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ILnan kypca:
Tema 1. PerpeccmoHHbBIii aHAJIM3 H IHJTOT€HHOCTb.

OTanbl SMIIMPUYECKOTO aHajgu3a 3KOHOMMYECKMX 3ajad. Tumbl AaHHbIX. CTpyKTypHOE H
HECTPYKTYpHOE MojeiupoBanue. [IpuunHHO-CIIeNCTBEHHAs: CB3b M MpHHIMI Ceteris paribus.
VYcnoBHoe marematuueckoe oxkupanue. Knaccuueckass nuHeliHas monenb perpeccuu. OlieHKa
METOJIOM HauMeHbIIMX KBajpaToB. BeiBog MHK-onieHok. MeTog MOMEHTOB — OnpeAesieHue 1
npumep. [lonobpanusie 3HaueHus u ocrtatku. KauectBo moadopa. Koaddunmentsr perpeccun,
U3MEHEHHe MaciuTaba.

[Ipocreitmue crnoco6bl yuera HenuHeHHOCTH. MomeHnTl MHK-o11eHOK, MX HECMENIEHHOCTD,
mucnepcuss  oueHok. OlleHka Jucnepcuyd omuOok. Mojenb perpeccud ¢ MHOTUMU
oOpsicHstomuMU  TiepeMeHHbIMH. MHK-onenku 1ist MHOXKeCTBEHHOW perpeccuu. Teopema
l'aycca — MapkoBa. Omenka gucrepcud  ommOku.  Marpuiia  KoBapualMH — OILICHOK.
Wutepnperanust koddduimentoB. OneHUBaHHE YCIOBHOTO OKUIAHUS M IMPOTHO3UPOBAHUE.
[TocTpoeHne JOBEpUTENIbHBIX MHOXKECTB U IPOBEPKA TUIIOTES.

Pacnpenenennss MHK-omieHOk K02)(UITMEHTOB U OCTATOYHOW CyMMBI KBaJIpaToB, {-cTaTUCTHKA.
JloBepuTenbHblE MHTEPBaJbl U1 OTACJIBHBIX KO3(PUIIMEHTOB, OCHOBAHHbIE Ha 3HaueHUsX t-
cratuctuk. IIpoBepka ruMoOTE3: KPUTHUYECKOE MHOXKECTBO U  YPOBEHb 3HAUYUMOCTH
CTATUCTUYECKOTO KPUTEPHUsS, MOIIHOCTh KPUTEPHUS MpU TpoCcToM anbTepHatuBe. [IpoBepka
TUINOTE3 O 3HAYeHUsX KOIPPUIMEHTOB ¢ wucmonb3oBaHueM {-cratuCtuku. HaOmroneHHBbIi
ypoBeHb 3HaunMocTh (P-3HaucHue). CirydaifHbIe pErpecCopbl.

Acumnrornueckue cBoiictBa MHK-onenok. CocrodrensHocTh. TecTupoBaHMe TI'MIOTE3 C
WCIIOJIb30BAaHUEM ACHMITOTHYECKUX CBOMCTB. TeCTUpOBaHHE MPOU3BOJBHBIX OTPAaHUYEHUN Ha
ko3 uuuentsl. F-cratuctuka. [Ipobiembl MHOKECTBEHHOM perpeccMoHHOM mojenu. Beibop
byHkroHanbHOU popmbl. Ommobku cnienndukanyu. TecTupoBaHUE HA OIMOKHU CHEUPUKALIUY.
KoppennpoBaHHbIE pErpeccopsl.

[Tpo6nema mynbTuKOUTMHEapHOCTH. [IponymenHbie nepemennsie. CMernienue oneHok. [Ipokcu-
nepeMeHHble. bUHapHBIE W JHCKpETHbIE OOBACHAMOIIME TepeMeHHble. CreHepupoBaHHBIC
perpeccopsl. [lepeMennbie, n3MepeHHbIe ¢ ommOKoi. HecmyuaiiHas BeIOOpKAa M MPOMYIICHHBIE
HaOmonenus. I[Ipobrmema rerepockegacTUyHOCTH. TecTUpoBaHHWE THIOTE3 MPH HATUYUHU
reTEePOCKETACTHYHOCTH. TeCTUpOBaHNE HAa MPUCYTCTBUE TeTepOoCcCKenacTUYHOCTH. OOOOIICHHBIN

MHK. Hoctynueiii OMHK. Ounorennocts. Mcrounuku suaorennoctu. Cmemenne B MHK-
OIICHKAX M3-3a HJIOI€HHOCTH.

