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AHaJIN3 TaHHBIX HA KOMIIbIOTepe, 4/8, (2023/2024)

lNonsaauua H.D., npumepHbIe TEMBI K 9K3aMEHY

Criicok u3 MHHHU-BOIIPOCOB 110 OHHOMepHBH‘/‘I aHaJIn3

CIUCOK U3 MUHHU-BOIIPOCOB IO JBYMEPHOMY aHAIU3Y
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MHoKecTBeHHbIe TecTbl. [onpaBka BoHPepPPOHU KaK KOHCEPBATUBHbLIM KpUTEPUt B 0bLEM ciyyae
M B C/lydae He3aBUCUMbIX TecToB. MonpaBka Zidak’a.

MHoKecTBeHHble TecTbl: FWER, anroputm Xonbma ¢ AoKa3aTeNbCTBOM. (BblioxkeHo B wiki).
MHoecTBeHHble TecTbl: FDR (onpegenenune), anroputm Benjamini—Hochberg (6e3 goKkasatenb-
CTBa, CPABHUTb C a/IFOPUTMOM X0/1bMa).

OAHOAKTOPHBIN AMCNEPCUOHHbIM aHann3. Mogenb, Kputepuid. NMpoBepKa COOTBETCTBUA MOAENN.
Post-hoc mHoecTBeHHble cpaBHeHMA. MnaHoBoe cpaBHeHue. TecT LSD. CTiogeHTU3NPOBaHHbIN
pasmax, Tect HSD.

MHOXeCTBEHHas IMHEHAA perpeccus, Hecay4YaiHasa maTpuua perpeccopos. OLeHKM KoadduLm-
€HTOB perpeccuun. PasbueHne perpeccopos.

Teopema lNaycca -Mapkosa, MHK n MMT1.

KoadpdnumneHT getepmuHaumm U MHOXKECTBEHHbIN KO3DOUULMNEHT KOppensauumu.

3HaYMMOCTb Perpeccuun, TP BUAA CTaTUCTUKM KpUTepus.

KoadpdrumneHT AeTepmMrHaLMM U MHOXKECTBEHHbIN KO3DDOUUNEHT KOPPENALLUM.

JoseputenbHble MHTEPBaAsbI 418 PErPECCUM U UHTEPBAbI ANA NPeACKasaHua.

JoBeputenbHble MHTEPBasbl 418 KO3pPUUMeHTOB perpeccuu. PacnpegeneHme BeKTopa U3 KOad-
duuMeHTOB perpeccun, pasHble Gopmbl €ro 3aaHus.

Po/1b 3aBUCMMOCTUN PErPECcCOPOB Ha NpMMepe ABYX OOBbACHAIOLWMX NepeMeHHbIX. Cynpeccopbl.
MN36bITOYHOCTD, ABE MEpbI.

MpoBepKa rMnoTes 0 3HAYMMOCTU YacTU K03 dULMEHTOB perpeccum. MNoLuaroBbIi perpeccUoHHbIN
aHanus.

Boiaenatowmecsa HabatoaeHUs B perpeccum (aHaams ocTaTkoB, pacctosHMA MaxanaHobuca u Kyka,
pblyar, yaaneHHble OCTaTKu).

B3BeweHHan perpeccus.

Perpeccus c perynapusaumeit. NMoctaHoBKa 3a4a4M, MOTMBALMA.

Mogenu, Korga perpeccus IMHENHA AN ee MOXKHO CBECTU K IMHENHOW. COOTHOLLEHUE MeXAY
KOPPENALUMOHHBIM OTHOLLEHMEM C KaYeCTBEHHOM NepeMeHHOM U MHOXKEeCTBEHHbIM KO3ddULUMEH-
TOM KOPPENALUN C COOTBETCTBYIOWMMMN GUKTUBHBIMU NEPEMEHHbBIMMU.

Mepexoa K npeaeny no ymcay HabawaeHuin B iMHeHon perpeccun. Cnocobbl nepexosa K npeae-
Ny. YcnoBua ana coCcToATENIbHOCTU, 418 aCUMMITOTUYECKON HOPMabHOCTU. ([eMUAEHKO, TEOPEMBI
1.4un1.6).

MHOKecTBEHHas IMHEHAA perpeccus (Kak yChoBHOE MaTEM.OXKUAAHME) CO ClyYaliHbIMK perpec-
COopamMm — cxema C/lydaliHol BbIbopKK (JemuaeHKko: pasgen 3.3). AcMMmnToTuyecKme cBoicTBa ([e-
MUAEHKO: Teopema 3.5, popmyna (3.25), 1 Teopema 3.6).

HenuHenHas perpeccua (JemuaeHko, popmyna (7.1)). AcumnToTnyeckune ceolictea (eMnaeHKo:
Teopembl 8.2 1 8.3).

HennHeHana perpeccus: metoq lNaycca-HbloToHa.

AIC v BIC (BblnoxeHo B wiki)

Generalized regression: normctuyeckas perpeccus.



