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1. HaumeHoBaHMe TUCUMILTHHBI: «MakposKoHOMETpHKa» («Macroeconometrics»)
2. YpoBeHBb BbICHIEro 00pa30BaHMUs — [IOATOTOBKA HAYYHO-IIEJarOrMYECKUX KaJIpOB B aCIIUPAHTYPE.

3.HanpaBiaenune mnoaroroBku38.06.01 «DKOHOMHKAY.

Hanpasiennoctb

nporpammel  08.00.01 «Dxonomuueckas teopus» u 08.00.13

«MaremaTtndeckue MeTo bl B 9KOHOMUKE»,08.00.05 «DxoHOMUKA U ypaBiIeHUE HAPOIHBIM X03sicTBOM», 08.00.14 «MupoBasi 5KOHOMHKa»

4. Mecto nucuuminnel B cTpykrype OOIL: otHOCUTCs K BapuatuBHO# yactu OOIL, qucuummuHano Beibopy, biok 1

5. HnalmpyeMble pe3yJdbTaThbl oﬁyqe}mﬂ Mo NUCHUIIJIMHE, COOTHECEHHBIEC C IVIAHUPYEMBIMU peE3yJIibTaTaMHU OCBOCHMA 06p330B3TeJIbHOﬁ

NporpaMmbl (KOMMETEHIIUSIMH BHITYCKHHKOB)

@®opMupyeMble KOMIIETEHIHU
(KO0 KOMIIETEHIIMH)

IInanupyembie pe3yjbTaThl 00y4eHHs M0 JUCHHUILINHE (MOAYJIIO)

VYK-1: CriocoGHOCTh K KPUTUYECKOMY aHAJIU3Y U OLIEHKE COBPEMEHHBIX
HAyYHBIX  JIOCTHDKEHHMH,  TCHEPUPOBAHUIO  HOBBIX  HJCH  TIpH
PEIICHUUHCCIIEIOBATEIbCKAX M MPAKTUYECKUX 33134, B TOM YHCIE B
MEXIUCIUIUTMHAPHBIX 00JIacTsIX

V2(VK-1) YMerp mpu peuieHuu HCCIENOBATEIBCKUX W IMPAKTHYECKUX
3aJa4 TeHEepPHPOBaTh HOBBIC HJEH, IMOJAJAOLIUECS ONepaluOoHATN3ANN
MCXOJIS U3 HAIMYHBIX PECYPCOB U OTpaHUYCHUI
B1 (VK-1) Brnagerp HaBbIKaMH aHallM3a METOAOJOTHYECKHX MPOOIeM,
BO3HHUKAIOIIMUX MPU PEIIEHUN UCCIIEIOBATEIbCKUX M MPAKTUUECKUX 3a/ad,
B TOM YHCJI€ B MEXIUCIUTUIMHAPHBIX 001aCTAX

OIIK-1 crnocoOHOCTh CaMOCTOSITENBHO OCYIIECTBISATh HAyYHO-
UCCIIEIOBATEIbCKYIO JESTEIbHOCTh B COOTBETCTBYIOIEH
podeCCHOHAIBHON 00JIACTH C UCTIOJIb30BAaHUEM COBPEMEHHBIX METO/I0B
UCCIIeIOBaHUs U MH(POPMAITMOHHO-KOMMYHHUKAIIMOHHBIX TEXHOJIOTHIM

32(OIIK-1) 3HaTh OCHOBHbIE MCTOYHHMKM WU METOJbl IOMCKAa HAay4HOMH
uHpopMalun

VI(OIIK-1) VYmers Haxoauth (BeIOMpaTh) HauOosiee >PQPEKTUBHBIE
(MeTo[Ibl) pelIeHus] OCHOBHBIX TUIIOB MPO0OJEM (3aa4), BCTPEUYaIOIIHUXCs B
n30paHHOM cdepe HaydYHOU e TeIbHOCTH

V2(OIIK-1) VYmerp o0000mare M CHUCTEMaTHU3UPOBaTh MEpPEIOBbIC
JOCTM>KEHHUSI HAyYHOM MBICIIM M OCHOBHBIE TEHJEHLHH XO3MCTBEHHOMN
IIPAKTUKU

V4 (OIIK-1)Ymers cobuparh, OTOMpaTh W HCIOIH30BaTh HEOOXOIUMBIE
JaHHbIe U YQPEKTUBHO NPUMEHATH KOJMUYECTBEHHbIE METO/IbI UX aHAIHM3a

