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Iliian kypca:
Tema 1. PerpeccMOHHBII aHAIHU3 U YHIOTEHHOCTb.
OTanbl SMIUPUYECKOTO aHAIM3a HKOHOMUYECKUX 3anad. Tunbl nanHbix. CTpyKTypHOE U
HECTPYKTYpHOE MojenupoBanue. [[puanHHO-CIeICTBeHHAs CBSA3b M IPUHIIMII ceteris paribus.
VY c10BHOE MaTeMAaTHUECKOE OKUAAHUE.
Knaccuueckast nuneiHass monaens perpeccud. OLlEHKa METOJOM HaWMEHBIIMX KBaJpaToB.
BriBog MHK-onenok. MeTos1r MOMEHTOB — omnpeseneHue u npumep. [logoOpanHbie 3HaUYCHUS
u ocratkd. KauectBo mnoxpbopa. Kosdduumentsr perpeccun, u3mMeHeHue wmacmrada.
[Tpocreiimue cnocodb! yueta HenuHeHOCTH. MomeHnThl MHK-011€HOK, X HECMEIIEHHOCTbD,
nucriepcus oneHok. OneHKa TUCTIEPCHH OIIHOOK.
Mopens perpeccu ¢ MHOTUMH OObicCHsOmUMU nepeMeHHbiMH. MHK-omnenku nms
MHOKeCTBeHHOU perpeccun. Teopema ['aycca —MapkoBa. OlieHka AHMCIIEPCHM OLIMOKH.
Martpuna koBapuanuu oueHok. Matepnperanus kodhHUiimeHToB.
OneHuBaHue yCIOBHOTO OKUAAHUS U TPOTHO3UPOBAHUE.
[TocTpoenne nOoBepUTENBHBIX MHOXKECTB M IpoBepka rumnote3. Pacnpeaenennss MHK-onenok
KO2(PUITMEHTOB ¥ OCTATOYHON CYMMBI KBaJIpaTOB, t-CTaTUCTHKA. JlOBEpUTEIHLHBIC MHTEPBAJIBI
JUTSL OTJIETBHBIX KO GUIIMEHTOB, OCHOBaHHbBIE Ha 3HAUCHUAX t-cTaTUCTUK. [IpoBepka runores:
KPUTHYECKOE MHOKECTBO M YPOBEHb 3HAYMMOCTH CTATUCTUYECKOTO KPUTEPHS, MOIIHOCTh
KpUTEpUs TpU MPOCTON anmbTepHaTuBe. [IpoBepka rHMmoTe3 O 3HAYCHUSIX KOIPPHUIIMEHTOB ¢
UCIIOJIb30BaHueEM t-cratuctuku. HabmoneHHsli ypoBeHb 3HauuMocTH (P-3HaueHue).
Cnyuaiiasle perpeccopsl. Acumnrtornueckue cBoiictBa MHK-oneHok. CocTOATEIBHOCTD.
TecTtupoBaHue THIIOTE3 C UCIIOIB30BAHUEM ACUMIITOTUYECKUX CBOMCTB.
TectupoBaHue MPOU3BOJILHBIX OTpaHUUEHUH Ha KoddunmeHTsl. F-cTatnctuka.
[TpoGiieMbl MHOKECTBEHHON perpeccCMoHHON Mmozenu. Bribop ¢yHKIMOHATBHONW (OPMBI.
Oumbku cnenudukanuu. TectupoBanue Ha omuOku crneuupukanuu. KoppennpoBaHHBIE
perpeccopsl. IIpobrema mynbTHKOIIHHEapHOCTH. [IponyiieHHble nepeMenHble. CMmelleHue
oueHok. [Ipokcu-nepemenHble. buHapHble M JTUCKpEeTHBIE OOBSICHSIOIIME TIEPEMEHHBIE.
CrenepupoBaHHbie perpeccopsl. IlepemenHble, W3MepeHHbIE C omuOKoW. Hecmyuaiinas
BBIOOpPKA U MPOIYIIIEHHBIE HAOIIOICHUS.
[TpoGiema reTePOCKETaCTUYHOCTH. TectupoBanue TUITIOTE3 npu HaJTUIAH
FeTEPOCKENACTUYHOCTU.  TecTHpoBaHME  HA  NPUCYTCTBHE  TIETEPOCKENACTHUYHOCTH.
0O606mennsit MHK. Joctymubiit OMHK.
OuporeHHocTs. Mcrounnku sngorenHoctu. Cmemenne B MHK-onienkax n3-3a sHAON€HHOCTH.
HNucTpymMeHTaNnbHbIe TepeMeHHble. TpeOoBaHUS K HHCTPYMEHTAJIbHBIM IEPEMEHHBIM. 2-
cryneruatsiii MHK. CocTosTensHOCTh, aCUMIITOTHYECKAsE HOPMAIBHOCTD B 3(PPEKTUBHOCTb.
TectupoBanue rumnore3. TecTUpoBaHUE THUIOTE3 B MPUCYTCTBHM TIE€TEPOCKEIACTUYHOCTH.
[Tpobnemsr 2-crynenuaroro MHK. Cnabbie nnctpymenTsl. TecTsl Ha 3HIOTEHHOCTh. TecT
YCIIOBUM CBEPXUACHTU(DUKAIIIH.



