MpakTtuka 5. Perpeccusa. MHK u ceoiictea MHK-oueHOK

Yactb 1. Kputepuint MHK Kak ¢pyHKUUA K03pPULMEHTOB perpeccum B TpEXMepPHOM NPOCTPAHCTBE

1.

CreHepupoBaTb BbIGOPKY 0bbema N NO MOAENM U3 CBOEro BapuaHTa Ha caiite. BapuaHt
BbI6GMpPaeTcA Mo CMUCKY Ha cauTe. [1a moaenun 3afaHbl UCTUHHbIE KO3QOULMEHTbI perpeccum u
aucnepcus wyma. O6bem BbIbOpPKKU n 3aaaTb oT 10 o 20.
PaccumTatb MHK-0oLEeHKM KO3 PULIMEHTOB perpeccum Ha OCHOBE aHAIUTUYECKOTO peLLeHus 3a4a4m
MUHMMM3AUMK GYHKUMOHANA KadecTBa. PacyeT caenatb GpyHKUMel regress 1 no popmyne:

B =XTx)"1xTy
MocTpounTb TpexmepHbIn rpaduk (surf) n rpaduk nsonmHmin (contour) pyHKUMoHana kayectea MHK
Q(B). OTObpa3nTbL ToUKOM aHaNUTUYeCcKoe pelleHune (plot3)

Yactb 2. Ctatuctuueckue ceoictea MHK-oueHoOK

1.

MeToooM CTaTUCTUYECKOTO MOAENMPOBAHUA NOCTPOUTL PAchpeseneHnsa OLEHOK KoapduuneHToB
perpeccuMm Kak CayyalHbiX BeNWYMH. Mo pesynbTaTam YMCAEHHOFO MOALENMPOBAHUA OnNpenenvTb
95% poBepuTENbHbIN NHTEPBAN KOIPDULIMEHTOB.

MeTogoM CTaTUCTUYECKOT0 MOLENNPOBAHMA MOCTPOUTb MOJUIOH OTHOCUTE/bHBIX YaCcTOT NPOrHO3a
¥ () npu x=200 u x = 240. Ha rpaduKax OTMETUTb UCTUHHOE 3HaYeHne Yy (Xy).

MeTogoM CTAaTUCTUHYECKOTO MOAENMPOBAHUA NOCTPOUTb MOAMUIOH OTHOCUTENbHbIX YACTOT OLIMOKM
npeAcKasaHUa UCTUHHOTO 3HaveHus e, = J(x) — y(x) npu x=200 u x = 300.

MeTogom  CTATUCTMYECKOrO MOAE/IMPOBAHMA  MOCTPOUTb MOJIMIOH  OTHOCUTE/IbHBIX  YacToT
pacnpegeneHus owmnbKM NpeackasaHua HOBOro 3HaveHus e, = Y(x) — y, npm x=200 u x = 300.
MocTpouTb TeopeTMyeckMe NAOTHOCTM pacnpeaenenuna V(x,), e, e, npu Bcex x. OTMeTuTb 95%-
[0BepUTENbHbIN AManasoH. Mpaduk coBmectTuTb € rpadmKkamm U3 NpeablayLLero NyHKTa.

Bonpocbl K 3awure

1.

O6bsicCHEHME HEBA3OK MeXKAY MOAENbI0 U AaHHbIMM KaK peannsalmin CayyaiiHoro Wwyma.
— nomumo npumepa ¢ QH-xapaKTepmncTMKon NpMBECTM CBOM NpUMmep
—  MOACHUTb COAEPKaTe/IbHbIN CMbICA INCNEPCUMM LlyMa B Ballem npumepe
BeposTHOCTHas mogenb BbIBOPKM 40 M3MEPEHUI (BEKTOPHbLIN BUA, CKANAPHbBIN BUA).
Kak coopmmnpoBaTb BEKTOP PpaKkTopoB
a. [AnA 3agaHuAa IMHEMHOM 3aBUCUMOCTU
b. Ans3agaHMa NOAMHOMMANbLHOW 3aBUCMMOCTHU
Kak dopmupyetca matpuua nnaHa?
dopmanbHaa MNOCTaHOBKAa 3a/iauM MOUCKA OLEHOK KOo3pPULMEHTOB perpeccum Kak 3aaauu
MWUHMMM3aUUM GYHKUMOHANA (B BEKTOPHOM BUAE).
YTo Takoe cucTema HoOpMa/ibHbIX ypaBHeHMIA? KaK oHa BbiBOAUTCA?
OueHKM Ko3dPULMEHTOB perpeccum ﬁ KaK C/ly4YaliHble BENYMHBI.
a. KaK NpoABAAETCs UX CIY4alMHOCTb?
Mmozenb [? [,0 NU3MepeHuni
[ OKa3aTe/IbCTBO IMHENHOCTU CBA3U E W BEKTOpa Lyma

b

C

d. /A0Ka3aTeNbCTBO HECMELLLEHHOCTM OLLEHOK 3

e. BblBOJ KOBAPUALMOHHOI MaTpuLbl oLieHoK cov(f)

f.  KaKoe TeopeTuueckoe pacnpeaeneHne meet koadpduumeHt f;?
g

OT Yero 3aBUCUT TOYHOCTb (Ancnepcus) oueHUBaHWA [? BHECTU U3MEHEHUA B KOAE, YTObbI
NPOUANIOCTPMPOBATL BANAHME 3TUX GaKTOPOB

8. TpOrHo3 perpeccMoHHO MOLEeNN KaK CyYaliHas BeIMYMHA



OWKNBKa NPOrHO3a UCTUHHOIO 3HAYEHUA U OWMbKa NPOrHO3a HOBOTO 3HAYEHUA
noYyemy Ba*kHa KOPPENNPOBAHHOCTb KOMMOHEHTOB ﬁ?
i. BblIBOA GOPMYNbI AUCIEPCUU CYMMbI KOPPEAUPOBAHHbIX BeNNYMH D (X +Y)
ii. obobueHune Ha cayyaii D(aX + bY)
iii. u4To Mrpaet ponb a, b B nporHose y(x)? uto urpaet ponb X, Y?
yem obycnoBneHa NOrpewHOCTb MNPOrHO3a MCTUHHOMO 3HAYeHWA U MOFPEeLHOCTb HOBOFO
3HayeHuna?
[0Ka3aTe/IbCTBO HECMELLLEHHOCTM NPOrHO3a, BbIBOA, ANCNEPCUN MPOFrHO33,
ancnepcmmn ownBb0oK NPOorHo3a MCTUHHOMO 3HAYEHUA U HOBOFO 3HAYEHMS
[0BEpPUTENbHBIN MHTEPBAN MPOrHO3a NPV U3BECTHOW Aucnepcum
i. MPOrHO3 MCTUHHOIO 3HAYEHUA
ii. MPOrHo3 HOBOroO 3HaYeHUA



