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ILnan kypca:
Tema 1. PerpeccnoHHblii aHAJIN3 U IHIOT€HHOCTb.

Otanbl SMIUPUYECKOTO aHalu3a HKOHOMUYECKMX 3anad. Tunbl AaHHbIX. CTpyKTypHOE H
HECTPYKTYpHOE MojienupoBanue. [IpuunHHO-ClIeZICTBEHHAs CBsI3b M NPUHIMI ceteris paribus.
VYcnoBHoe maremarnyeckoe oxunanue. Kiaccuueckas nuHelHas Mozaenb perpeccuu. OreHka
METOJOM HauMeHbIINX KBaaparoB. BeiBon MHK-onenok. MeTon MOMEHTOB — onpezeneHue u
npumep. [lomoOpannsie 3Hadenus u ocratku. KayectBo moxbopa. Koaddummentsr perpeccun,
U3MEHEeHHe MacuiTaba.

[Ipocreitmue crocoObl yuera HenmuHeHOCTH. MomenTel MHK-o11eHOK, MX HECMEIIEHHOCTb,
mucriepcuss  oneHok. OneHka Jucrnepcuud OmuOoK. Mopenb perpeccudn ¢ MHOTUMH
obbscHsomuMu  niepeMeHHbiMu.  MHK-onenku it MHOkecTBeHHOM perpeccun. Teopema
['aycca —MapkoBa. Ouenka jgucnepcud  omMOKd. Marpuma  KOBapHallMK — OICHOK.
Wnrepnperanust ko3¢ dunrentoB. OLEHUBaHUE YCIOBHOTO OXHIAHMUS W NPOTHO3MPOBAHUE.
ITocTpoeHne 1OBEPUTENBHBIX MHOKECTB U IIPOBEPKA TUIIOTES.

Pacnpenenenuss MHK-orieHOK K09()HUIIMEHTOB U OCTATOYHOM CyMMBI KBaJpaToOB, t-CTATUCTHUKA.
JloBepuTenbHblE MHTEPBAJBl Ul OTAEIBHBIX KOA(P(HUIMEHTOB, OCHOBAaHHbIE Ha 3HAYEHUSX t-
ctatucTUK. [IpoBepka THMOTE3: KPUTHYECKOE MHOXECTBO U YpPOBEHb 3HAYUMOCTH
CTaTUCTUYECKOTO KPUTEPHs, MOLIHOCTb KPUTEpHs IpPU NpOCTON anpTepHartuse. [IpoBepka
TUIOTE3 O 3HAYeHUSIX KOA((UIMEHTOB C MCIONb30BaHUEM t-cTaTUCTUKU. HabmroneHHbIl
ypoBeHb 3HauMMocTH (P-3Hauenue). CiyyaiiHble perpeccopsl.

Acumnroruueckue cpoiictBa MHK-omenok. CoctosiTenbHOCTh. TecTupoBaHHE THUIIOTE3 C
MCIIOJIb30BAaHNEM aCHUMIITOTHYECKHX CBOMCTB. TeCTMpOBaHME NMPOM3BOJIBHBIX OIPAaHUYEHUN Ha
kodp¢uuumentsl. F-ctatuctuka. IIpobmembl MHOXKECTBEHHON perpeccMoHHOW mozenu. Buioop
¢byHkunoHanbHOH Gopmbl. Omulku cnenudukanuu. TecTupoBaHue Ha OMMOKH crelUpUKaLNY.
KoppennpoBaHHbIE perpeccopsl.

[Tpobnema mynpTHKOUIMHEapHOCTH. [IponymieHHbIe nepemenHble. CMelenue oneHok. [Ipokcu-
nepeMeHHble. buHapHBle U JAHCKpeTHBIE OOBACHAIOIUE MepeMeHHble. (CreHepupoBaHHbBIE
perpeccopsl. IlepemenHble, n3MepeHHsle ¢ omuoOkoi. Hecnyuaiinas BeIOOpKa U MPOMYIIEHHBIE
HaOmoneHus. Ilpobnema rerepockegacTUYHOCTU. TecTupoBaHHWE THUIOTE3 MPU  HATUYUH
reTepOCKeAACTUYHOCTU. TeCTUpOBaHNE HAa IPUCYTCTBUE reTepocKeaacTUIHOCTH. OOO0OIIEHHBIN
MHK. Hocrynusiii OMHK. Onporennocts. Mcrounnku sHporeHHoctd. Cmemenne B MHK-
OLICHKAX U3-3a DHJIOT€HHOCTH.