B1 (OIIK-1)Bnanerp COBpEMEHHBIMH METOAAMU, WHCTPYMEHTAMU U
TEXHOJIOTHEN HAyYHOUCCIIEN0BATEIbCKOW M MPOEKTHOM JEATEIBHOCTH B
OIpeJIeNIEHHBIX 00JaCTIX 9KOHOMUYECKOH HayKH

[1K-4: cnocoOHOCTB alanTHPOBATh PE3YJITAThl COBPEMEHHBIX
SKOHOMHYECKUX UCCIIEAOBAHUM Ui LeNeil peleH sl 5KOHOMUYECKUX
npo6seM, BO3HUKAIOIIUX B JAEATEIbHOCTH OpraHu3aIui 1
roCyJapCTBEHHOHN MOJIUTUKU

Bl (IIK-4) Buagerp MeTolaMu  OPUKIAIHBIX
HUCCIEeOBaHUN

OKOHOMHYCCKHUX




OneHoyHbIe CPECTBA 7Sl IPOMEKYTOYHOM aTTECTalluU MO TUCIUIUIMHE puBeaeHbI B [Ipunoxkenuu.

6. O0beM NUCHUILIMHBI B 324e€THBIX eIMHHMIAX € YKAa3aHHEM KOJMYecTBA aKaJAeMHYeCKHX WM ACTPOHOMHMYECKHX YacOB, BbleJIEHHBIX HA
KOHTAKTHYI0 padoTy 00y4arouuxcs ¢ npenojaanaresieM (10 BHJAaM Y4eOHbIX 3aHATHIT) 1 HA CAMOCTOSITEILHYI0 Pa00Ty 00yYAKOIIMXCS

O0beM NUCUUIUIMHBI COCTAaBIISIET 2 3a4eTHbIE €IUHUIBI, BCEro 72 4vaca, M3 KOTOpbIX 32 yaca COCTaBJISE€T KOHTAaKTHas paboTa acmupaHTta C
npenoaasaresieM (30 yacoB 3aHATUSA JIGKIMOHHOTO Tuma, ( 4YacoB 3aHATHS CEMHUHAPCKOro TUMNA (CEMUHAPhI, HAYYHO-TIPAKTUYECKUE 3aHATHUS,
naboparopHbie paboTHl U T.1.), () 4acoB TrpymmoBbie KOHCYIbTamuH, () 9acOB MHIWUBUIYyalbHBIC KOHCYIbTAllMH, ) Y4acOB MEPONPHUATHS TEKYIIETO
KOHTPOJISl YCTIEBAEMOCTH, 2 Yaca MEPOIPHUATHS TIPOMEKYTOUHON aTTecTanun), 409acoB COCTaBIsIET CaMOCTOSITENIbHAs paboTa aciMpaHTa.

7. BxoaHble TpeOGOBaHUS AJSl OCBOEHUS] JAUCHMILIMHBI, MPeIBAPUTEIbHbIE YCJOBHUS:TOMKHBI OBITh OCBOCHBI AUCHUIUIMHBI «MaTemaruueckas
CTaTUCTUKA U TEOPHS BEPOSTHOCTEN», « IKOHOMETpuKa 1», «AHanu3 BpeMeHHbIX psaoB I, 1I».
8. O6pa3oBare/ibHbIE TEXHOJIOTMHU: UCTIOIB3YIOTCS 2JIEKTPOHHAS JJOCKA U CIIal[Ibl, a TaKKe MporpaMMHoe odecnieuenue Eviews, R.



9. Conep:xkaHue JUCUMILIMHBI (MOAYJis1), CTPYKTYPHPOBaHHOe MO TeMaMm (pa3jejaM) ¢ yKa3aHHeM OTBEeJIE€HHOr0 Ha HHUX KOJHYeCTBA
aKajeMHYecKMX HJIM ACTPOHOMHMYECKHX YaCOB U BH/bI y4eOHBIX 3aHATHIA

