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EMENTA (Unidade Didatica)

Andlise de regressdo linear. Esmagdo. Inferéncia. Previsdo. Mulcolinearidade. Heterocedascidade.
Autocorrelagao. Especificag@o e diagnoscos. Medidas de desigualdade. Ntimeros-indices

Objetivos (Geral e Especificos)

O objetivo geral da disciplina é apresentar aos alunos como utilizar evidéncias observacionais em
economia, uma das poucas disciplinas instrumentais de todo o curso de graduagdo, através de uma
abordagem tedrica com aplicagdes. O Aluno devera ser capaz ao final do curso a estabelecer e motivar
uma hipdtese empirica, apresentar graficamente o contexto desta hipdtes, testar esta hipdtese e
verificar a qualidade desta estimativa.

Como objetivos especificos, esta disciplina busca abordar temas essenciais para aplicagdo em estudos
econdmicos, tais como a analise de variaveis aleatdrias, visualizagdo de dados, testes ndo-paramétricos,
construgdo de indices, estimagdo e inferéncia amostral, modelagem econométrica, especificacdo e
diagnosticos. Serdo abordados os principais problemas econométricos, como multicolinearidade,
autocorrelagdo dos residuos, heterocedasticidade.

PROGRAMA (itens de cada unidade didatica)

A disciplina tera carga horaria semanal de 05 horas/aula e o curso serd ministrado em 13 semanas para atender as
75 horas/aula.

Data de Inicio: 06/06/2022.

Data de Término: 17/09/2022.

Data Aula/Atividade/Etc. horasaula Material de apoio
Ciéncia de dados -
Porque estamos aqui?
Habilidades
necessarias
Metodologia de
aprendizado
Introducéo ao R -
como aprender, utilizar
e superar desafios
Problema: O que mede Video 1-https://www.youtube.com/
anota indiVidual de um 50 \\?ljrg(i:pjTZ‘lvdZ4&Iist=PLa4Ff7Bt190
aluno no ENADE? OuwJTYC9oUUelJb7LtcCVk_&inde
Instrugoes: Instalar o %eo 2 - https://
R, baixar a base de %ﬁ;ﬁ%ﬂ?ﬁﬁmﬁﬁwﬂsog
Semana 1 00uwJ1YC90oUUelJb7LtcCVk_&ind

