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MocTpoexne perpeccun
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[NocTaHoBKa 3afayu AVHERHOW perpeccuu

1,...,n — obbekTsl;
Z1,...,ZTk,Yy — NPU3HAKU, 3HAYEHNSI KOTOPbIX U3MEPSIIOTCS Ha ObbeKTaXx;
Z1,...,T) — ODBACHSIOWME NepeMerHble (MPESUKTOPbI, PEFrPeccopb,

chpakTOpbI, NpU3HaKN);
Yy — 3aBUCMMAsl NEPEMEHHAS, OTKIMK.

XoTum HaiiTu Takyto dyHkuyuio f, uto y = f (z1,...,%k);

argminE (y — f (z1,...,2x)° = E(y |z, ..., zx) .
f

E(y|z1,...,zk) = f(x1,...,Tk) — MOAENb perpeccuu;

k
E(y|zi,...,zk) = Bo+ Y. BjT; — MOfenb NMHENHOI perpeccui.
j=1

3pecs v panee n >k (n > k).
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MocTpoexne perpeccun
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NepBoe nosiBnexue

Bnepsble Takas noctaHoBKa nosiensieTcs B pabote ManstoHa 1885 r.
«Perpeccusi k cepeanHe B HacneaCcTBEHHOCTU POCTay.
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MocTpoexne perpeccun
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Hpyrue pabotel ManbToHa

LIKE B Thee
EUCENICS DRAWS ITS MATERIALS TROM MADY SOURCES ATD ORGADIZES
TheM INTO ED HARMANIOUS <OTITY.
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MocTpoexne perpeccun
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Metog Hanmenbimnx keagpatos (MHK)

MaTpuyHble obosHaueHus:

xr10 =1 11 N A Y1 g(i
X = : : 9 y - ) /B =
Tno =1 ZTn1 e Tnk Yn Bk

MeTop, HaMMEHbLUNX KBAa4pPaTOB:

n

k 2
5 <yi - zﬁm) -~
=0

=1

lly = XBI5 — min;
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NHBepcus 3agaym perpeccun
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NHBepcus 3agaym perpeccun
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NHBepcus 3agaym perpeccun
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NHBepcus 3agaym perpeccun
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MocTpoexne perpeccun
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NHBepcus 3agaym perpeccun

@ [lse npsiMble nepecekatotcst B Touke (T,7) .

@ KocuHyc yrna mMexay npsambiMu, OCYLLECTBASIOWNMMN ANHETHYIO
MHK-perpeccuto x Ha y u y Ha x, paBeH 3HAaYEHUIO BLIGOPOYHOrO
KoapbprLMeHTa KOPPENSILUN MEXAY T U Y.

b= MITY DTy g nITY ) TXY
nyy? - (Xy)?*

et ()
fy = nyzy—3xdy
VoS — (S0 0T - (S0
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MocTpoexne perpeccun
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BuHapHble npusHaku

Ecnu x; npuHumaeT TonbKo 4Ba 3HaYeHUsl, TO OHU KOAUPYIOTCS HyNéM
n eanHuuei. Hanpumep, ecan z; — non MCMbITYEMOro, TO MOXHO 3ajaThb
x; = [non = My>XCKOI] .

MexaHusm NOCTPOEHNA PErPecCn HE MEHAETCA.
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MocTpoexne perpeccun
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KaTeropmaanble NMPU3HaKN

Kak kognpoBaTb ANCKpPeTHbIE NPU3HAKKM x;, NpUHUMatowue bonee AByx
3HaYeHuii?

Mycts y — cpeaHnii yposeHb 3apaboTHON NAaThbl, T — TUM HOSKHOCTU
(pabounin / nHxxeHep / ynpaenstowuii). JonycTum, Mbl 3aKogupoBanu stu
OOJDKHOCTU crieaytowmm obpasom:

Twun gomxHoctn | x
pabounii 1
NHXXeHep 2
ynpasastowuia 3

n noctpounm perpeccuto y = fBo + f1x. Torpa ana paboyero, nHxxeHepa
M YNpPaBSIlOLLErO OXKNAAEMbIE CPEAHNE YPOBHM 3apaboTHOI nnaThbl
onpefensitoTcs ciegyrowmm obpasom:

Ybe = /B(J +,817
Ypr = Bo + 281,
Ywe = 50 + 351

CornacHo NocTpoeHHOl MOAenu, pa3Huua B CpefHUX YPOBHAX 3apaboTHoi
nnatbl paboyero n MH>XeHepa B TOYHOCTM PaBHA PasHULE MeXAy 3apriatamu
NH>XXeHepa 1 YNpaBasioLLero.
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MocTpoexne perpeccun
ooce

PUKTNBHBIE NnepeEMEHHbIE

BepHbili cnocob ncnonb3osaHusi KaTeropuanbHbIX NMPU3HAKOB B perpeccu —
BBeAeHMe BuHapHbIX DMKTUBHbIX nepemerHbix (dummy variables).

