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TMpakTHyeckoe 3aHaTHE Ne 5
«@UKTHBHbBIE NIepeMEHHbIe»

WHorna HeoOXOMUMO BKITIOUYEHHE B PETPECCHOHHYIO MOJIENb OJHOM WiH OoJee Kade-
CTBEHHBIX TIEPEMEHHBIX (HATIPUMEp, pasfielicHHe TI0 TONTy: MY:KCKOH H JKEHCKHH; 10 YpOB-
HIO 00pa3zoBaHMs: o0wee U NpodecCHOHANbHOE M T.A.). ANbTEPHATHBHO MOMKET MOHAN0-
OWTBCS CENATh Ka4eCTBEHHOE Pa3inyHe MeKIy HaOMIOJAEHHAMH OJHHX W TeX K€ TaHHBIX.
Tak, ecn poBepsIieTCA B3aHMOCBSI3b MEXK/IY pa3MEpPOM KOMITAHHH W MECSYHBIMH JOXOJaMU
IO AKIMAM, MOKET OBITH JKeNaTeTbHbIM BKITFOUEHHE KaueCTBEHHOH TepeMeHHOH, TIpeIcTaB-
JAI0LIEH MecsL AHBapb, MO NPUYMHE XOPOLUO U3BECTHOIO «iHBApcKoro ddexra» BO Bpe-
MEHHBIX PsiJaxX J0XOA0B MO LeHHbIM Oymaram. Jlanubiit «siHuBapckuii adgpdexr» - ato deno-
MEH, 3aK/IIOYAIOLIMHCS B TOM, 4TO CPEJHHE AOXOAbl MO AKLMAM, OCOOEHHO HEOOJbLIMX
KOMl'laHl/lﬁ, B CPEOHEM BbILIE B AAHBAPE, Y€M B JAPYruc MeECsLbl. Taxkum O6p8.30M, €CJIM MbI
paccMaTpUBacM SHBAPCKUE HAOMIONECHUS KAK KAUYECTBEHHO OTJIMYHbIE OT APYIWX HAOIIOACHUH,
uxrusnas nepemennas (D) no3ponut npomssecty m0A0GHOE KAYECTBEHHOE PAZTHUHE.

DuKTHBHbIE NEPEMEHHbIE ObIBAIOT [BYX THIIOB - CABUra M Hak/oHa. OUKTUBHAA Iie-
PEMEHHAA CABUra - 3TO0 NEPEMEHHAA, KOTOPAaA MEHACT TOYKY NEPECECUEHHUA JIMHUH PErpec-
CHM C OCbIO OPIMHAT B C1y4ae NPUMEHEHHs! Ka4eCTBEHHOW nepemeHHO (puc. 69). Ouk-
THBHAS TIepeMeHHasd HaKJIOHA - 3TO Ta TIepeMeHHas, KOTopas H3MeHseT HAKIIOH JIHHHH per-
peccuu B Cilyyae MCHOJIb30BAHUS KauyecTBeHHOH nepemennoi (puc. 70). O6a tuna ukrus-
HBIX TIEPEMEHHBIX OyayT umeTh 3Hauenue +1 wnum —1, xorma HabGmoaeHus AaHHBIX COB-
Mafal0T ¢ YMECTHOW KOJHYCCTBCHHOW MCPEMEHHOHM, HO OyAyT HMETh HYJICBOC 3HAYCHHE
IIPY COBNAJCHUM C HAOMIOJCHUAMM, II€ 3T KAYeCTBEHHA IEPEMEHHAsA OTCYTCTBYET.
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0 X 0 X
Puc. 69. Puc. 70.

TMpumep 5. TTo ganaem npumepa 1 (daitn example_01.xI9. mate wHTeprpeTanmio
OuHAPHBIM, «(DHKTHBHBIMY» TIEPEMEHHBIM, TIPHHHMArOUM 3HadeHns 0 wmm 1: floor — nmpu-
HHMaeT 3HavueHHe 0, ecITH KBapTHpa PacTioNoxeHa Ha MTEPBOM HIIH TTOCTIETHEM Taxe, cat —
TIPHHUMAET 3HAYeHHe 1, eCITH KBapTHPa HAXOMUTCS B KHPITHYHOM JIOME.

