CTPOI'ME OIIPEJAEJIEHUA

3.4. 3aBUCUMOCTb M1 HE3AaBUCMMOCTb ABYX CNYy4auHbIX
3eNUYnH

3Had# 3aKOHBI pacnpenesenns coydaltubix pesuarn X # Y, BXOILALMX
B cucremy (X, YY), MOXRHO HAHTU 3aKOH PACTIPENENIEHNA CHCTEMEI ROABKO o
cayuae, xozda cayqeinne ceaununst X u'Y — wnezgeucumun. C nonaTueM
HE3aBHCHMOCTH CJYYARHBIX BEJIUYHH MLl y¥XKe BCTDEdYaJMCh B II. 2.3: fpe
cny4aiHele BeJIHYMHbBI HA3BIBAITCH HE3QEUCUMBIMU, ECJIM 3AKOH PacIpee-
JIEHUA KaXOJoH H3 HHX HEe 3aBHCHT OT TOrQ, Kakue 3HAYEHHA TTPHHHMACT
apyras. B NpOTUBHOM Ciry4ae ciyvaittHble BeTHYMHE] HA3BIBAIOTCS 3A6UCU-
MBMU,

KospPpuunent koppeasiuuu I.

OnpeneneHue. Kosapuauueid (VUIV KOppeAsuuoOHHbBIM MOMEH-
mom) K, caynainvix éeauqun X u Y Hasvieaemcea mamemamuyeckoe oxcu-
danue npoussedeHus OMKAOHEHUU 3MUX GeAUMUH Om CE0UX Mamemamuye-
cKux oxcudanuii!, T.e.

K, =M[(X-MX)Y-MT)I, (5.32)
HJIH K, =M[(X-a)Y-a)],

rae a,= M(X), a, = M().

Ky = M(XY) — M(X) - M(Y)



OnpeneneHue. Koxppuyuenmom xoppessuuu' oeyx cayuaii-
HbIX BGeAUMUH HA3BIBAEMCA OMHOWEHUE UX KO8APUAUUU K NPOU3BEOeHUIO
CpeoHUX Keadpamu4eckux OMKAOHEeHUU 3MuxX 8eauyUuH:

p,, =—2. (5.38)

Kosghpuyuenm koppensyuu npunumaem 3navenus Ha ompesie [—1; 1], T.e.
-1<p <. (5.39)

Teopema.

Ecau ciay4yaiinbie BeJUYHHBI X U Y HE3aBUCUMBbI, TO UX KOI(PPUIIMEHT KOPPeIsiliii PaBeH

HYJIIO0.

CnyyaliHple BeJIUYHMHbl Ha3bIBAIOTCS HEKOPPeAUPOBAHHLIMU, €CIH UX
Koo dUUHEHT KoppeasuuMu paBeH Hymo. TakuM obpa3oM, U3 He3zaeucu-
MOCHIU CAYMAUHBIX 8eAUYUH caedyem UX HeKOPpeaupo8aHKHocms.

OO6paTHoe yTBepXIeHHe, BOODIIE TOBOPS, HEBEPHO: U3 HEKOppeaupo-
BAHHOCMU 08YX CAY4QUHbIX GelUMUH euje He caedyem UX He3A8UCUMOCHIb
(cMm. nmpumep 5.6).

3. Ecau kosghgpuyuenm xoppensyuu 08yx cay4aiiHbix éeaudur pasen (nHo
abcontomuou eeauuure) eduruue, mo Mexcdy 3mumMi CAYMQUHbIMU BeNUYl-
HaMu cywecmeyem AUHeUHAA PYRKYUOHAAbHAA 3A8UCUMOCTb.

OLIEHKA (HAXOKJIEHUE NNPUBJUKEHHBIX 3HAYEHU)
KOO OUIHUEHTA KOPPEJIALINHA 11O BBIBOPKE.

BBIUYMCJIEHUE IMTPUBJIM’)KEHHOI'O 3HAUEHU A KOOODOUIIMEHTA KOPPEJIALINN



Mepoit cunel (TeCHOTBI) W HaMNpPABICHHS JHHEHHOH CBSA3M MEKIY JBYMS

NMepPEMEHHBIMH X H v, BBIYHCIIEHHOM mo paoy H3 n map

(x1,v1)s (X9,¥2), ..., (X, ¥,,) . ABIAETCA SIMIHUPHUECKHH KO3 (UIHEHT KOPPEIALHH:
iy

> —nxy
_ i=l1

Fey =
n n
> 11-2 —n¥> > y? - 11}_-‘2
i=1 i=1

F,I[C COOTBETCTBYOIIHE CPCAHNEC 3HAUYCHUA:

n
— -1
F= LK Y=L
1 i=1

KoacdpcpuumeHT paHroeou koppensayum CnmpmeHa

Jlnist ornpeiesieHus B3aMMO3aBUCUMOCTH MEX/1y ITepeMEHHBIMU (TaKKe U HEUMCIOBOM MPUPO/IbI)
MO3KHO MOJIb30BaThCs K03 PUIMeHToM paHroBoil koppensuuu Crniupmena. Psipl usmepenuit X; u
Yi, 1= 1,2, ..,mpeo0pa3yroTcs ¢ MOMOIIBIO PAHTOB CIEAYIOMUM 00pa3zom. Kaxaomy
3HAYEHHUIO Xj CTABUTCS B COOTBETCTBHE PaHT R;, T.e. HOMep 3JIeMEHTa Xj B BAPHALIMOHHOM Psi1y

