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AHHOTAIIMA PABOYEH ITPOT' PAMMBI JIUCIIUILIUHBI
«IKOHOMETPHKA»
4.1.2)

JucuuminHa  «JKOHOMETPHMKA»  SBIACTCS  AUCUUILUIMHOM, YCTaHaBJIMBAEMOM
opraHm3aiyeii, 00pa3oBareIbLHOTO  KOMIIOHEHTa  MPOrpaMMbl  TOATOTOBKH  HAy4YHO-
MeJarOTHYECKUX KaJpOB B ACHUPAHTYpE MO HAYYHOH CcHenuaibHOCTH 5.2.2. Maremarudeckue,
CTaTUCTUYECKUE U UHCTPYMEHTAIbHBIE METO/IbI B SKOHOMUKE.

[IporpamMma npenHazHayeHa Jist MOATOTOBKH aCIIMPAHTOB K KaHIUAATCKOMY SK3aMeHY IO
CHEIUAILHOCTH W PAacCYMTaHa Ha YIIYOJIIGHHOE W3Yy4YeHHE HSKOHOMHYECKOH TEOpHH,
OXBAaThIBAIOIIEH MaKpPOIKOHOMHYECKHE M MHUKPO3KOHOMHUYECKHE BOMNPOCHl C MPUMEHEHHEM
MaTEMaTUYECKUX U HHCTPYMEHTaIbHbIX MeTOA0B. OCHOBHBIE 3a7aun nipeasiaraemoil [IporpamMmbl
CBOJATCA K TOMY, 4TOOBI 00ECIEUUTh YCIOBHSI M BO3MOXKHOCTH CaMOCTOSITENIbHOI MOJATOTOBKU
aCIMpPaHTOB U COUCKATENe K claue dK3aMeHa KaHAMJATCKOTO MUHUMYMa MO CHEIUaTbHOCTH.
CopepxaHue JTUCHUIUIMHBI OXBAaTbIBAET KpPYr BOMPOCOB, CBS3aHHBIX C KJIACCHUYECKUM
MHUKPOIKOHOMETPUUECKUM WHCTpYMEHTapueM (MeTon HAUMEHBIITHX KBaJIpaToB,
pPaHIOMHU3MPOBAHHOE KOHTpoimpyemoe wuccienoBanue (randomized controlled trial),
WHCTPYMEHTAIIbHBIC TIEpEMEHHBIC, pa3phIBHBIN TH3aiiH (regression discontinuity design)), OCHOBBI
MaHEJbHBIX JIaHHBIX, CIEUUATbHBIMU pa3felaMi SKOHOMETpUKH (OaliecoBCKOE OlLIEHUBAaHUE,
HenapaMeTpHUecKas Perpeccsi, SJKOHOMETPUIECKIE METO/IbI OLleHKH d(H()EKTUBHOCTH U T.I1.).

[IporpaMMoil AMCHUIIIIMHBI MPEIYCMOTPEHBI CIEAYIOINE BUIBI KOHTPOJIS: TEKYIIHMA
KOHTPOJITh YCTIEBAEMOCTH, POMEKYTOUHBINH KOHTPOJIb B hOpME 3a4eT C OIICHKOH (B KOHIIE IEPBOTO
Kypca).

OO0miasi TPYIOEMKOCTh OCBOCHHUS IUCIHILIMHBI COCTABISIET 3 3a4ETHBIX CIUHUIIBL,
108 gacos.



