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Mata kuliah didesain untuk memperkenalkan teknik-teknik ekonometrika yang digunakan untuk menganalisis data runtut waktu (time series), antar waktu (cross-section) dan data panel. Pembahasan dimulai dengan

pengenalan konsep dasar model runtut waktu sampai dengan pembahasan model-model khusus dalam ekonometrika yang dapat menganalisis data-data makroekonomi, industri dan perusahaan dengan lebih baik. Topik-

topik yang dibahas adalah konsep dasar statistik matematik dan aplikasi program pengolahan data, regresi linear dengan metode pendugaan Ordinary Least Square (OLS), identi�kasi pelanggaran asumsi linear klasik serta

cara mengatasinya, model regresi dengan variabel dummy (baik dummy independent variable maupun dummy dependent variable), model persamaan simultan, model regresi variabel kategorik, model regresi panel data,

model persamaan simultan, model peramalan, model vector autoregressive (VAR), SVAR, dan model ARCH/GARCH. Program Pengolahan data statistik menggunakan Econometrica Views (Eviews)
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•Regression analysis is largely concerned with estimating and/or predicting the (population) mean value of the dependent variable on the basis of the known or �xed values of the explanatory variable(s).
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PROPERTIES OF LEAST-SQUARES ESTIMATORS: THE GAUSS–MARKOV THEOREM

¢To understand this theorem, we need to consider the best linear unbiasedness property of an estimator. An estimator, say the OLS estimator ßˆ2, is said to be a best linear  unbiased estimator (BLUE) of ß2 if the following
hold:

¢1. It is linear, that is, a linear function of a random variable, such as the dependent variable Y in the regression model.

¢2. It is unbiased, that is, its average or expected value, E(ßˆ2), is equal to the true value, ß2.

¢3. It has minimum variance in the class of all such linear unbiased estimators; an unbiased estimator with the least variance is known as an e�cient estimator.
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•They are simply dichotomous variables that are entered into regression.  They have 0 – 1 coding where 0 = absence of something and 1 = presence of something.  E.g., Female (0=M; 1=F) or Southern (0=Non-Southern;

1=Southern).

•Dummy Variables are especially nice because they allow us to use nominal variables in regression.

•A nominal variable has no rank or order, rendering the numerical coding scheme useless for regression.
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¢Variabel kategorik merupakan variabel-variabel bersifat kualitatif

¢Variabel kategorik dapat digunakan pada variabel dependen maupun independen

¢Apabila variabel kategorik digunakan di dalam variabel independen (baik bersama-sama dengan variabel numerik lainnya maupun tanpa disertai variabel numerik lain) masih dapat digunakan regresi dengan OLS

¢Namun apabila yang menggunakan data kategorik adalah variabel dependen, maka analisisnya tidak dapat menggunakan regresi dengan OLS
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2266390010
NOVITA WIJAYANTI

TGL. ABSEN : Saturday, 19 November 2022 08:46:20
10_18_10_20221119075023_Tugas 6 Ekonometrika 2022 - Novita Wijayanti.pdf
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Tanggal Mengajar : Saturday, 26 November 2022

Pertemuan : 07

Multinomial logistic regression is used to model nominal outcome variables, in which the log odds of the outcomes are modeled as a linear combination of the predictor variables.

File Materi : 10_20221126064654_Variabel Kategorik.ppt

File Tugas : 10_20221126064749_Tugas 7 Ekonometrika.docx

Mahasiswa

FOTO NIM NAMA TGL. DOWNLOAD MATERI FILE TUGAS

2266390011
PAYUNG LAYUK

TGL. ABSEN : Saturday, 19 November 2022 10:22:46
Friday, 25 November 2022 18:03:00 10_18_Tugas 06 Ekonometrika Payung Layuk2.pdf

2266390012
DHEA ZATIRA

TGL. ABSEN : Saturday, 19 November 2022 09:09:47
Wednesday, 01 February 2023 12:05:00 10_18_Tugas 6 Ekonometrika - DHEA ZATIRA.docx

2266390013
AHMAD NURDIN HASIBUAN

TGL. ABSEN : Saturday, 19 November 2022 08:16:50
Thursday, 24 November 2022 11:35:00 10_18_Tugas 6 Ekonometrika - Ahmad Nurdin Hasibuan.pdf

2266390014
DADAN SUNDARA

TGL. ABSEN : Saturday, 19 November 2022 08:38:58
Saturday, 19 November 2022 08:43:00 10_18_06. Tugas 6 Ekonometrika 2022 - Dadan Sundara.docx

2266390015
RUDI LAKSONO

TGL. ABSEN : Saturday, 19 November 2022 08:39:37
10_18_RUDI LAKSONO_Tugas 6 Ekonometrika 2022.docx