dados do ENADE
2018, Ler as instrugdes
e descricao das

ex=3

Video 3 - https://
www.youtube.com/watch?
v=4j_rtffftzQ

Link para download do Enade



https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=4j_rtffftzQ
https://www.youtube.com/watch?v=4j_rtffftzQ
https://www.youtube.com/watch?v=4j_rtffftzQ
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://youtu.be/h4QcWDDlrW0
https://youtu.be/h4QcWDDlrW0
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://youtu.be/Fh_XbFFeEFU
https://www.youtube.com/watch?v=5H6FgofzYa4
https://www.youtube.com/watch?v=5H6FgofzYa4
https://youtu.be/rjhnheBnoYc
https://youtu.be/XyyJVfyY1nA
https://youtu.be/1M_KLhWKUaY
https://youtu.be/1M_KLhWKUaY
https://youtu.be/_oc37Ea_tl8
https://www.youtube.com/playlist?list=PL7xT0Gz6G0-TfV-S6WiGDvIsZds6Pv_g8
https://www.youtube.com/playlist?list=PL7xT0Gz6G0-TfV-S6WiGDvIsZds6Pv_g8
https://www.youtube.com/playlist?list=PL7xT0Gz6G0-TfV-S6WiGDvIsZds6Pv_g8
https://www.youtube.com/playlist?list=PL7xT0Gz6G0-TfV-S6WiGDvIsZds6Pv_g8
https://youtu.be/5KTwIKydljU
https://youtu.be/YX6iqUzJ4GU
https://youtu.be/TGud2EI4a0E
https://youtu.be/FCWTIYUIE7k
https://youtu.be/ZqlgLMMOiRU
https://youtu.be/ZqlgLMMOiRU
https://youtu.be/e5dKAK4Df04
https://youtu.be/e5dKAK4Df04
https://youtu.be/ltRVgNsZBXE
https://youtu.be/ltRVgNsZBXE
https://youtu.be/htfh2xrnlaE
https://youtu.be/htfh2xrnlaE
https://youtu.be/zIlOwe-qfKM
https://youtu.be/zIlOwe-qfKM
https://youtu.be/E2bYIb81q4A
https://youtu.be/E2bYIb81q4A
https://pt.coursera.org/lecture/econometria-basica-aplicada/apresentacao-GzJSH
https://pt.coursera.org/lecture/econometria-basica-aplicada/apresentacao-GzJSH
https://pt.coursera.org/lecture/econometria-basica-aplicada/apresentacao-GzJSH
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-1-metodo-dos-momentos-UYw7m
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-1-metodo-dos-momentos-UYw7m
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-1-metodo-dos-momentos-UYw7m
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-1-metodo-dos-momentos-UYw7m
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-2-metodo-dos-minimos-quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-2-metodo-dos-minimos-quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-2-metodo-dos-minimos-quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-2-metodo-dos-minimos-quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-3-propriedades-dos-estimadores-OEHr0
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-3-propriedades-dos-estimadores-OEHr0
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-3-propriedades-dos-estimadores-OEHr0
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-3-propriedades-dos-estimadores-OEHr0
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-4-comparando-a-regressao-simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-4-comparando-a-regressao-simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-4-comparando-a-regressao-simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-4-comparando-a-regressao-simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://www.youtube.com/watch?v=TtY_ASnw60M
https://www.youtube.com/watch?v=TtY_ASnw60M
https://youtu.be/ZeO8wMaA9mc
https://youtu.be/Nnr7t50sFeo
https://youtu.be/glxE7oTc120
https://youtu.be/XHoqoK0f02o
https://youtu.be/hzl-jKb-_iw
https://youtu.be/P4J_0Ufg_e8
https://youtu.be/0RbUk3pjSKY
https://youtu.be/YIkfX7DK4MI
https://youtu.be/koxayzGOITc
mailto:flaviogonsalves@hotmail.com

Semanas 2

variaveis presentes na
base de dados. Fazer
uma discussao sobre a
composicao das notas
gerais apresentadas
pelo ENADE.
Atividade
Complementar:
instalacdo do R,
primeiras ferramentas
de trabalho no R

5,0

Variaveis aleatérias
Funcgédo densidade de
probabilidade;
Principais distribuicoes
estatisticas
Testes nao-
paramétricos,
pressupostos e poder
de testes
Medidas de Posicédo
central (Médias
aritméticas,
ponderada,
geométricas,
harmonica) , Moda,
Mediana)
Esperanca
Matematica, Variancia,
Covariancias,
Correlagao
Andlise de correlagdo e
variancia
Problema: O que
dizem os dados das
notas gerais?
Instrugdes: A partir da
Base de dados, extrair
a nota geral dos
alunos de economia,
realizar uma andlise do
grafico de disperséo e
histograma. Identificar
qual a distribuicdo dos
dados (realizar teste),
calcular as medidas de
posigao central
relevantes. Analisar
graficamente dois
grupos, suas medidas
de posigéo central e
variancia (box-plot).
Analisar a correlagdo
entre a nota de
formacgéo geral e a do
componente
especificol;

10,0

Construcéo de indices

¥ nform: -
abertos/microdados/enade

Video 4 - https://
www.youtube.com/watch?
v=D4ewzYFMB8LY&list=PLa4Ff7Bo
900uwJ1YC90UUelJb7LtcCVk_&in
dex=1

Video 5 - https:/
www.youtube.com/watch?
v=dkhefVyi9qg&list=PLa4Ff7Bo90
OuwJ1YC90oUUelJb7LtcCVk_&inde
x=2

Video 6 - https://
www.youtube.com/watch?
v=j3ZbupOKMxY &list=PLa4Ff7Bo9
00uwJ1YC9oUUelJb7LtcCVK_&ind
ex=6

Video 7 - https://
www.youtube.com/watch?
v=0tDgQuDBgGka&list=PLa4Ff7Bo
900uwJ1YC9oUUelJb7LtcCVk_&in
dex=4.