COIAEPXAHHUE

1. HEJIU U 3AJJAYN OCBOEHUA JUCHUIIIIAHBL .......ooviiiieieiieee e 5
2. IINTAHUPYEMBIE PE3VYJIbTATHI OBYUEHUA 110 AUCHUITIIIMHE ........ccooiiiiiiiiiiiieieeeee, 5
3. MECTO JUCHHUIIINMHBI B CTPYKTYPE [TIPOI'PAMMbBI ACITUPAHTVYPHI .......ooeiiiiiiiee, 5
4. OBBEM JIUCHUTIIIIHDL . .......oouiiiiiieee ettt ettt ettt eneetesseeneenseeneeneas 6
5. COJEPXXAHUE 1 CTPYKTYPA JIUCHUIITIHDBL ......ccoooeieiiiieieeeee et 6
5.1. CONEPHKAHUE TUCIIUTIITIIHBL ....ecuvveeenrreeureerneeesnseeessseessseensseesseeesssessnseesnssessnsesssssessnsesssseessssessnseessssessnseen 6
5.2. CTPYKTYPA IIACTIATIITITHBL. .......eecuveeestreessseessseeesssessssesassssesssesassssesssessssssssssessssessssssssssessssssessssssssesssssessseean 7
6.YYEBHO-METOJMYECKOE OBECIIEYEHUE CAMOCTOSTEJIbHOM PABOTBI
OBYUAIOIIMXCA MO JUCHHIIIIMHE ....c..ooiiiiiiiiiiieeeee ettt 8
6. 1. OOLIIHIE TIOTIOMKEHII ... eeeveneententeetteneeseeuteteeueensesteestenseesteneeaseemseaseestenbesheemse bt emtenteantensesbeentenbeeseenseaneenean 8
6.2. PekoMeHImAIMu 1O paclpepesieHuIo YIeOHOTO BpPEMEHH IO BHAAM CAMOCTOSTEIBHOW pabOTHI |
PABIICITAM JIACTIHITIIIHHBL «.......e.teeuveseeententesseensenseeneenseaseansesssansensesssensanseessenseseansanseentensesseensensesseensenseansensesseenses 9
6.3. IlepeyeHb OCHOBHBIX BOIIPOCOB IO M3Y4aeMbIM TeMaM JJIsl CAMOCTOSATENILHON PabOThl 00YUarOIIUXC S
..................................................................................................................................................................... 11
6.4. JIutepaTypa IJI CaMOCTOATEITLHOM MOATOTOBKH U JJIS MIOATOTOBKHU K MPAKTUICCKUM 3AHATHSM ...... 13
6.5. [lepedeHp yueOHO-METOANIECKOTO 0OECTIEYEHHUS ISl CAMOCTOSITENILHOM paboThl 00ydaromuxcs ..... 13
7. ®OHJI OLIEHOYHBIX CPEJCTB JUIS IIPOBEJEHUS TEKYIIENW U ITPOMEXYTOYHOM
ATTECTAIIMU OBYUYAIOIIUXCSA TTO AUCHUTITIMHE........ccooiiieieeeeee e 14
7.1. Tloka3zarenu, KpUTEPUH U OLICHUBAHUE B NMPOLIECCE TEKYIIEH ATTECTALINM «..c.uveemveerveererennrenreereeneennes 14
7.2. KOHTpOABHBIC 3aJaHUS TSI TEKYIIEH QTTECTAIIMI. ..c.uuveeenrreenreernereanneeesseeesseeessseessseeesseessseesssseessseesnns 15
7.3. Ilokasarenu, KPUTEPUHU M OLICHUBAHKE B IMPOIIECCE MPOMEKYTOTHON ATTECTAINM ......veeenveeeneveennvreanns 21
7.4. TunoBbIe 3aJaHUS K TIPOMEIKYTOTHON ATTECTAIIH . ......cccuvveerereerreeesereesseeessseessesssssesssessssssessseesssseenes 22
8. OCHOBHASA 1 AOTIOJIHUTEJIBHAS JIMTEPATYPA. ..ottt 23
8.1. OCHOBHAS JTATEPATYPA: .vvveeurreesereeesrreeseseesseeessseessessssssesssessssssessssesssssssssesssssssssssesssessssssessssessseesssseessses 23
8.2. JIOTIOTHUTEITBHAST JIATCPATYPA: c.vveeeuvreerereessreeesreessesasseeessessssseessssasssssssssessssssassssssssessssssessssesssessssseessses 24
9. MH®OPMAIIMOHHBIE TEXHOJIOTUHW, MUCIIOJIb3YEMBIE TP OCYUECTBJIIEHUU
OBPA3OBATEJIBHOI'O TTPOLIECCA ..ottt sttt st s 24
9.1. TIPOTPAMMHOE OOCCTICUCHHIE .......vveererreenrreeereesreeassseesseeasseessseessesesssesssssssssssesssesssssesssseesssssesssessssseenes 24

9.2. Hep CUYCHb I/IH(l) OpPMAlIMOHHO-CITPABOYHBIX CHUCTEM H HpO(l)CCCI/IOHaJ'ILHBIX 0a3 JaHHBIX
I/IH(i) OpMaLII/IOHHO—TCJ'ICKOMMyHI/IKaL[I/IOHHOf/’I CCTH «I/IHTepHeT», HCO6XOZ[I/IMI>IX JJIA OCBOCHMHA