2266390016
MEDY DESMA FATWARA

TGL. ABSEN : Saturday, 19 November 2022 14:22:14
Monday, 12 December 2022 06:04:00 10_18_MEDY DESMA FATWARA TUGAS PERTEMUAN 6.docx

2266390017
MUHAMAD ABRAR SAPUTRABEY

TGL. ABSEN : Saturday, 19 November 2022 11:16:45
Saturday, 19 November 2022 11:48:00 10_18_Tugas 6 Ekonometrika- Muhamad Abrar Saputrabey.pdf

2266390001
I MADE ADITYA WIBAWA

TGL. ABSEN : Saturday, 26 November 2022 07:24:01

2266390002
AYU PUSPITANINGTYAS

TGL. ABSEN : Saturday, 26 November 2022 10:13:43

2266390003
ROSDIANA

TGL. ABSEN : Saturday, 26 November 2022 08:56:36
Thursday, 01 December 2022 09:35:00

2266390004
YUKE SEPRIYANTI

TGL. ABSEN : Saturday, 26 November 2022 08:55:48

2266390005
M. HAJAD SANDY

TGL. ABSEN : Saturday, 26 November 2022 08:20:16
Saturday, 10 December 2022 08:30:00

2266390006
HERY WIHASNANTO

TGL. ABSEN : Saturday, 26 November 2022 07:37:47
Saturday, 26 November 2022 14:34:00

2266390007
IRWAN INDRIYANTO

TGL. ABSEN : Saturday, 26 November 2022 09:05:24

2266390008
DEWI NURBAITI

TGL. ABSEN : Saturday, 26 November 2022 08:06:43

2266390009
RATNA M UTAMI

TGL. ABSEN : Saturday, 26 November 2022 08:48:58
Monday, 28 November 2022 20:45:00 10_18_Ratna M Utami_Tugas 7 Ekonometrika.docx

2266390010
NOVITA WIJAYANTI

TGL. ABSEN : Saturday, 26 November 2022 09:01:43
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Tanggal Mengajar : Saturday, 10 December 2022

Pertemuan : 08

Data Panel Regression is a combination of cross section data and time series, where the same unit cross section is measured at different times. So in other words, panel data is data from some of the same individuals

observed in a certain period of time.

File Materi : 10_20221210063347_Endri_Model_Panel.pptx

File Tugas : 10_20221210063423_Tugas 9 Ekonometrika.docx

Mahasiswa

FOTO NIM NAMA TGL. DOWNLOAD MATERI FILE TUGAS

2266390011
PAYUNG LAYUK

TGL. ABSEN : Saturday, 26 November 2022 08:44:45
Saturday, 03 December 2022 09:24:00 10_18_Reviuw TUGAS 07 nEW..pdf

2266390012
DHEA ZATIRA

TGL. ABSEN : Saturday, 26 November 2022 08:25:38

2266390013
AHMAD NURDIN HASIBUAN

TGL. ABSEN : Saturday, 26 November 2022 08:07:25
10_18_Tugas 7 Ekonometrika - Ahmad Nurdin Hasibuan.docx

2266390014
DADAN SUNDARA

TGL. ABSEN : Saturday, 26 November 2022 08:47:03
Thursday, 15 December 2022 15:58:00

2266390015
RUDI LAKSONO

TGL. ABSEN : Saturday, 26 November 2022 08:22:22

2266390016
MEDY DESMA FATWARA

TGL. ABSEN : Saturday, 26 November 2022 09:05:32

2266390017
MUHAMAD ABRAR SAPUTRABEY

TGL. ABSEN : Saturday, 26 November 2022 12:22:09
Saturday, 26 November 2022 21:35:00 10_18_Tugas 7 Ekonometrika- Muhamad Abrar Saputrabey.pdf

2266390001
I MADE ADITYA WIBAWA

TGL. ABSEN : Saturday, 10 December 2022 09:08:23
Friday, 16 December 2022 17:45:00 10_18_I Made Aditya - Tugas Ekonometrika.pdf

2266390002
AYU PUSPITANINGTYAS

TGL. ABSEN : Saturday, 10 December 2022 08:54:11
Monday, 12 December 2022 15:17:00 10_18_Tugas 9.docx

2266390003
ROSDIANA

TGL. ABSEN : Saturday, 10 December 2022 07:52:41
10_18_TUGAS 9 EKONOMETRIKA Ok.docx

2266390004
YUKE SEPRIYANTI

TGL. ABSEN : Saturday, 10 December 2022 07:57:03
10_18_TUGAS 9 EKONOMETRIKA_YUKE SEPRIYANTI.pdf

2266390005
M. HAJAD SANDY

TGL. ABSEN : Saturday, 10 December 2022 11:28:13
Sunday, 11 December 2022 19:49:00 10_18_tugas 8 ekonometrika.docx

