i-ro anemeHTa BbI6OpKM
1. Pa3mepHOCTb BeKTOpa Ko3adduLMeHTOB
2. Pa3smepHocCTb BeKTOpa paKTOpoB
iii. BeKTopHan, 4na BCEX 3/IEMEHTOB BbIOOPKM.
1. 3anucb maTpuubl NaaHa Yepes BEKTOpP GaKTopoB
2. [nsa Bcex nepemeHHbIX YKa3aTb pasMmepHOCTU
b. HtoaHchbl
a. BekTop ¢dakTopos
i ANA 3a4aHNA TMHENHOW 3aBUCUMOCTU
ii.  AnA3agaHMA NOAMHOMMANBHOW 3aBUCMMOCTH
BocctaHOBNEHNE KO3DODULMEHTOB pErpeccMm No SKCNePUMEHTAIbHbIM AaHHbIM
a. [oHATMe perpeccMoHHOro ocTaTKa.
i. W306paxkeHne ocTaTKoB Ha rpadumke Q-H (ackus)
ii. PacueTt ocTaTKoB B CKaNspHOM BUAeE (414 KaXKAoro i-ro afemeHTa)
iii. PacueT ocTaTKOB BEKTOPHOM BUAeE (415 BCEX 3/1EMEHTOB BbIOOPKM).
iv. Yem oTan4yaeTcA OCTaToOK OT Wyma
v. Kak ocTaTku xapaKTepmsyeT KayecTBO mMogenn?
b. ®yHKUMOHanN meToAa HaMMEHbLUMX KBAAPATOB
i. Kak QyHKLMOHaN KayecTBa XxapaKTepu3yeT OCTaTKK
ii. 3anucaTb PpyHKUMOHan MHK B cKanfipHOM U BEKTOPHOM BUAE



vi.

Vii.

MoxeT i PpyHKUMOoHan bbiTb oTpMuaTenbHbiM? MoXKeT M OH BbITb paBHbIM HY 0.
B uem pashuua mexay B, B, Bucr?

lpaduueckuin Bua dyHKUMOHaNa AnA nuHelHoro 3asucumoctu (k=2) (ackus
TpexmepHoro rpaduka, ackms rpaduka M30AUHUN)

YTO NponcxoanT C OCTaTKaMU MPU AOCTUNKEHUU MUHMMYMa QYHKUMOHANA KavyecTsa
MHK?

Y10 NnponcxogmnT ¢ rpadmMKOM perpeccMoHHOM MOLENN B OCAX UCXOAHbIX AaHHbIX (Q,
H) npu gocTnskeHnn mmHumyma pyHKLUMOHaNa KayecTBa MHK?

C. tDopmaanaﬂ NOCTAaHOBKa 3a4a4u NOUCKa OLUEHOK KO3¢¢MLI,VIEHTOB perpeccun ,B KaK 3a4a4u

MWUHMMM3AUUK PYHKLMOHANA (B BEKTOpHOM BUAe). YTo AaHo, UTo TpebyeTca HaMTK, 3a cyeT

Yero aTo AOoCTUraeTca.

d. AHanuTuuyeckoe peweHne 3aga4n NONCKa ONTUMaIbHbIX OUEHOK ﬁ

YTO TaKoe BeKTOp-rpaameHT?
BblBOA, CUCTEMbI HOPMa/IbHbIX YPaBHEHWUI 1 ee peLueHne

PacueT KauecTBa mogenu nocne nsmepeHunit. Metpuka R2