MycTb nNpu3Hak x; NPUHUMAET M Pas3AUYHBIX 3HAYEHUN, TOrfa A5 €ero
KoaupoBaHusi Heobxoguma m — 1 pnKTUBHAs nepemeHHast.

Cnocobbl kogupoBaHus:

Dummy | Deviation
Twn gomxHoctn | 1 x2 | T1 T2

pabounii 0 0 1 0
NH>XXeHep 1 0 0 1
ynpaBastowunia 0 1 -1 -1

y = Bo + Briz1 + Bax

@ [Mpu dummy-koguposaHun koacbpuumentsl B1, S2 OLEHUBAIOT CPELHION
pasHULY B YPOBHSX 3apn/aT WHXXEHepa U ynpasasiiowero ¢ paboymm.

@ [pu deviation-koguposatun koadpuunenTsl 31, B2 OLEHMBAIOT CPeaHIO
pasHMLy B YPOBHAX 3apniaT paboyero u MHXXeHepa cO CPeAHUM MO BCEM
OOJDKHOCTAM.
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Goodness-of-fit

TSS = Z ; —7)° (Total Sum of Squares);
ESS = Z ; —7)° (Explained Sum of Squares);

RSS = Z ; —9:)> (Residual Sum of Squares);
TSS = ESS + RSS.

KoaddumymenTt getepmunnaymn:

ESS RSS

2 _1_
RiTSS TSS®

R? = Ti@ — KBagpaT KoappULNEHTa MHOXKECTBEHHONR Koppensaunm y ¢ X.
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MocTpoexne perpeccun
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[MpeanonoxeHusi mogenn

Q
Q
o

Nuneiinocts oTknnka: y = X3 + €.
CnyyaiiHocTb Bblbopku: HabntopeHust (x4, yi), ¢ = 1,...,n HE3aBUCMMBI.

MonHoTa paHra: H1 OAMH U3 NPU3HAKOB He SIBNISIETCS KOHCTAHTON UK
JINHEHON KOMBUHaLMeli A4pYruX NPU3HAKOB HY B MOMYNSLMM, HUA
B Bbibopke (rank X =k + 1).

Q CnyuaiitocTs ownbok: E (¢ |X ) = 0.

B npeanonoxetnsix (1-4) MHK-oueHkn koadbdununerTos S ssastortcs
HECMELLEHHbIMN:

]Eﬂjzﬂj’j:()’""k’
W COCTOATENbHBLIMM:

n— oo
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MocTpoexne perpeccun
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[MpeanonoxeHusi mogenn

Q JluneiinocTb oTknmka: y = X3 + €.
Q CnyuaiiHocTb Bbibopku: Habntogenus (z:,y:),2 = 1,...,n He3aBUCUMbI.

[MonHoTa paHra: HU OAVH N3 MPU3HAKOB HE SIBASIETCS KOHCTAHTOW uau
JINHERHOW KOMBVHaLMeR APYruxX NPU3HAKOB HU B MOMYASALUN, HU
B Bbibopke (rank X = k + 1).

Q@ CnyuaiitocTs ownbok: E (¢ |X ) = 0.

Q lomockegacTu4HOCTL OWMBOK: Aucnepcns OWNbKN He 3aBUCUT
OT 3HaueHwii npusHakos: D (¢|X ) = o”.

(npeanonoxenus Maycca-Mapkosa).

Teopema laycca-Mapkosa: B npegnonoxetusix (1-5) MHK-oueHkn nmetot
HaUMEHbLUYIO AUCAEPCUIO B KN1ACCe OLEHOK (3, ANHENHbIX MO Y.
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Hucnepcus B-

B npegnonoxenusx (1-5) ancnepcun MHK-oueHok kosdbdbuumerTtos 8
3agatoTcs cegyowum obpasom:

2
g

D(Bj X) :m7

n
N
rae TSS; = Y (wi; — ;)%, RS — koacpcbuLmeHT fetepmuHaLmm npu
i=1
perpeccun x; Ha BCe ocTasbHble Npu3Haky us X.

@ Yem Bonblue gucnepcus ownbki o, Tem Bonblue gucnepcust oueHkn F;.

@ Yem bGonblue Bapuayms 3Ha4eHU NpU3HaKa x; B BbIDOPKE, TEM MeHbLUE
aucnepcns ouerkmn G;.

@ Yem nydie npusHak x; obbSCHAETCS NIMHERHON KOMOMHaLmel
OCTaBLUMXCS MPU3HAKOB, TeM bosible ANCNepCUst oueHKn ;.
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Hucnepcus B-

RJQ- < 1 no npeanonoxetuto (3); Tem He MeHee, MOXET BbITb RJQ- ~1

B maTpudHom Buge:
D (5‘ X) = o? (XTX)_I .