2266390006
HERY WIHASNANTO

TGL. ABSEN : Saturday, 10 December 2022 06:49:00
Saturday, 10 December 2022 10:23:00 10_18_TUGAS - EKONOMETRIKA - HERY WIHASNANTO.pdf

2266390007
IRWAN INDRIYANTO

TGL. ABSEN : Saturday, 10 December 2022 10:27:49

2266390008
DEWI NURBAITI

TGL. ABSEN : Saturday, 10 December 2022 08:32:15
Thursday, 15 December 2022 07:46:00 10_18_DEWI NURBAITI_TUGAS 9_EKONOMETRIKA.pdf

2266390009
RATNA M UTAMI

TGL. ABSEN : Saturday, 10 December 2022 08:23:50
Saturday, 10 December 2022 08:25:00 10_18_Ratna M Utami_Tugas 9 Ekonometrika.docx
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Tanggal Mengajar : Saturday, 17 December 2022

Pertemuan : 09

An autoregressive distributed lag (ARDL) model is an ordinary least square (OLS) based model which is applicable for both non-stationary time series as well as for times series with mixed order of integration.

File Materi : 10_20221217062116_Ekonometrika_ARDL Model.pptx

File Tugas : 10_20221217062148_Tugas 10 Ekonometrika.docx

Mahasiswa

FOTO NIM NAMA TGL. DOWNLOAD MATERI FILE TUGAS

2266390010
NOVITA WIJAYANTI

TGL. ABSEN : Saturday, 10 December 2022 09:57:45
10_18_10_20221210063423_Tugas 9 Ekonometrika.pdf

2266390011
PAYUNG LAYUK

TGL. ABSEN : Saturday, 10 December 2022 08:16:23
Friday, 16 December 2022 12:06:00 10_18__Tugas 9 Ekonometrika,P.Layuk.pdf

2266390012
DHEA ZATIRA

TGL. ABSEN : Saturday, 10 December 2022 10:17:11
Wednesday, 01 February 2023 12:06:00 10_18_Tugas 9 Dhea Zatira.docx

2266390013
AHMAD NURDIN HASIBUAN

TGL. ABSEN : Saturday, 10 December 2022 08:28:09
Saturday, 17 December 2022 08:41:00 10_18_Tugas 9 Ekonometrika - Ahmad Nurdin Hasibuan.docx

2266390014
DADAN SUNDARA

TGL. ABSEN : Saturday, 10 December 2022 08:48:09
Thursday, 15 December 2022 16:00:00 10_18_09. Tugas 9 Ekonometrika_ Dadan Sundara.docx

2266390015
RUDI LAKSONO

TGL. ABSEN : Saturday, 10 December 2022 08:26:31
10_18_Rudi Laksono Tugas 9 Ekonometrika.docx

2266390016
MEDY DESMA FATWARA

TGL. ABSEN : Saturday, 10 December 2022 08:50:51
10_18_MEDY DESMA FATWARA TUGAS PERTEMUAN 9.docx

2266390017
MUHAMAD ABRAR SAPUTRABEY

TGL. ABSEN : Saturday, 10 December 2022 12:24:01
Saturday, 10 December 2022 17:32:00 10_18_Tugas 9 Ekonometrika Abrar.pdf

2266390001
I MADE ADITYA WIBAWA

TGL. ABSEN : Saturday, 17 December 2022 09:43:47
Saturday, 24 December 2022 12:16:00 10_18_I Made Aditya - Tugas Ekonometrika 10.pdf

2266390002
AYU PUSPITANINGTYAS

TGL. ABSEN : Saturday, 17 December 2022 09:05:20
Saturday, 17 December 2022 12:02:00 10_18_Tugas 10.docx

2266390003
ROSDIANA

TGL. ABSEN : Saturday, 17 December 2022 10:26:44
Friday, 23 December 2022 12:51:00 10_18_TUGAS 10 EKONOMETRIKA Ok.docx

2266390004
YUKE SEPRIYANTI

TGL. ABSEN : Saturday, 17 December 2022 08:38:07
10_18_TUGAS 10 EKONOMETRIKA_YUKE SEPRIYANTI 2266390004.pdf

2266390005
M. HAJAD SANDY

TGL. ABSEN : Saturday, 17 December 2022 08:23:29
Friday, 23 December 2022 11:12:00 10_18_tugas ke 10 ekonometrika.docx

2266390006
HERY WIHASNANTO

TGL. ABSEN : Saturday, 17 December 2022 07:33:22
Saturday, 17 December 2022 09:55:00 10_18_TUGAS - EKONOMETRIKA - HERY WIHASNANTO.pdf

2266390007
IRWAN INDRIYANTO

TGL. ABSEN : Saturday, 17 December 2022 10:19:55

2266390008
DEWI NURBAITI

TGL. ABSEN : Saturday, 17 December 2022 07:49:03
Monday, 19 December 2022 13:15:00 10_18_DEWI NURBAITI_TUGAS 10_EKONOMETRIKA.pdf

2266390009
RATNA M UTAMI

TGL. ABSEN : Saturday, 17 December 2022 09:34:34
10_18_Ratna Utami_Ekonometrika_10.docx
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Tanggal Mengajar :

Pertemuan : 10

File Materi :

File Tugas :

Mahasiswa

FOTO NIM NAMA TGL. DOWNLOAD MATERI FILE TUGAS

Tanggal Mengajar : Saturday, 07 January 2023

Pertemuan : 11

?Autoregressive integrated moving-average (ARIMA) merupakan metode peramalan berdasarkan sintesa terhadap pola data historis.