HaumeHoBaHMe U KpaTKoe cojepkaHue pa3nenoB u TeM |Bcero B toMm uucie
JMCIHILTHHBL (MO1Y151), (wacel)|  KoprakTnas padoTa (paGoTa BO B3aMMO/IEHCTBHH ¢ CamocrosiTeabHast padora
¢opMa NPOMEKYTOUHOWH ATTECTAUMM MO TUCHUILUIMHE NpenoxaBareiem), 4achl 00y4aI01Ierocs, 4ackl
(mony.ti0) 13 HUX U3 HAX
° VYueburie 3aHaTHs, |Becero |Brmoanenue|lloaroroska|Bcero
e « HanpaBJICHHbIE Ha JoMalHuX [pedeparos
& E % |mpoBemeHme  TeKymIero 3aJaHui U T.IL..
E o = 3 =|konTpOIA
o % % = § =|yCreBaeMoCTH
- = & B E = E KOJUIOKBHYMBI,
E . E Z|E 2 = {IPAKTHYECKHE
T E|Z 5|2 Z|Z Z|KOHTPOIbHbIC 3aHATUS 1
SE|SB|EE|8 gy
p)
Review of Large Sample Theory 2 2 1 1 1
1. Review of Limit Theorems for Sequences of Random
Variables
2. Fundamental Concepts in Time-Series Analysis
3. Example: Large-Sample Distribution of the OLS
Estimator
Single-Equation GMM 12 4 4 8 8
1. Endogeneity Bias: examples
2. Generalized Method of Moments
3. Large-Sample Properties of GMM
4. Testing Overidentifying Restrictions
5. Implications of Conditional Homoskedasticity
Multiple-Equation GMM 6 4 3 3 3
1. The Multiple-Equation Model
2. Large-Sample Theory
3. Single-Equation versus Multiple-Equation Estimation




4,

Special Cases of Multiple-Equation GMM: FIVE,
3SLS, and SUR

5. Incorporating Serial Correlation in GMM

VEC models 16

1. Concept of Cointegration and Error-Correction Models
Representations of Cointegrated Systems

2. Estimation

3. Model Specification and Evaluation

4. Structural VECM

5. Empirical applications

Introduction to Nonlinear models 12

1. Tests for Nonlinearity

2. Threshold Models and Tests for Threshold Nonlinearity

3. Model Diagnostics and Forecasting with Threshold
models

4. Smooth Transition Autoregressive Models (STAR)
models

5. Testing Linearity Against STAR Models

6. Estimation, Forecasting and Software for Nonlinear
Models

Nonlinear VEC models 12

1. Threshold Vector Error Correction (TVEC) Models

2. Testing for Threshold cointegration

3. Other Nonlinear VEC models: Markov-Switching VEC
Models (MS-VECMs),

4. Nonlinear-ECM-Rational Polynomial (NECM-RP) and

5. Switching Transition Error Correction Models
(STECMs)

6. Empirical Applications




Additional recent topics: Unit root tests and Cointegration | 8 4 4 4 4
tests with structural breaks, Panel unit root tests and Panel
cointegration tests

1. Unit root tests with structural breaks

2. Cointegration tests with structural breaks

3. Panel unit root tests,

4. Panel cointegration tests and estimation methods

IIpomexxyTounasi aTrecTamms: MO0 BBIOOPY aclUpaHTa B 2
(hopMe MUCBMEHHOTO 3a4éTa MO0 IMIIMPHUIECKOMN CTaThU

Hroro 72 30 2 32 40

10. YuyeGHO-MeTOAMYECKHE MATEPHAIBI AJIS1 CAMOCTOSITEIbHOI Pad0ThI ACMUPAHTOB.
® CIIMCOK OCHOBHOW M JIONOJHUTEIBHOM JIUTEPATypHI;
e cnucok MHTepHeT-pecypcoB /Ui MOATOTOBKY K YI€OHBIM 3aHSTHSIM.

1‘1]7?1 ABTOp Haspanue KHHMIH / cTATHU u3£;}iluﬂ Hazganue )K;’;);::{J:IZ;(CﬁopHHKa)/
1 Cryer J.D. and K.S. Chan Time Series Analysis: With Applications in R 2008 Wiley
2 Tsay R. Analysis of Financial Time Series 2010 Wiley
11. PecypcHoe oGecnieueHue:
e [lepedueHbOCHOBHOM U TOMOTHUTENHHONYIEOHOMIUTEPATYPHI
1‘1\2"1 ABTOp Ha3BaHue KHUTH / cTaTbu l/l3;[—:]2:l'lﬂ Haspanue m;;);:;l.];z;(cﬁop}mxa)/
1 Cryer J.D. and K.S. Chan Time Series Analysis: With Applications in R 2008 Wiley
Hamilton J. D Time Series Analysis 1994 Princeton University Press
4 Hayashi F. Econometrics 2000 Princeton University Press




