JlaGopaTtopnast pabota No3

KoppensiuonHas 3aBUCUMOCTb MEKAY ABYMsI IPU3HAKAMH, IOCTPOEHUE IMIIUPHUECKON U
TEOPETUYECKON JIMHUU PETPECCUU

Lenp paboTh: MOCTPOUTH SMIMPHYECKYIO JIMHUIO JIMHEHMHOM  PEerpeccHH, BBIYUCIHUTH
BbIOOPOUHBIN  KO3((UIMEHT KOPPESILUU, COCTaBUTh TEOPETHUYECKOE YPABHEHUE JIMHUU
JMHEWHOW pPerpeccur M HAWTH JOBEPUTENBbHBIA MHTEPBAN Ui KOd(pdUIMEeHTa KOPPETSAIHU C
HagexHocThio ¥ = 0,95

1. Haiitu ycioBHBIE CpeiHUE Y, 3aHMCaTh UX B KOPPEIALMOHHBIEC TAaOIHIIbI.

2. Tloctpouth sMnupuyeckyro JuHUIO perpeccun Y Ha X . s 3TOro B cUCTEME KOOPIMHAT
XOY ormeruts TOUKU (X;,Y, ) U COEAUHHUTH UX OTPE3KAMU MPAMOIL.
U

3. BBIUMCINMTH UCTIPABJIEHHBINH BHIOOPOUHBIH KOPPEIAIMOHHBIMN MOMEHT 10 (hopMyJie
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Hatit BBIOOpOYHBIN KOIDPHUITUEHT KOPPEIALIUN

4. Ecau 3HaueHHe B]':>I60pO‘IHOl"O KOB(b(i)I/II_II/IeHTa Koppeisinuu  CyIIECTBECHHO OTIMYACTCA OT
CAUHUIBI, TO CICAYCT HNPOBCPUTH TUIIOTE3Y HOZ O PaBCHCTBC HYJIK TCHCPAIIBHOTO

k03¢ (uLMeHTa Koppemsiuuu I npu KoHKypupyromen runorese H,: r=0. Eciou Hynesas

rurnoTe3a OyJeT NpuHsTa, TO BEIOOPOUHBIN K03 duiimenT He3Hauum, criegoBaTensHo, X u Y
HEKOppPEIUpOBaHbl. B kauecTBe KpuTepus NPOBEPKU HYJIEBOM TMIOTE3bl IPUMEM 3HAUEHUE
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X n 'Y HexoppemupoBansl. Ecim [T|>t,, To rumoresa H, otsepraercs. B stom ciyuae

kp!
Clle/TyeT NPUHSTh, YTO KOAPPHUIIUSHT KOPPEISAIIUH CYIICCTBEHHO OTINYEH OT HYJIS U IPU3HAKH
X u Y xoppemupoBaHHbl. Kputrueckre TOUkd pacrpenesieus CThIOICHTa MIPUBEIEHBI B
tabnuiie (cM. mpuiaoxenue 6 [1]).

5. Ecnu BbpIOOpOYHBIH KO3(GGUIMEHT Koppensuuu OyneT NMpU3HaH 3HAYMMbIM, TO 3alHMCcaTh
ypaBHEHHUE JIMHEWHOH perpeccun Y Ha X.
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6. Haiitu moBepuTeNbHBIA WHTEPBAT IS KOAPPHUIMEHTA KOPPEISINH HaJaeKHOCThI0 ¥ = 0,95
no ¢opmyie:
1-r? 1-r?
r—t ———<r<r+t —=,
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t, =t(y,n) —xosppument Crpronenta.



Haiinem xoppensilnoHHYO 3aBUCUMOCTb Mexay X H Y, UCIOJIb3Yys BApUALMOHHBIM psif
nabopaTopHoi paboTer Nel.

1. JlonmoiaHMM KOPPEISIMOHHYIO TAOMUIly CTPOYKOW YCIOBHBIX 3HaueHWH npusHaka Y . J{ms
3TOrO BBIYMCIMM 3HAYCHUsS IIPU3HAKA Y IIPU YCIOBUM , YTO X NPUHMMAET 3HAYCHUS X; !

