Vysledky korelacniho koeficientu nabyvaji limitnich hodnot

Problém:

Linearni korelaéni koeficient nabyvd hodnot mezi 1,000 popf. -1,000, pfipadné pfi vypoctu celé
korelacni matice (zahrnuty desitky az stovky proménnych) jednotlivé koeficienty nabyvaji odliSnych
hodnot nez v pfipadé samostatného vypoctu jedné dvojice.

Korelace (Tabulkal)

Oznaé. korelace jsou vyznamné na hlad. p < .05000

=61 (Celé pfipady vynechany u ChD}
Proménna |Praméry | Smodeh Lt T _Jne T _nd T agir T aciT T ID4 [ t | BMX | D5 | D6 | D7 | Prom5 | Promé
D1 [ 69.68521 29.684f1 1.00000 -1.00000  1.00000] -0.209984 -1.00000 -0N001385 0.045566 0.182627 0.177917 -0.082825 -0.218267
D2 55.1148] 29.684§1 -1.00000 1.00000 -1.00000 0.209984 1.00000 0f001385 -0.046566 -0.182627 -0.177917 0.082825 0.218267
D3 551148 2968481 1.00000 -1.00000 1.00000 -0.209984 -1.00000 -0§001385 0.045566 0182627 0177917 -0.082825 -0.218267
ABTT 1.0164  0.12894 -0.20998 0.20998 -0.20998 1.000000 0.20998 -0f029679 -0.130564 | -0.181494  -0.049348 0.237727 0.067666
ASTT 46.1148  29.654 -1.00000 1.00000 -1.00000 0.209984 1.00000 01385 -0.045566 | -0.182627 -0177917 0.082825 0218267
1D4 04511 0.30023 -0.00139] 0.00139] -0.00139 -0.029679  0.00133 1.000000 -0.166695 -0.049984 0.167430 0.087144 -0.101952
t 1.0000  0.00000 1.000000
BMX 2.0000) 0.00000 1.000000
ID5 05147 0.27005 0.04557 -0.04557 0.04557 -0.130564 -0.04557 -0.166695 1.000000| -0.006370  -0.059593 -0.039503 -0.033144
D6 04353 030160 0.18263 -0.18263 0.18263 -0.181494 -0.18263 -0.049984 -0.006370, 1.000000 0.021254 -0.172669 -0.272772
D7 0.5045  0.28405 017792 -0.17792 017792 -0.049348 -0.17792 0.187430 0.059593) 0.021254 1.000000) 0.122966 0.051389

= Reseni:

Dlavodem rozdilnych vysledkl je metodika nakladani s chybéjicimi daty.
pripady”, je vynechan cely 4

