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software | Excel, Stata, R, Python
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MHEHH K= (Cross—Sectional data) : LA EOIA otLE Ol At B0l CHoll =& = XS

@AIHEZE XNE(Time Series data) : €8, =48, 848, 2)|g8, AE-Y S A2 2™ =&s N &
st 8¢ X=(Pooled Cross Sections data) : &t X2t AIHZE XSO Z28E X2

@INE X = (Panel data) : s2st &SXH S0 JIE2 T A2 SEW et =88 Xz
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— OA : MS Excel

- ATEQN / SH WIIX : Stata
- T2 22 AN : R, Python
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@®VAR(p) : X, =p+4X_ vt A X ~u B X =y+ALIX_ +
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— R3] AEY .ﬂi;ﬂsﬂ%ﬂﬂoﬂ —» OLS,MLEZ &7
U=z /44— ridge regression
o] BAF — GLS(WLS),ARCH
A28 — GLSMLE
L E2RY — 2324 — IV.MOMMLE
Panel Al5— MLE MOM
dA5HHs — OLS

Al A 2 —EBinary choice model

Multiple choice model
Limited dependent model

—H1 498y T A5 kst BY — MLE

HAHERYE — tepW1se regression

[o Rl e —l.]_?_-so—li ro o] —V?“;é_)]—’ ]]_zS, IV, ZSLS, LIML
. AAHFY Al =4 — 35LS, FIML

Ttime domain —univariate (AR, MA, ARMA) — OLS, NLS, MLE

multivariate (VAR, ECM, SSM) — OLS, MLE
— frequency domain —, spectral analysis
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@il-g'& 'El-j:” Y=Bo+ﬁ1X
il-gﬁ P|L|-j:” Y=ﬁ0+,31X+u
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(3)3l # (regression) 2t 2!t (causality)

—SHAE 2AH (3 H)IF Ot2el Z6tCtD StEH2HE BFEA| I 2 HE LIEFLH X
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(0ll2) reg 28| on &~5(0.k) / reg 25 on &H|(no)



A (regression analysis) 2}
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Dependent variable(& =8 4)
Explained variable(& H &l HH2)
Predictand(0l & H =)
Regressand(Il 3| 2 & =)
Response(BtSH %)
Endogenous variable(LH 2 & £=)
Controlled variable(S M & B1Z=)
Outcome(Z 1})
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Ab2t2 A (correlation analysis)
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Independent variable(S & &
Explanatory variable(& &
Predictor(0il & %)
Regressor(a 7 Bl %)
Stimulus(XF= 8 %)
Exogenous variable (2| A & 4=)
Control variable(S Ml %=)
Covariate(&H B %)
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