Ne To Haszsanue ;xypHaJja (cOOpHUKA
ABTOp Ha3BaHue KHHTH / CTATHH A VD (cOop )/

n/n U31aHuA U3IaHus

5 Lutkepohl H. and M. Kratzig | Applied Time Series Econometrics 2004 Cambridge University Press

e [lepeuens pecypcoB HH(GOPMALIMOHHO-TEIEKOMMYHUKAIIMOHHOM ceTu «HTepHeT»
o https://fred.stlouisfed.org/
o https://toolbox.google.com/datasetsearch
o https://www.quandl.com/

e JlepeueHp HUCHONB3yEeMBbIX WH(DOPMAIMOHHBIX TEXHOJOTUM, HMCIOJIB3YEMBbIX IPU OCYIIECTBICHHUU OOpa30BaTEIBLHOTO IIPOIIecca, BKIIOYAst
porpamMMHoe odecredeHre, HHOPMAIMOHHBIC CITPABOYHBIC CUCTEMBI (ITPU HEOOXOAMMOCTH ):
o Eviews
o R software
e Onucanue MaTepUATBHO-TEXHUYECKOM Oa3bl.
o Kunacc ¢ npoekTopoM + KOMIBIOTEPHBIN Kiacc
o0 DONeKTpOHHas 10CKa
o Eviews, Rsoftware

12. 5SI3pIK npenogaBaHus: PYCCKUN U aHTIIUICKUI.
13. ®opma 00y4eHHMsI:0UHAS U 3a04HAs
14. CocraBurenb: @antannuau ean, PhD, k.5.H.


https://fred.stlouisfed.org/
https://toolbox.google.com/datasetsearch
https://www.quandl.com/

OIIeHO‘lH]:IecpeIICTBa)I.]'IﬂHp0Be}IeHI/IHTeKyIIIeFOKOHTpOJ'Iﬂl/ll'lpﬁMe)KyTOHHOﬁaTTeCTaHHH.

[IKAJIA U KPUTEPUU OLIEHVBAHU S PE3YJIbTATA OBYUEHUS no nuctumivHe (MOIYITIO)
Onenka/Pesynbrar 2 3 4 5
. O61ue, HO HE CdopmupoBanHbie
OrcyrcTBue 3HaHui B | dparMeHTapHbIE 3HAHUS B HUE, (bopmmp
CTPYKTYpUPOBAHHBIE CHCTEMaTHYeCKHe 3HaHUS B
3HaHus obnactu obnactu
3HAaHUA B 00JIaCTH o0nactu
MaKpO3KOHOMETPUKH MaKpO3KOHOMETPUKH
MaKpOIKOHOMETPUKHU MaKpPOIKOHOMETPUKH
B uenowm ycmnemnrtoe, HO
coJieprKallee OT/AeIbHbIE
. B uenowm ycnemrHoe, HO He poOeIbl yMEHUE B YcnemHoe u
OTtcyTcTBUE YMEHUN B
CUCTEMATUYECKOE YMEHUE oOnactu CUCTEMATUYECKOE YMEHHE B
YMenus obnactu
B o0nactu MaKpPOIKOHOMETPUKH o0nactu
MaKpPOIKOHOMETPUKH
MaKpO3KOHOMETPUKH (omyckaer HETOYHOCTHU MaKpPOIKOHOMETPHUKHI
HENPUHIUITUATHHOTO
Xapaxkrepa)
B nennom chopmupoBaHHbIe
OTcyTCTBUE HABBIKOB Hannuue otnensHbIX " (popmup CdopmupoBaHHBIE HABBIKH,
HABBIKH, IIPUMEHSIEMbBIC
HaBbiku MPUMEHSIEMBIX TTPU HABBIKOB MPUMEHSIEMBIX MpUMEHsIeMbIe TIPU
IIPU PEIIeHUH 3a7a4
(BnageHus) pelIeHnu 3a1au IIPU pEIIeHUH 3a1a4 pelIeHnu 3a1a4
MaKpOIKOHOMETPHKH, HO
MaKpOIKOHOMETPUKH MaKpOIKOHOMETPUKH . MaKpPOIKOHOMETPUKH
HE B aKTUBHOU hopme

YpoBeHb 0CBOCHHUSI KOMIIETEHIHH 00y4al0IIMMHUCH OLIECHHBAETCS HA OCHOBE COOTBETCTBYIOIIMX KAPT KOMIIETEHIU, NIPUBEAEHHBIX Ha caliTe B

pa3ieie acmupaHTypa

KOHTpOJ'IB OCBOCHU JUCLHMIIIIMHBI, I10 BLI60py aclimpaHnTa, IMMpoBOAUTCS B (I)OpMC 3MHI/IpI/I‘-ICCKOﬁ CTaTbH MO0 B (bOpMC NMHCbMCHHBIX KOHTPOJIbHBIX

3aJIaHUMH.

