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Lesib 0ocBOEHMS TUCHMIIMHBI:
CcopmupoBaTh KOMIETEHIIMM B cepe aHaIUTHUECKOH pabOTHl B 00JACTH HKOHOMUKH
¢uHaHCOB

ILnan kypca:
Tema 1. PerpecCHOHHBIN AHAJIU3 U IHAOT€HHOCTD.
Oranbl 3MIMPUYECKOIO aHalIM3a IKOHOMUYECKUX 3ahady. Tumbl gaHHbIX. CTpyKTypHOE U
HECTPYKTypHOE MojenupoBanue. [[puanHHO-CIeICTBEHHAs CBA3b U MPUHIMI ceteris paribus.
VYcnoBHOE MATEMAaTHYECKOE OKUJAHUE.
Kinaccuueckast nuHeiiHas monenb perpeccud. OLiEHKa METOJOM HAaUMEHbILIUMX KBaJIpaToB.
BriBog MHK-onieHok. Metoa MmoMeHTOB — onpeneneHue u npumep. [logodpannbie 3HaUSHUS
u ocratku. KauectBo monbopa. Koaddunumentsl perpeccun, H3MEHEHHE MaciiTada.
[Tpocreiimme crocoObl yueta HenuHeHOCTH. MomMeHTh MHK-01IeHOK, X HECMEIICHHOCTD,
nucnepcus oneHok. OneHkKa AUCTIepCHH OITHOOK.
Monens perpeccu ¢ MHOTUMH OOBsICHSIOIMMH TiepeMeHHbiME. MHK-ornenku st
MHOKECTBEHHOU perpeccuu. Teopema ['aycca —MapkoBa. OlieHka AMCIIEPCHH OIIUOKH.
Marpuiia koBapuanum oreHok. MHaTteprperanus Ko UIEHTOB.
OueHMBaHuE YCIOBHOTO OKUJIaHUS U IPOTHO3UPOBAHHUE.
ITocTpoeHne nOBEpUTEIBHBIX MHOXKECTB M ITpoBepka rumnore3. Pacnpenenenns MHK-onenok
K02 (UIIMEHTOB U OCTATOYHOM CyMMBI KBaJpaToB, t-CTaTUCTHKA. [loBepUTENbHBIE HHTEPBAIBI
JUISL OTJIEBbHBIX KO (GUIIMEHTOB, OCHOBaHHbIE Ha 3HAUEHUAX t-cTaTUCTUK. [IpoBepka rumnores:
KPUTHYECKOE MHOYKECTBO M YPOBEHb 3HAYMMOCTH CTATUCTUYECKOTO KPUTEPHs, MOILIHOCTH
KpUTEpUs IpU NpocToi anmpTepHaTuBe. [IpoBepka rumore3 o 3Ha4eHUSIX KOI(PPHUIMEHTOB C
UCIIONIb30BaHueEM t-craTucTuku. HabmoneHHslit ypoBeHb 3HaunMocTH (P-3HaueHmue).
Cnyuaitapsie perpeccopsl. Acumnroruueckue cBoiictBa MHK-omenok. CocTOSTEIbHOCTS.
TecTupoBaHue runoTe3 € UCNOJIb30BAHUEM ACUMIITOTUYECKUX CBOMCTB.
TectupoBaHue MPOU3BOJILHBIX OrpaHUUYEHUI Ha KoapduumeHTsl. F-cTatuctuka.
[TpoGneMbl MHOKECTBEHHON perpecCMoHHON Mozenu. Bwibop ¢yHKIMOHATHHONH (OPMBI.
Ommobku cneumduxanuu. TectupoBanue Ha omuOku crneunpukanuu. KoppenupoBaHHbIE
perpeccopsl. [IpoGnema mMynbTukoIIMHEApHOCTU. [IpomnyiieHHble nepeMenHble. CMmeleHue
onieHoK. [Ipokcu-nmepemenHble. buHapHble U JIUCKpETHbIE OOBSCHSIONINE IEPEMEHHBIE.
CrenepupoBaHHble perpeccopbl. IlepemeHHble, u3MepeHHble c omuOkoi. Hecmydaiinas
BbIOOpPKA U MPOIYIIEHHbIE HA0II0IEHNUS.
[Tpobnema TeTePOCKENACTUYHOCTH. TectupoBanue TUITIOTE3 pu HAJIMYUU
reTEPOCKETACTUYHOCTH.  TecThpoBaHME  HA  NPUCYTCTBHE  IETEPOCKETACTHUYHOCTH.
O606mennsiit MHK. Jloctynnbiit OMHK.
DHanoredHocts. Uctounnkn sunoreHnoct. Cmemnenne B MHK-o1ienkax m3-3a YHIOTEHHOCTH.
HNucTpyMeHTalbHBIE TepeMeHHbIe. TpeOoBaHUS K HWHCTPYMEHTAIbHBIM IMEPEMEHHBIM. 2-
crynerdatbii MHK. CocTosTenbHOCTh, aCHMOITOTHYECKAS! HOPMAITBHOCTh U 3(PPEKTHBHOCTD.
TectupoBanue rumnore3. TecTupoBaHUE TUIOTE3 B IPUCYTCTBUM TI€TEPOCKENACTUYHOCTH.
[Tpo6nemsr 2-ctynenyaroro MHK. CnaGeie nHcTpymMeHTBl. TecTbl Ha 3HJIOT€HHOCTH. TecT
YCIIOBUH CBEPXUACHTUDUKAIIIH.



