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Abstract

A representation of two-dimensional random vector bivariate distribution by copula
is proposed for the case when one of components is categorizing for the other. The
regression function and the bounds for the Spearman rank correlation coe±cient are
derived.
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ºñÏã³÷ ß»Ùù³ÛÇÝ Ùá¹»ÉÝ»ñÇ Ï³å³ÏóÇãÁ

º. Ð³ñáõÃÛáõÝÛ³Ý ¨ Æ. ê³ý³ñÛ³Ý

²Ù÷á÷áõÙ

²é³ç³ñÏí³Í ¿ »ñÏã³÷ å³ï³Ñ³Ï³Ý í»ÏïáñÇ µ³ßËÙ³Ý ýáõÝÏóÇ³ÛÇ Ï³å³ÏóÇãÇ
(copula) ÙÇçáóáí Ý»ñÏ³Û³óáõÙÁ ³ÛÝ ¹»åùÇ Ñ³Ù³ñ »ñµ í»ÏïáñÇ µ³Õ³¹ñÇãÝ»ñÇó Ù»ÏÁ
½³ïáÕ ¿ ÙÛáõëÇ Ñ³Ù³ñ: êï³óí³Í »Ý é»·ñ»ëÇáÝ ýáõÝÏóÇ³Ý ¨ êåÇñÙ»ÝÇ Ï³ñ·³ÛÇÝ
Ñ³ñ³µ»ñ³ÏóáõÃÛ³Ý ·áñÍ³ÏóÇ í»ñÇÝ ¨ Ý»ñùÇÝ ·Ý³Ñ³ï³Ï³ÝÝ»ñÁ:
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