(poy Xi, YIOPSIOYCHHBIX TI0 BO3PACTaHUIO); aHAIOTHYHBIM 00pa3oM onpesenstorces panru R'il]
AJIEMEHTOB Y; . Takum 06pazom,

e r e
ka0 nape (X;,y;) COOTBETCTBYeT napa panros (R;,R;). Panrossrii koaddunuent

KoppensiuuH CrimpMeHa BEIYUCIAETCS 110 (POpMyJIe:

. n 2
6-2. (R, —R})
i=l
n=(112 -1)

(4.2)



10 ,
6-> (R —R)
i1

[lo popmyne r,. =1- 3
10-(10" =1)

§

BLIYMCIMM PAHTOBBIH KOA()PUIIHEHT

6-(25+9+4+9+1+1+4+36+1)
10-(100-1)

~(),455.

KOppensuuu r; =1

4.3. [OoBepuTenbHblA UWHTepBan Ana KoadgduumeHTa

KOppensiuum

[Tpu nocrarouno Gonpmmx n ( n > 25 ) cratucruka W

1. 147
w=—In—
l—r

HMECT HpP’IﬁHH}KEHHD HOPMAJIBHOE pacrpeaeIeHue ¢ napaMeTpaMn

1. 1+75 1
M[w]==In—2, D[w]= .
2 1-n n-3
Taxum oOpaszom, cnydaiinas BeTHIHHA
w—M[w]

- (4.4)

: JD[w]

NpHOMMKEHHO Y/JOBJIETBOPSET HOPMUPOBAHHOMY HOPMAJILHOMY paclpeieleHHI0

N(0;1). [us 3amaHHOil JOBEPUTENBHOM BEPOSITHOCTH Y ONPEIEIseM COOTBETCTBYIOIIEE

3HAYECHUE KBAHTUIA Z.

l—r n— l—-r n—3

1. 14r 1 1. 1+r 1
th -mh—=7, — |<;y<thl -In—+7, — |.
[2 “ 3] 0 (2 . J



rre th(y)  _ e -1 ,
€2_\ 41
[Tpumep 2. Bei6opounbiii KO3()PUITMEHT KOPPEIAUU, BRIYUCICHHBIN 110 BEIOOpKE 00beMa n=50),
paBeH [(=0,687. Haiitu noBeputenbHbiii mHTEpBaN 11 o . [Ipuasate y=0,95.
Pemenue. Ilo tabnune ¢pynknuu Jlamnaca ®p(x) HAXOAMM COOTBETCTBYIOIIEE 3HAUCHHE

kBautwist t:  Do(2)=vy/2=0,475. Z=1,96.

L L =0,146

n-3 V”-’-ﬁ

1,960,146 |< 1y < th L1n 10687
2 1-0,687

1. 1+0,687
hf =lIn————
2 1-0,687

+1,96 -{'},146]

OTCE},I[EJ_ noJyddaeM

0,505 <y <0,810

ITPOBEPKA I'MITOTE3bI O PABEHCTBE KOD®OUIIMEHTA I HVYIIIO.

ITpoBepka runote3sl Hyp 0 paBeHcTBe HYM0 KoadduireHTa koppensauuu I npu ypoBHe

sgaunmoctd O = 0,05 .

Ho: ko3 dunment koppensiuu I paBeH HyIO.
Hi: koo dunment koppensuuu I' HE paBeH HYJIIO.

[TopsiioK BBITTOTHEHHUS:
Beruucnsiercss I
Brruncinsercsa kpurepuaibHas cratuctuka: T = vV(n-3)*In((1+r)/(1-r))/2
[Tpu uctunnoctu Hy ctatuctrka T aCUMOTOTHYECKH (151 TOCTATOYHO OOJBIIMX 3HAYCHUI
N) MMeET CTaHAAPTHOE HOPMAJIBHOE PACIIPENECIECHHE.

Ecau ucnonp3yetcst Tabnuia HopManbHOTO pactpeaeneHus Pg(x), To

KpUTHYECKOE 3HaueHHe t HaxoauTes u3  Dg(t)= (1-a)/2.
[Tpu ucnonp30BaHUM TAOTUIBI KBAHTHIICH CTAHIAPTHOTO HOPMATBHOTO pacIpe/IeICHIS

HAXOJIUTCS KaK KBaHTWIIb Mopsiaka 1-o/2.



l'umore3a Hy mpunumaercs, ecnu | T | <t.