Video 8 - https://youtu.be/
h4QcWDDIrWO0

link para download do Enade 2018
- https://www.gov.br/inep/pt-br/
acesso-a-informacao/dados-
abertos/microdados/enade



https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=4j_rtffftzQ
https://www.youtube.com/watch?v=4j_rtffftzQ
https://www.youtube.com/watch?v=4j_rtffftzQ
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
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https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
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https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://youtu.be/h4QcWDDlrW0
https://youtu.be/h4QcWDDlrW0
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://youtu.be/Fh_XbFFeEFU
https://www.youtube.com/watch?v=5H6FgofzYa4
https://www.youtube.com/watch?v=5H6FgofzYa4
https://youtu.be/rjhnheBnoYc
https://youtu.be/XyyJVfyY1nA
https://youtu.be/1M_KLhWKUaY
https://youtu.be/1M_KLhWKUaY
https://youtu.be/_oc37Ea_tl8
https://www.youtube.com/playlist?list=PL7xT0Gz6G0-TfV-S6WiGDvIsZds6Pv_g8
https://www.youtube.com/playlist?list=PL7xT0Gz6G0-TfV-S6WiGDvIsZds6Pv_g8
https://www.youtube.com/playlist?list=PL7xT0Gz6G0-TfV-S6WiGDvIsZds6Pv_g8
https://www.youtube.com/playlist?list=PL7xT0Gz6G0-TfV-S6WiGDvIsZds6Pv_g8
https://youtu.be/5KTwIKydljU
https://youtu.be/YX6iqUzJ4GU
https://youtu.be/TGud2EI4a0E
https://youtu.be/FCWTIYUIE7k
https://youtu.be/ZqlgLMMOiRU
https://youtu.be/ZqlgLMMOiRU
https://youtu.be/e5dKAK4Df04
https://youtu.be/e5dKAK4Df04
https://youtu.be/ltRVgNsZBXE
https://youtu.be/ltRVgNsZBXE
https://youtu.be/htfh2xrnlaE
https://youtu.be/htfh2xrnlaE
https://youtu.be/zIlOwe-qfKM
https://youtu.be/zIlOwe-qfKM
https://youtu.be/E2bYIb81q4A
https://youtu.be/E2bYIb81q4A
https://pt.coursera.org/lecture/econometria-basica-aplicada/apresentacao-GzJSH
https://pt.coursera.org/lecture/econometria-basica-aplicada/apresentacao-GzJSH
https://pt.coursera.org/lecture/econometria-basica-aplicada/apresentacao-GzJSH
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-1-metodo-dos-momentos-UYw7m
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-1-metodo-dos-momentos-UYw7m
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-1-metodo-dos-momentos-UYw7m
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-1-metodo-dos-momentos-UYw7m
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-2-metodo-dos-minimos-quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-2-metodo-dos-minimos-quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-2-metodo-dos-minimos-quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-2-metodo-dos-minimos-quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-3-propriedades-dos-estimadores-OEHr0
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-3-propriedades-dos-estimadores-OEHr0
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-3-propriedades-dos-estimadores-OEHr0
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-3-propriedades-dos-estimadores-OEHr0
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-4-comparando-a-regressao-simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-4-comparando-a-regressao-simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-4-comparando-a-regressao-simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-4-comparando-a-regressao-simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://www.youtube.com/watch?v=TtY_ASnw60M
https://www.youtube.com/watch?v=TtY_ASnw60M
https://youtu.be/ZeO8wMaA9mc
https://youtu.be/Nnr7t50sFeo
https://youtu.be/glxE7oTc120
https://youtu.be/XHoqoK0f02o
https://youtu.be/hzl-jKb-_iw
https://youtu.be/P4J_0Ufg_e8
https://youtu.be/0RbUk3pjSKY
https://youtu.be/YIkfX7DK4MI
https://youtu.be/koxayzGOITc
mailto:flaviogonsalves@hotmail.com

Semanas 3

Semana4e5

e indicadores
Caracteristicas de
ndmeros indice
Indices de preco de
Laspeyres, Paasche e
Fischer
(deflacionamento)
Medidas de
desigualdade: Gini e
Theil

