Fnoccapumn k Teme 10
ONCKPUMMHAHTHBLIA aHaNK3.

OVCKPUMUHAHTHBbIW aHanNu3 — pa3gen MHOrOMEPHOro CTaTUCTMYECKOro aHanm3a, KoTopbli
NO3BONSIET M3yYaTb pas3nMums Mexay AByMs 1 Goree rpynnamm o6GbekToB 04HOBPEMEHHO MO
HECKOMbKUM NepeMeHHbIM.

AHanusupyemas Bbl6opKa — YacTb 06LLeN BbIOOPKM, KOTOPYHO MCMONb3YIOT A1 BbIYUCIEHWS
OVCKPUMMUHAHTHOMN CPYHKLNN.

MNpoBepoyHasa BbIGOpKa — YacTb 06LLen BbIGOPKK, KOTOPYHO MCMOMb3YIOT AN NPOBEPKM
pe3ynbTaToB pacyeTa Ha OCHOBaHWUW aHanu3npyemom BbIGOPKK.

O6wan BHYTpUrpynnoBasa KoppensiuMoHHas MaTpuua — COOEPXUT cpegHme KoadhPULMEHTI
Koppenauun ansa Asyx unu 6onee KOppensaunoHHbIX MaTpuu,.

Nam6pa Yunkca (Wilks’ Lambda) — 310 kpuTepuii, ncnonb3dyembln Npu NpoBeeHun Tecta u
MOKa3bIBaKOLLMIA, 3HAYMMO N pasnuyaloTcs Mexay coborn cpegHne 3HavyeHns AMCKPUMUHAHTHOW
dyHKUMM B UCCneayeMbIX rpynnax.

Cob6cTBeHHOe 3HaYeHue (eigenvalue) — 9TO OTHOLLEHWE MEXTPYnnoBOM CyMMbl KBaApaToB K
BHYTPUIpynnoBON CyMMe KBagpaToB.

KaHoHuM4eckas koppensumsa — Ko3DULMEHT MEXIY pacCUUTaHHLIMU 3HAYEHUSIMU
AVCKPUMUHAHTHOW (pYHKLIMM 1 NoKasaTenem NpuHaanexHocT K rpynne.

HecTtaHpapTuanpoBaHHble (KAHOHUYeCKue) KoadpprLUMeHTbl AUCKPUMUHAHTHON DYHKLMNN —
MHOXWUTENN NpU 3a4aHHbIX 3HAYEHUAX NEPEMEHHbIX, BXOOALWMX B OUCKPUMUHAHTHYO OYHKLUMIO.

U,eHTpOI/IAbI — cpeHne 3Ha4YeHuns ,D,MCKpMMMHaHTHOﬁ beHKLlI/II/I B nccriegyemMbix rpynnax.
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