Ecnu ctonbusl X nouTy nuHelHo 3aBucumMebl, To MaTpuua X - X nioxo
obycrioBieHa, U AUCTIEPCUSI OLEHOK [3; BEsNKA.

Bnuskas Kk nnHeliHON 3aBUCNMOCTb MeXAy ABYMS Uaun bosee npusHakamn &
Ha3bIBAeTCsl MYNbTUKON/IMHEAPHOCTHIO.
Mpobnema MynbLTUKONIMHEAPHOCTU PELIAeTCsi C NOMOLLbIO OTOopa NpU3HaKoB
UAN UCNONb30BaHNS PerynsprsaTopos.
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Ananus mopenei

Bonpochl

Q Kak HaiiTn posepuTenbHble MHTEpBanbl ans 3 N NPOBEPUTL rMAOTE3Y
Hy: B; =07

Q Kak HaliTn goBepuTesibHbI UHTEPBA AJ1s1 3HAYEHUIA OTKMKA Ha HOBOM
obbekTe Y(x0)?

© Kak npoBepuTb afleKBaTHOCTb MOCTPOEHHON Mogenmn?

Psibenko Esrennii MCAL-7. PerpeccuoHHeiii aHanus.



Ananus mopenei
o

[NpeanonoxxeHne o HOPMaNLHOCTK OLLINBOK

Q HopmanshocTs ownbok: €| X ~ N (0,07) .

@ B npegnonoxenusix (1-6) MHK-ouenkn coBnagatoT ¢ oueHkamm
MaKCMMasbHOro Nnpasaononobus.

MMI:
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[NpeanonoxxeHne o HOPMaNLHOCTK OLLINBOK

o 3KBI/IBaJ'IeHTHa$I 3anncCb NpPeanosioXKeHnsA (6)
y|X ~N(XB,0%).

@ MHK-oueHKn 8 NMEeoT HauMEHbLUYIO SUCTEPCUIO CPEAUN BCeX
HeCMeLLEHHbIX OLueHOK [3.

@ MHK-ouetkn B MMeIT HOpMaJibHOe pacnpefeneHue
N (ﬁ, o2 (XTX)_I) .

@ HecmewwéHHoW oueHkoi o? sBnsietcs

KpoMe Toro, %RSS ~ X2y
8 Ve € RFF!
(25

4/cT(XTX) e
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[oBepuTtenbHble 1 NpefcKkasaTesibHble UHTEPBaJIbI

100(1 — )% pmoBepuTenbHbI MHTEPBaN ANsi o

i RSS <o< _ RSS .
Xn—k—1,1—a/2 Xn—k—1,0/2

Bosbmém ¢ = (0.. .010. ..0) ; 100(1 — )% poBepuTenbHbIf MHTepBan
J

ans B
Bj £tn_k—1,1-a/20 (XTX)J-_J-I-

[ns HoBoro obbekTa xo Bo3bMEM ¢ = xo; 100(1 — )% posepuTensHbIii
untepsan ana B (y| z = x0) = zf 8:

IgB + tn_k_l,l_a/Q&\/ l‘g; (XTX)_l Xo.

Y1066l NOCTpOUTL NpeackasaTenbHblli uHTepsan aas y (o) = zgB+e¢ (z0),
YUYTEM eLé fucnepcuto owmbku:

IgB + tn_k_l,l_a/Q&\/l + l‘g; (XTX)_l Xo.
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[oBepuTtenbHble 1 NpefcKkasaTesibHble UHTEPBaJIbI

[oBeputencHan neHTa:

20

— Truth

— Estimate

— 95% simultaneous CB
— 95% pointwise CB

) -2 0 2 4
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t-kputepuii CtbtogeHTa

Hynesasi runotesa: Hop: 8 = 0;
anbTepHaTuBa:  Hip: B <#> 0;

CTaTUCTUKA:
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t-kputepuii CtbtogeHTa

Mpumep: nmeetca 12 ncnbiTyembix, £ — pe3ynbTaT MPOXOXKAEHUS UCMbITYEMbIM
COCTaBHOrO TeCTa CKOPOCTW peakuuu, Yy — pe3ynbTaT ero TecTa Ha CuMynsiTopa
TpaHcnopTHoro cpeacTsa. [1poBeaeHne COCTaBHOrO TeCTa 3HAYUTENLHO MpoLle
1 TpebyeT MeHbLUMX 3aTpaT, NO3TOMY CTaBUTCS 3ajadva NPeAcKasaHusi y no x,

ANt 4ero CTPOUTCA JINHEHAs perpeccusi COrnacHo Mogesnu

y=Po+ fix+e.

3Haynma Nnu nepeMeHHasi T ANs nNpeackasaHus y?