TTHICTITITIIIIIHIBL. ..eeeeeeeeee e e e e e e e e eee e ee e e e e e et e e e e e e e e e e e e e e e e e e e eae e e e e e e e e e e ean e aeeeeeeeeeae e aeeeeeeaeaaanaaaeeeeeeenaananns 24
9.3. JIuneH3nOHHBIE DIICKTPOHHBIC PECYPCHI OMOITHOTEKHA Y HUBEPCHUTETA ....vveervveenereeesereesereeaseeeseseeasseeenes 25
9.4. DnekTpoHHast HHPOPMAIIMOHHO-00PA30BATEIIEHAS CPEIA Y HUBEPCHUTETA . ...eevvverveerereeerennreesseesseeseenens 25
10. MATEPUAJIbHO-TEXHUUYECKAS BA3A, HEOBXOJMMASA JJIs1 OCYIIECTBJIEHUA
OBPA3OBATEJIBHOT' O TTPOIIECCA ..ottt ettt ettt et eseenee e eneenes 26
)1 00)7 (0> Xe) 2 15 (N ST PS PSR 27



1. HEJIM U 3AJIAYU OCBOEHUSA JUCIIUIIJINHBI

[Iporpamma npenHa3zHayeHa JJisi TOATOTOBKM aCHUPAHTOB K KaHIUJATCKOMY 3K3aMEHY I10
CMIENMALHOCTH W HalpaBJieHa Ha YIIyOJICHHOE HM3YYCHHE OCHOBHBIX Pa3/IesioB SKOHOMETPHKHU.
N3ydyenne maHHOW MUCHUIUIMHBI CIIOCOOCTBYET (YOPMUPOBAHHIO MPO(EeCCHOHANBHBIX HABBIKOB IO
pa3paboTKe TEOPETUUECKUX MOJCIICH UCCIEAYyEeMbIX MIPOIIECCOB, IBIICHUN U 00BEKTOB, OTHOCSIIINXCS
K cdepe npodeCCHOHATBLHOW MACSITENbHOCTH, WX HCCICIOBAHUIO, OIEHKE M HWHTEPIpETAINH
MOJIYYCHHBIX PE3YJIBTATOB.

OcHoBHbIe 3a/1a4M TIpeanaraeMoii [IporpaMMbl CBOASTCS K TOMY, YTOOBI OOECTICUYUTD YCIOBHS
U BO3MOXKHOCTh CaMOCTOSITEIbHOM TOATOTOBKM ACIHMPAHTOB W COMCKATeled K clade JK3aMeHa
KaHIMJIATCKOTO MUHUMYMa 1O CIIEHHATIbHOCTH.

HenasiMu u3y4deHUs TUCHUIUIMHBI «JKOHOMETPHKA» SBISCTCA TOJYUYCHHE acIUpaHTaMHu
MPEACTABICHUS O TEOPETUUECKUX OCHOBAX SKOHOMETPHUKHU, OCHOBHBIX SKOHOMETPHUUECKUX MOEIISIX
U METOJlaX WX OIEHWBAaHMS, 00JIACTH WX MPUMEHEHHS, OCBOCHHE ACIUPAHTAMH CTATUCTUYECKHUX
MAKEeTOB, IMO3BOJIAIONIMX MPUMEHUTH SKOHOMETPHUYECKHME METOAbl K aHAIU3y pealbHBIX
CTaTUCTHYECKUX JAHHBIX.

3amaum TUCIUIUIMHEL:

— HU3Yy4Y€HHUE OCHOBHBIX METO/IOB SKOHOMETPUUECKOTO aHAIMN3a,

— pa3BHUTHE HABBIKOB CAMOCTOSATEILHOTO MTOMCKA U TIEPBUYHON 00pabOTKH TaHHBIX,

— pa3BHUTHE HABBIKOB CAMOCTOSATEILHOTO IMMOCTPOCHUS SKOHOMETPUICCKUX MOJICTIEH,

— pa3BHUTHE HABBIKOB MTPOBEPKH aJICKBATHOCTH ATHUX MOJIEIICH,

— pa3BHUTHE HABBIKOB YKOHOMHYECKOW HHTEPIIPETAIINN TTOTYYCHHBIX PE3YJIbTATOB.

JlaHHBIE [IETN U 33aYd TUCIUIUIMHBI « DKOHOMETPHUKa» C(HOPMUPOBAHBI B COOTBETCTBUU CO
CICMYIONMMHA BHUIAMH MPO(EeCCUOHATBLHON NeATeIbHOCTH, BBIOpAHHOW /IS JaHHOW MpPOTrpaMMBbl
acCMUpaHTyphl: HAYYHO-UCCIIEIOBATEIbCKAS.

