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KOPPENAUNA MHOXECTBEHHA4 - koppensuns mexay nepeMeHHOn 3aBUCMMON (CM.) y 1
HabopOM NepeMeHHbIX He3aBUCUMbIX (CM.) X1,X2,...,XK B ypaBHEHNN PErpeccumn NMHERHOM
MHOXECTBEHHOM (CM.) y = Y bixi + a. KBagpar koathduumeHTa MHOXECTBEHHON KOppensaunm
R2 (koahpnUMEHT MHOXECTBEHHON AeTEePMUHALNN - CM.) ABNSETCA MEPOI COBMECTHOIO
BANSIHAS BCEX HE3ABUCUMbIX NMEPEMEHHbIX (MPEANKTOPOB) HA 3aBUCKMYIO, AONEN 06 bSICHEHHOM
aucnepcun (CM.) 3aBUCUMON nepemMeHHon. Ecnn npegukTopbl He KOPPENVPYT APYr C APYroMm,
nx oblee BNUSIHNE HA 3aBMCMMYIO NMEPEMEHHYIO MOXET ObITb ONpeaeneHo Kak CyMma BIUSIHUIA
KaX[4oro n3 Hux, B3aToro B otaenbHocTi. OgHako B abContoTHOM B0MbLWMHCTBE CNyYaes
HabnonaeTcs apPEKT MHTEPKOPPENALMM (CM.), @ UHOTAa AaXe MY/NbTUKONNMHEAPHOCTY
(cM.), 4TO genaet npsMon noaxon K nameperHuio K.M. HeBO3MOXHbIM.

KoagpdpuumeHnT K.M. Bblvucnaetca no dpopmyne:

roe ryx1 - KoaghUUMEHT NMHENHON Koppensiunm MpcoHa Mex oy NepeMeHHbIMA Yy 1 X1;

ryx2.x1 - KOAgOPUUMEHT YaCTHOW KOpPenaUnm Nepeoro nopsaka Mexay nepemMeHHbIMm y n x2
npw yCTpaHeHHOM BNAHUN NepemMeHHon x1;

ryx3.x2x1 - KoOa(pPULUNEHT YAaCTHOW KOPPENSLUM BTOPOro nopaaka Mexay nepemMeHHboiMu y un
X3 Mpu yCTpaHEeHHOM BNNAHUN NepeMeHHbIX X1 n x2.

nT.mn

Ecnu Bce KO pMUMEHTBI KOPPENALMM MEXAY HE3ABUCUMbIMUA NEPEMEHHbIMM fij = 0, TO
dopmyna koagppuumeHta K.M. npuHumaeT sua: .

Puc. 1. R2y.x1x2 npu rx1x2 = 0
Puc. 2. R2y.x1x2 npn rx1x2 = 0
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