?Metode Box-Jenkins (ARIMA) tidak mengasumsikan adanya pola data historis tertentu sebagaimana halnya metode-metode peramalan yang lain.

?Sebuah model matematis dikatakan mirip (�t-well) data time-series apabila kondisi ini terpenuhi:

?Residu antara model peramalan data historis kecil,

?residu terdistribusi secara acak (distribusi normal),

?Residu bersifat independen.

File Materi : 10_20230107060908_1.Model_ARIMA-compressed.ppt

File Tugas : 10_20230107061108_Tugas 11 Ekonometrika.docx

Mahasiswa

FOTO NIM NAMA TGL. DOWNLOAD MATERI FILE TUGAS

2266390010
NOVITA WIJAYANTI

TGL. ABSEN : Saturday, 17 December 2022 08:40:24
10_18_Novita Wijayanti - 10_20221217062148_Tugas 10 Ekonometrika.pdf

2266390011
PAYUNG LAYUK

TGL. ABSEN : Saturday, 17 December 2022 08:10:27
Friday, 23 December 2022 15:47:00 10_18_Payung Layuk,10_Tugas 10 Ekonometrika(23122022).pdf

2266390012
DHEA ZATIRA

TGL. ABSEN : Saturday, 17 December 2022 10:54:53
Wednesday, 01 February 2023 12:11:00 10_18_Tugas 10 Ekonometrika.docx

2266390013
AHMAD NURDIN HASIBUAN

TGL. ABSEN : Saturday, 17 December 2022 08:30:13
Saturday, 17 December 2022 08:34:00 10_18_Tugas 10 Ekonometrika - Ahmad Nurdin Hasibuan.docx

2266390014
DADAN SUNDARA

TGL. ABSEN : Saturday, 17 December 2022 08:33:47
Saturday, 07 January 2023 08:10:00 10_18_10. Tugas 10 Ekonometrika_dadan Sundara.docx

2266390015
RUDI LAKSONO

TGL. ABSEN : Saturday, 17 December 2022 08:58:40
10_18_Rudi Laksono Tugas 10 Ekonometrika 2022.docx

2266390016
MEDY DESMA FATWARA

TGL. ABSEN : Saturday, 17 December 2022 09:08:29
Monday, 09 January 2023 17:22:00 10_18_MEDY DESMA FATWARA TUGAS PERTEMUAN 10.docx

2266390017
MUHAMAD ABRAR SAPUTRABEY

TGL. ABSEN : Saturday, 17 December 2022 11:02:09
Saturday, 17 December 2022 21:41:00 10_18_Tugas 10 Ekonometrika Abrar.pdf

2266390001
I MADE ADITYA WIBAWA

TGL. ABSEN : Saturday, 07 January 2023 08:07:45
10_18_Tugas Ekonometrika - 11 - I Made Aditya W.pdf

2266390002
AYU PUSPITANINGTYAS

TGL. ABSEN : Saturday, 07 January 2023 08:19:55
Saturday, 07 January 2023 14:49:00 10_18_Tugas 11.docx
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Tanggal Mengajar : Saturday, 14 January 2023

Pertemuan : 12

?Model VAR dibangun dgn pendekatan meminimalkan teori agar mampu menangkap fenomena ekonomi dgn baik.

?Model VAR disebut model non-struktural/tidak teoritis

File Materi : 10_20230114062346_ModeL VAR.pdf

File Tugas : 10_20230114062445_Tugas 13 Ekonometrika_VAR Model.docx

Mahasiswa

FOTO NIM NAMA TGL. DOWNLOAD MATERI FILE TUGAS

2266390003
ROSDIANA

TGL. ABSEN : Saturday, 07 January 2023 08:20:28
Tuesday, 10 January 2023 07:44:00 10_18_TUGAS _11 EKONOMETRIKA Ok.pdf

2266390004
YUKE SEPRIYANTI

TGL. ABSEN : Saturday, 07 January 2023 09:25:12
10_18_TUGAS 11 EKONOMETRIKA yuke sepriyanti Nim 2266390004.pdf

2266390005
M. HAJAD SANDY

TGL. ABSEN : Saturday, 07 January 2023 07:46:48
Saturday, 07 January 2023 11:23:00 10_18_Ekonomestrika c.docx