Kpurepun oneHKH SMIUPUIECKON CTATHHU

OMnupuyeckas CTaThsl MPEICTaBIACT COOOW CaMOCTOSTENBHYIO JOMAalIHIOK paboTa acmUpaHTa IO OJHONW M3 TEeMaTWK Kypca. Tema paboThI
BBIOMpAETCS] aCIUPAHTOM. DMIUPUUYECKasi CTAaThsl JOJKHA COJAEpPKaTh KpaTKUW 0030p TEOpUU MO BHIOPAHHON TeME C OMHCAHHEM MaTeMaTHYecKOro
MHCTPYMEHTapus, a TakXe NPaKTHUYEeCKOe NPUMEHEHHE 3TOW Teopuu (pacyeTbl M aHaIM3 PE3yJIbTaTOB PACUYETOB), BBINOJHEHHBIE ACIMPAHTOM.



[Ipennonaraercsi, 4to naHHas pabora OyJeT WCHoib30BaHa Ipu ¢GopMmupoBaHun HayuHo-kBamupuKauMoHHOW paboThl (aucceprarmm). [Ipu
OLICHUBAHHHU CTAThU YYUTHIBAIOTCS CIICAYIONIHE KPUTCPHH:

- MIOJIHOTA, KOPPEKTHOCTh U PEJIEBAHTHOCTH TeopeTudeckoro 063opa (30% ot ob1el cymMMbl 6auioB);

- KOPPEKTHOCTh W TIOJHOTA BhIOOpa M NpeAoOpabOTKH MCXOIHBIX JaHHBIX, KOPPEKTHOCTh BhIOOpa WM MpuUMeHeHus: merona pacuera (30% ot
o01eit cymMmmbl 0aoB);

- aJIeBaTHOCTh, 000CHOBAaHHHOCTh W IPUMEHUMOCTH BBIBOZIOB actiupanTa (30% ot olrmieit cymMmmbl OaJIIOB);

- COOTBETCTBUE O(OPMIICHHUS M CTHIIMCTHKH TEKCTa OOLIETIPUHATHIM TpeOoBaHus K HaydHoi padore (10% ot o0rmielr cyMMBbI OajIoB).

OrneHka «OTJIIMYHOY MPUCBANBACTCI3aIMINPUUECKYIOCTAThIO, JEMOHCTPUPYIONIYIO CIOCOOHOCTh aCTUPAaHTa KOPPEKTHO UACHTU(UIIMPOBATH U PEIIUTh
npobaemy. PaboTanomKkHa0CHOBBIBATHCSIHAMETOIAX, 00CYKIAEMBIXBXOIEKypca JIn00 ux Moaudukanusx. Pabora MoXeT copepkaTh HE3HAUUTEIbHBIC
npoOesbl B TEOPETHYECKOW YacTu JIMOO MpH (OPMUPOBAHUH BBIBOJIOB, OJHAKO, HE BIIMSIONIME HA OOWMi pe3ynabTar. PaboTa acrupaHTa MOXET
3aKJII0YaThCS B BOCIIPOM3BENIEHUU PACUYETOB OMYyOIMKOBAHHOW HAYYHOW CTaThU HAa HOBBIX JAHHBIX, JTHOO C MPUMEHEHUEM JOMOTHUTEIHHBIX METO/I0B
pacyeToB, TU0O ¢ yriyOJIeHHEeM aHalli3a pe3yabTaToB.

OrmeHKa «XOpOIIO» IPUCBAUBAETCSA 3a CTaTbi0, B KOTOPOM AacHMUpaHT MPOJEMOHCTPUPOBAI CAMOCTOSTEIbHYIO pabOTy MO aHalIu3y JaHHBIX C
HCIOJIb30BAaHUEM METOOB, OOCYKJAaeMbIX B XOJl€ Kypca, OJHAKO JOIYCTHJI METOJOJIOTHYECKHE OUIMOKH, CHUXKAIOIIHME IEHHOCTh BBIBOJOB, HO HE
OTPHLAIOLINE 3TU BHIBOABI (HaIpUMeEp, MPOBEICHBI HE BCE HEOOXOJUMBIE TECThI); TUOOAONYCTHIHE3HAUNTENbHbIE OIMOKN B KoJe pacueToB. Takke
OLIEHKA «XOPOILI0» MPUCBANUBAETCS 32 TOBTOPEHHUE PACUETOB OMYOJIMKOBAaHHON Hay4YHOU CTAaThU.

