Excel - ncnonbsosaHue
O BbIMOJIHEHUS
3agaHus

1. BBeaure ucxojIHbIE AaHHbIE 3aaHust 4 Jis IepeMeHHbIX Y u t Tak,
Kak ITOKa3aHo B Ta0iuie 28.
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Tabruya28.

A B C D E F

1 |t YO YD) | Y(+2) | Y(+3) | Y(t+4)
2 |1 131 11,0 11,8 17,3| 159
3 |2 11,9 11,8| 17,3| 159 16,1
4 |3 11,8 173] 159| 161 205
5 |4 17,3 59| 161| 205 192
6 |5 15,9 16,1 | 205| 192 199
7 |6 16,1 205| 192| 199| 239
8 |7 205 192 ] 199| 239| 228
9 |8 19,2 19,9 239| 228 238
10 |9 19,9 239| 22,8| 238

11 | 10 239 22,8| 238

2 |1 22,8 23,8

13 |12 238

Y - CTOMMOCTH aKuu, pyo.;

t- mecan.
2. B rmaBHoM MeHmO Bbibepute BeTaBka//Iuarpamma.
3. B okue Tun BeiGepute I'paduk(puc. 25). Bua rpaduxa
BbIOEpHTE B ITOJIE PsAAOM co criuckoM TunoB. [llenknure no kuomke Jasnee.

Mactep guarpases [war 1 3 4): TMN OHar pasMmbl
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Puc.25. [lnanorosoe okHO MacTepa AuarpaMm: TUI JHarpaMmbl
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MacTte p oHarpamm (war 2 Ha 4): HCTOYHHK JaHHBIX OHa... E|g|
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Puc.26. [lnanoroBoe okHO Macrepa AnarpaMM: HCTOYHHK JaHHBIX

(nMama3oH JaHHBIX)
4,
YcTraHoBHTE (PI1aXKOK Pa3MEICHUsS JAHHBIX B CTOIOIAX. .

3anonHUTe JUAana3oH JaHHBIX, KaK MOKa3aHo Ha puc. 26.

5. lllenkuute no kHonke Psia. [TosBUTCS 1UANIOroBoe OKHO,
n300paxeHHoe Ha puc. 27. B oxHe Psan ocraBbre Tonmbko psan Y(t) ams

aHaJIn3a.

61



MacTtep omarpams (war 2 W3 4): HCTOMHHME JAHHBIX OHA... E|[g|

Puc.
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27. InanoroBoe okHO MacTepa AuarpaMM: HCTOYHHK JaHHBIX (psi1)

6. lllenkuute o kHoOMKe [dasiee.

7. 3anoaHure napaMeTphbl AUarpaMMbl Ha pa3HbIX 3aKjIaJIKax (pI/IC.
28) Ha3BaHHUC AUarpaMmbl U Oceﬁ, JIMHUU CCTKHU, MMapaMETPhI JICTCHbI.
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MacTep aowarpas (war 3 wa 4): napame Tpbl OHarpamMmnl

MoANHCH AaHHBIX l TatnMua aaHHE!x l
JaranoekH Ok 1 THHKHM CeTEH ] Nerenaa l
HassaHne gnarpammbl:
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Puc. 28. [lnanorosoe okHO Macrtepa auarpamm: rapameTpbl THarpaMmbl

1. Ulenkuure mo kHonke OK(Jdasee). Ykaxure Mecto pasMelleHHsI
JIMarpaMMBbl Ha OTJCIBHOM MK Ha uMetotemMcst jucte (puc. 29). lllenkuure
1o kHonke I'oToBo.

MacTtep guarpamss [war 4 va 4): paase e HHe aHarpamMsbl E|g|

MoMECTHTE AHArPamMMy Ha NHCTE!

all " oTgensHom: ],ﬂ,narpammalS

% + pMerolLemca: it s -
‘@ QTHEHS I < Hazaa I I CaToEo |

Puc.29. [luanoroBoe okHO Macrepa AuarpaMm: pa3MelieHrne TuarpaMmbl

lotoBass  muarpamma, oOTOOpakaromiass JUHAMUKY  YPOBHEH
n3y4aeMoro psija, npezicrasiena Ha puc. 30.
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Puc. 30. [IluarpaMma JUHAMHKH YPOBHEH H3y4aeMOro psijia, MOCTPOCHHAS
0 HAOJIFOTaEMBIM 3HAYCHUSIM.

B TJIABHOM MEHIO TIOCJIE/I0BATENLHO BBIOEpUTE
CepBuc/Hancrpoiiku. YcranoBute (iaxok (ramouky) Ilaker ananu3sa,
nocie 4yero menkHure no kHonke OK.

B rmaBHOM MeHto BeiOepute CepBuc/AHanu3
nanubix/Koppeasiuus, nocne yero mienkHute o kaomke OK.

3amnoMHKUTE TUAJIOrOBOE OKHO BBOJIA JAHHBIX U ITAPAMETPOB BBIBOJA
(puc. 31).

Koppenauma

ExoaHeE AaHHbIE

Ex0AHOA HHTEpEaN: HE41:5FE13 i
OTHEHA

T pYNNHpOBaHAE:! % no ctonfiam

" no cTpokanm Crpaska

[+ MeTkH B Nepeoii cTpoKE

MMapaMeTpbl BbIE0LA-
{* Bbix0AHOA HHTEPEAN: |$H$1 l‘l

" HobbiA paboqmi nncT: |

" Hoean paloqas KHHra

Puc.31. [lnanoroBoe okHO BBOJIa NapaMeTpoB MHCTpyMeHTa «Koppensuus»



Pe3ynbTaThl KOPPENALMOHHOIO aHalW3a IMPEACTaBIICHbI B TaOnule
29, Koropasi IpeAcTaBisieT COOOM MaTpuly mNapHbBIX KoddduireHToB
KOppesaun (aBTOKOPPETIAIIHN).