2. INTAHUPYEMBIE PE3YJIbTATBI OBYUYEHMUS 110 JUCHUIIVIMHE

B pesynprare oCBOSHHMS IUCHUIUIMHBI OOYYarOIIUiiCS NMPOrpaMMBbl aCIMPAHTYPhl HAaydHAs
creuuaibHOCTh 5.2.2. Maremaruueckue, CTaTUCTHMYECKME M WHCTPYMEHTAJIbHBIE METONIbI B
HKOHOMHMKE JIOJDKEH:

3HATD:

— OCHOBHBIE THIIbI JAHHBIX U MOJETICH,

— OCHOBHBIE METO/IbI OIICHUBAHUS,

— OCHOBHBIE METO/Ibl TUATHOCTUKU SKOHOMETPUYECKUX MOJETICH;

YMEThb:

— TMpOBEPATH a/IEKBATHOCTH MOJEIIH,

— HHTEpPIPETUPOBATh KOAPPHUIIMEHTHI MOJEIH,

— CTPOMTH MPOTHO3 TI0 MOJIEIIH;

BJIAJETb:

— OCHOBHBIMH ITPUHIMIIAMH ¥ METOAAaMH cO0pa 00pabOTKM CTaTHCTHUECKHUX JTAaHHBIX,

— HAaBBIKAMH HCIIOJIb30BAHHSI YKOHOMETPHUECKHX MAaKETOB.

3. MECTO JUCIIMIIVIMHBI B CTPYKTYPE ITPOI'PAMMBI ACIIMPAHTYPbI

Kypc «OxoHoMmeTpuka» sBIS€TCS AUCLUUIUIMHOM, YCTAaHABIMBAEMON OpraHu3alMew,
00pa30BaTeIbHOIO KOMIIOHEHTA [TPOrpaMMbI M UUTAETCs Ha NepBoM Kypce. Dopma MpoMeKyTOUHOM
aTTeCTalMU — 3a4€T C OLICHKOM.

Jli1sl TIOJTHOLIEHHOTO OCBOEHUS AMCLUIUIMHBI aCIIMPAHTHI TOJDKHBI UMETh 0a30Bbl€ 3HAHUS U
HaBBIKU B 00JIACTH TUHEHHOM anreOpbl 1 MaTEeMaTUYECKOTr0 aHaJIH3a.



Jlornueckn W copepKaTeabHO JUCIUIUIMHA «JKOHOMETPHMKA» CBsS3aHa C JUCIHUIUIMHON
«DKOHOMUYECKAs TeOpus», «MareMaTuka B SdKOHOMUKE.

4. OFBEM JUCHUIIVIMHBI
Tabmuna 1
O0beM THCHMILINHBI
. O0beM TMCHMILUTHHBI, Yac.
Buj yuyeOHbIX 3aHATHIA

Bcero Kype

U CaMOCTOSITeJIbHASA paboTa 1 5 | 3
Ounasn gpopma odyuenusn
KontakrHas pabora 00y4arommxcs ¢ IpernojaBareiem, 63 63 - -
B TOM YHCJIE:

Jlexuuu (JI) 28 28 - -
Cemunapckue 3anarus (C3) 35 35 - -
CamocrositensHas padora odyyaroumxcst (CP) 45 45 - -
[IpomexyTrouHas arTecTanus ¢dopma 3auer ¢ oLeHKOI 3ayeT ¢ OLICHKOM - -
4acsl - - - -

Oomasi Tpy1oeMKocThb (4ac. / 3.e.)

108/3 108/3 - -

5. COAEPKAHUE U CTPYKTYPA JUCHUITJIMHDbI

ConepkaHre NUCUUIUIMHBI COOTHOCHUTCSI € IUIAHUPYEMBIMU pe3yJabTaraMu OOY4YEeHHs IO

TUCITUIIMHE Yepe3 3a1auu, GopMHUpyeMbIe 3HAHUS, YMEHHS, BIAJICHHE.
OO01mast TpPyI0eMKOCTh JUCIUTIINHBI COCTABISAET 3 3a4eTHBIE equHUIlBI, 108 yacos.

5.1. Conep:xaHue TUCUMILIIMHBI

Tabnuma 2

Ne HaumeHnoBaHune Tem Conep:xanue TeM (pa3/ieioB)

n/n (pa3neJioB)

1 Tema 1. Bseaeame B | OCHOBHBIC MOHSATHUS — BO3JIEHCTBUE, TOTESHITHAIBHBIN MCX0Md, KOHTP(HAKTUIECKOE
aHaJIM3 NPUYMHHO- | 3HaueHWe, (QyHaameHTanbHas  npoOnmema, Tumbl  d¢dexkroB.  Mogenb
CJIC/ICTBEHHBIX CBSI3€H MOTeHIMAJBHBIX ~ HMcXonoB  PyOmna-Xommanpa.  Pasnauusbele  momxomel K

IIPEOJIOJICHUIO CIIOKHOCTEH.

