(2)




Pacuet koadduLmeHToB perpeccun (MHK)
U=318"=(y,~b, ~byx,)* =min
i=1 i=1

U _ 2i(y, by —bx,)=0 nby+b Y % =Yy,
| db n i=1 i=1
Z’Z] Zizl(yl —b, —b,x,)x, = bolzzllxi‘"bliz:l:xiz :;yixi
b, Zlylzlx _Zyl lzx nzn:yi i_iyiixi
_ i i=1 i=1 =l
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KoadpduumeHT koppensumn NmpcoHa

S (5, - ), - 7))

R + COV()C,y) — i=1
Gxay n n

Z(xi _)_C)zz(yi _)_/)2

i=1 i=1

YcnoBus npuMeHeHnst KoadduuneHTa Kkoppensummn NupcoHa:

1. lNepeMeHHbIe X 1 y A0KHLI ObITb pacnpeneneHbl HOpMasbHO.

2. [lepeMeHHble X U Y A0KHbI ObiTb U3MEPEHDbI B MHTEPBAIbHOW LLKAME
VAN LLIKaNe OTHOLLEHWUM.

3. KonnuyecTBo 3Ha4Y€HMUN B UCCEAYEMbBIX MEPEMEHHbIX X U Y [OMKHO
6biTb OANHAKOBbIM.

3Ha4yeHne KoadduruMeHTa Koppensunum He 3aBUCUT OT MacliTaba
N3MepeHUS.



KoapduumeHT Koppensiumm npuHuMaeT 3HadveHuss ot —1,0 (cTporas
oTpuuaTenbHas  koppensduusa) no  +1,0 (ctporad  nonoXuTtesbHas
koppensauusi). 3HadeHne 0,0 o3Ha4vaeT OTCYyTCTBME Koppensuuu. CBsA3u
MeXxay nepeMeHHbIMKU MOryT 6bITb CrlabbiMM U CUSTbHBIMU (TeCHbIMK). WX
KpUTEPUN MOXHO OLEHMBATb MO Pa3/iMyHbIM LIKasaM, U3 KOTOpPbIX Hanbonee
4aCTo NMPUMEHSIIOT WKanbl Yeanoka m E.lMN.[onybkoBa

HIxana Yegaoka HIkana E.ILI'ony0koBa
R NuTepnperanms R NuaTepnperanus
0,1-0,3 Cna0as 0,00 - 0,20 OrcyTcTBYET
0,3-0,5 YmMmepeHHas 0,21 - 0,40 Ouenb cnabas
0,5-0,7 3ameTHas 0,41 - 0,60 Cnabas
0,7-09 Bricokast 0,61 - 0,80 YMepeHHas
0,9-1,0 BecbMa BrICOKas 0,81 -1,00 CunbHas




O, =0,




Y, =by +bx; + bzxiz

S

U=) ¢ :Z(yi_bo_blxi_bz'xiz)z = min
i=1

i=1
— n n n
2
nb, +b12xl. +b22xl. = Zyl.
i=1 i=1 i=1
n n n n
2 3
| bOle. +b12xl. +b22xl. = Zyl.xl.
i=1 i=1 i=1 i=1
n n n n
2 3 4 2
bOle. +b12xi +b22xi = Zyixi
- i=1 i=1 i=1 i=1




JinHeapu3aLns 3aBUCMMOCTEN v =hu+z

3aMeHbl Orpatn-
Bupa 3aBMcMMocTH
N u k z YyeHus
- [Mapatona BToporo (Mau BbiCLWIEro) NopsaaKa I .
y=ax"+b y X] a
a 1
Munep6ona ¥ =—+b y — a b X=0
X X
Norapucmuueckas dbyHkuma V=alnx+5 ¥ In x a b x>0
y>0
MokasaTentHas dyHkuns ¥y = ba” ny| x |Ina|Inb| a>0
b>0
y>0
CTeneHHas dyHkums ¥ = bx® Iny || Inx a | Inb| x>0
b>0
ax y>0
JKCNOHEeHUnanbHaa pyHKumna Y = be Inly X a |Inb b0
a 1 y > 0
SKCRoHeHUanbHas DyHKLNS Y = beé Inly = a |Inbj o
_ X 1 1 y=0
Y7 ax+b y x ? b x=0
b 1
Y= Yy Xy || =7 | |=
x+a a
Y 1 1 b 0
T7 1T == T € a Yy #
b+ ae y
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Bonpr-amMnepnag KTEPUCTHKA [NO 223

peHud
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Wexoanmie gammnie Pacuet koad¢rmicHTa Koppeaaim 1 lupcona
0.5 15,0 Jluncapuianuy B upenoaoKennn y =a * x*2 + b i((\, _ ﬂ(\' ) npeacTaBeHne R
1 8.4 cov(x v)_ E T 2 i
- o X>J -1 yv=ax-+b -0,5126
1.5 6.0 15 ¢ o7 / B )
- = b e — 2 . =\2 s
2 5.0 Z(\ Y0 7 y=alx1b 0.9998
2.5 42 =
3 3.7 R . 275
: B Y= -0.8259
3.5 3.4 ax-+b
4 3:1
5 1 -
4.5 3.0 Habuouaeres clulbHas KOPPeIALIIL SKCIEPUMEH LA/ IbHbIX JAHHBIX B 1IPEICLdBIIeHIL
S 2R S+t 0+ ¢ y:a/x+b
5.5 2,7 0
6 2.6 0 50 100 150 200 250 Pacrier Kmrl)rbmuren’mn perpeccmim
6.5 2.5 n "
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9 22
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1. ¥pasrenus ycrxopsaoweeocs tuna

CreneHHOl 3aKOH
IKCIOHEHIMAJLHE 3aKOR

2. ¥YpasHetus cuemoudrozo Tuna

ol /" —kt
Ino=—*kt

[ —In(l —a)]' /= kt

Aspamu—Epodeesa

[ —In(l —a)]'/s=kt

[—In(l —o)) /t=kt

IIpayra—ToMnkuuca

3. ¥Ypasrenus samedirsroujezocs Tuna

3.1. Hupgysuonneie mexarusmel
Onnomepnasi nuddysus
JBymeprass nuddysus
Tpexmepnass nugpdysus

In [a/(1 —a)] =kt

o2=—=Ft

(l—a)In(l —a)+a=Fkt
[1—(—a)s) =kt

Tuncrinar—Bpaynmreiin [1 — (20/3)] — (1 — ) lP==kt

3.2. I'eomerpuueckue modeau
Cxumamwliascs: Mionanb

Cxumawomuiics o0neM

3.3. Ilopadok peakyuu nNoO OTHOWEHUIO K O

Ilepsoiii
BTopoii
Tperuit

1 — (1 — ) /2 =kt
1 — (1 —a) s =kt

—In(l — a)=*Ft
(I —oa)y =kt
(1 —a) 2=kt
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aounnhWw
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