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Peanunzauyusa B sklearn

m = sklearn.linear_model.LinearRegression(fit_intercept=True)

ObyyeHune mogenu:

m.fit(X, Y)

BekTop koadbhuumeHTos:

m.coef_

CBobogHbIii KO3PPULNEHT:

m.intercept_

MNpeackasanus:

m.predict (X)
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roe Fo—1,n—d1-a — (1 — @) kBaHTUAbL pacnpegenennst Fg_1 n_q
Ecan Hp He oTBepraercsi, TO MOXXHO CUYMUTaTb, YTO perpecus

CTaTUCTNHECKN HE3HAYUMO OT/INYHAETCA OT I'IpI/I6J'II/I)KeHI/I$I KOHCTaHTOIA.



2. 3HaunmMa nm perpeccusi Boobuie?

[MnoTesa o He3HaYMMOCTH perpeccmn

H0191:92:~-':9d:0 VsS. H1:39j 7’5 0
Kputepunin ®uwepa

RZ/(d—1)  h

F(Xa Y) == e Fd—l,n—da
(1-R?)/(n—d)
roe R2=1— ||T/Sf(7§|)|2 — KO3(pPULMEHT AeTEPMIUHALMIN.

F(X,Y) — F-ctatuctnka kputepus

Ana Hi:360; # 0 wputepnii {FP(X,y) > Fy_1n-di-a} .

roe Fo—1,n—d1-a — (1 — @) kBaHTUAbL pacnpegenennst Fg_1 n_q
Ecan Hp He oTBepraercsi, TO MOXXHO CUYMUTaTb, YTO perpecus

CTaTUCTNHECKN HE3HAYUMO OT/INYHAETCA OT I'IpI/I6J'II/I)KeHI/I$I KOHCTaHTOIA.



Tabnuuya B statsmodels

# Load data

In [4]: dat = sm.datasets.get_rdataset("Guerry", "HistData").data

# Fit regression model (using the natural log of one of the regressors)
In [5]: results = smf.ols('Lottery ~ Literacy + np.log(Popl831)', data=dat).fit()

# Inspect the results

In [6]: print(results.summary())
0OLS Regression Results

Dep. Variable: Lottery R-squared: 0.348
Model: 0LS Adj. R-squared: 0.333
Method: Least Squares F-statistic: 22.20
Date: Mon, 14 May 2018 Prob (F-statistic): 1.90e-08
Time: 21:48:09 Log-Likelihood: -379.82
No. Observations: 86 AIC: 765.6
Df Residuals: 83 BIC: 773.0
Df Model: 2
Covariance Type: nonrobust

coef std err t P>t [0.025 0.975]
Intercept 246.4341 35.233 6.995 0.000 176.358 316.510
Literacy -0.4889 0.128 -3.832 0.000 -0.743 -B8.235
np.log(Pop1831) -31.3114 5.977 -5.239 0.000 -43.199 -19.424






