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Struktura prednasky:

Uvod do problematiky

Diuivod uziti pokrocilych technik
Data management = rychlost
STATA software
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Zakladni linearni model A%
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Zdroj: Giovanni Cerulli (Timberlake, UK, 2019); vlastni Gprava oo T

- Normalita (Sikmost, Spicatost), stacionarita proménnych, rezidua
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Regresni pfimka OLS mm%
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- REZIDUA: Neni pfitomna heteroskedasticita, autokorelace ot oo
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PROBLEM endogenity?

Zdroj: Giovanni Cerulli (Timberlake, UK, 2019); vlastni uprava

- Problém — multikolinearita mezi regresory
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Vice nasobna regrese (2SLS)

« REZIDUA: Neni heteroskedasticita, je prokazana normalita
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Endogenita, tj. strukturované modelovani

Zdroj: Giovanni Cerulli (Timberlake, UK, 2019); vlastni uprava

- Problém — endogenita mezi regresory X, instrument
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PROBLEM normality = zobecnélé metody (GLS, GMM) smm%
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 GLS (homo-), GMM (heteroskedasticita & zpozdéna Y)
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Data management & vybrane regresni metody A%
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Osobné vérim, Ze takto investovany Cas
zarocite v budoucnu, absolutné

vsichni..
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