H(): ﬂl =0.
Hi: 31 #0=p=22021 x 107°.
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t-kputepuii CtbtogeHTa

Hynesasi runotesa: Ho: 5 = a;
anbtepHaTuBa:  Hi: B <#> a;

cratuctnka: 1= ——~
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t-kputepuii CtbtogeHTa

Mpumep: no Buibopke 13 506 XUbIX paiioHOB, PaCMONIOKEHHBIX B MPUrOPOAax
BocToHa, cTponTcs Mopenb cpepHeli LeHbl Ha XXWIbE ChelytoLwWero Bnaa:

In price = o + P1Innox + P2 Indist + Bsrooms + Bastratio + €,

rAe noxr — COAEpXKaHue B BO3Jyxe [ABYOKNCU a30Ta, dis — B3BELUEHHOEe cpefHee
PacCTOsiHNE OT >KUJIOrO paiioHa [0 MSITU OCHOBHbLIX MECT TPYAOYCTPOICTBa,
rOoOMms — CpefHee YNCNO KOMHAT B AOME XUJOro paiioHa, stratio — cpefHee
OTHOLLEHMSA YUCNA CTYAEHTOB K YUC/AY yyYuTenein B LIKOSAxX paiioHa.
KoadbdpumeHT B1 MMeeT CMbICA 31aCTUHHOCTU LieHbl MO NPU3HAKY NOT.

Mo skoHOMMYeCKUM COObparkeHUsiIM MHTEPEC NPeACTaBsieT rUnoTesa o ToMm,
4YTO 3/1aCTUYHOCTb paBHa —1.

Hy: 51 = —1.
Hi: By # —1 = p = 0.6945.
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Kputepuii @Puiepa

x:( X, XQ); g7 = s e

b b
nx(k+1) nx (k+1—-ky) nxky (k+1)x1 (k+1—k1)x1 kipx1

Hynesas runotesa: Ho: B2 = 0;
anbTepHaTmea: Hi: Ho HeBepHa;
cratuctuka:  RSS, = |ly — X1B1||§ , RSSur =y — Xﬂﬂg ,
F = (RSSyr—RSSur)/k1 .
~ "RSSur/(n—k-1) 7
F ~ F(ki,n—k—1) npn Ho.
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Kputepuii @Puiepa

Mpumep: ansa Beca pebéHka Npu POXKAEHUM UMEETCA CeAytollas Moaeb:
weight = Bo + Picigs + Baparity + Bzinc + Samed + Bs fed + €,

rae cigs — CpefHee YUCAO0 CUrapeT, BbIKyPMBABLUMXCS MaTePblO 33 OAUH AeHb
bepemeHHOCTU, parity — HoMep pebeéHKa y MaTepu, inc — CpeaHEMECAYHbIN
Joxop ceMbun, med — BAUTENBHOCTb B rogax nosiydeHnsi obpasosaHus
maTtepbto, fed — otuom. daHHble nmetotcst ana 1191 peteid.

3aBucnT Nn BeC pebéHka Npu poXKAeHUN OT yPOBHS obpa3oBaHus poguTenei?

H(): ,64 = 55 = O
Hy: Hp HeBepHa = p = (0.2421.
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Ceasb mexgy kputepusimu Puiepa n CtblogeHTta

Ecan k1 = 1, kputepuii Puwepa skeusaneHteH kputeputo CTetogeHTta gas
[BYCTOPOHHE anbTepHaTUBbI.

NHorpa kputepuii Puiiepa oTBepraet runotesy o HE3Ha4MMOCTM NPU3HAKOB
X5, a kputepuin CTblogeHTa He NPU3HAET 3HAYMMbBIM HN OAVH U3 HUX.
BoamoxxHble obbsicHeHus:

@ OoTAeNbHble Npu3Hakn U3 Xy HeJOCTAaTOUYHO XOPOLO OBBACHSIOT ¥,
HO COBOKYMHbIli 3hchekT 3HaUNM;

@ NpusHaku B Xo MYSIbTUKOMJIVHEAPHBI.

NHorpa kputepus Puwwepa He oTBEpraeT runoTesy 0 HE3HA4YMMOCTM NPU3HAKOB
X5, a kpuTepuin CTblogeHTa NPU3HAET 3HAYMMbIMUN HEKOTOPLIE U3 HUX.
BoamoxxHble obbsicHeHus:

9 HE3HAYMMbIE NMPU3HAKKN B X MaCKUPYOT BJANAHNE 3HAYUMBbIX;]

@ 3HAYMMOCTb OTAENIbHbIX MPU3HAKOB B X2 — pPe3ynbTaT MHOXXECTBEHHOWA
NPOBEPKN TNNOTES.

Psibenko Esrennii MCAL-7. PerpeccuoHHeiii aHanus.



Ananus mopenei
[e]e]e]e]e] lele]

Kputepuii @Puiepa

HyneBas runotesa: Ho: /1 =--- = B = 0;
anbTepHaTmea: Hi: Ho HeBepHa;
. R%/k
ctatuctuka: F =

(1—R2)/(n—k—l);
F ~ F(k,n—k—1) npn Ho.