Tabnuya 29
y(® y(t+1) y(t+2) y(t+3) | y(t+4)
y(® 1
y(t+1) 0,82475 1
y(t+2) 0,771859 | 0,802062 1
y(t+3) 0,995267 | 0,77454 | 0,718436 1
y(t+4) 0,699907 | 0,995195 | 0,752174 | 0,722694 1
Paccunrannble  3HaueHUS  KOI(PQHUIMEHTOB  aBTOKOPPEIALHMH
HCXOJTHOTO PSA/Ia COCTABIISIOT
r(1)=0.825
r(2) =0.772
r(3) =0.995
r(4) =0.700
IMoctpoum KoppesorpaMmy JUisi KCXOJAHOT'O BpeMeHHOro psijia (puc.32).
Koppenorpamma
1,2
1 /¢\
O 8 y —
’ \
0,4
0,2
0
1 2 3 4
BenuuuHa nara, K

Puc.32. I'pacux aproxoppensuuonnoit gpynximu I (K) (xoppenorpamma
HCXOJHOTO BPEMEHHOT'O Psi/ia).
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IIpoBeneM aHaiaM3 WMCXOMHOTO BPEMEHHOIO psAa MO  €ro
KOoppenorpaMMe, H300pakeHHOH Ha puc. 32.

Ha puc. 30 mo rpaduky HaOmogaeMbIX 3HaUSHNUIT BPEMEHHOTO psijia
Ha2NAOHO 6UOHO HamUuue Bo3pacrawomed TeHaeHuuu. IlosTomy BO
BPEMEHHOM DSIY 603MOMHCHO CYIIECTBOBaHKE JIMHEHHOTO TPEHA.

Beicokne 3HaueHHMss KOX(QQUIMEHTOB aBTOKOPPENSAIUM TEPBOTO,
BTOPOTO WM TPETHETO  MOPSIKOB, @ TaKKe 3HAYUMOCTh BCEH TIPYMITBI
KO3((HUIMEHTOB aBTOKOPPENSINHN, CBUIETEIBCTBYIOT O TOM, YTO DS
cooepiicum uneinyl0 mendenyuio. Beicokoe 3HaueHne KO3 duuneHTa
aBTOKOPPEJSILIMM TPETHEr0  IMOPSIKA CBHICTENLCTBYET O TOM, 4YTO DS[
coodepricum yuxauyeckue (ce30HHble) KONEOAHUA € NEPUOOUHHOCBIO 8 3
Mecaya.

Ilockonvky amnaumyoa Ko1edanuii nPUOGIUZUMETbHO NOCMOAHHA,
6b1OUpaAEeM a0OUMUBHYIO MOOEb 6DEMEHHOZ0 PAOA.

B nanpHeiineM mocrpoeHne MOZAENH CBOIMTCS K pacyery TadiIuil
13, 14, 15, 16, ucnons3ys BO3MOKHOCTH TabJIMUHOrO mporteccopa Excel.

Tak, mpu pacuere TMPOCTOM CKONB3SIEH CpenHell ciemyeT
BOCIIOJIB30BAaTHCSl KHOIIKOW ABTOCYMMAa Ha CTaHAApTHOM maHenu. [lanee
BbIOpaTh npurnameHne Cpennee. IIpu 3ToM B cTpoke GopMyn HOSBHUTCS
HamvcaHHas (QYHKUOUS CYMMHPOBAaHHMS C YKa3aHHWEM MpeAroiaraeMoro
JMara3oHa sMYeeK, MEXAy KOTOPbIMH BBIYMCIsieTCs cpenHee. Ecnm
OKa)KETCsl, YTO TUAIa30H yKa3aH MpaBHIBHO, TO HAXKATh KiaBuIry «Enter».
B mporuBHOM ciydae cHauana HaJO BBECTH WCIIPABIICHUS! B YKa3aHHBIN
nara3oH. [Jis 3Toro menKHyTh M0 CTpoKe (hOpMyYI M BBECTH HOBBIE ajpeca
sTYeeK, 3aTeM HakaTh KiaBuiry «Enter».

IIpn pacuere cyMMUpOBaHMS JaHHBIX 110 JBYM CTOJOLAM
pEKOMEHAyeTcsl 3amuchiBaTh (OPMYIy, IO KOTOPOH IPOM3BOAUTCS
CyMMHpPOBaHHE B OJIHY SYEHKY C JalbHEHIINM e€ KonupoBaHueM B Bydep
obmena. Jlanee HEOOXOOMMO BBIIETUTH 00JIACTh, Ky/a HY)KHO KOITMPOBATh
nanHbie, 1 HaxaTh Ilpaska P BeraButh. YcraHoBuTH yKasaTenb MBIIIH
Ha MpaBbI HIDKHUM yrom xomupyemoi sueiiku. Kypcop mnpu 3Tom
npuHUMaeT GpopMy depHoro kpecra. [lanee, nep>ka Ha)KaToH KHOTIKY MBIIIH,
MIPOTSIHYTh Ha BCIO 00J1aCTh, Ky/la HaJ|0 CKOMHMPOBATh JaHHbIE. [locie cHATh
Bolenienue. [locie aToro B siueiikax BBIACIEHHOHM paHee 00JIaCTH MOSBUTCS
pe3ynbTar pacuera.

OKoOHUATENbHO, pacCUNTaHHAs aJUTUBHA MOJENb HCXOIHOIO
BPEMEHHOT'0 psijia C CE30HHOM COCTaBJISIOLIEH

Y=T+StE,
npezcTasnena B Tadmuue 30.
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Tabnuya 30
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