437-4+471-1 539-21+573:12

Yyesss = =4438; Y05 = 39 =5514;
_ 471-8+505-1 _ 573.-6+607-2
Vg0 = 4748, Yytss = = 5815;
_ 505-16+539-4 _ 607-1+641-2
yX:65,5 = = 511181 x=80,5 = ——— = 629,7.
20
Tabnmna 5
Y\X 55,5 60,5 65,5 70,5 75,5 80,5 n,
437 4 4
471 1 8 16 9
505 1 4 21 17
539 12 6 25
573 2 1 18
607 2 3
641 2
n, 5 9 20 33 8 3 78
y 4438 474.8 511,8 551,4 581,5 629,7
X

2. B cucreme koopauaar XOY OTMETHM TOYKH C KoopanHatamu (X;; Y, ) ¥ COCAMHHM HX

oTpe3kamu npsaMoil. [loydnM joMaHyro SMIUPUYECKYIO JTUHUIO perpeccun Y Ha X.
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Puc. 3 Omnupuyeckas aunus perpeccun Y Ha X

3. [l BIYUCIIEHHS] 3HAYEHUSI CYMMBI B ()OpMyJie BBIOOPOYHOTO KOPPEISIIHMOHHOTO
MOMEHTa S, COCTaBUM PacueTHyIo Tadmuiy 6.

Tabmuma 6
Xi Yi n; XY -n
55,5 437 4 97014,0
55,5 471 1 26140,5
60,5 471 8 227964,0
60,5 505 1 30552,5
65,5 505 16 529240,0
65,5 539 4 141218,0
70,5 539 21 797989,5
70,5 573 12 484758,0
75,5 573 6 259569,0
75,5 607 2 91657,0
80,5 607 1 48863,5
80,5 641 2 103201,0
Z 2838167
1

=781 (2838167—78-68-531,656) = 237,19
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4. Tak Kak MOJTy4eHHOE 3HaYeHHEe BEIOOpOUHOro Koadduiuenta koppensauuu I, = 0,93 0nusko

K equHuLe, To X U Y cleayer Ipu3HaTh KOPPEIUPOBaHHBIMH.

5. 3anummem ypaBHEHHE TEOPETHUYECKOM mMpsAMOM JuHUM perpeccmd Y  Ha X @
. 44771
Y, —531656= 0,93-ﬁ(x —-68) wm
Y, =7,26x+38,21.
Haiinem 3nauenus Y(X;) u 3aHeceM ux B TaOmuILy 7 .
Tabnuua 7
X; 95,5 60,5 65,5 70,5 75,5 80,5
Vs 443,8 4748 511,8 551,4 581,5 629,7
y(x;) 4411 477,4 513,7 550,0 586,3 622,6

[Toctpoum TeopeTHueckyto mpsamyto perpeccun Y Ha X puc.4 .
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Puc.4 Teopernueckas npsimMas perpeccun Y Ha X

5. Haiinem noBeputTenbHBIH HMHTEpBAN AN KOdpUIMEHTa KOppeasiuuu I . 3HaueHue
t, =t(y,n) maiizem no rabnuue 3navenuii Ko>ppunmenta CTproneHTa (CM. IPUIOKEHHE

3[1]). Anma y=095u n=78 t =1991.



1-0,93 1-0,93

0,93-1,991. <r<0,93+1991. ,
J78 J78
0,90<r<0,96.

BeiBoa: 1. T.k. 3HaueHue BBIOOpOYHOrOo KOd(hUIMEHTa KOppEIsauuu OJU3KO K eauHule (
r, =0,93), koppensroHHas 3aBUCUMOCTD BeIMuuH X U Y TecHast, npsmas (T.e. ¢ yBEIMUCHUEM

X B cpennem pacret U Y, r>0) u 61u3Ka K TMHEHHOM.
2. CpaenuBas Y, u Y(X;), BUIMM, 4TO TEOPETHYECKAS IPSAMAask PETPECCHH XOPOLIO COINIACyeTCst

C JaHHBIMH BBI60pKI/I.
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