Tema 2. OueHka cucTteM ypaBHEHMH.

MHK pans cucreM ypaBHEHHH. DK30T€HHOCTh OOBSACHSIOIMX NepeMeHHbIX. Ctporas
9K30reHHOCTh. [Ipumepsl cucrteM: BHellHe He cBA3aHHble ypaBHeHMs (SUR), maHenbHbIe
naHHbie. Bua MaTpuiel koBapuaiuu ommnbok. Onenka oobequaeHHsIM MHK. Onienka OMHK
u goctynabiM OMHK. Acumnrornueckue cBoiictBa. TectupoBanue runore3. OleHKa BHEIIHE
HE CBSI3aHHBIX YPAaBHEHUH C OrPaHUYECHUSMU Ha IIapaMeTphI.

OrneHka cuCTeM YpaBHEHUH € MOMOILBIO MHCTPYMEHTAJIBHBIX NEPEMEHHBIX. 2-CTyNEHYAThINA
MHK nns cucrem ypaBHenuid. 3-crymenHuatsiii MHK. OOo0OmmieHHBI METOJ MOMEHTOB.
Marpuusl BecoB. OnTuManbHas MaTpulla BecOB. BbIOOp MeTona OLIGHKH CHUCTEM.
TecTtupoBanue rumnores.

Cucrtembl OIHOBPEMEHHBIX YPABHEHUIH. DKOHOMHUYECKHE 3a/laul, NMPUBOJAIIME K CHCTEMaM
OJTHOBPEMEHHBIX ypaBHeHUH. M nenTudukanus. Ycnous nckiaouenus. Cokpamiennas Gopma.
JluHeliHple  orpaHMuyeHMs OOIIEro BHMJA. YCIOBHS  UAECHTU(QHUKALMH, OTCYTCTBUSA
UICHTU(UKAIMNA, TOYHOH WACHTHU(PHUKAIMKA U CBepXuAeHTHGHUKauu. DPPEeKTHUBHAS OLIEHKA
apaMeTpoB COKpalleHHO! ¢popMbl. MneHTudrkanus Ha 0OCHOBE IPOU3BOJIbHBIX OTPaHUYEHUIN
MEXJy ypaBHEHUAMHU. VeHTu(ukanys Ha OCHOBE OTPaHUYEHHUI Ha MaTpUIly KOBapUalUH.
HenuHeHOCTb 110 9H/I0r€HHBIM I1€PEMEHHBIM.

Tema 3. Mopenu naHeJbHbIX JaHHbIX.

MotuBanus: npo0seMa NpoIyLeHHbIX nepeMeHHbIX PukcrpoBaHHble 3)(EKThI, ciydaiiHble
a¢dexTsl. [Ipennonoxenns 06 ommoOKax: CTporast 9K30reHHOCTh OOBACHSIOMINX EPEMEHHBIX,
HONEPUO/IHAs 3K30reHHOCTh. OLEHKH ypaBHEHHMsT B pasHocTsaX. OleHku mnaHened co
ciydaitHeiMu 2 pexramu. OneHKH anene ¢ pukcupoBanHbIMU dpdekramu. Tect XaycmaHa.
Krnacrepuzanus HaOIr01eHUMN.

Tema 4. HesimHeitHocTb 1 0TOOP

JluckpeTHble 3aBHCHUMBIE NepeMeHHble. JIMHelHas Mozenb BeposTHOCTH. IIpoOuT-monens.
Jloructuueckas mozenb. OLeHKa METOJOM MaKCUMAaJIbHOTO MTPaBA0I01001sl. DHJOT€HHOCTh B
OOBSCHAIOIUX MepeMEeHHbIX. MHOXECTBEHHAs: JIOTUCTUYECKas MOJEeNb. YIOpPsI04YeHHbIE
JIOTUCTUYECKHUE U TIPOOUT-MOIEITH.

Llen3ypupoBaHHbIE perpeccuu 1 HeciydaitHble BbIOOpkH. Tobur-monenu. I'ereporeHHOCTh U
SH/IOT€HHOCTh B TOOUT-MoJenax. CenekTuBHas BbIOOpKA. TECTUPOBAHME U KOPPEKIIMS
CMEILEHUS CeJIEKTUBHOM BEIOOPKU

OueHka mporpaMMm W JKCIiepuMeHTOB. [IpoGnema mu3aitHa SKCIEPUMEHTOB U CaMOOTOOD.
MeTonbl OLIEHKH € MCHOJIb30BaHUEM propensity score. MeToabl OLIEHKH € HCHOJIb30BAHUEM
MHCTPYMEHTAJIbHBIX IEPEMEHHBIX.

KonTrakTHbIe Yyackl: 66

(I)OpMI)I TEKYIIEro KOHTPOJIHA 1 l'[pOMC)KyTO‘IHOﬁ aTTeCTalluM: JOMAIIHHUEC 3aJaHus, SK3aMCH.
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