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JInHeliHas perpeccus

MOE XOEBU: SKCTPANOAUPOBATL

KAK BUAUM, K KOHUY
CAEAYHW,EMD MECAUA

Y TEBA BYAET BOAEE

NATU AECATKDB MYXKEUL.
AYHILE DAKAKK
CBAAEGHBIE
TOPTHI ONTOM.
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[Mpumep

MycTb x — pocT necuka, a y — ero Bec.

Y1o Mbl 3Haem?
> 4eMm KpynHee necuk, TeM BOMbLINGA BEC OH NMeET;

» necuMKn OANHAKOBOro pocTa MOFYT UMETb pPa3HbIli BeC.

BuiBogpbi:

> 115 PUKCUPOBAHHOIO POCTa MECUKA X

ero Bec y = f(x) siBnsietTcs cnayqaiiHoli BENUYNHOI;

» B cpeaHem Bec f(x) BO3pacTaeT nNpu yBeJIMHEHUN POCTA MECUKA X.



[Mpumep

MpocTas 3aBUCUMOCTS:

y:90+91X+87

X — POCT MecukKa,
Y — BeC necuka,
0o, 01 — HensBeCTHble NapamMeTpsbl,

€ — CNy4aliHasa COCTaBAAIOLLAA C HYNEBbIM CPEAHUM.

3aBucrmocTb , JINHeHa NO apryMeHTy.



[Mpumep

Bonee cnoxxHas 3aBUCUMOCTb:

y =00+ O1x1 + boxo + 93X22 + e,

X1 — POCT necuka,
X — 0BXBaT TyNOBULLA NECUKa,
y — BEC Necuka,

0o, 01, 62,03 — Hen3BecTHblE NapameTpsbl,

E CJ'Iy‘-IaﬁHaﬂ COCTaBndAOWasa C HyneBbiM CpeAHUM.

3aBucUMocTb , KBagpaTu4Ha NO aprymMeHTaMm.



Mopnenb nuHeiiHoli perpeccum

PaccmaTpuBaem yHKLMOHaNBHYO 3aBUCMMOCTb BrAA

y=y(x)=6b1x1 4+ ... + 0axq

X1, ...y X4 — MPU3HAKMY,

0 = (01,...,04)" — BexkTOpP NapameTpos.

Ins ouenkn 6 nponssoanTCs N ucnbiTaHuii BrAa
Yi=01xi1+ ...+ 0gxiqa + i, i=1,...,n,

Xi = (Xi1, -, Xid) — NPU3HAKOBbIE ONMCaHUsI ObbeKTa i

(0bbiyHO Hecny4aiiHble),

€j — cay4aiiHas owunbka U3MepeHuii.



Mopnenb nuHeiiHoli perpeccum

Beegem obosnaueHus

Yl X11 ... X1d €1

Y, Xpl .- Xnd €n

MaTpuuHas cdbopMma 3anucK NpoBeeHHbIX UCNbITaHWI
Y = X0 +«.

X € R™9 — perpeccopbl (111 MaTpuLa niaHa skCnepuMenTa),

Y € R" — otknuk.

MaTpuuHbiii Bug 3asucumoctu: y(x) = x76.



3ameyaHue

3asncumocTsb y = y(x) fomxHa bbITb

HO He 0bsi3aHa ObITb NIMHENHON NO NpU3HaKaM.

Myctb zi, ..., Zx — Habop "He3aBNCUMbBIX' MNEPEMEHHBbIX.

MoxxHo paccmaTpueaTh Momesb
y(X) = 91X1(217 ...,Zk) + ...+ edXd(Zl, ...,Zk)7

roe xj(zi, ..., zx) — HekoTopble dyHKLMM (M.6. HenuHeliHbIEe).

Mpumepsbi:
I oo, 1)) =l L= (&l oo ) = 215

» x(z1,..,2x) = Inzy; S, ) — z22).




Mpumep: MMoTpebneHne MopoXeHoro

lMpeanonaraetcss nnHeliHasi 3aBUCMMOCTb MOTpebneHns

MOPO>XXEHOIO B JINTPAX Ha YeNOBEKA OT CPESHECYTOYHOI X N,
TeMmnepaTypbl Bo3gyxa: ic = g + 0O1t. #*' % %
WA, | £ f‘%’ AN
. IR s
MNpoeeneHa cepusi HabntogeHwni A
| '/
&
IC; = 6o + 01t; + &, ¢

[ et CpeoHECYTOYHaA TeMnepaTypa BO3[yXa,

IC; — noTpebneHne MOPOXKEHOro B IMTPax Ha Yen.,

ei ~ N(0, 02) — C/ly4aiiHoe OTKJIOHEHWE.



Mpumep: MMoTpebneHne MopoXeHoro

Habnopenus: IC; = 09 + 01t + ;.
B pnanHom npumepe xi(t) = 1, x(t) = t,
1 G
= |Ly=]. |e=

Mycts w = /{BbIxoAHOl AeHb}, 3aBUCUMOCTD ic = By + 01t + Oat?w.

Habnwopenus: IC; = 09 + 601t + 92tl-2w,- + €;.

B manHom npumepe xi(t, w) = 1, x(t, w) = t, x3(t, w) = t?w,
1t t2w 1G 0o

X=1.. = || | C=Ex



Mpumep: MMoTpebneHne MopoXeHoro
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NHBepcus

— y=6x
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NHBepcus

— x=yy






