MpakTtuka 11. OnTMmanbHble 3agaumn
3apaua 6e3ycnoBHOM MMHUMM3ALUK. 3a4a4a MUHMMU3ALMU C OTPAHUYEHUAMM.

Yactb 1. BocctaHoBAeHMe KOapPuumeHToB perpeccum ¢ nomouybto MMHK

1.

CreHepupoBaTb BbIOOPKY Ha OCHOBE JIMHEWHON Moaenn uaeHTUMPUUMpoBaHHOM paHee QH-
XapaKTepPUCTUKM HacocHoro arperaTta. O6bem BbIbOPKKU n 3aaaTb oT 10 o 20.

3apaTtbea R, Q, ﬁanp. MaTtpuupl R, Q B3ATb AMAroHaAbHbIMK, ﬁanp B3ATb NPOM3BOAbHbIM. [Tporpammy
YCTPOUTb Taknum 06pasom, 4tobbl usmeHerue R, Q, Bapp YUUTBIBANOCH MO BCEMY KOAY.

PaccumTate MMHK-oLeHKM BeKTOpa f Ha OCHOBE aHA/IMTUYECKOro pelleHus 6e3ycnoBHOM 3a4auu.
MocTpouTb TpexmepHbI rpaduk (surf) n rpadumk nsonmHmin (contour) dpyHkumoHana Kadectsa MMHK
n ero. OTo6pasnTb TOYKOM aHaNUTUYecKoe pelueHme (plot3)

Ha ocHoBe npeablayLLero nyHKTa M3yu4nTb, Kak MameHsieTca rpaduk ¢yHKkumoHanos MHK, OMHK,
MMHK npn mnameHenun R, Q, ,Banp. OnwucaTtb, Kyaa caBUHETCA MUHMMYM GYHKUMOHANOB WM Kak
nomeHsaeTcsa ¢popma rpadukos (bonee BbITAHYTHIN, Honee Kpyrabin).

Yactb 2. BocctaHOoBNAeHME KOIPPULUMEHTOB perpeccum B C/ydae HaNIUuUA OrpaHUYeHUMm
(kBagpaTUUHOE NporpammmpoBaHue)

1.

Mpusectn ¢yHKUMoHan MMHK K Buay KBagpaTuuHoh ¢opmbl. MNocumTaTb KOHKPETHbIE MaTpuLbl H,
f.

Y6eautbca, yto quadprog 6e3 orpaHMYeHUI AaeT pelleHWe, COBMaatollee C aHAIUTUYECKUM
peweHnem MMHK 6e3 orpaHnyeHuid. BoiBecTn ero Ha rpadmK U CpaBHUTb B YMCAaX.

3apaTb orpaHUYeHus Bmin, Bmax TaK, YTOObI XOTA Obl OAHO M3 HUX Hapylwanocb B H6e3ycsoBHOM
3agaye MMHK. 3anucatb orpaHmMyeHma B matpmuyHon dopme A, b.

MocumMTaTb pelweHWe 33Ja4u  KBaApPaTUYHOrO  MPOrpamMmMupOBaHMA C  OFpaHUYEeHUAMMU-
HepaBeHcTBaMU yHKLUMeln quadprog. BbiBeCTM pelleHue 33afa4vM C OrpaHUYeHUAMU Ha rpaduK.
NHTepnpeTnpoBaTb KOPPEKTHOCTb pe3ybTaTa.

Bonpocbl K 3awure

1.

Y1o TaKkoe 3apa4a OMHK, yem oHa oTanyaeTtca or MHK. C Kako Uenbio BBOAATCA Beca HeBA3OK? Kak
YMCTO TEXHMYECKM MX 3aMncaTb B BUAE MaTpuLbI?

Yto Takoe 3amaya MMHK? Tpaktoska MMHK Kak crnocoba yyeTa anpuopHoi MHpopmaumm o
KoadpodumumeHTax perpeccumn. McnonbzosaHme MMHK npu obydyeHnmn HellpoceTein.

Mpu Kakux ycnosusx peweHne 3agaun MMHK 6yaeTt cosnagaTb ¢ peweHuem 3agaum MHK?
MpoBepuTb NPeanonoXKeHMe, UCNOJb3ya Gopmyny aHANNTUYECKOTO peLleHmna 3aaadn MMHK.
O6bwuit BuA KBagpatMyHOM dopmbl. KBaapatuyHaa ¢opma Kak MHoromepHoe o0606uieHne
KBagpaTHOro TpexyseHa. Ycnosue Hannuma MMHUMYMa U MakCUMyMa.

O6wWwuit BUA, 334241 KBAAPATUUHOTO NPOrPaMMUPOBAHMA C OFPAHNUYEHUAMU-HEPABEHCTBAMM.

Kaknum obpasom B 3agaye MMHK c orpaHMYeHMAMM MOXKHO Y4ecTb anpuopHyo MHPopmauuo o
KoadduumeHTax perpeccun?

3anucb orpaHnYeHnin Ha OUEHKKN KoadpduUneHTOB perpeccun

Moyemy ana yyeTa orpaHUYeHnit Henb3a npocto pewnts MMHK 6e3 orpaHuyeHuit U gosectu A0
6AnKallwen rpaHuLbl  KOMMOHEHTbl BEKTOpPa OUEHOK, KOTOpble BbIWAW 3@ rpaHuUbI?
MpounntocTpmpoBaTb OTBET Ha cBoeM 3D-rpaduke nam rpaduke U30AUHUNA.



