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JKoHoMeTpuka.dor BAK OBM-32003EPEM

POUKTUBHAA NepeMeHHas B3auMOAENCTBUSA - PUKTUBHAA NepeMeHHas,
npenHa3Ha4YeHHasa ona yCTaHOBJ/IEHUS BJINSIHUA Ha Perpeccuto ...
cobbiTUN

Ons Toro 4Tobbl YCTAaHOBUTL BANSHNE KaKOro-nmbo cobbiTnsa Ha
KO3(hPpUUMNEHT NNHENHON perpeccun Npm HePUKTUBHOW NepeMeHHON, B
MoJesib BKJIOYAloT ...

Mpouecc Bbibopa HEOOXOAMMbIX MEPEMEHHbIX OJ1S perpeccum
nepemMeHHbIX 1 0TOpaCbiBaHNSA JINLLIHMX NepPEeEMeHHbIX Ha3biBaeTcs ...

CTaTUCTUYECKON 3aBUCMMOCTbIO Ha3blBaeTCH ...
ONCKpeTHON Ha3blBaeTCA C/lydanHas Be/INYmMHa, ...
BbibopoyHasa cpenHan aBnseTcs ...

BbibopoyHasa gucnepcuma asnaeTcs ...
JKOHOMETpUKaA - HayKa, nsyyvawouwas ...

M(X) n D(X) - 370 ...

Onsa pa3HbiX BbIOGOPOK, B3ATbIX N3 OQHON N TOW XKe reHepasbHOn
COBOKYMHOCTU, BbIDOPOYHbIE CpeHue ...

MpocTpaHCTBEHHbIE AaHHble - 3TO AaHHbIe, NMOJIyYEHHbIe OT ... BPEeMEHMU
Mpun ngeHTudmKaumm mogenn nNPon3BoANTCA ... MOOENN

KoahpunumeHT NINHENHOW perpeccnun al nokasbiBaerT ...

JKOHOMEeTpUKa - 3TO ...

OUKTUBHbLIMU nepemMeHHbIMN B YypaBHEHNN MHO>XEeCTBEHHON perpeccnmn
ABNAKOTCA ...

PnKTUBHaA NepeMeHHas B3auMOAENCTBUSA - 3TO ... PUKTUBHbIX
nepemMeHHbIX

YHunBepcanbHbIM cnocobom 3agaHnsa Cny4anHOW BeNNYNHLI X ABNSETCA
3afaHue ee ... pacnpeneneHus
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B Mooenun napHow JIMHENHON perpeccun BennydmHa Y aBnseTcs ...
BeJINYNHON

KoapprnumeHTsl perpeccum (a0, al) B BBIGOPOYHOM ypaBHEHUM
perpeccumn onpenensaTca MeToA0M ...

B npaBon 4acTn cuCTemMbl OAHOBPEMEHHbLIX YPaBHEHWUI, MOCTPOEHHOW
Mo NepekpecTHbIM AaHHbIM (cross-section data) 6e3 yyeTa BpeMeHHbIX
haKTOpPOB, MOryT CTOATb ... NEPEMEHHbIE

... MNepeMeHHad - 3To nepemMmeHHasd, KotTopaa nMeeT ANCKPETHbIE NJIN
HernpepbiBHblIE YNCJ10BblE€ 3Ha4Ye€HNA

... MepeMeHHas - 3To NepeMeHHas, 3Ha4YeHus KOTOPOM NMpuHagsexaT K
onpeneneHHoMy Kiaccy

... IepeMeHHas - 3TO NepeMeHHas, YNCIEHHbIe 3HAa4YeHNsI KOTOPOW
n3MepeHbl B NpealecTBYOWMA MOMEHT BPEMEHM MO OTHOLLEHWIO K
TEeKYLNUM 3Ha4YeHNAM NepeMeHHbIX.

KoahpunumeHT MHOXXECTBEHHOW JIMHENHON KOppensaunum npuMeHseTcs
ons ...

MpeanocCbINIKON N3MEeHEHUA KOPPEeNALNOHHONO aHasins3a aBnseTcs
CUTyaLns, Korga COBOKYMNHOCTb 3HAYEHUN ...
TeCHOTY NIMHENHON CBA3WN onpenenseT KO3ppuLneHT ...

KoahpunumeHT ... - 3TOT NokKasaTesib, KOTOPbIN NCMOJIb3yeTCcs A4
onpeaeneHnsa 4yactu Bapuaunm, obycnoBaeHHON N3MEHEHNEM
BeJINYNHBbI N3yYaeMoro (pakTopa

OTpuuaTenbHbIM 3HAK MapHOro JIMHENHOro Ko3dpuuneHTa
Koppensauum ykasblBaeT Ha ... 3aBUCMMOCTb
3Ha4yeHusa cTaTUCTuUk JapbruHa-YOoTCOHa Haxo4ATCA Mexay ...

MNapameTpbl INHENHOW perpeccumn oLeHNBAOTCA TakuMm crnocobamu,
Kak ...

Ecnv npennono)xeHne o Npupoae reTepockefacTUYHOCTU BEPHO, TO
ANCRepcus cay4aHoro YseHa Oss nepBbiX HabnwaeHWn B
ynopsigodeHHoM psay byneT ... Ana nocnegHux

FeTepockeaaCTUYHOCTb - 3TO MOHATUE B SKOHOMETPUKE,
obo3HavawLlee ...

MeTon HanMeHbLUVUX KBaApaTOB B SKOHOMETPUKE - 3TO MeTo[,
KOTOpPbIN ...
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Ona nopeHTuukaunum Mmooenm NCNoJb3yTCA Takme npueMsbl, Kak ...
KpuTndeckme 3Ha4veHnsa cTaTuCTnkn JapbnHa-YoTcoHa 3aBUCAT OT
TaknxX PaKTOpPOB, Kak ...

MynbTUKONIMHEAPHOCTb - 3TO NOHATNE B 3KOHOMETPUKE, ...

Teopema Naycca-MapKoBa B 3KOHOMETpUKe onnpaeTcd Ha MeTos ...

CTaH)J,apTHbIe OWn6KN, BbIHNCIEHHbIE npm retepockenactTn4yHoCTH, ...

CuTyaums, Korga KoppenmpyT CaydalHble YN1eHbl perpeccumn B
nocnepoBaTesibHbIX HabOAEHNAX - 3TO ...

MHO>XeCTBEHHbIN PErpeCcCnUOoHHbIN aHaNn3 aBaseTcs nogobunem ...
perpeccuoHHOro aHaan3a

Kputepun OapbuHa-YoTCoHa - 3TO MeTo obHapy>XeHUs ... C MOMOLLbIO
CTaTUCTUKN ONapbunHa-YoTcoHa
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