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Onpenenum d, ucxoasi U3 MHHHMH3ALUH OUIHOKU E(c?). Iast sTo-
ro npoauddepeHLHpyeM NpaByl dYacTh paBeHCTBAa N0 d; W MpHpaBs-
usem 0. ITTomyunm di=(rﬁi—gﬂ-)/'.[gzi—ygzi]*‘, rjae y HaXOAHTCS H3
ypaBHEeHHUs yzﬁgzi[g_zi—ygzi]*/(n'zi—?i‘*i). Ormertum, uto y<l. Mu
BHJHM, 4TO d;=oc0 MpH Gzi/52i<y. Takum obpasoM, ecau ournbka B
3HaHMH 02; JOCTATOYHO BEJHKA, TO HaGJIOLCHHE y; IEJHTCS HA 00 K
Hckaoyaercst. Hakanausarorcs auwte te y*/d;, 0as KOTopbtxgzi/(;Zi>y.

CkasaHHOe OTHOCHTCSI M K [polleccaM, TakK KaK B Pa3J/iokKeHHH He-
TOUHOH KOPpesSLHOHHON (DYHKIIMH B PSJ MO COOCTBEHHBIM (YHKIIHSIM
sgapa Koo (PUIHEHTH pas3JiokeHHs, 0003HaYeHHbIe TaK K€ 0%, CTaHyT
Hen3BecTHbIMH. [IpHuem yem GoJiblle HHJEKC [, TeM MeHblle HX abco-
JIOTHbIE 3HAYEHHUS M TeM MeHblle OyIeT OoTHolleHHe o2;/02;. Iloatomy,

KakK H BbllI€, INDUAETCA OrPpaHHYHTLCHA JIHUIb KOHEYHBIM YCEYEHHDLIM
pPsAAOM, BKJ/IOYAKUIUM TOJbLKO «IJIaBHBIE KOMIOHCHTBI» Pa3J/0zKeHHUs.

6.6. 3BAKJIIOYEHHE

Jlornka TakoBa, 4YTO Ha HESCHBII BONMPOC He KM BPA3YMHTEJBHOTO OTBETA.
EcrecTBeHHBIM OTBETOM Ha pa:MbITOCTh MoJjieJlell, BBI3BAHHYIO anpHOPHOIl 6eaHO-
CTbIO JaHHBIX, OYyIeT PacmiblBUATOCTh OLEHOK.

OUeHKH HCKOMbBIX MapaMeTpoB JOJMCHBL MOJIUMHATHCS ABYM AHAMCETPAJbHO MPO-
THBONOJNOKHBIM TpeboBaHuAM. C OAHOI CTOPOHBI, ObITb HAJEKHBIMH, H CJ€10Ba-
TeJbHO, B HYKHOIl Mepe pacH/biBYaTLIMH, @ ¢ APYroii — moTpPeSHTeJNbCKHIT HHTEepec
BbIHYK/J4eT HX K KOHKDETHOCTH, T. €. IO BO3MOZHOCTH K HamOOoJblleil TOYHOCTH.
Paspeulenne 3TOro NPOTHBOPEUHsI BeJET K ONTHMAJDLHBIM JOBEPHTEJIbHBIM OLEHKaM
UK MPOBAHHOIT HAJEIKHOCTH.

BBe/eHNe cOCTaBHOro pHcKa Kak CyMMbl LiTpada 3a pacnablBYaToOCTb (B BHIE
IJIOLAAM NOA KPHBOIl pelieHHuil) n/ioc BeJHMYHHA (BePOSTHOCTb) B3BeUIEHHOI ouuo-
KH JOCTHraer cBoefl LeJM — CYLUIeCTBEHHOro YNPOILEHHss MeTOJO0B CHHTe3a J0Be-
pPHUTENbHBIX oOlleHOK. Jla)ke mnpH KJIAacCHUECKHX paclpelieseHHsiX BeposSITHOCTeH MH-
HHMH2a1lHsl COCTABHOTO PHCKa BeAeT K HOBBIM 1O COAEPKAHHIO OOmHM (QopMyaaM
JUIsL 10BePHTEJbHBLIX HHTepBaJoB (§ 6.2) (a1 HOpPMAJbLHBIX pachpejeseHHii NpeB-
pallalomuMcs B M3BeCTHbIE), CTaBHTb M pelllaTb HOBBIE 3a]auyH, HampuMmep, HailTH
JLOBEPHTEJIbHYIO OLEHKY JAHCHepCHH, 00/13a7aI0lyI0 MHHHMAaJAbHOH pacmJbiBUaTOCTHIO;
MOJIYYHTb ONTHMAJbHble 10BEPHTE/bHbIC OLEHKH MapaMeTpPOB PerpeccH.