Tema 2. Ouenka cucreM ypaBHEHHMIA.

MHK st cuctem ypaBHEHHH. OK30T€HHOCTh OOBSCHSAIONIMX IepeMeHHbIX. Crporas
9K30r€HHOCTh. lIpuMepsl cuctem: BHelIHe He cBsA3aHHble ypaBHeHUs (SUR), nanenbHbIe
nanuble. Bug marpunibl koBapuaruu ommook. Onenka oobenuaenapiM MHK. Onenxka OMHK
u nocrynabiMm OMHK. Acumnroruueckue cBoiictBa. TectupoBanue runote3. OneHka BHEIIHE
HE CBA3aHHBIX YPABHEHUM C OTPaHUYECHUSIMU HA TapAMETPHI.

OlLeHKa CUCTEM YPaBHEHHM C MOMOIIbI0 MHCTPYMEHTAIbHBIX IMEPEMEHHBIX. 2-CTYIEHYAThIN
MHK nns cucrem ypaBHeHuid. 3-crynmeHvarslii MHK. OOoOmieHHBI METOA MOMEHTOB.
Marpunsl  BecoB. OnTuManbHas MaTpulla BecOB. BbIOOp MeTona OIEGHKH CHUCTEM.
TecTupoBaHue rumnores.

Cucrtembl OJIHOBPEMEHHBIX YpaBHEHUU. DKOHOMUUYECKHE 33/1aud, MPUBOJAIINE K CHCTEMaM
OJIHOBpPEMEHHbIX ypaBHeHUl. Unentudukanus. ¥Ycnosus uckiatodenus. CokpaieHnHas popma.
JluHeliHple  OTpaHMYCHHMS OOIIEro BHJA. YCIOBHS  WACHTH(HUKAIMH, OTCYTCTBHUS
UaeHTU(UKAIIMY, TOYHOW HMJICHTU(DHKAIMKU U CBepXHACHTUPUKAIUKA. DPPEKTHUBHAS OIICHKA
napaMeTpoB COKpameHHoW Gopmbl. MeHTHdUKAIS HA OCHOBE MMPOU3BOJILHBIX OTPAHUYCHUMA
MEXNy ypaBHeHUAMHU. VeHTu(uKanys Ha OCHOBE OTPaHUYCHHUI HAa MaTPHIy KOBapUaIUH.
HennHelnHOoCTh M0 3HIOT€HHBIM [TIEPEMEHHBIM.

Tema 3. Moaean naHeJbLHBIX JaHHBIX.

MortuBamus: mpodiemMa IpONyIICHHBIX TePeMEeHHbIX DUKCUPOBAHHBIC YPPEKTHI, CITydaliHbIC
s dexTsl. [Ipeanonoxenus 06 omubKax: crporasi 5K30reHHOCTb 00BACHSIONUINX IEPEMEHHBIX,
noneproHas HK30reHHOCTh. OTIeHKH ypaBHeHUs B paszHocTsAx. OICHKH TMaHened co
ciyvaitnpiMu 2 dexkramu. Ouenku nanenei ¢ puxkcupoBanHbiMu dpdextamu. Tect Xaycmana.
Krnacrepuzanus Habm01€HUMN.

Tema 4. HeamHeidHOCTH U 0TOOP

JuckperHble 3aBUCHMBIE TlepeMeHHbIe. JIuHeiHass Mojens BepoATHOCTU. [IpoOuT-momens.
Jloructuueckas monenb. OleHka METOJJOM MaKCUMAaTbHOTO MPaBA0No1001s. DHJOTEHHOCTh B
OOBSCHSIONUX TEPEeMEHHBIX. MHOXECTBEHHAsI JIOTUCTUYECKAs MOJEb. YTOPsI0YECHHBIC
JIOTUCTUYECKHUE U TPOOUT-MOJIETIH.

[leH3ypupoBaHHBIE PErpeccruu U HeciydaiiHble BBIOOpKU. ToOuT-Monenu. ['eTeporeHHOCTh U
OHJOTEHHOCTh B TOOUT-Mojensax. CeleKTUBHAs BBIOOpKA. TECTUPOBAHME U KOPPEKIIHS
CMEIIIEHUS CeIEKTUBHOM BHIOOPKHU

Onenka mporpamMm u 3KcniepuMeHToB. [IpoOnema au3aiiHa SKCIIEPUMEHTOB M CaMOOTOOp.
MeTozpl OLIEHKH C MCIOJb30BAaHUEM propensity score. MeTo bl OIIEHKH C HCIOIh30BaHUEM
MHCTPYMEHTAJIbHBIX IEPEMEHHBIX.
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