2 Tema 2. OpuentupoBaHHblid | VMcnone3oBanne OpHeHTUPOBaHHBIX arukiandeckux rpadoB (DAG, directed

AIMKIIMYEeCKUi rpad acyclic graph) mns wuccinenoBaHusi TPOOJIEMBI CMEUIMBAIOIIMX (AKTOPOB U
KOHTPOJISI HIEPEMEHHBIX.

3 Tema 3. Merton «pa3HOCTh | MeTo «pa3HOCTb pa3HOCTE». ISl OLCHKH 3(P(EKTOB YIIPaBIEHUECKIX PELLICHHUH.

paszHocTen» VYciioBuss TpUMEHUMOCTH. MeTton  TpoiHOW  pasHocTH. CHHTEeTHYecKas
KOHTPOJIbHAS TPYTIIA.

4 Tema 4. | PanmomusupoBaHHble KOHTponupyemble wuccienoBanus (PKW): mnowstue wu
PanmomMu3upoBaHHBIC HeoOxomumocTh. Mctounnkn cmenienuit: d¢dexTsl mianedo, XotopHa, JxoHa
KOHTPOJIUPYEMbIE l'eapu. [JImzaitn PKU: craTtucTudeckas MOIIHOCTh, OIMHOKa BHIOOPOYHOTO
HUCCIIEIOBaHHUS. HCCIIeTOBaHUs U ero 0ro/pkeT. BosMoskHOCTH M orpaHnueHust PKI.

5 Tema 5. MaTuuHT Martumar-onenkn (matching estimators) m ux cBolcTBa. Mepbl CKIOHHOCTH

(propensity scores).

6 Tema 6. OO6o6meHHbIH | OueHKd 0000IMIEHHOIO METOJa MOMEHTOB M MX CBOWCTBA. METOJ HAMMEHBIIUX
METOJ{ MOMEHTOB. KBaJpaToOB M METOJ MAaKCHMAaJbHOTO IIPaBAOIOAO0MS Kak 4YacTHBIE Cilydyau

00001IeHHOT'0 MEeTO1a MOMEHTOB. [IpuMepsl.

7 Tema 7. Meton paspbeiBHOM | MeTon pa3pblBHOHM perpeccuu. JluaeMma CMeEIIEHUS—IUCIEPCUU HPU OLCHKE
perpeccum. napamerpoB QyHkumu. HWpenrnpunmpyronme npennonoxenus. Yerkas wu

HeueTKas paspbiBHasi perpeccusi. CriocoObl JMarHOCTUKU OLEHEHHOW MOJEINH.
Mertopa perpeccun uznoma. Ilpumepsl.




Ne HaumeHoBaHue TeM Conep:xanue TeM (pa3aesoB)

n/n (pa3neJioB)

8 Tema 8. Onements! | Mnes GaiiecoBckoro noaxona. Obmas cxema OaiiecoBckoro mnonxona. ITpumepst
GaliecoBCKOro noaxoza 3aJa4 Ha TOYEYHOE W HWHTEpBajJbHOE OaiiecoBckoe oueHnBanue. CBoiicTBa

OaliecoBCKHX OLIEHOK. TecTupoBaHue rMIIOTE3 B paMKax 0aiieCOBCKOIO MoJXoja.
3ajaya nporHo3upoBaHus B OaifecoBckux Mojensix. OCHOBHBIE ITOAXOABI K
BHIOOPY aPHOPHOIO pacrpeeeHusL.

9 Tema 9. | I'pannia NPOU3BOJCTBEHHBIX BO3MOXKHOCTEH M METPUKH 3(PQPEKTUBHOCTH.
DKOHOMETPUIECCKUE DKOHOMETPUIECKUI MOIX0J K OlleHKe 3(PPEKTUBHOCTH: METOJ CTOXaCTHUECKON
METOIbI ornieHkHW | rpaHuIpl (Stochastic Frontier Analysis). Peanm3zamuss B 3KOHOMETPHYECKOM
s exTruBHOCTH TaKere.

10 | Tema 10. OnemMeHThl | MeTo TJIaBHBIX KOMIIOHEHT. JIMCKpWMMHHAHTHBIM aHanu3. [Ipaktmdaeckue
MHOTOMEPHOTO TIPUMEDEI.

CTaTHCTHYECKOTO aHAJIN3a.
MeTton TJIaBHBIX
KOMITOHEHT.
JIuCKpUMUHAHTHBIN
aHaIu3.