OrneHka «yqOBJIETBOPUTEIHHOY» MPUCBAUBACTCS 3a CTaThi0, B KOTOPOW acMUpaHT MPOAEMOHCTPUPOBAI 3HAKOMCTBO C METOJaMH, 00CYKIaeMBbIMU B
X0/l Kypca, OJHAKO JOMYCTHJI CEpPhe3HBbIE METOMOJIOTHYECKNE OIMUOKN JMOO Ccephe3Hble OMmMUOKH B KoJae pacueToB. Takxke OIleHKa
«YZOBJIETBOPUTEIHHO» MPUCBANBAETCS 32 MMOBTOPEHHUE YACTH PACUETOB OMyOJWKOBAaHHOW HAYYHOW CTAThH, TUOO TMOBTOPEHHUE PACUETOB, COJEPIKAIIEE
OIIINOKH.

OneHka «HEyAOBIETBOPUTEIBHOY» MPUCBAUBAETCA 3a paboOTy, CoAepIKalllylo IUIaruaT, 00 JeMOHCTPUPYIOIIYI0 OTCYTCTBHE MOHUMAaHMs MaTepuala
Kypca.

Kpurtepuu onieHKH NMCbMEHHBIX KOHTPOJIbHBIX 3aaHU i



[TuceMeHHOE KOHTPOJIBHOE 33aJJaHHe COCTOUT U3 YEThIPEX BOIPOCOB, BHIIOIHIEMbIX aCIUPAHTOM B AyAUTOPUH B TEUCHHE 2X aKaJeMHUYECKHX YacOB.
[TuceMeHHOE KOHTPOJIBHOE 3aJ]aHKe BKJIIOYAET 2 TEOPETHUECKUX BOMpoca U 2 MPaKTUYECKUX BOIpoca (71 perieHusi HE0OX0AUMO HCIIOIb30BaTh
Eviewsnn60o R). 3a kaXap1ii BOPOC aCIUPAHT MOXKET MOJY4UTh 110 1.25 Gamios.

Ouenka 3a Kypc KoanuecTBo 0a10B
OTau4=HO bonbe 4.5
Xoporo Ot 3.5 10 4.49

Y 10BAETBOPUTEIHHO Ot 2.5 1o 3.49

HeynosnersopurensHo | Menee 2.5

®oH/bI OLICHOYHBIX CPEACTB, HEOOXO0AUMBIE /ISl OLIEHKH Pe3y/IbTATOB 00y4eHus!
IIpumepsl TeM AJI SMIUPUYECKON CTAThU:
e [IpumeHeHHE SKOHOMETPUUECKUX METOJIOB JIJIsl OLIEHKH OyIyIUX pe3yJIbTaTOB CTPATETHYECKUX MPUOPUTETOB (Ha MPUMEPE CTPATErMYECKOT0
npuopurera “ObecrneueHune razuuxany cTpadsl”).

[TpumMepbl BOIPOCOB MUCHbMEHHOTO KOHTPOJIBHOI'O 3a/1aHUs.
a)  The cross-section version of M. Friedman’s (1957) Permanent Income Hypothesis can be formu-lated as an errors-in-variables problem. The
hypothesis states that “permanent consumption” Ci*for household iis proportional to “permanent income” Y;*. It is assumed that measured
consumption C; and measured income Y; are error-ridden measures of permanent consumption and income:

Ci=Cix+ci and Yi=Yi*+yi
Measurement errors c; and yjare assumed to be zero mean and uncorrelated with permanent consumption and income:

E(c) =0, E(y)=0, E(iy)=0,
E(Cic) =0, E(Cy) =0, E(Yiy)=0, E(Yic)=0

Consider the regression of C;on a constant and Y;. Derive the plim of the OLS estimator of the Y; coefficient in this regression with a constant.



b) A friend of yours shows to you the following output for a (single-equation) GMM model:
J-statistic 1.667901
Prob(J-statistic)  0.43433
e What is the J-statistic? Discuss it and derive its asymptotic distribution.

» Do you reject or not the null hypothesis according to the table above? What do you conclude?

« If the equation in the (single-equation) GMM is just identified, what is the minimized value of J(6,W )?