07|~ . —

0 05 1 15
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Kputepuii @Puiepa

Mpumep: nmeet nn BoobLie cMbICT Mogens Beca pebEHka Npu poXxaeHuu,
paccMoTpeHHas Bbiwe?

H0151:~~~:ﬁ5:0.
Hi: Hy HeBepHa = p = 6.0331 x 107°.
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CpaBHeH1Ee HEBIOXKEHHbBIX MOAENei

Mpumep: umetoTca gee mogenn:

y = Po + Pz + faza + €, (1)
Yy = +v1logx1 + y2logxa + €. 2)

Kak noHsaTb, Kakast U3 Hux nydwe?
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Kputepuii Jdasuacora-MakknHHOHa

[MycTb §§ — oueHka OTKAMKa MO NepBoOi Mogdeny, § — No BTOPOIA.
[MogcTaBuM 3TU OLEHKM KaK MPU3HAKM B Yy>KNe MOZESN:

y = Bo + frx1 —|—,32:r2—|—,33;§—|—5,
Y= +7logz1 +y2logze + 379 + €.

Mpu nomowm kputepusi CTbrogeHTa nposepum

H()12,63:0, Hlliﬁg#o,
H()QZ’Y(;:O, H122’}/3760.

Hoz Mpunsita OTeeprhyTa
Hoy
Mpunsita O6e mogenu xopown | Mogenb (1) 3Hauumo
nydwe
OteeprhyTa Mogenb (2) 3nauumo | Obe mogenn nnoxm
nydwe
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HenpasunbHoe onpeaeneHne mogenn

Hepoonpegenenne: ecnn 3aBucuMasi nepeMeHHasi onpesensieTcs Mogenbio
y=PBo+frz1+ -+ Bi—1zi—1 + Bz + Bz + o+ Brak e,
a BMECTO 3TOro UCMOJIb3yeTCs MOAeSb
y=P0o+ brx1+ -+ Bj—1xj-1 + Bj+1%j+1 + - - + Brzr + €,

To MHK-ouenkn fBo, ..., Bj—1, Bj+1,- .., Bk SBASIOTCA CMELLEHHBLIMY
N HecoCcToATENbHbIMU oueHKaMu Bo, . . ., Bi—1, Bj+1,-- -, Pk-

Mepeonpepenenve: ecnu npusHak x; He BAnsieT Ha y, T.e. B35 =0,
10 MHK-oueHka (3 ocTaéTcst HeCMELEHHOI COCTOSITENIbHOW OLEHKOW (3,
HO Aucnepcusi eé Bo3pacTaerT.
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MNpuBenéHHblii KoadhdULMEHT feTepMUHaLMN

CraHgapTHblil k03bDULNEHT AeTEpMUHALNIN BCErAa YBENMYNBAETCS NpK
LoDaBeHNN pPerpeccopoB B MOAESb, MO3TOMY ANsi OTOOpa MpU3HAKOB ero
NCMNOJIb30BaTb HENb3s.

[ns cpaBHeHus mogeneli, cogepXaLlnx pasHOe YUCAO NPU3HAKOB, MOXKHO
UCMOJIb30BaTh NPUBEAEHHBIN KOI(PPUUNEHT feTepMUHaLNM:

_ BSS/(n—k—1)

2 n—1
Ra = T5S/(n—1)

Psibenko Esrennii MCAL-7. PerpeccuoHHeiii aHanus.
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[NowaroBasi perpeccus

@ LUar 0. HactpanBaeTtca mofenb C O4HO TOMIbKO KOHCTAHTOW, a Tak>Ke BCe
MOZeNN C ofHOI nepemeHHol. PaccunTtbiBaeTcs F-CTaTUCTUKA KaXKZoi
MOAENN 1 AOCTUraemblii ypoBeHb 3HauuMocTun. Beibrnpaetcs mogens
C HaVMEHbLUMM JOCTUraeMbIM ypoBHeM 3HavnmocTu. CooTBeTcTBytOLWas
nepemMeHHasi X.1 BKJIKOHAETCS B MOLEJb, €C/IN 3TOT JOCTUraemblii YpOBEHb
3HAYMMOCTMN MeHbLUEe NOPOoroBoro 3HayeHus pg = 0.05.

@ LWar 1. PaccuntbiBaetcs F-cTaTncTnka U JOCTUraeMblii ypoBEHb
3HAYMMOCTU ANsi BCEX MOAENeli, cofepXalynx 4Be NepeMeHHble, ogHa U3
KOTOPbIX Xc1. AHANOMMYHO NPUHMMAETCS peLleHne o BKAtoYeHun Xeo.