11 | Tema 11. | OcobeHHOCTH HemapaMeTpU4YecKOl 3ajayyd OLEHHWBAaHHWA 1O CpPaBHEHHUIO C
Henapamerpuueckas U | mapaMmeTpuyeckuM ciydaeM. KpaTkuii 0030p HEKOTOPHIX METOJOB OICHUBaHUS
MOJTyIapaMeTpUIecKast HEMapaMeTPUUYSCKOW W IMOJIymapaMeTpUYecKol perpeccuii  (CrilakKuBaHUE,
perpeccun JIOKaJbHOE  TapaMeTpUyYecKoe OICHMBAaHWE, HEapaMeTPUIECKHH  METOX

HaMMEHBIIINX KBA/IPATOB, CIUTAWHBI, PA3HOCTHBIE OIICHKH).

12 | Tema 12. Crarugeckne | THUIBI maHENBHBIX JaHHBIX. [IpeMMyInecTBa W HEZOCTATKH IAaHENbHBIX TAHHBIX.
JTUHEWHBIC Mozemn | JloctynHble 6a3sl JaHHBIX. OObeIMHEHHAS MOJICNTh TAHETHHBIX JaHHBIX.
TaHEebHBIX JTAHHBIX Mogens ¢ GUKCUpOBaHHBIM dPHEKTOM — CHEUPUKAINS, TPEAMTOCHIIKNA, METO

OIICHMBAHMA, OCOOCHHOCTH WHTEpIpETaruu. TecTHpoBaHne: o0OBeANHEHHAS
MOJIEJTb TIPOTHB MOJIENH ¢ GPUKCHPOBAHHBIM 3P PEKTOM.

O0600ménnpii MHK. Mogens co ciydaiiHeIM 3¢ dexToM— crenupukanys,
MIPEATIOCHIIKH, METO/T OLIEHUBAHHsI, 0COOCHHOCTH MHTepHpeTaluu. TecTupoBaHue:
MOJIENb CO CIIy4allHBIM 3((PEeKTOM NPOTHUB OOBEIUHEHHOW MOJIEIH, MOJENb CO
CIy4aiHBIM 3 (GEKTOM MPOTUB MOJIENN ¢ PUKCUPOBAHHBIM 3P PEKTOM.

Merton Xaycmana-Teitnopa.

13 | Tema 13. Meton pa3HocTb- | OCOOCHHOCTH pealu3alyy METOJa Pa3HOCTh-B-PA3HOCTSX JJIS OLIEHKH 3 (HekToB
B-pa3HOCTSX JUIS | OT yNPaBJICHUYCCKUX PEUICHUMN JIJIsl TAHCIbHBIX JAHHBIX.

MTAaHETBHBIX JaHHBIX

14 Tema 14. Merton | OcoOeHHOCTH peanu3allid METOJa MOCTPOCHUS CTOXACTHYECKON TPaHUIBl IS
CTOXAaCTUYECKON TPaHUIBI | ONEHKH d(P(PEKTUBHOCTH IS TAHEIBbHBIX TaHHBIX.

JUTS TAaHETTbHBIX JAHHBIX

15 Tema 15. Jlunamudeckue | JlnHaMUdeckwe MOJENM TMAaHEIbHBIX JaHHBIX. MotuBamuu. CpaBHEHHE CO
MOJIEITH MAHENBHBIX | CTaTHYECKUMHU MojensMu. Merox Aperano-bonma. Beibop WHCTpyMeHTOB.
JTAHHBIX

5.2. CTpyKTypa AUCHUNIHHBI
Tabnwuma 3
O0beM aucuMNJIMHBI (MOYJIs1), Yac.
®opma
KonTakTHas paborta
o0yuaommnxcs c reKymero
Nen/m | HaumeHoBaHue TeM (pa3/aesioB) npenojaBareJiemM KOHTPO.T
Bcero CP | ycnmeBaemocCTH,
no BHJIAM Yy4eOHBIX .
0 NMPOMEKYTOYHOM
3aHATHI
i C3 aTTecTaluu
Ounasn ¢popma odyuenusn
Tema 1l | BBenenne B  aHaiU3  NPUYUHHO- 5 ) 0 3 T
CJIEICTBEHHBIX CBS3CH
Tema 2 | OpueHTHpOBaHHBIE AUKIINICCKUE Hicn
5 1 1 3 T, A3
rpadsl