s v

Jsou-li zaskrtnuty ,Celé

dek ve kterém se chybéjici hodnota nachazi (viz. Sipka na obr.). Ovlivnén

je tak vypocet i mezi proménnymi, ve kterych se ve skutecnosti Zadné chybéjici proménné nenachazi,
coz vede, dle hustoty ChD, ke zna¢nému zkresleni vysledku linearniho korela¢niho koeficientu.
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D1 D2 D3 | ABTT | ASTT | D4 t BMX ID5 ID6 ID7 | Prom5 | Prom6 | NProm7 | NProm8
1 YL ZT T TEETY PN T TEIETICT 3 DN LT W L LT TN YTt 2 = § 7545
2 0.126374103| 0 442911 0.103841/ 0.207097 1 2/ 0841063 0843963 | 0 861909 0965291 0 171306, 0476062 0 90667
3 0.982178148 | 0.488631 0.199892| 0.576993 1 2/ 0479222 = = T e ek =
4 0.444360226 | 0.692767 | 0.827271) 0.688621 1 2 0124 an Korelace 3 parciaini korelface; Tabulkal |
5| 0.493601046| 0.616424| 0.062545 0.405851| 0.702073 1 10923
__ 6 0951354379 0.696831 0.64382 0207161 0.494093 1 2 0.398 @lseznam Dlumén.l 2 seznamy [obd. malica]l
O 0.58929058 | 0.738629 0.759885 0.968158| 0.716951 1 2/ 06680 ST )
8 0.274860064 0.482656 0.421192 1 2 0404 ; Sl
_ 9 0 0746700593 0 332855 0620702 0 155606 1 1[D.3agy| Dsesam: dadn [ Woznest - |
— 0| 0.658040415 0992353296 0 636533 0.031355 0.156235 1 20754 |  Detaini vjslecky | Moznosti | Barev.matice | —
11 0.912679877 0.0930659556 0.912664 0.580145 0.029875 0.111369 1 2/ 0.967 Zakladni visledky BB pnalskup.
12| 0.852746506 0.582127619| 0.499853 0.642033 0.171796] 0.293949 1 2 054
REl 0.669943091 0.0319135679 0.367757 0.5655213| 0.464721 0.562227 1 2 0.737 Souhm: Korclace | (Bl Graty |
14 0.0268615521 0.263934744 0.135868 0.988739 0.33349 1 2 0.463
15| 000671319737 015474667 0.927664 0.690288 0.05376 0.820842 1 20397 [ES Matice ad. gt zvclenjchpromemrich | | [T (& ¥
16 0.0621833393 0546419094 0.931202 0.018002 (063862 062591 1 T > v
17 00758395178 0.984454056| 0 748892 013382 0 986321 0290304 1| B8] Vyberie proménné na znalyzu SR monenty
18 0112525216 0266732987 | 0028855 0428864  0577431) 0240531 1 . sy =
19| 0.390787104 0.359380279 0.057256 0.69229 0.282125| 0.311555 1 Ok @ W N
20 0.0466839255 0.856747  0.9364, 0132249 0.273188 1
— 21 0.0914148068 | 063803 047399 0095659 0264927 1 Storno Chl nnelions
22 0.648053621 0.767735| 0.788611) 0.582399| 0.786662 1 — d
= 0.258228672 0.129273 0.308739 0.837767 0.127305 1 (it
2 0.84433778 0.880509  0.746654  0.103488| 0.603038 1 Pro satrszar
25| 0.946614803 | 0.617589 0.840101| 0.958752 0 982868 1 8 och
26| 0302397787 |0.396699] 020904 0 332685 0624295 1 kizt FYzToZZT U
21 0.149222156 0.608362, 0.354381) 0.781012/ 0.296939 1 i oze " Prs | f1 387363 0.476284
28 0.746042973 | 0.531515 0.732901 0.974218 0.849069 1 = E = Mt 641829 0.123551
— 29| 0.228217226 | 0.566772| 0.400827 0.392358 0.051251 1 [ vybratute | [Roztaimout | [ prbit | 259372 0.290601
30 0.956657468 | 0.01868 0.61156 0.765281 0.401092 AW viserie promsime: 1724062 0.03823
— 31 0.381911756 0.923886/ 0.726147 0.546916 1 e 427904 | 0.310191
32 0.516906168 0.410710776| 0.631717| 0.937652  0.647361 1 0.62012| 0.947226
33| 0.370004437 0511137905 0218893  0.788307 0892268 1 || FlPouzs cdpovidsjia proménné | 980517 0205555
34 0492856326 0.309304577| 0154988/ 0.000485| 0 219788 1 0.28392| 0397714

V pripadé vypoctu celé korela¢ni matice v nabidce pro chybéjici data zaskrtneme , Pdrové”, potom
budou vynechany pouze chybéjici pfipady mezi jednotlivymi dvojicemi a vypocet ostatnich dvojic
nebude timto vynechanim zkreslen:



Kaorelace (Tabulkal)
Oznat. korelace jsou wiznamné na hlad. p < 05000

Proménna |Praméry | Sm.odch. [ ID1 ID2 D3 [ ABTT [ ASTT D4 Tt[ BVMX [ D5 [ D6 | D7 | Prom5 | Promé
D1 0479971] 0306792 1.000000 0246882 -0.003295  0.025291  -0.058924  0.005799 0.007789) 0.133796 -0.097189) -0.044314] 0.039796
ID2 0453335 0.336021) 0246882 1.000000 0135435 -0.208203  -0.077336 -0.003036  -0.001747 0.000198 -D.046451 -0 205874  -0.093749  -0.031528
ID3 0.555092| 0.286001) -0.003295 0.135435 1.000000 -0.163720  -0.056838 0112934 = 0038277 -0.009274 -0.036916 0.007895 0.085080 -0.095640
ABTT 0486515 0282196 0025291 -0.208203 -0.163720| 1.000000 0.125098 -0.057811 = 0070521 0.039013 0229445 -0.157276 0.005660 0.034953
ASTT 0473545 0.301122] -0.058924| -0.077336 -0.056838  0.125098 1.000000 -0.057206 = 0025956 -0.105584 0.013688 0.097832 -0.166981 0.065659
ID4 0460649 0291315 0.005799  -0.003036, 0.112934  -0.057811| -0.057206 1.000000 = 0.018862 -0.171100 -0.066144 0164077 0.040816 -0.147594
t 1.000000) 0.000000

BMX 1.982609 0.131296 -0.001747| 0038277 0.070521) 0025956 0.018862 | 1.000000 -0.059870 -0.054751 -0.078834 0.109513 0.018010
ID5 0513956 0279589 0007789 0000198 -0.009274 0039013 -0 105584 -0 171100  -0.059870 1000000 0119256 -0 049336 -0 108974 -0 119424
ID6 0.449153) 0287082 0.133796  -0.046451 -0.036916 0229445 0013688 -0.066144  -0.054751 0.119256 1.000000 -0.034102 -0.113265 -0.132824
D7 0.523185 0.278273| -0.097189| -0.205874, 0.007895 -0.157276 0.097832 0164077  -0.078834 -0.049336 -0.034102 1.000000 0.103329 0.015970