9 Llar 2. Ecnn 6bina pobaeneHa nepemerHast Xco, BO3MOXHO, X1 yXKe
He Hy>xHa. B obem ciyyae npocHuTbIBAlOTCS BCE BO3MOXKHbIE BapUaHThI
NCKJIIOYEHUS O4HOI NEPEMEHHO, pacCMaTpPUBaETCst BapuaHT
C HanbosbLWMM JOCTUraeMbIM YPOBHEM 3HAYMMOCTM, COOTBETCTBYIOLLAS
nepemMeHHas UCKOHAeTCsi, €CIN OH NMPEBOCXOAUT MOPOrOBOe 3Ha4YeHune
pr = 0.1.

Psibenko Esrennii MCAL-7. PerpeccuoHHeiii aHanus.
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dkcnepumeHT Ppuamara

(Freedman, 1983): nowarosasi perpeccusi HECOBMECTIMA C MPOBEPKON rMnoTes
0 3HaunmocTun koadbcpuunentos: kputepun Puwepa n CrotogeHTa
AHTNKOHCEPBATUBHbI, €C/IN BbIYNCASIOTCA Ha TOli XKe caMoii Bblbopke,

Ha KOTOPOIi HacTpanBasiacb MOAESb.

Psibenko Esrennii MCAL-7. PerpeccuoHHeiii aHanus.
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OTb0op NpusHakoB C Y4ETOM 3hheKTa MHOXKECTBEHHOW MPOBEPKU FMNOTES

Ve, ..., ch € RFH!

E0)
6y/cT(XTX) ey

MMetoT coBMecTHoe pacnpegenerune CTbiofeHTa € 4MCiIoM cTeneHeli cobogbl
n —k — 1 n KoppensaunoHHoii MaTpuueii

tj =

-1
R=DCT (XTX) cD,
C: (Cl,...,Ckl),

D = diag <ch (XTX)_1 Cj)

[ns onHoOBpeMeHHO NpoBEpKN 3HAYNMOCTU BCeX KO3hVLUEHTOB perpeccum
[OCTaTO4YHO B3sTb B KadecTBe C' eANHNYHYIO MaTpuLy.

1
2

Psibenko Esrennii MCAL-7. PerpeccuoHHeiii aHanus.
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OTb0op NpusHakoB C Y4ETOM 3hheKTa MHOXKECTBEHHOW MPOBEPKU FMNOTES

LAnvHblii cnocob:

m <- Im(y ~ X)

beta <- coef(m)

Vbeta <- vcov(m)

D <- diag(1l / sqrt(diag(Vbeta)))

t <- D %x% beta

Cor  <- D %xJ, Vbeta %x*}, t(D)

library("mvtnorm")

m.df <- nrow(X) - length(beta)

p_adj <- sapply(abs(t), function(x) 1-pmvt(-rep(x, length(beta)),
rep(x, length(beta)),
corr = Cor, df = m.df))

KopoTkuin cnocob:
m <- Im(y ~ X)
beta <- coef (m)
library ("multcomp")
m.mc <- glht(m, linfct = diag(length(beta)))
summary (m.mc)

Paboraer npu k <~ 100.

Psibenko Esrennii MCAL-7. PerpeccuoHHeiii aHanus.
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[MpoBepka npeanosnoxennii [aycca-Mapkoga

@ [Mpegnonoxerus (1-2) npoBepuTb Hesb3s.
@ lMpeanonoxetne (3) nerko nposepsieTcsi, 6e3 ero BbINONHEHNSI NOCTPOUTD

Mogesib BoobLue HEBO3MOXKHO.
9 MMpeanonoxerus (4-6) 06 ownbke € HeObXO[MMO NPOBEPSITH.

OuennBatb owunbky € Byaem npu NOMoLLM OCTATKOB:
éi:yi—:l)i, izl,...,n.

CraHgapTM3npoBaHHble OCTaTKN:

& =

SHES

Psibenko Esrennii MCAL-7. PerpeccuoHHeiii aHanus.
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DopmasibHble KpUTEPUN

? I'IposepKa HOPMaNIbHOCTN — 3aHATUE 2.

9 [MpoBepka HECMELLEHHOCTN: €C/IN OCTAaTKN HOPMaJibHbl — KpUTEpNii
CrblogeHTa (3aHsTue 2), HET — HeMnapaMeTPUYECKNii KpUTepuii
(sansTre 3).

@ [Mposepka romockegactnyHocTn: kKputepuii Bpoiiwa-larana.

Psibenko Esrennii MCAL-7. PerpeccuoHHeiii aHanus.
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Kputepuii Bpoiiwa-lNarana

Hynesast runotesa:  Hy: De; = o2;
anbTepHatuBa: Hi: Hy HeBepHa;
. _ P2 2
cratuctuka: LM =nRZ, RZ: — koadduumneHT getepmuHanm
NPV perpeccun KBaApaToOB OCTAaTKOB Ha MPU3HAKWU;
LM ~ 2 npn Ho.