Construgao e
apresentagao de
indices

Problema: Como a
desigualdade do
aprendizado é
produzida dentro das
IES? Instrugdes: A
partir dos dados das
notas construir um
indice de desigualdade
de desempenho no
ENADE, discorrer
sobre as propriedades
deste indice, calcular
os indices para todas
as IES, elaborar um
grafico para apresentar
os resultados.
Atividade
Complementar:
Utilizando ferramentas
de visualizagdo de
dados (R, Python,
Business Inteligence)

Inferéncia estatistica
Parametro e estimador
Teste paramétricos
(teste de médias)
Qualidades dos
estimadores (nao-
tendencioso, menor
variancia, consistente)
Problema: Quanto
podemos associar ao
aprendizado especifico
de economia a forma
com que o aluno
estuda (presencial ou a
distancia) Instrucdes:
Construa um gréafico
box-plot entre o
desempenho dos
alunos de economia
presenciais e a
distancia. Realize o
teste de igualdade de
médias adequado para

10,0

5,0

10,0

https://youtu.be/lexV1LLPuho
https://youtu.be/Fh_XbFFeEFU
https://www.youtube.com/watch?

v=5H6FgofzYa4
https://youtu.be/rjhnheBnoYc

Sugestdo de BI: https://youtu.be/
1M_KLhWKUaY

Variaveis de pesquisa
https://youtu.be/_oc37Ea_tI8

Playlist teste de hipéteses https:/
www.youtube.com/playlist?
list=PL7xT0Gz6GO0-TfV-
S6WiGDvIsZds6Pv_g8

Propriedades de estimadores

Mapa mental sobre econometria
https://youtu.be/YX6iqUzJ4GU


https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=4j_rtffftzQ
https://www.youtube.com/watch?v=4j_rtffftzQ
https://www.youtube.com/watch?v=4j_rtffftzQ
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://youtu.be/h4QcWDDlrW0
https://youtu.be/h4QcWDDlrW0
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://youtu.be/Fh_XbFFeEFU
https://www.youtube.com/watch?v=5H6FgofzYa4
https://www.youtube.com/watch?v=5H6FgofzYa4
https://youtu.be/rjhnheBnoYc
https://youtu.be/XyyJVfyY1nA
https://youtu.be/1M_KLhWKUaY
https://youtu.be/1M_KLhWKUaY
https://youtu.be/_oc37Ea_tl8
https://www.youtube.com/playlist?list=PL7xT0Gz6G0-TfV-S6WiGDvIsZds6Pv_g8
https://www.youtube.com/playlist?list=PL7xT0Gz6G0-TfV-S6WiGDvIsZds6Pv_g8
https://www.youtube.com/playlist?list=PL7xT0Gz6G0-TfV-S6WiGDvIsZds6Pv_g8
https://www.youtube.com/playlist?list=PL7xT0Gz6G0-TfV-S6WiGDvIsZds6Pv_g8
https://youtu.be/5KTwIKydljU
https://youtu.be/YX6iqUzJ4GU
https://youtu.be/TGud2EI4a0E
https://youtu.be/FCWTIYUIE7k
https://youtu.be/ZqlgLMMOiRU
https://youtu.be/ZqlgLMMOiRU
https://youtu.be/e5dKAK4Df04
https://youtu.be/e5dKAK4Df04
https://youtu.be/ltRVgNsZBXE
https://youtu.be/ltRVgNsZBXE
https://youtu.be/htfh2xrnlaE
https://youtu.be/htfh2xrnlaE
https://youtu.be/zIlOwe-qfKM
https://youtu.be/zIlOwe-qfKM
https://youtu.be/E2bYIb81q4A
https://youtu.be/E2bYIb81q4A
https://pt.coursera.org/lecture/econometria-basica-aplicada/apresentacao-GzJSH
https://pt.coursera.org/lecture/econometria-basica-aplicada/apresentacao-GzJSH
https://pt.coursera.org/lecture/econometria-basica-aplicada/apresentacao-GzJSH
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-1-metodo-dos-momentos-UYw7m
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-1-metodo-dos-momentos-UYw7m
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-1-metodo-dos-momentos-UYw7m
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-1-metodo-dos-momentos-UYw7m
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-2-metodo-dos-minimos-quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-2-metodo-dos-minimos-quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-2-metodo-dos-minimos-quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-2-metodo-dos-minimos-quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-3-propriedades-dos-estimadores-OEHr0
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-3-propriedades-dos-estimadores-OEHr0
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-3-propriedades-dos-estimadores-OEHr0
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-3-propriedades-dos-estimadores-OEHr0
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-4-comparando-a-regressao-simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-4-comparando-a-regressao-simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-4-comparando-a-regressao-simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-4-comparando-a-regressao-simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://www.youtube.com/watch?v=TtY_ASnw60M
https://www.youtube.com/watch?v=TtY_ASnw60M
https://youtu.be/ZeO8wMaA9mc
https://youtu.be/Nnr7t50sFeo
https://youtu.be/glxE7oTc120
https://youtu.be/XHoqoK0f02o
https://youtu.be/hzl-jKb-_iw
https://youtu.be/P4J_0Ufg_e8
https://youtu.be/0RbUk3pjSKY
https://youtu.be/YIkfX7DK4MI
https://youtu.be/koxayzGOITc
mailto:flaviogonsalves@hotmail.com