CaMoe BaxHOe, YTO COCTABHON PHCK, OPraHUYHO COYETAsiCh € KOHCTpyKumell
HHTEPBAJbHBIX MOJeJjell B BHIe NEPBHUHLIX CPE/HMX, BBIXOAHT Ha MNPOITHIE CTPYK-
Typbl ONTHMAJbHBIX OLEHOK, KOTOPHIMH OYI1YyT YyCEUeHHble CHH3Y JHHellHble KOMOH-
HaUW{ NepPBHYHBIX NPH3HAKOB, O ueM ruacHt TeopeMma 6.1. B 3aBucumocTn or nep-
BU'THBIX JAHHBIX NOJyYaloTcss caMble pa3HooOpasHble mo (GopMe OLEHKH, AaroulHue
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mo wxate 0—I1 KapTHHY mnpeAnodTeHuil 3HAaYeHHsM napameTpa. B uwacTHoCTH, npH
BepOSITHOCTHBIX MOJEJIAX 3TO OyAyT AOBEpUTEJbHble HHTEPBAJBl (NpeANOYTEHHE MOJ-
goe | BHytpu um 0 BHe HHTepBa/ia) BBHAY TOr0, YTO NEePBHYHblE IPH3HAKH 3JeCb
HH/UKATOPHBIE.

Menblle AaHHBIX — Jlerye IOMCK ONTHMaJbHOIl olleHKH. PasBe He 3TO NpPaBUJb-
Hasi [OKa HenpHBbluHas KoHuenuusi? Her naHHBIX — HHMKaKOro NOHMCKa He Hauo,
OLGHKH TPHBHAJbBHBI (BceM 3HAUEHHAM OyAeT NPHIHCAHO OAMHAKOBOE MpEANOYTEeHHE).

OAHOPOHOCTb HCXOAHBIX MAHHBIX, HX CHMMETDHs OTKJMKaeTCsi B CTPYKTypax
OLEHOK yMEHbIIEHHEeM uYic/la BapbHPYeMbIX KO3((GUUHEHTOB, MOAJIENAIMX ONTUMH-
savun. KosdduiueHTbl CBS3BIBAIOTCA JIMHEHHLIM ypaBHeHHeM, (HKCHPYIOUIMM Ha-
eKHOCTb, @ B OCTAJbHOM HAXOAATCH M3 MHHMMYMa HHTErpajibHOH pacIJIbiBYaTOCTH
oneHxy. MX MOUCK BKJAaJIbiBaeTCs B THUIOBYIO NMAapaMETPHUYECKYIO 3ajauy ONTHMH3d-
LHH ¢ OrpaHuyeHHsAMH. MBbl ee pellaeM aHaJHTHYECKH, He HCKJ0Yas TMOJE3HOCTH
ygHCJeHHBIX CII0c0O0B B BHAE CTAHAADTHHIX TPOrpamM.

OnTtuMaJ/bHbie J10BepHTE/IbHbIE OLEHKH napamMerpa ciABHra HaxoasTtes B § 6.3,
rIe CYMTAeTCsl M3BECTHOI TOJNLKO ycpelHeHHas MOLIHOCTb GJaykryauuii. bBouee
TOUHLIMH OHH CTAHOBATCS JJIA HeKOpPpeJHPOBaHHBIX (ayKTyauuid, a 3arem o6oobuia-
JOTCSl Ha CJaydaii 3aJaHHbIX Koppe/suuii M Ha OleHHBaHuWe napaMmerpa (OAHOMEDp-
Horo) perpeccun. IlpuMeuaTtesbHO, YTO nMapabOJMYECKHil BHJ BCE€ 3TH OLEHKH Ha-
CIeVIOT OT KBaJpPaTHYHBIX MPH3HAKOB, COCTABJSAIOMINX CBOHCTBA BTOPOro MOpsaKa
Hadmoaenuit. M xapakrtepHo 1Js Halleil TEOPHH, YTO OLEHKH MO CJIOKHOCTH OJH-
HaKOBbl Kak JUJIsi MOCJAEJ0BATeJbHOCTH HAOJMIOAEHHI, TaK H JJs [POLECCOB, ecu
cocTaB IEPBHUHBIX JaHHBIX ofuHakoB. ITo Mepe pocra uMcja JAaHHBIX OLEHKH He-
CKOJIEKO YCJIOXKHSIIOTCSI, 3aTO M YTOUHSIIOTCS, CTAaHOBsATCA 1O Qopme OGojee Y3KHMH
npu Toil JKe HaLekKHOCTH.

