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Cricok u3 MHHHU-BOIIPOCOB I10 OIIHOMCpHLIﬁ aHajuns3

CIuCcOK U3 MUHHU-BOIIPOCOB 10 ABYMEPHOMY aHAIU3y
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KoHcepBaTUBHbIE U paguKanbHble KpUTepUnU. HefOCTaTKM M BO3MOMXKHOCTM UX MCMONb30BAHMA.
OnpeaeneHue, NpUMepbI.

MHoKecTBeHHble TecTbl. MonpaBKka BoHepPpPOHN KaK KOHCEPBATMBHbIM KpUTEpUit B 0biem caydae
W B C/lydae He3aBUCUMbIX TecToB. MonpaekKa Zidak’a.

MHOeCTBEHHbIE TECTbI: aAITOPUTM X0NbMa. (BblI0XKEHO B Wiki)

OaHodaKTOPHbIN ANCNEPCUOHHBIM aHann3. Mogenb, Kputepuid. NpoBepKa COOTBETCTBUA MOLENN.
Post-hoc MHO»KecTBeHHble cpaBHeHusA. MnaHoBoe cpaBHeHUe. TecT LSD. CTioa4eHTU3NPOBaHHbIN
pasmax, tect HSD.

MHOKecTBEHHAsn IMHENHAA perpeccus, Hecay4aHas MaTpuua perpeccopos. OLeHKM KoadduLm-
€HTOoB perpeccuun. PasbueHune perpeccopos.

Teopema lNaycca -Mapkosa, MHK 1 MMI.

KoapdnumneHT geTtepMnuHaLmMm 1 MHOMXKECTBEHHbBIN KO3IODULIMEHT KOppenaumnm.

3HaYMMOCTb perpeccuun, TP BUAA CTaTUCTUKM KpUTepus.

KoapdnumneHT geTtepMnuHaLmMm 1 MHOMXKECTBEHHbBIN KO3IDDULIMEHT KOppenaumnu.

JoseputenbHble MHTEPBasbl A1A PErPECCUN U MHTEPBA/bI ANA NPencKa3aHus.

JoBeputenbHble MHTEPBasbl ANa KoapPuuneHToB perpeccuun. PacnpegenieHne BEKTOpa U3 KO3d-
dULMEeHTOB perpeccum, pasHole Gopmbl ero 3agaHus.

Ponb 3aBMCMMOCTUN PETrPECCOPOB Ha NPUMEpPE ABYyX 06BbACHAIOWMX NepemeHHbIX. Cynpeccopbl.
MN36bITOYHOCTb, ABE Mepbl.

MpoBepKa rMnoTes 0 3Ha4YMMOCTU YacCTK KO3hPULMEHTOB perpeccuu. MNoLwwarosblit perpeccuoHHbIN
aHanms.

Bbiaenstowmecs HabatogeHUs B perpeccum (aHams ocTaTkoBs, pacctoaHmsa MaxanaHobuca u Kyka,
yAaneHHble OCTaTKK).

B3BelweHHan perpeccus.

Mogenu, Koraa perpeccua IMHeMHa NN ee MOXKHO CBECTU K IMHENHOW. COOTHOLLEHUE MeXay
KOPPENALMOHHBIM OTHOLLEHMEM C KaYECTBEHHOW NEPEMEHHOM U MHOXECTBEHHbIM KO3ddULMEH-
TOM KOPPENALUN C COOTBETCTBYIOWUMU GUKTUBHBIMU NEPEMEHHBIMMU.

Mepexod K npeaeny no 4nucay HabaaeHuii B iMHeEHOM perpeccun. Cnocobbl nepexona K npege-
Ny. YcnoBua Ansa coOCTOATENbHOCTM, 418 aCMMNTOTUYECKON HOPMasibHOCTU. (JemMUaeHKo, TeopeMbl
1.4n1.6).

MHoOKecTBEHHas IMHEHAA perpeccus (Kak yChoBHOE MaTeEM.OXKMAAHME) CO CydYaliHbIMUK perpec-
Copamm — cxema c/lydanHom Bbibopku (demunaeHko: pasaen 3.3). AcumnToTuyeckume ceoiictea (Je-
MUOEHKO: Teopema 3.5, popmyna (3.25), M Teopema 3.6).

HenuHelHana perpeccua (demuaeHko, dopmyna (7.1)). AcumntoTnyeckue ceoiicTea (JdemnaeHko:
Teopemsl 8.2 1 8.3).

AIC m BIC (BblnoxkeHo B wiki)

Generalized regression: normctuyeckas perpeccums.