Semanas 8

verificar se esperamos
0 mesmo desempenho
de alunos de cursos a
distancia e
presenciais. O que
pode estar
atrapalhando suas
conclusoes?

Conceitos e objetivos
da Econometria
Modelos tedricos X
modelos
econométricos

- Operacionalizagao de
variaveis, variaveis
proxy € erros de
medida;

- Linearizagao de
relagoes;

- Disponibilidade de
dados x metodologia
utilizada;
Especificagao de
modelos
economeétricos
Problema: A idade
importa no
desempenho do aluno
de economia? 10,0
Instrucées: Que tipo
de relagao espera
encontrar entre idade e
desempenho, elabore
teoricamente esta
relagéo. Qual a forma
desta relagao (Linear,
exponencial,
quadratica...). Como
operar um modelo
econométrico a partir
destas formas
funcionais? Estime os
modelos lineares com
cada uma destas
transformagdes, quais
as diferencgas de
interpretacao dos
parametros
estimados?

Pressupostos para
andlise de uma
regressao linear
simples

Variancia e covariancia
dos parametros
estimados

Analise de variancia e
decomposicao da

Passando de um modelo teérico
para um modelo econométrico
https://youtu.be/TGud2EI4a0E

Forma funcional
https://youtu.be/FCWTIYUIE7k


https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=4j_rtffftzQ
https://www.youtube.com/watch?v=4j_rtffftzQ
https://www.youtube.com/watch?v=4j_rtffftzQ
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://youtu.be/h4QcWDDlrW0
https://youtu.be/h4QcWDDlrW0
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://youtu.be/Fh_XbFFeEFU
https://www.youtube.com/watch?v=5H6FgofzYa4
https://www.youtube.com/watch?v=5H6FgofzYa4
https://youtu.be/rjhnheBnoYc
https://youtu.be/XyyJVfyY1nA
https://youtu.be/1M_KLhWKUaY
https://youtu.be/1M_KLhWKUaY
https://youtu.be/_oc37Ea_tl8
https://www.youtube.com/playlist?list=PL7xT0Gz6G0-TfV-S6WiGDvIsZds6Pv_g8
https://www.youtube.com/playlist?list=PL7xT0Gz6G0-TfV-S6WiGDvIsZds6Pv_g8
https://www.youtube.com/playlist?list=PL7xT0Gz6G0-TfV-S6WiGDvIsZds6Pv_g8
https://www.youtube.com/playlist?list=PL7xT0Gz6G0-TfV-S6WiGDvIsZds6Pv_g8
https://youtu.be/5KTwIKydljU
https://youtu.be/YX6iqUzJ4GU
https://youtu.be/TGud2EI4a0E
https://youtu.be/FCWTIYUIE7k
https://youtu.be/ZqlgLMMOiRU
https://youtu.be/ZqlgLMMOiRU
https://youtu.be/e5dKAK4Df04
https://youtu.be/e5dKAK4Df04
https://youtu.be/ltRVgNsZBXE
https://youtu.be/ltRVgNsZBXE
https://youtu.be/htfh2xrnlaE
https://youtu.be/htfh2xrnlaE
https://youtu.be/zIlOwe-qfKM
https://youtu.be/zIlOwe-qfKM
https://youtu.be/E2bYIb81q4A
https://youtu.be/E2bYIb81q4A
https://pt.coursera.org/lecture/econometria-basica-aplicada/apresentacao-GzJSH
https://pt.coursera.org/lecture/econometria-basica-aplicada/apresentacao-GzJSH
https://pt.coursera.org/lecture/econometria-basica-aplicada/apresentacao-GzJSH
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-1-metodo-dos-momentos-UYw7m
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-1-metodo-dos-momentos-UYw7m
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-1-metodo-dos-momentos-UYw7m
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-1-metodo-dos-momentos-UYw7m
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-2-metodo-dos-minimos-quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-2-metodo-dos-minimos-quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-2-metodo-dos-minimos-quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-2-metodo-dos-minimos-quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-3-propriedades-dos-estimadores-OEHr0