IlpenyrajapiBaercss nOTPeOHTENbCKHIT BONpPOEC, JIyulle JH [OJYYeHHBIE ONTHMAaJb-
Hble OlIEHKHM, 4YeM IIPHUBbIYHBIE J[OBEPHTE/JbHbIe HHTEPBaJbl [Js HOPMAJbHOrO pac-
npefesesns? Ha HauBHBII BOIPOC OTBET HeEyTelIHTeJeH: KOHEYHO IXKe, Xyxel
W Moryt 6biThb HAMHOrO, TaK KaK pasHble OLEHKH PACCYHTAHBl HA Pa3Hble YCJIOBHS.
OfHu yCJOBHS — 3TO DPEXHM IIOJHONO amnpHOpHOro O6JAaromojyyus B  BHIE HOp-
MaJIbHOTO pacrpejeiedns BepPOSTHOCTel, MO HeMy CUMTaeTcsi [AOBEpHTEJbHBIH HHTEp-
Basl. [TosyueHHble HaAMH OLEHKH ONTHMAJbHbl B YCJOBHSX TOJHOrO HeOJaronoayuns,
CBOICTBEHHOTO OeAHLIM 3HAHMSIMM MOMEHTHBIM 3ajayaM, H03ToMy OoJjiee pacmJbiB-
YaThl.

M Bce ke, HeOJaromnodydyune HX OTHOCHTeJbHOe. IIpH HE3aBHCHMBIX OTi4yeTax
[0 Mepe YyBeJHueHHS uMcJaa HaOJojeHuil 6e3 KakuX Obl TO HM OBLIO JONOJHHTE/b-
HBIX MpPeANOJIOKeHH{l Halli OUEHKH NPHOJIHKAIOTCA MO0 CBOiicTBAM K HOPMAJbHBIM
(§ 6.4). MoxHO JHWIb MOAO3PEBATh, UTO 3TOMY Mbl 00s3aHbl BHYTPEHHHM 3aKOHAM
HOpMaJ/ibHOil cxoiuMocTH, (OPMANbHO TNpH CHHTE3e HHUIJe He 3a/efiCTBOBAHHbBIM.
Jauupiii  pesyabTar  eMOHCTPHPYET — Be/JMKOJENHOe — «MHIleBapeHue»  paspado-
TAHHOrO anmaparta, Mo3BOJAIOLIEr0 NpH KpaiiHe GelHOM anpHOpPHOM maiike yCBaH-
BaTb JI0Oble NUTATe/bHbie BellecTBa. BHeipeHne [0NpeeJbHBIX M MNpeleJbHBIX pe-
3y/JLTATCB B OlEHKYy HA CHCTEMAaTHYeCKYl0 OCHOBY MOCTABJEHO B KoHLe § 6.4.

KoHel, rsaBbl NOCBsileH 3ajaue OLEHHBAHUA napamerpa Macuirtaba (B dYacT-
HOCTH, MOIIHOCTH) M0 AaHHBIM O CBOfCTBAX BTOPOro TOPsiiKa Hab/I01eHHil. Heo-
JKHIAHHBIM OKas3blBaeTcsl 3/eChb TO, YTO OTCYTCTBHE OrPAHHYEHHH HA MOMEHTbl YeT-
BEPTOr0 TOPsiAKA HE MO3BOJSET MOJYYHTb CKOJb-JMOO XOpollHe OLEHKH Jaxe IPH
HEOTPAHHUCHHOM pOCTC AJKHbl HadmojleHuil. Ho ucnpaBuTh HX OpU HAMHYHM HYXK-
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