2266390006
HERY WIHASNANTO

TGL. ABSEN : Saturday, 07 January 2023 07:00:02
Saturday, 07 January 2023 19:42:00 10_18_TUGAS - EKONOMETRIKA - HERY WIHASNANTO.pdf

2266390007
IRWAN INDRIYANTO

TGL. ABSEN : Saturday, 07 January 2023 09:15:32

2266390008
DEWI NURBAITI

TGL. ABSEN : Saturday, 07 January 2023 08:29:27
Thursday, 12 January 2023 09:44:00 10_18_Tugas 11_Ekonometrika_Dewi Nurbaiti.docx.pdf

2266390009
RATNA M UTAMI

TGL. ABSEN : Saturday, 07 January 2023 08:45:46
10_18_TUGAS 11 EKONOMETRIKA .docx

2266390010
NOVITA WIJAYANTI

TGL. ABSEN : Saturday, 07 January 2023 09:18:06
10_18_Novita Wijayanti - Tugas 11 Ekonometrika.pdf

2266390011
PAYUNG LAYUK

TGL. ABSEN : Saturday, 07 January 2023 08:11:30
Saturday, 07 January 2023 08:27:00 10_18_Payung Layuk (11) - Tugas 11 Ekonometrika.docx

2266390012
DHEA ZATIRA

TGL. ABSEN : Saturday, 07 January 2023 11:02:27
Wednesday, 01 February 2023 12:13:00 10_18_Tugas 12 Ekonometrika Dhea Zatira.docx

2266390013
AHMAD NURDIN HASIBUAN

TGL. ABSEN : Saturday, 07 January 2023 08:47:43
Saturday, 07 January 2023 08:46:00 10_18_Tugas 11 Ekonometrika - Ahmad Nurdin Hasibuan.docx

2266390014
DADAN SUNDARA

TGL. ABSEN : Saturday, 07 January 2023 08:11:54
Friday, 13 January 2023 09:31:00 10_18_11. Tugas 11_Tugas 11 Ekonometrika 2023_dadan Sundara.docx

2266390015
RUDI LAKSONO

TGL. ABSEN : Saturday, 07 January 2023 08:19:28
10_18_Rudi Laksono Tugas 11 Ekonometrika.docx

2266390016
MEDY DESMA FATWARA

TGL. ABSEN : Saturday, 07 January 2023 08:51:18
Friday, 13 January 2023 21:19:00 10_18_MEDY DESMA FATWARA TUGAS PERTEMUAN 11.docx

2266390017
MUHAMAD ABRAR SAPUTRABEY

TGL. ABSEN : Saturday, 07 January 2023 12:07:53
Friday, 13 January 2023 18:10:00 10_18_Tugas 11 Ekonometrika.pdf

2266390001
I MADE ADITYA WIBAWA

TGL. ABSEN : Saturday, 14 January 2023 10:35:57
Saturday, 21 January 2023 06:09:00 10_18_Ekonometrika - Tugas 13 - I Made Aditya W.pdf
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Tanggal Mengajar : Saturday, 21 January 2023

Pertemuan : 13

•Volatilitas data yang terjadi pada data-data time series keuangan merupakan sesuatu yang sulit untuk dihindari

•Dengan kondisi tersebut maka perilaku data time series tersebut sangat berbeda dengan asumsi yang selama ini menjadi kajian aliran utama ekonometrika, yakni data time series kecenderungannya mempunyai varian

kesalahan penganggu (error term) yang konstan dari waktu ke waktu

•Berdasarkan kenyataan tersebut, dalam bahasa ekonometrika berarti bahwa varian residual dari data time series ini tidak konstan dan berubah-ubah dari satu periode ke periode yang lain atau mengandung unsur

heteroskedastisitas.

File Materi : 10_20230121061709_1. ARCH-GARCH.ppt

File Tugas : 10_20230121061759_Tugas 13 Ekonometrika_ARCH.docx

Mahasiswa

2266390002
AYU PUSPITANINGTYAS

TGL. ABSEN : Saturday, 14 January 2023 08:54:23
Saturday, 14 January 2023 14:36:00 10_18_Tugas 13.docx

2266390003
ROSDIANA

TGL. ABSEN : Saturday, 14 January 2023 10:29:14
10_18_TUGAS EKONOMETRIKA 13_Ok.pdf

2266390004
YUKE SEPRIYANTI

TGL. ABSEN : Saturday, 14 January 2023 10:30:13
10_18_Tugas 13_Ekonometrika_Yuke Sepriyanti.pdf

2266390005
M. HAJAD SANDY

TGL. ABSEN : Saturday, 14 January 2023 07:16:01
Saturday, 14 January 2023 10:59:00 10_18_ekonometrika13.docx