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-3-propriedades-dos-estimadores-OEHr0
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-3-propriedades-dos-estimadores-OEHr0
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-3-propriedades-dos-estimadores-OEHr0
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-4-comparando-a-regressao-simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-4-comparando-a-regressao-simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-4-comparando-a-regressao-simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-4-comparando-a-regressao-simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://www.youtube.com/watch?v=TtY_ASnw60M
https://www.youtube.com/watch?v=TtY_ASnw60M
https://youtu.be/ZeO8wMaA9mc
https://youtu.be/Nnr7t50sFeo
https://youtu.be/glxE7oTc120
https://youtu.be/XHoqoK0f02o
https://youtu.be/hzl-jKb-_iw
https://youtu.be/P4J_0Ufg_e8
https://youtu.be/0RbUk3pjSKY
https://youtu.be/YIkfX7DK4MI
https://youtu.be/koxayzGOITc
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Semana 9

Semana 10 e 11

soma dos quadrados
total.

Intervalos de
confianga.

Testes de hipdtese
Problema: O quanto
posso confiar nas
minhas estimativas
sobre o desempenho e = 19
a idade? Instrucdes:
Estime uma regressao
linear simples onde o
desempenho é a
variavel dependente e
aidade é a
independente. Faga o
teste t para saber se a
relagdo entre as duas
variaveis é
estatisticamente
significante. Quanto da
variagdo total meu
modelo explica?
Calcule o intervalo de
confianga para o
parametro estimado.

Andlise de regresséo
multipla
Multicolinearidade
Testes diagnoéstico
(autocorrelagao,
heterocedasticidade,
fator de inflagdo da
variancia, teste de
normalidade)
Problema: Qual a
relagé@o entre o esforgo
e o desempenho do
aluno? Instrugoes:
Elabore um modelo
economeétrico que
reproduza uma fungao
de produgao
educacional. Estime os
parametros e 100
interprete-os. Realize
os testes de hipotese
sobre a significancia
dos parametros
individuais, sobre o
modelo global, sobre a
validade das hipdteses
de Normalidade dos
residuos,
homocedasticidade,
auséncia de
autocorrelagao.
Realize uma andlise de

Video 9 - https://youtu.be/

ZqglgLMMOIRU

Video 10 - https:/youtu.be/

e5dKAK4Df04

Video 11 - https://youtu.be/

ItRVgNsZBXE

Video 12 - htips://youtu.be/

htfh2xrnlaE

Video 13 - https://youtu.be/zllOwe-
KM

gfkm
Video 14 - htips://youtu.be/
E2bYIb81q4A

https://pt.coursera.org/lecture/
econometria-basica-aplicada/
apresentacao-GzJSH
https://pt.coursera.org/lecture/
econometria-basica-aplicada/
aula-1-metodo-dos-momentos-
UYw7m
https://pt.coursera.org/lecture/
econometria-basica-aplicada/
aula-2-metodo-dos-minimos-
quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/
econometria-basica-aplicada/
aula-3-propriedades-dos-
estimadores-OEHTr!
https://pt.coursera.org/lecture/
econometria-basica-aplicada/
aula-4-comparando-a-regressao-
simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/
econometria-basica-aplicada/
aula-5-comparando-a-regressao-
simples-com-a-multipla-eficiencia-
WiocY