O0beM aucuMNJIMHBI (MOIYJIs1), Yac.
Dopma
KonTakTHas paborta
TeKylIero
0o0yUaoImmnxcs c
KOHTPOJIsI
Nen/m | HaumeHnoBaHue TeM (pa3aesioB) npenojgaBareemM
Bcero CP | ycmeBaeMmocTH,
Mo BHIAM Yy4eOHBIX .
. TPOMEKYTOTHOIH
SAHATHH aTTecTaluu
Ja | C3
Ounasn ¢hopma odyuenusn
Tema3 | Meton «pa3HOCTb pa3HOCTEN» 6 2 1 3
PannomMusupoBaHHbIC
Tema 4 A P 7 2 2 3 hik!
KOHTPOJHUPYEMBIC UCCIICTOBAHHUS
Tema 5 | Maruunr 6 1 2 3 J3
Tema 6 | OGOOIIECHHBII METO] MOMCHTOB 6 3 0 3 3
Tema 7 | Meton pa3pbIBHOM perpeccuu 7 3 1 3
Tema 8 | DneMeHTHI 6alieCOBCKOTO MOAX0/1A 11 3 5 3 J3
DKOHOMETPUYECKHE METOMbI OIICHKH
Tema 9 P ABL ol 7 1 3 3 I3
s pexTruBHOCTH
DNeMEeHTHI MHOTOMEPHOTO
Tema CTAaTUCTUYECKOTO  aHamm3a. MeTton 1 ) 6 3 Jxn
10 TJIaBHBIX KOMITOHEHT. 3
JIMCKpUMUHAHTHBIN aHAJIH3.
Tema Henmapamerpuueckas u 10 ) 5 3
11 MOJTyTIapaMeTPUUIECKasi pETPECCUu
Tema Crarndeckue  JIMHEWHBIE  MOJICNH
A 9 2 4 3 KP
12 MHaHEJbHBIX JaHHBIX
Tema Merto a3HOCTh-B-Pa3HOCTSIX s
AP p a 5 1 1 3 hik! Tk,
13 TMAHEIBHBIX JAHHBIX Teer
Tema MeToa cTOXacTUYEeCKON TPaHUIBI IS 5 1 1 3 KP ’
14 MHaHEJbHBIX JaHHBIX
Tema JluHaMudeckne MOMIETH IaHEIbHBIX
8 2 3 3
15 JaHHBIX
[IpomexxyTouHas aTTecTarus - — — - 3auer ¢ OLUEHKOI
Bcero: 108 28 35 45 -

* IMpumeuanue: opmul mexyueco KOHmpons ycnesaemocmi. oomawnee 3adanue (43), mecm (T), koumponvnas
paboma (KP), doxnao (xn).

6. YYHEBHO-METOANYECKOE OBECIIEYEHUE CAMOCTOSITEJIBHON
PABOTBI OBYYAIOIINXCA ITO JNCIHUIIJIINHE

6.1. O01mme moJ10:KeHUS

Ha nexumsax matepuan uznaraercs B mpodiemMHoit ¢opme. OCHOBHOH yrop B MPEroiaBaHUH
JIETIaeTCs HA U3YYCHUE TEOPETHUUYECKUX MOHATUU M BO3MOXKHOCTH MX NMPUMEHEHUS] Ha KOHKPETHBIX
npuMepax, B TOM YHCJIE€ B YCTHBIX BBICTYIUICHHUSX ACHHUPAHTOB M IMPU HAMHCAHUU UMHU PabOT
pa3IMYHBIX HAY4YHBIX XaHpPOB. Ha 3aHATHSX Takke BaXkHa BeAyIlas aKTUBHOCTh MPENoJaBaTENsd,
MOJIBEJICHUE aCTIUPaHTa K BO3MOXXHOCTHU 3aHATH PE(IIEKCUBHYIO MO3UIIHIO.

CamocrosiTennpHass paboTa acMUPaHTOB IO Kypcy «IKOHOMETPHKA» IIPEArojaraet
3HAYUTENBHBIN 00BEM UTEHUSI OCHOBHOW M JIOTIOTHUTEILHOM JINTEPATYPhI, €€ TOHUMAaHUE U aHaJIH3.
[Tpu yTeHNMM HEOOXOAMMO BBIJICIATH 3HAUUMBIC JJIsl KOHKPETHBIX aBTOPOB MOHATHS, UX COJACPIKAHUE
Y CBSI3U MEXIy HUMH, & TAKKE COOTHOCUTD UX C CUCTEMAaMU MOHIATUHI B IPYTUX TEOPUSX.

Jlnst ycmemHoOW clayu 3a4era HEoOXOAMMO BIIAJIETh COJEpP)KaHHMEM Kypca Ha YpOBHE,
MO3BOJISIFOLIEM BECTH HAYYHYIO JUCKYCCHIO 110 JAHHOU TEME.