2266390006
HERY WIHASNANTO

TGL. ABSEN : Saturday, 14 January 2023 06:49:51
Monday, 16 January 2023 22:55:00 10_18_TUGAS - EKONOMETRIKA - HERY WIHASNANTO.pdf

2266390007
IRWAN INDRIYANTO

TGL. ABSEN : Saturday, 14 January 2023 10:25:06
Friday, 20 January 2023 13:03:00 10_18_Tugas 13.docx

2266390008
DEWI NURBAITI

TGL. ABSEN : Saturday, 14 January 2023 11:53:55
Monday, 16 January 2023 09:59:00 10_18_Tugas 13_Dewi Nurbaiti_Ekonometrika.pdf

2266390009
RATNA M UTAMI

TGL. ABSEN : Saturday, 14 January 2023 19:38:35

2266390010
NOVITA WIJAYANTI

TGL. ABSEN : Saturday, 14 January 2023 08:57:58
10_18_Novita Wijayanti - Tugas 13 Ekonometrika (1).pdf

2266390011
PAYUNG LAYUK

TGL. ABSEN : Saturday, 14 January 2023 07:21:00
Thursday, 19 January 2023 21:38:00 10_18_Payung Layuk - Tugas 13 Ekonometrika (2).docx

2266390012
DHEA ZATIRA

TGL. ABSEN : Saturday, 14 January 2023 14:47:45
Wednesday, 01 February 2023 12:18:00 10_18_Tugas 13 Ekonometrika DHEA ZATIRA.docx

2266390013
AHMAD NURDIN HASIBUAN

TGL. ABSEN : Saturday, 14 January 2023 08:34:17
Saturday, 14 January 2023 08:36:00 10_18_Tugas 13 Ekonometrika - Ahmad Nurdin Hasibuan.docx

2266390014
DADAN SUNDARA

TGL. ABSEN : Saturday, 14 January 2023 08:41:01
Tuesday, 17 January 2023 19:34:00 10_18_12. Tugas 13 Ekonometrika_VAR Model_dadan Sundara.docx

2266390015
RUDI LAKSONO

TGL. ABSEN : Saturday, 14 January 2023 08:41:57
10_18_Rudi Laksono Tugas 13 Ekonometrika VAR.docx

2266390016
MEDY DESMA FATWARA

TGL. ABSEN : Saturday, 14 January 2023 13:00:00
Friday, 20 January 2023 21:57:00 10_18_MEDY DESMA FATWARA TUGAS PERTEMUAN 12.docx

2266390017
MUHAMAD ABRAR SAPUTRABEY

TGL. ABSEN : Saturday, 14 January 2023 13:44:09
Saturday, 14 January 2023 18:30:00 10_18_Tugas 13 Ekonometrika.pdf
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Tanggal Mengajar : Saturday, 28 January 2023

Pertemuan : 14

Generalized method of moments (GMM) is a general estimation principle.  Estimators are derived from moment conditions.

Three main motivations:

1 Maximum likelihood estimators have the smallest variance in the class of  consistent and asymptotically normal estimators.

But: We need a full description of the DGP and correct speci�cation.  GMM is an alternative based on minimal assumptions.

2 GMM estimation is often possible where a likelihood analysis is extremely  di�cult.

We only need a partial speci�cation of the model.  Forward looking models under rational expectations.

3 Many estimators can be seen as special cases of GMM. Unifying  framework for comparison. MM/OLS/IV/2SLS/ML.

File Materi : 10_20230128063354_1. GMM.pptx

2266390001
I MADE ADITYA WIBAWA

TGL. ABSEN : Saturday, 21 January 2023 08:35:59
10_18_Ekonometrika - Tugas 13 - I Made Aditya W.pdf

2266390002
AYU PUSPITANINGTYAS

TGL. ABSEN : Saturday, 21 January 2023 08:14:26
Saturday, 21 January 2023 08:29:00 10_18_Tugas 14.docx

2266390003
ROSDIANA

TGL. ABSEN : Saturday, 21 January 2023 08:14:19
Saturday, 21 January 2023 08:47:00 10_18_TUGAS 14 EKONOMETRIKA Ok.pdf

2266390004
YUKE SEPRIYANTI

TGL. ABSEN : Saturday, 21 January 2023 08:35:07
10_18_Tugas 13 Ekonometrika_Yuke Sepriyanti_2266390004.pdf

2266390005
M. HAJAD SANDY

TGL. ABSEN : Saturday, 21 January 2023 08:43:45
Friday, 27 January 2023 18:48:00 10_18_Ekonometrika14.docx

2266390006
HERY WIHASNANTO

TGL. ABSEN : Saturday, 21 January 2023 08:17:59
Saturday, 21 January 2023 10:04:00 10_18_TUGAS - EKONOMETRIKA - HERY WIHASNANTO.pdf

