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Obvekm ucciedoganuss — PETPECCUOHHAs MOJAEIAb TMPHU  HATUYUH

Kiaccuukanuu HaOII0ICHUMN.
L]env pabomel — BHISIBICHUE METOJOB U3yUYCHUS PETPECCUOHHON MOACIH TIPH
HaJIWIUU Ki1accupUKaIuyu HaOJIr0ICHUI.
3a BpeMs pabOThl HCCIEAOBaHA MOJCIb PETPECCUU TMPU HAIHYUAU
kiaccudukanuu HaomoaeHuit. s aToit moxenu:
— TlocTpoeHbl OLIEHKH MaKCUMAJIbHOTO MPABOMNO0 100U,
— Haiinena undopmanuonnas marpuna Guiepa;
— TloctpoeHa mMOACTAaHOBOYHASI MPOTHO3UpYIOIIAs  CTAaTUCTUKA U
MOCTPOEHA OIIEHKA JJi €€ CPETHEKBAIPATUUECKOTO PUCKA;
— IlocTpoeHbl CTATUCTUYECKHE KPUTEPUU [JJi TPOBEPKU THUIOTE3
corjacus;
— TlocTpoeHbl CTATUCTUYECKHUE TECThI ISl MPOBEPKHU MapamMeTPUUYECKHUX
TUIIOTES.
— Pa3paboran maker groupedRegression Ha si3bike R, mpenHazHaueHHbBIN
JUTSl CTaTUCTUYECKOTO aHAJIM3a PErPECCUOHHBIX MOJENIeH TPU HAJTUYHUH
KJ1accuuKau HaO0ICHUH.
— Jlnsg makera npejcraBiieHa JOKYMEHTAIIUS HA PYyCCKOM SI3bIKE.
Pa3zpaboranHoe mporpaMmMHOE CpEACTBO MPEACTABISAET IUPOKUNA (PYHKITHOHAT
JUTSL WCCJICOBAHMSI PETPECCHOHHOW MOJENTW TPU HaTW4YUK Kiaccuukanuu
HaOmonenuil. Ilaker mo3BoisieT paboTaTh C MOJACNSMHU KaK JUHEWHOro, TaKk U
HEJIMHEWHOTO BUJIa ¥ IPEJOCTABIISIET HE TOJIBKO BO3MOKHOCTH aHAIN3a, HO TaK e
Y TIPOTHO3UPOBAHUS.



ABSTRACT

Diploma thesis, 47 p., 6 figures, 4 tables, 12 sources, 1 application.

STATISTICAL METHODS, REGRESSION, MAXIMUM LIKELIHOOD
ESTIMATION, HYPOTHESIS TESTING.

Object of research — regression model in the presence of the classification of
observations.

Purpose of research — identification of research methods for regression model
in the presence of the classification of observations.

During the work the regression model in the presence of the classification of
observations was researched and the following tasks were solved:

— the maximum likelihood estimates where built;

— the information matrix of Fisher was found;

— the substitution prediction statistics and the estimation of its standard
deviation were built;

— statistical criteria for compliance hypothesis testing was built;

— statistical criteria for parametrical hypothesis testing was built.

The developed software provide a wide range of facilities for researching
regression model in the presence of the classification of observations. Package
allows working with both linear and non-linear models and provide not only
analytical methods, but the prediction analysis too.