HNucTpyMeHTabHBIE TIepeMeHHbIe. TpeOoBaHHWS K WMHCTPYMEHTAIBHBIM TIEPEMEHHBIM. 2-
cryneruatbii MHK. CoctosTensHOCTh, aCUMITOTHYECKAsT HOPMAJIBbHOCTh U A()PEKTUBHOCTD.
TectupoBanue runore3. TeCTUPOBAHUE THUIOTE3 B MPUCYTCTBUU TE€TEPOCKEIACTUYHOCTH.
[Ipob6nemer 2-ctynmenuaroro MHK. CnaGeie uHCTpyMeHTBHI. TecThl Ha 3HAOTEHHOCTh. TecT



ycioBuii  cBepxuneHTHGUKauu. CHUCTEeMBl OJHOBPEMEHHBIX YpaBHEHUH. OJKOHOMHYECKHE
3a71a4M, MPUBOSIIME K CUCTeMaM OJIHOBpeMEeHHbIX ypaBHeHui. MHK s cuctem ypaBHEeHU.

Tema 2. Moaeiu naHeJdbHbIX TAHHBIX.

MortuBarus: mpobiemMa MPOMYIMICHHBIX MepeMeHHbIX DukcupoBaHHBIE dPPEKTHI, CIydaiiHbIC
addextrl. [Ipennonoxenus 06 ommbOKax: cTporas 3K30T€HHOCTh OOBSCHSIONIMX IEPEMEHHBIX,
nornepuonHas dk30reHHocTh. OIIGHKM ypaBHEeHHs B pasHocTsx. OleHKH maHened co
cinydaitabiMu 3 dexramu. OneHku manenei ¢ puxcupoBanHbiME 3 dekTamu. Tect XaycmaHa.
Krnacrepuzauus Habo1eHUM.

Tema 3. Mojejin BpeMeHHBIX PSI/I0B.

Bpemennble psgel.  CranuoHapHOCTh. MojenupoBaHue BpeMeHHBIX psanoB. ARMA.
Cranuonapuoctb. Ce30HHOCTh. MHTErpupoBaHHOCTh. TecTHpoBaHWEe HA CIUHUYHBIE KOPHHU.
CucreMbl ypaBHEHHI J1sl BpeMeHHBIX psioB. VAR- monenu. [IpudanHHO-clieACTBEHHAS CBSI3b 110
I'penxepy. Kounterpanus. VEC-moznenu.

Tema 4. Heanuelinbie Moaeu

JIuckpeTHpIe 3aBUCUMBIC TepeMeHHbIe. JIMHelHas MoJenb BeposSTHOCTH. [IpoOuT-Momens.
Jloructuueckas Mmojaens. O1ieHKa METOA0M MaKCHMaJIbHOTO MPaBIONOA00Ms. DHIOT€HHOCTD B
OOBSACHSIONINX MMEPEMEHHBIX. MHOKECTBEHHAS JIOTHCTHYECKAS MOJICIb. Y TOPSIIOYCHHBIC
JIOTUCTHYECKHE U MpoOuT-moaenu. lleH3ypupoBaHHbIe perpeccud M HeciaydailHble BBIOOPKH.
Tobutr-monenu. OneHka mporpaMM U dKcrepuMeHToB. [IpoOiema nu3aiiHa SKCIIEPUMEHTOB U
caMo0TOOp. MeTombl OIEHKH C HCIOJb30BaHHEM Propensity score. MeToapl OLEHKH C
HCIIOJIb30BaHNEM MHCTPYMEHTAIBHBIX TICPEMEHHBIX.

AyauTopHBbIe Yachl: 64
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