2266390007
IRWAN INDRIYANTO

TGL. ABSEN : Saturday, 21 January 2023 09:49:22
10_18_Tugas%2013.docx

2266390008
DEWI NURBAITI

TGL. ABSEN : Saturday, 21 January 2023 08:22:01
Wednesday, 25 January 2023 18:07:00 10_18_Dewi Nurbaiti_Tugas 13 Ekonometrika_ARCH.docx.pdf

2266390009
RATNA M UTAMI

TGL. ABSEN : Saturday, 21 January 2023 09:39:50
Saturday, 21 January 2023 09:41:00

2266390010
NOVITA WIJAYANTI

TGL. ABSEN : Saturday, 21 January 2023 08:28:13
10_18_Novita Wijayanti - Tugas 14 Ekonometrika.pdf

2266390011
PAYUNG LAYUK

TGL. ABSEN : Saturday, 21 January 2023 07:07:30
Friday, 27 January 2023 15:33:00 10_18_Payung Layuk, PT. 21-28 01 2023.pdf

2266390012
DHEA ZATIRA

TGL. ABSEN : Saturday, 21 January 2023 08:28:33
Saturday, 28 January 2023 22:55:00 10_18_Tugas 13 Ekonometrika_ARCH.docx

2266390013
AHMAD NURDIN HASIBUAN

TGL. ABSEN : Saturday, 21 January 2023 08:12:12
Saturday, 21 January 2023 09:39:00 10_18_Tugas 14 Ekonometrika - Ahmad Nurdin Hasibuan.pdf

2266390014
DADAN SUNDARA

TGL. ABSEN : Saturday, 21 January 2023 08:16:50
Tuesday, 24 January 2023 08:23:00 10_18_13. Tugas 13 Ekonometrika_ARCH_dadan Sundara.docx

2266390015
RUDI LAKSONO

TGL. ABSEN : Saturday, 21 January 2023 08:22:50
Saturday, 21 January 2023 08:28:00 10_18_Rudi Laksono Tugas 13 Ekonometrika ARCH.docx

2266390016
MEDY DESMA FATWARA

TGL. ABSEN : Saturday, 21 January 2023 08:13:43
Saturday, 28 January 2023 18:57:00 10_18_MEDY DESMA FATWARA TUGAS PERTEMUAN 13.docx

2266390017
MUHAMAD ABRAR SAPUTRABEY

TGL. ABSEN : Saturday, 21 January 2023 08:17:22
Saturday, 21 January 2023 08:51:00 10_18_Tugas 13 Ekonometrika.pdf
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File Tugas : 10_20230128063645_sustainability-15-02240.pdf

Mahasiswa

FOTO NIM NAMA TGL. DOWNLOAD MATERI FILE TUGAS

2266390001
I MADE ADITYA WIBAWA

TGL. ABSEN : Saturday, 28 January 2023 10:51:06

2266390002
AYU PUSPITANINGTYAS

TGL. ABSEN : Saturday, 28 January 2023 08:14:03

2266390003
ROSDIANA

TGL. ABSEN : Saturday, 28 January 2023 08:41:58

2266390004
YUKE SEPRIYANTI

TGL. ABSEN : Saturday, 28 January 2023 09:40:58

2266390005
M. HAJAD SANDY

TGL. ABSEN : Saturday, 28 January 2023 09:20:44
Tuesday, 31 January 2023 23:42:00 10_18_ekonometrika 14 2023.docx

2266390006
HERY WIHASNANTO

TGL. ABSEN : Saturday, 28 January 2023 07:14:56
Saturday, 28 January 2023 08:11:00 10_18_TUGAS - EKONOMETRIKA - HERY WIHASNANTO.pdf

2266390007
IRWAN INDRIYANTO

TGL. ABSEN : Saturday, 28 January 2023 16:54:11
10_18_Tugas%2014.docx

2266390008
DEWI NURBAITI

TGL. ABSEN : Saturday, 28 January 2023 09:18:25

2266390009
RATNA M UTAMI

TGL. ABSEN : Saturday, 28 January 2023 08:14:00
10_18_10_TUGAS EKONOMETRIKA.docx

2266390010
NOVITA WIJAYANTI

TGL. ABSEN : Saturday, 28 January 2023 07:50:20

2266390011
PAYUNG LAYUK

TGL. ABSEN : Saturday, 28 January 2023 07:30:38
Saturday, 28 January 2023 08:38:00 10_18_Tugas 14. ekonometika P.Layuk.0011.docx

2266390012
DHEA ZATIRA

TGL. ABSEN : Saturday, 28 January 2023 16:05:24
Wednesday, 01 February 2023 12:22:00

2266390013
AHMAD NURDIN HASIBUAN

TGL. ABSEN : Saturday, 28 January 2023 08:32:14
Saturday, 28 January 2023 08:34:00 10_18_Tugas 15 Ekonometrika - Ahmad Nurdin Hasibuan.docx