UucTpymeHTanpHble nepeMeHHble. TpeOoBaHUS K HMHCTPYMEHTAIbHBIM TMEpEMEHHBIM. 2-
crynenuatbiii MHK. CocTosiTensHOCTh, acCUMNTOTHYECKAass HOPMAJIbHOCTh U 3(PPEKTHUBHOCTb.
TectupoBanue runores. TecTMpoBaHHWE THUNOTE3 B MPUCYTCTBUM TIE€TEPOCKEAACTUYHOCTH.
[Tpo6nemsr 2-ctymenuaroro MHK. Cna0Oble mHCTpyMeHTHl. TecThl Ha »SHAOTeHHOCTh. Tect



ycrnoBuit  cBepxunaeHTHGUKAUU. CHCTEMBI OIHOBPEMEHHBIX ypaBHEHUH. DKOHOMHYECKHE
3aJ1a4M, MPUBOASAIIME K CUCTEMAaM OJIHOBpeMEeHHbIX ypaBHeHnil. MHK miist cucteM ypaBHeHUH.
Tema 2. Mopaeiu naHeJLHBIX JAHHBIX.

MortuBanus: npoGiemMa IpOMyLIEHHBIX mnepeMeHHbIX DukcupoBaHHbE 3(PPEKTHI, CaydailHbIe
saddexrol. [Ipenmonoxenus o6 ommbOKax: cTporasi SK30reHHOCTh OOBACHSIONINX TEPEMEHHBIX,
MONEPUOHAs 3K30TreHHOCTh. OLEHKM ypaBHEHUs B pasHocTsaX. OIEHKM naHene co
ciyuyaitieiMu 3¢ dexramu. Ouenku naneneit ¢ ¢uxcupoBanHeiMu dPdexramu. Tect Xaycmana.
Krnacrepuzanus Habt01eHUMN.

Tema 3. Moaenu BpeMeHHBIX PSA/I0B.

Bpemennbie psabl.  CrammoHapHOCTh. MojenupoBaHue BpeMEHHbIX  psiaoB. ARMA.
Crauunonapuocts. Ce30HHOCTh. MHTerpupoBaHHOCTb. TeCcTHpOBaHHUE HA EIUHUYHBIC KOPHHU.
CucremMbl ypaBHEHUH 1151 BpeMEHHBIX psAsioB. VAR- monenu. [IpuunHHO-ClIeICTBEHHAS CBA3b T10
I'penxepy. Kounrerpanus. VEC-monenu.

Tema 4. HeruneidHbie MoaeJIn

JuckperHble 3aBUCHUMBbIE TNepeMeHHble. JIMHelHass Mopelb BeposATHOCTH. [IpoOuT-mMozenb.
Jloructuueckas Mozaens. O1eHKa METOI0M MaKCUMAIbHOTO MTPAaBA0NO01001s. DHIOTEHHOCTh B
OOBSCHSIONINX MEPEMEHHBIX. MHOKECTBEHHAS! JIOTHCTHYECKAsI MOJICIb. Y IOPSIIOYCHHBIC
JIOTUCTHYECKHE U MpoOUT-mMojenu. lleH3ypupoBaHHbBIE perpeccud M HECIy4ailHble BBIOOPKHU.
Tobur-monenu. OneHka MporpaMM U IKCIEPUMEHTOB. [IpoOiiema am3aiiHa 3KCIIEPUMEHTOB H
camMooTOOp. MeToapl OLIEHKH C HCIIOJIIb30BaHWEM propensity score. MeToabl OLEHKU C
WCIIOJIb30BAHUEM UHCTPYMEHTAIBHBIX IEPEMEHHBIX.
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