https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=MSHpE9dnIho&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=3
https://www.youtube.com/watch?v=4j_rtffftzQ
https://www.youtube.com/watch?v=4j_rtffftzQ
https://www.youtube.com/watch?v=4j_rtffftzQ
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=D4ewzYFM8LY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=1
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=dkhefVyi9qg&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=2
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=j3Zbup0KMxY&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=6
https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://www.youtube.com/watch?v=OtDgQuDBgGk&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=4
https://youtu.be/h4QcWDDlrW0
https://youtu.be/h4QcWDDlrW0
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://www.gov.br/inep/pt-br/acesso-a-informacao/dados-abertos/microdados/enade
https://youtu.be/Fh_XbFFeEFU
https://www.youtube.com/watch?v=5H6FgofzYa4
https://www.youtube.com/watch?v=5H6FgofzYa4
https://youtu.be/rjhnheBnoYc
https://youtu.be/XyyJVfyY1nA
https://youtu.be/1M_KLhWKUaY
https://youtu.be/1M_KLhWKUaY
https://youtu.be/_oc37Ea_tl8
https://www.youtube.com/playlist?list=PL7xT0Gz6G0-TfV-S6WiGDvIsZds6Pv_g8
https://www.youtube.com/playlist?list=PL7xT0Gz6G0-TfV-S6WiGDvIsZds6Pv_g8
https://www.youtube.com/playlist?list=PL7xT0Gz6G0-TfV-S6WiGDvIsZds6Pv_g8
https://www.youtube.com/playlist?list=PL7xT0Gz6G0-TfV-S6WiGDvIsZds6Pv_g8
https://youtu.be/5KTwIKydljU
https://youtu.be/YX6iqUzJ4GU
https://youtu.be/TGud2EI4a0E
https://youtu.be/FCWTIYUIE7k
https://youtu.be/ZqlgLMMOiRU
https://youtu.be/ZqlgLMMOiRU
https://youtu.be/e5dKAK4Df04
https://youtu.be/e5dKAK4Df04
https://youtu.be/ltRVgNsZBXE
https://youtu.be/ltRVgNsZBXE
https://youtu.be/htfh2xrnlaE
https://youtu.be/htfh2xrnlaE
https://youtu.be/zIlOwe-qfKM
https://youtu.be/zIlOwe-qfKM
https://youtu.be/E2bYIb81q4A
https://youtu.be/E2bYIb81q4A
https://pt.coursera.org/lecture/econometria-basica-aplicada/apresentacao-GzJSH
https://pt.coursera.org/lecture/econometria-basica-aplicada/apresentacao-GzJSH
https://pt.coursera.org/lecture/econometria-basica-aplicada/apresentacao-GzJSH
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-1-metodo-dos-momentos-UYw7m
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-1-metodo-dos-momentos-UYw7m
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-1-metodo-dos-momentos-UYw7m
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-1-metodo-dos-momentos-UYw7m
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-2-metodo-dos-minimos-quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-2-metodo-dos-minimos-quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-2-metodo-dos-minimos-quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-2-metodo-dos-minimos-quadrados-ordinarios-jQkhD
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-3-propriedades-dos-estimadores-OEHr0
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-3-propriedades-dos-estimadores-OEHr0
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-3-propriedades-dos-estimadores-OEHr0
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-3-propriedades-dos-estimadores-OEHr0
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-4-comparando-a-regressao-simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-4-comparando-a-regressao-simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-4-comparando-a-regressao-simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-4-comparando-a-regressao-simples-com-a-multipla-vies-7IxUf
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://pt.coursera.org/lecture/econometria-basica-aplicada/aula-5-comparando-a-regressao-simples-com-a-multipla-eficiencia-WiocY
https://www.youtube.com/watch?v=TtY_ASnw60M
https://www.youtube.com/watch?v=TtY_ASnw60M
https://youtu.be/ZeO8wMaA9mc
https://youtu.be/Nnr7t50sFeo
https://youtu.be/glxE7oTc120
https://youtu.be/XHoqoK0f02o
https://youtu.be/hzl-jKb-_iw
https://youtu.be/P4J_0Ufg_e8
https://youtu.be/0RbUk3pjSKY
https://youtu.be/YIkfX7DK4MI
https://youtu.be/koxayzGOITc
mailto:flaviogonsalves@hotmail.com

Semana 12

Semana 13

correlagdo entre as
varidveis presentes no
modelo e seus
respectivos fatores de
inflacdo da variancia.