Psibenko Esrennii MCAL-7. PerpeccuoHHeiii aHanus.
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Paccrosinne Kyka

Perpeccusi cunbHo noacTpaneaeTcs nof fafeko crosune HabnogeHus.
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Paccrosinne Kyka

Paccrosinue Kyka — mepa BosgeiicTeus i-ro HabnrogeHus Ha perpeccuoHHoe
ypaBHEHMe:

LN R 2
]; (95 — Gi») e b,

D= RSS(k+1)  RSS(k+1) (1—h)?

Uj(:) — NPeACKa3aHNs MOAENN, HACTPOEHHO no HabnogeHnsAM
1,...,4a— 1,4+ 1,...,n, ana HabnogeHus j;
h; — pnaroHanbHbIli anemeHT MaTpuusl H = X (XTX)7l X7 (hat matrix).

BapuvaHTel nopora Ha D;:

e D; =1,

@ D; =4/n;

e D; =3D;

9 BU3yanbHO no rpaduky 3asucumoctn D; oT g;.

Psibenko Esrennii MCAL-7. PerpeccuoHHeiii aHanus.
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[eTepockenacTU4HOCTb

reTepOCKep,aCTI/ILIHOCTb MOXeET bbITb cneancTeBmMeM HegoonpeneneHnsa Mmogenn.

nOCJ'Iep,CTBIASI reTepockenaCTNHHOCTI:

9 HapywatoTcs npeanonoxenusi kputepues CtotogenTa n Puwepa
1 METOOOB MOCTPOEHNS JOBEPUTENbHBIX MHTEPBAJIOB ANs o U 3
(He3aBucMMo oT obbéMa BbIGOPKM);

@ MHK-ouetku B n R? ocTaloTcsi HECMELUEHHBIMU 1 COCTOSITENbHbLIMU.

BapuaHTei:
@ rnepeonpeaennTb Mogesb, 40baBNTL NMPU3HaKy, Npeobpa3oBaTh OTKIMK;

@ 1CnoNb30BaTh MOANGNLMPOBAHHBIE OLEHKN Aucnepcun kKoabdunumneHTos
ON51 OLEHKN 3HAYMMOCTMW,

@ HaACTpPOUTb NapaMeTpbl METOAOM B3BELUEHHbIX HAMMEHbLLUNX KBaApPaTOB.

Psibenko Esrennii MCAL-7. PerpeccuoHHeiii aHanus.
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[peobpasosaHune Bokca-Kokca

max y;
[TycTb 3HaYeHMA OTKAUKA Y1, . . ., Yn NONOKUTENBHBI. Ecnn gy 10, ctout

i
paccMoTpeTb BO3MOXHOCTb npeobpasosaHus y. B kakom Buge ero nckats?

YacTo nosesHo paccMoTpeTh npeobpasoBaHus BUAA i, HO OHO HE UMeeT
cmbicna npu A = 0.
BMecTo Hero MoXKHO paccMOTpeTb ceMelicTBO npeobpasoBaHuii

(yA_l)/A7 )‘5&03
Iny, A=0.

W =

HO OHO CUJIbHO BapbUPYeTCs MO A.
BmecTo Hero MoXXHO paccMoTpeTb CemeiicTBO npeobpa3oBaHuii

S [ PR B
ylny, A =0,

. 1 .
rae ¥ = (Yy1y2 .- - Yn) /m cpefHee reoMeTpuyeckoe HabntofeHuli OTKAMKa.

Psibenko Esrennii MCAL-7. PerpeccuoHHeiii aHanus.



Ananus mopenei
[o]e] lele]e]

Meton Bokca-Kokca

Mpouecc nogbopa A:

Q@ BbibupaeTcs Habop 3Ha4eHWt A B HEKOTOPOM WHTEpPBasie, HanpuMmep,
(_27 2),

Q AN KaXXZOro 3HaYeHUst \ BbINOJIHSIETCS npeobpasoBaHue oTkanka V,
cTponTcsa perpeccust V' Ha X, BIMUCASETCA OCTaTOYHAs CyMMa KBagpaToB
RSS(\);

Q cTpouTcs rpaduk 3asucumoctn RSS(A) ot A, no Hemy Bbibupaetcs
ONTUMabHOE 3HAYEHUE \;

Q@ Bbibupaetcs bauvxalilee K oNTUManNbHOMY yAobHOE 3HaueHue A
(Hanpumep, uenoe unu nosyuenoe);

© CTPOMTCS OKOHUYaTENbHAs PErPecCUOHHas MOAESb C OTKAMKOM ¥ win In y.
JoBeputenbHblii MHTEpPBaN A5 A ONpefensieTcs Kak nepeceyeHne KpUBoii

RSS (M) ¢ nuHueii yposHsi m/\in RSS (M) eXii-a/" Ecan on copepXxnT

eanHuLy, BO3SMOXXHO, HE CTOUT BbINOJIHATb npeo6pa3osaHV|e.