Tloctpoum perpeccuonnoe ypasruenne Buga LS PRICE C CAT FLOOR (puc 71).
TeM caMBIM MBI TIpeqmoaraeM (XOTS B JEHCTBUTENEHOCTH 3TO MOXKET OBITh M He TaK), YTO
HA LIEHY KBAapTHPbI OKA3bIBAIOT BIMAHHE TOJBKO JABE, YKA3AHHBIE BbILIE, COCTAB/sAIOME. B
pe3yJIbTaTe NoJdy4YuTCs ypaBHEHHE Caeaylowero suaa (puc 72):

PRICE=a + B,CAT + 3,FLOOR+¢ .
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m vorkii| Equation Specification

Equation Specification:
Dependentvariable followed by list of regressors including ARMA
and PDLterms, OR an explicit squation like Y=c{l)+c(2y7

PRICE CCAT FLOOR]

Estimation Setiings

Method: [LS - Least Squares (NLS and ARMA)

Sample: |1 89

|| Path = c\dosumentwww_narachmalchancs_narodwcheb_posab || DB =nane ||WF = sxample_01
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Puc. 71.

Fle Edit Objects View Procs Quick Opfions Windew Help
LS PRICE C CATFLOOR
M Equal TITLED Workfile: EXAMPLE_01

Wiew| Procs | Objects| Print| Name) Freeze| Estimate| Forecast| Stats | Resids
LISEISIER Sl Dependent Variable: PRICE

View| Procs|Okjects Wiethod: Least Squares
Range: 169 Date: 02/25/01 Time: 2035
Sample: 1 69 Sample: 1 89

‘@c | Included observations: 63

Variahle Coefficient  Std. Error  t-Statistic Prob
C 32.04598 2251816 1423117 0.0000
CAT 1347126 2112391 6.377260  0.0000
FLOOR 4643678 2383008 1948580  0.0558
R-squared 0.393642 Mean dependent var 39.65217
Adusted R-squared 0375268 5.D. dependent var 10.04377
S E. of regression 7.938592  Akaike info criterion 7.023854
Sum squared resid 4159402 Schwarz criterion 7.120983
Log likelihood -239.3230  F-statistic 2142333
Durbin-Yvatson stat 2.132881 Prob{F-statistic) 0.000000

|| Peth = cdocumentyw_narachmolchanow_narochuchel_posob || DB = none ||WF = example_01
Enl’lycx H_le.t.@‘ | e | | Be R ‘.(&!EE@JQ@@ 2037

Puc. 72.

Vcmoms3ys pe3ysibTaThl OLCHUBAHUS YPABHEHHSA, cOmEpkamuecs B (GOpMe BBIBOJAA
(puc. 72), MOKHO 3aITUCATh TAKOE YPABHCHHE!

PRICE =32,04598+1347126+ CAT +4,643678 FLOOR.

Kak e MOKHO WHTEPTIPETHPOBATh MOTy4YeHHbIe pe3ynbTarer? [omydeHnsnii ko3¢ du-
mueHT ipd CAT 03HawaeT, 4To KBAPTHPH! B KUPITHYHBIX JOMAX CTOAT B cpeaHeM Ha $13471
JOPOKE AHANOIMYHBIX KBAPTUP B nanesbHbX aomax. Kosdpduuuent npu FLOOR moxer
ObITb UHTEPIPETUPOBAH TAK: KBAPTHUPbL HA HE NEPBOM/IOCIEAHEM ITAKAX CTOAT B CPEAHEM
Ha $4644 nopoxe aHANOrUYHBIX, PACIIONOKEHHbIX HA MEPBOM/IOC/IEIHEM ITAKAX.
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