o Koppe/1AuMOHHaA 3aBUCUMOCTDb

*KoppenayuoHHAs 3asUCUMOCMb - 3TO M3MEHEHWsA, KOTopble
BHOCAT 3HAYE€HMS OJHOro NMpu3HaKa & B BEPOATHOCTb MOSABJIEHUSA

Pa3HbIX 3HAYEHMWU APYroro npusHaka 7.

*3ada4ya Koppe/iAYUOHHO20 AaHA/IU3A CBOAMUTCA K YCTAHOBJ/IEHMIO
HanpassieHusa (NONOXUTENbHOE WMAW OTpuUATENbHOE) U POPMbI
(IMHEeNHasA, HEIMHENHAS) CBA3M MEXAY NPU3HaKaMu, U3MepeHUo
ee mecHombl, 1 K NPOBEPKE YPOBHA 3HAYMMOCTMU MOJIyYEHHbIX

KO3 PMUMEHTOB KOppeNALUMM.

*Mo dopme KoppensauMOHHasA CBA3b MOXET ObiTb NPAMOJIUHelHOU

MU KpusoJIuHeUHoU.



* XapaKTepUCTMKU Koppeaumm

*Mo  HanpaBNeHWIO  KOPpenAUMOHHAA  CBA3b  MOXET  6biTb

noJioxxumeJsibHou (npamMou) U ompuyamesibHoU (o6pamHou).

*Ipu nosoxumesibHOU KoppesAyuu 6Gonee BbICOKMM 3HAYeHMAM
OJHOro TMpM3HAKa COOTBETCTBYIOT 60/1e€ BbICOKME 3HAYEHMUS
ApYyroro, a 60/€e HWU3KMM 3HAYEHWUSAM OJHOro MpMU3HAKa - HU3KME

3Ha4YeHus Apyroro.
*Mpu ompuyameibHol KOppeaAYUU COOTHOLEHUA obpaTHbIE.
*CTeneHb M/IM TECHOTa KOPPEsALUMOHHOM CBA3W OnpeaenseTca no

BE/IMYMHE MOAY/IA KO3 DUUMEHTA KOPPENALMU T = Ty,

T 0 < |y <1



* 06wada KraccudrKauma KoppeaaumMoHHbIX
cBA3eu

*Koppenaumsa cumtaercs

* cunbHol, UM mecHol npy KoaduuMeHTe Koppenaumm r = 0,7;
*cpedHeli npn 0,5 < r < 0,7;

*ymepenHol npy 0,3 < r < 0,5;

*cnaboli npn 0,2 < r < 0,3;

*oyeHb cs1abol npy r < 0,2.

*MNepeMeHHble MOTYT 6bITb M3MEPEHbI B Pa3HbIX LWKanax, MMEHHO
3TO onpejenseT BblIoop COOTBETCTBYIOWEro KoadduuMeHTa

KOoppensumu.



* Yycnoeble XapaKTEPUCTUKM ABYX CAYYANHbIX
BEeJ/IMYUH

<& 1%
KoppenayuoHHbIM MOMEHMOM |i,, C/IyYanUHbIX BEIUYMH & (x) U 1)

(v) Ha3biBaloT

Ty = M((E=M(E) - (n — M@))).

*Ecnun Uxy = 0, TO BEJIMYMHDbI & U 1) - HE3ABUCUMbIE; €CJIU Uy, #+ 0, TO

£ W 1 - 3aBUCUMbIE C/TYYaUHbIE BEJIMYMHBI.

*3amevaHne. O6paTHOEe HEBEPHO, TO €CTb, CYLLECTBYIOT 3aBUCHMMbIE

CJly4anHble BEJIMYUHDBI € U 1 , A1 KOTOPbIX = 0.
n Hxy

*KosgpguyueHmomM Koppenayuu CayYamHbIX BEMYMH & W 1

Hxy

Ha3bIBAETCA Ty, = ——.
x' Oy



* JIMHeNHas perpeccus

*OyHKUMI0  y(x) =a+b-x, CBA3bIBAOWYIO  3HAYeHMA  ABYX
3aBMCUMBIX C/Ty4aMHbIX BENMYMH & (x) U 1 (y) Ha3bIBAOT JIUHeUHOoU
pezapeccueu n Ha & .

* OYHKUMIO y(x)=a+b-x Ha3blBaKOT JIMHEMHOM

CpeAHEKBaApPaTUYECKOM perpeccuen 1 Ha ¢& , €eCc/

2
MaTemaTnyeckoe oxuganune M(n — y(x))” NpUHMMAET HaMMEHbLUEee
BO3MOXHOE 3Ha4YeHue.
* JIMHeMHaA cpeAHAA KBajpaTUYecKasa perpeccua n Ha & MMeeT BUA

_ Oy _
y(x) =y+rxy'o__'(x_x)-

X



* JIMHeNHas perpeccus

OTKyna
a=y—b-x;
o
b =Ty —=.
Ty =

*KoadduumeHT b HasbiBaloT KO3PUUUEHMOM peapeccuu 1 Ha &;

*KoaPdDUUMEHT a B OOLEM C/lyyae He MMeeT 3SKOHOMMYECKOM
MHTEepnpeTauun, ero 3HaK a XapaKTepu3yeT XapaKTep M3MEHEHUS

pe3y/sibTaTa 11 B 3aBUCUMOCTU OT M3MEHEHUA dakTopa & ;

*ecnn a > 0, To OTHOCUTE/IbHOE M3MEHEHMe pe3ysibTaTa NPOUCXOANUT

MeJJIeHHee, YeM U3MEHEHME haKTopa.