2266390014
DADAN SUNDARA

TGL. ABSEN : Saturday, 28 January 2023 08:27:31
Saturday, 28 January 2023 08:35:00

2266390015
RUDI LAKSONO

TGL. ABSEN : Saturday, 28 January 2023 09:40:42

2266390016
MEDY DESMA FATWARA

TGL. ABSEN : Saturday, 28 January 2023 09:11:04

2266390017
MUHAMAD ABRAR SAPUTRABEY

TGL. ABSEN : Saturday, 28 January 2023 09:59:27
Saturday, 28 January 2023 19:37:00
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Prof. Dr. Ir. YUDI YULIUS., MBA
Ekonometrika (2 SKS)

No Mahasiswa Foto

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16

2022-10-15 2022-10-22 2022-10-29 2022-11-05 2022-11-12 2022-11-19 2022-11-26 UTS 2022-12-10 2022-12-17 2023-01-07 2023-01-14 2023-01-21 2023-01-28 UAS

1

2266390001

I MADE ADITYA

WIBAWA (Malam)

Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir

2

2266390002

AYU

PUSPITANINGTYAS

(Malam)

Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir

3
2266390003

ROSDIANA (Malam)
Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir

4

2266390004

YUKE SEPRIYANTI

(Malam)

Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir

5

2266390005

M. HAJAD SANDY

(Malam)

Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir

6

2266390006

HERY WIHASNANTO

(Malam)

Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir

7

2266390007

IRWAN INDRIYANTO

(Malam)

Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir

8

2266390008

DEWI NURBAITI

(Malam)

Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir

9

2266390009

RATNA M UTAMI

(Malam)

Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir

10

2266390010

NOVITA WIJAYANTI

(Malam)

Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir

11

2266390011

PAYUNG LAYUK

(Malam)

Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir

12

2266390012

DHEA ZATIRA

(Malam)

Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir

13

2266390013

AHMAD NURDIN

HASIBUAN (Malam)

Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir

14

2266390014

DADAN SUNDARA

(Malam)

Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir

15

2266390015

RUDI LAKSONO

(Malam)

Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir

16

2266390016

MEDY DESMA

FATWARA (Malam)

Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir

17

2266390017

MUHAMAD ABRAR

SAPUTRABEY

(Malam)

Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir Hadir

Dosen https://dosen.yai.ac.id/v5/index.php/jadwal/presensi_/MM3/10/602/18/20221?kd_jad1=19&kd_jad...
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Dosen : Prof. Dr. Ir. YUDI YULIUS., MBA

Ekonometrika (2 SKS)

SABTU 08:40 - 10:20

NO. NIM NAMA FOTO NILAI UAS NILAI UTS NILAI TUGAS TOTAL

1 2266390001 I MADE ADITYA WIBAWA
90

(40%)

90

(40%)

95

(20%)
91

2 2266390002 AYU PUSPITANINGTYAS
85

(40%)

85

(40%)

90

(20%)
86

3 2266390003 ROSDIANA
85

(40%)

90

(40%)

90

(20%)
88

4 2266390004 YUKE SEPRIYANTI
90

(40%)

90

(40%)

95

(20%)
91

5 2266390005 M. HAJAD SANDY
85

(40%)

85

(40%)

90

(20%)
86

6 2266390006 HERY WIHASNANTO
90

(40%)

90

(40%)

90

(20%)
90

7 2266390007 IRWAN INDRIYANTO
85

(40%)

90

(40%)

90

(20%)
88

8 2266390008 DEWI NURBAITI
85

(40%)

90

(40%)

90

(20%)
88

9 2266390009 RATNA M UTAMI
90

(40%)

90

(40%)

90

(20%)
90

10 2266390010 NOVITA WIJAYANTI
90

(40%)

90

(40%)

95

(20%)
91

11 2266390011 PAYUNG LAYUK
90

(40%)

90

(40%)

90

(20%)
90

12 2266390012 DHEA ZATIRA
85

(40%)

90

(40%)

90

(20%)
88

13 2266390013 AHMAD NURDIN HASIBUAN
90

(40%)

90

(40%)

90

(20%)
90

14 2266390014 DADAN SUNDARA
90

(40%)

90

(40%)

90

(20%)
90

15 2266390015 RUDI LAKSONO
90

(40%)

90

(40%)

90

(20%)
90

16 2266390016 MEDY DESMA FATWARA
85

(40%)

90

(40%)

90

(20%)
88

17 2266390017 MUHAMAD ABRAR SAPUTRABEY
85

(40%)

85

(40%)

86

(20%)
85.2

Dosen https://dosen.yai.ac.id/v5/index.php/jadwal/jadwal_nilai_dev/MM3/10/602/18/DIM602/970843/202...
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