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AHHOTaI.lI/IH. PaccmanHBaeTCH MOIeJ/b HapHO-MHO}KECTBeHHOﬁ

JINHEHHOU perpeccuu, MpeicTaBJsionias co6od CHHTE3 perpeccuu
JlemuHra ¥ Mopmes M MHOXKECTBEHHOH JMHEeHHOH perpeccuu. [loka-
%% 3aHO, YTO C H3MEHEHHEM THINa MUHUMHU3HPYEMOIO pPacCTOSHHUA
MOJieJIb TaPHO-MHOXKECTBEHHON perpeccHy IMJaBHO «TPaHCHOPMH-

L ) pyercs» U3 MOIeJM NapHOH B MOAe/]b MHOXEeCTBEHHOH JIMHEHHOU
~ ﬁ perpeccuu. [Ipu 3TOM Momenu mapHO-MHOXKEeCTBEHHOH perpeccuu

HAVqulﬁ COXPAHSIIOT BO3MOXXKHOCTH HMHTEpNpeTaluu KOIP(PUIHEHTOB U
‘ MPOTHO3UPOBAHUSA 3HaueHUH oObscHsieMOd mnepemeHHOH. [lpen-
OT,O,E/\ JIO)KeHUaneFI/IpOBaHHUbe/’I KPUTEPUH KayecTBa perpecCHOHHBIX

Mojieslel, OCHOBaHHbIH Ha uYeTblpeX M3BECTHBIX I0Ka3aTeJssx:

Ve K03 (pHULMeHTe peTepMHUHALMH, Ko3dduuueHTe lapbrHa - Yort-

COHa, COIVIACOBAHHOCTH IIOBEJeHHS M CpefHEeH OTHOCHUTEeJbHOH
olMOKK anmpokcuMauud. C MOMOLIBIO 3TOr0 KpUTepHs 3agadya
MHOTOKPUTEPHUAJNBHOTO TOCTPOEHUS MOAENH MapHO-MHOXKECTBEH-
HOH JIMHeHHOH perpeccud Qopmasju3oBaHa B BHIe 3aladyd He-
JIMHEHHOro MporpaMMupoBaHusi. PaspabotaH a/iroputm ee IMpH-

<=

6JMKeHHOro peleHusi. Pe3ynbTaThl faHHOW paboTBl MOTYT OBITh
UCIIOJIb30BAHbl AJIs YJAYYLIeHHs CYMMapHbIX KayeCcTBEHHbIX Xapak-

TEPUCTUK MOJeJied MHOXKECTBEHHOU JIMHEHHOU perpeccuu.

KnaroueBbie cJiioBa: perpeccud ,HEMI/IHI‘a, MoAea b IapHO-MHO-

J)KeCTBEHHOH JIMHEHHOU perpeccuy, MHOTOKPUTePHUAJIbHBIN OAXOM,
arperupoBaHHBId KPUTEPHUH, HeJUHEHHOe NPOrpaMMHpPOBaHHE
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Abstract. A pair-multiple linear regression model which is a synthesis of Deming regression
and multiple linear regression model is considered. It is shown that with a change in the type
of minimized distance, the pair-multiple regression model transforms smoothly from the pair
model into the multiple linear regression model. In this case, pair-multiple regression models
retain the ability to interpret the coefficients and predict the values of the explained variable.
An aggregated quality criterion of regression models based on four well-known indicators: the
coefficient of determination, Darbin - Watson, the consistency of behaviour and the average
relative error of approximation is proposed. Using this criterion, the problem of multi-criteria
construction of a pair-multiple linear regression model is formalized as a nonlinear programming
problem. An algorithm for its approximate solution is developed. The results of this work can
be used to improve the overall qualitative characteristics of multiple linear regression models.
Keywords: Deming regression, pair-multiple linear regression model, multi-criteria approach,
aggregate criterion, nonlinear programming
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