Psibenko Esrennii MCAL-7. PerpeccuoHHeiii aHanus.
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VcToiiunBast oueHka gucrnepcuu Yaiita

Ecnn He ypaércsi n3baBuTbCst OT reTepockefacTUHHOCTH, AJist OLEHKN
3HAYMMOCTU MPU3HAKOB MOXHO UCMOJIb30BaTh KPUTEPUM, OCHOBAHHbIE
Ha YCTO4MBOI OLEHKE AMCMepcuu.

White's heteroscedasticity-consistent estimator (HCE):

D (B‘X) - (XTX)A (XT diag (£3,...,62) X) (XTX)A

ACMMNTOTUKA YCTOYHNBOL OLEHKN:

Vi (8=8) %N (0.9,

—1

O=n (XTX)_l (XT diag (£2,...,62) X) (XTX)

Psibenko Esrennii MCAL-7. PerpeccuoHHeiii aHanus.
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Lpyrne yctoiiunebie OLEeHKU AnUCnepcum

DnemMeHTbI p,l/larOHaﬂbHOVl MaTpuLbl MOTyT 3a4aBaTbCA Pa3HbIMU cnocobamu:

const 62

HCO &2

HC1 _n_g?
HC2 =

HC3 —(1_]2”2
HC4 —— i

const — csiydaili roMOCKeacTu4Hoi owmnbkuy,
HCO — ouenka VaiiTa,

HC1-HC3 — moandukaumn MakKunnHoHa-Yaiita,
HC4 — mogndmkaunsa Kpubapu-Heto.

Psibenko Esrennii MCAL-7. PerpeccuoHHeiii aHanus.
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MoJib30BaHWE YCTOWYMBLIX OLEHOK AUCTEPCUN

Maket sandwich:
m <- Im(y ~ ., data=X)
library("sandwich")
library("lmtest")

#significance of every predictor
coeftest(m, df = Inf, vcov = vcovHC(m, type = "HCO"))

#significance of the group of predictors
waldtest(ml, m2, vcov = vcovHC(ml, type = "HCO")) #ml - bigger model

#significance of the whole equation
waldtest(m, vcov = vcovHC(m, type = "HCO"))

Psibenko Esrennii MCAL-7. PerpeccuoHHeiii aHanus.
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MpuenekaTensHOCTL U ypoBeHb 3apaboTHON NnaThbl:
https://yadi.sk/d/Lf2g2bMGEDM2N
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https://yadi.sk/d/Lf2g2bMGfDM2N

TpeboBaHus K peLLEHNIO 3afa4l METOAOM JIMHERHON perpeccum

9 BU3yasM3auns AaHHbLIX, aHAAN3 pacrpefesieHuns NpU3Hakos (oLeHKa
HEOBbXOANMOCTU TpaHCopMaLnm), OLEHKa HaM4Yus BIOPOCOB;

@ oueHKa HeobxoanMOocTU Npeobpa3oBaHNs OTKJIMKA U €ro NOUCK METO40M
Bokca-Kokca;

CJ BVI3yaJ'IbeII7I AaHaNN3 OCTAaTKOB,

@ npoBepka runotes ob ocTaTkax: HOPMaJbHOCTb, HECMELLEHHOCTb,
roMOCKe[acTUYHOCTb;

9 OT60p NPU3HaKOB C y‘iéTOM MHOXXeCTBEHHO NPOBEPKU TUNOTE3
N BO3MOXXHOI reTepoCKenaACTUHHOCTN;

@ aHanu3 HeobxoauMoOCTN AobaBNeHUs B3aUMOAENCTBNI 1 KBaApaToB
NpU3HaKoB;

@ pacuér paccrosiHuii Kyka, BO3MOXHOe yaaneHue BbIGpocoB, obHoBIEHME
mMoaenu;

9 BbIBOAbI.

Psibenko Esrennii MCAL-7. PerpeccuoHHeiii aHanus.



JlntepaTypa

9 nnnelinas perpeccusi B yenom — [peiinep, Wooldridge (mMHoro npumepos,
6e3 MaTpuyHOli anrebpbi);

@ kputepuii [laBugcona-Makkunrona (Davidson-MacKinnon test) —
Davidson;

@ MHOXXECTBEHHas oueHKa 3Ha4mmocTn koadbduuneHtos — Bretz, 4.4,

npeobpasosatune bokca-Kokca (Box-Cox transformation) — [peiinep,
rn. 14;

pacctositne Kyka (Cook's distance) — Cook;

(7

ycToiiumeas ouerka gucnepcun Yanta — White;
ycToiiumBas oueHka aucnepcun MakKunnona-Yaiita — MacKinnon;

ycToinumeas ouenka gucnepcun Kpubapu-Heto — Cribari-Neto;

¢ ¢ ¢ ¢ @

foBepuTenbHble neHTbl — Liu.

Psibenko Esrennii MCAL-7. PerpeccuoHHeiii aHanus.
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