Andlise de regresséo
multipla
Heterocedasticidade
Conceito, efeitos sobre
os estimadores e
solugées com MQO. O
problema da
especificacdo. Forma
funcional, variaveis
observaveis omitidas.
Teste de
especificagdo. Como
tratar a
heterogeneidade da
amostra nao
observavel com as
variaveis?

Problema: Tentando 4
ainda especificar a
melhor explicagcao
para o desempenho do
aluno elabore um
modelo econométrico
em que seja
especificado o efeito
das instituicdes de
ensino superior. Teste
um modelo com
efeitos fixos (dummies)
para as IES contra um
modelo onde os erros
sejam especificos para
cada IES (erros
robustos agrupados).

Andlise de regressao
multipla
Autocorrelagédo
Conceito, efeitos sobre
os estimadores e
solugdes com o MQO.
Como especificar um
modelo em série de
tempo? Ordem de
integracao, processos
auto regressivos e de
médias moveis.
Método de
cointegragd@o
Problema: Como
chegar a relagao entre
0 risco de mercado e o
risco de um ativo em
particular a partir da

https://www.youtube.com/watch?
v=TtY_ASnw60M
https://youtu.be/ZeO8wMaA9Imc
https://youtu.be/Nnr7t50sFeo
https://youtu.be/gIxE70Tc120

https://youtu.be/XHoqoK0f020
- https://youtu.be/hzl-jKb-_iw

https://youtu.be/P4J_0Ufg_e8
https://youtu.be/ORbUk3pjSKY
https://youtu.be/YIkEX7DKAMI
https://youtu.be/koxayzGOITc


https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
https://www.youtube.com/watch?v=niF_T21vdZ4&list=PLa4Ff7Bo900uwJ1YC9oUUelJb7LtcCVk_&index=5
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série de seus pregos
de mercado?
Discusséao sobre o

trabalho final

Semana 14

07/05/2022 EXAME FINAL

Total carga horaria 75

PROCEDIMENTOS DIDATICOS

Como atividades domiciliares, os alunos deverdo assistir videos e entregar relatérios propostos a
cada semana.

A plataforma utilizada para entrega de trabalhos e comunicagdo serd o Teams da Microsoft.
| O professor disponibilizara todas as apresentacgdes e videos, tal como as referéncias bibliograficas
basicas na plataforma Microsoft Teams, na qual todos (as) os (as) estudantes deverdo se cadastrar
para ter acesso aos materiais.
O cadastro na plataforma Microsoft Teams deve ser realizado utilizando as seguintes instrugées:
Acesse o site ou instale o aplicativo do MS Teams no seu computador;
Proceda com o login utilizando email e senha ufpr.
B O cadastro na plataforma Microsoft Teams é obrigatério, porque sera por 1d que serdo realizadas
avaliagOes e o envio de atividades e outros tipos de mensagens.
REGISTRO DAS AULAS
Disciplina / Turno Data prevista Horario
Econometria I / Noturno Quintas-feiras e Sextas feiras 17:00-18:40
Econometria I/ Diurno Quintas feiras e Sextas feiras 11:20-13:00
FORMAS DE AVALIACAO
Tipos de avaliacao Datas previstas Pontuacao
Trabalho final 15/02/2023 40%
Relatério de resolugdo de Conforme calendario 60%
problemas(média)
Avaliac¢do Final 24/02/2022

Os relatdrios serdo entregues pela plataforma Teams

As aulas ministradas pelo docente, serdo seguidas de exercicios/leituras sugeridos aos alunos, os quais
deverio ser realizados domiciliarmente e deverdo ser enviados, quando solicitados, pela plataforma teams
até a data estipulada

Frequéncia
A frequéncia minima exigida para aprovagao é de 75% das aulas sincronas.
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