6.2. PexomMeHaanMu Mo pacnpeejeHUI0 y4eOHOr0 BpeMeH! 10 BUIaM CaAMOCTOSITEJIbHOM
padoThI U pa3enam JUCHUNINHBI

Tema 1. BBeieHue B aHAJIM3 NPUYMHHO-CJIEICTBEHHbBIX CBsI3eil.

1.1.  IloBropeHne NpoNAECHHOIO Ha JEKLUUAX U CEMUHAPCKUX 3aHATHIX Marepuaia — 1 ygac.

1.2.  CamocrostenbHas paboTa C PEKOMEHJIOBAaHHOW JUTEparypod, MOHUCK OTBETOB Ha
BO3HMKIIIUE B XOJI€ MOATOTOBKH BOMPOCHI — | yac.

1.3. IToaroroBka k Tecty — 1 yac.

Uroro: 3 yaca.

Tema 2. OpueHTHPOBaHHBIEC AUKJINYeCKHe rpadbl.

2.1 IloBTOpEeHUE MPONUAECHHOIO Ha JICKIMSIX U CEMUHAPCKUX 3aHATUSIX MaTepuana — |1 gac.

2.2. CamocrosTenbHass paboTa ¢ pPEKOMEHJIOBAHHOHM JUTEpaTypod, MOUCK OTBETOB Ha
BO3HHKIIIKE B X0J1€ OATOTOBKHU BOIIPOCHI — | Hac.

2.3 IloaroroBka K TECTY, BBIIOJIHEHHUE JOMALIHETO 3aAaHus — 1 vac.

Hroro: 3 4gaca.

Tema 3. MeToa «pa3HOCTb pa3HOCTEH»

3.1 IloBTOpEeHNE IPONAEHHOIO Ha JIEKLIUAX U CEMUHAPCKUX 3aHATHIX MaTepuana — 1 vac.

3.2 CamocrosiTenbHass paboTa ¢ PEKOMEHJIOBAHHOW JIMTEPATypOH, IOUCK OTBETOB Ha
BO3HUKIIUE B X0JI€ MOATOTOBKHU BOIPOCHI — 1 yac.

3.3 BrimosiHeHue JoMalrHero 3agadus — 1 gac.

Uroro: 3 yaca.

Tema 4. PanioMu3upoBaHHbIE KOHTPOJIUPYEMble HCCJIeI0BAHNS.

4.1 IloBTOpEeHUE MPONUIECHHOTO Ha JICKIHSIX U CEMUHAPCKUX 3aHATUSIX MaTepuana — 1 gac.

4.2 CamocrosiTenbHass paboTa C PEKOMEHIOBAHHOW JIMTEPaTypoH, IMOHMCK OTBETOB Ha
BO3HUKIILIKE B XO/I€ MOATOTOBKH BOIPOCH — 1 yac.

4.3 BolnonHeHue JoMalHero 3aaanus — 1 gac.

Hroro: 3 yaca.

Tema 5. MatumHr.

5.1 IloBTOpeHne NpORAEHHOIO Ha JIEKIHUAX U CEMUHAPCKUX 3aHATHIX MaTepuana — 0,5 yaca.

5.2 CamocrosiTennbHass paboTa ¢ PEKOMEHJIOBAHHOW JIMTEPATypOH, IOUCK OTBETOB Ha
BO3ZHHKIIUE B X0/I€ MOATOTOBKHU Bompock — 0,5 yaca.

5.3 BrlnmosiHeHue JoMalrHero 3agadus — 1 gac.

5.4 IloaroTroBka K nokjagy — 1 gac.

Hroro: 3 yaca.

Tema 6. O0001IEHHLIH METOJ MOMEHTOB.

6.1 IloBTOpEeHNE IPOHAEHHOIO Ha JIEKLIUAX U CEMUHAPCKUX 3aHATHIX MaTepuana — 0,5 yaca.

6.2 CamocrosiTeTbHass paboTa ¢ PEKOMEHJIOBAHHOW JIMTEPATypOM, IOUCK OTBETOB Ha
BO3ZHHKIIUE B X0/I€ MOATOTOBKHU Bompock — 0,5 yaca.

6.3 BrlnosiHeHue JoMalrHero 3agadus — 1 gac.

6.4 IloaroToBka K nokiagy — 1 gac.

Hroro: 3 yaca.

Tema 7. MeToa pa3pbIBHOM perpeccum.
7.1 IloBTOpEHNE NPONHAEHHOIO Ha JIEKLIUAX U CEMUHAPCKUX 3aHATHIX MaTepuana — 0,5 yaca.



7.2 CamocrosiTennbHass paboTa ¢ PEKOMEHJIOBAHHOW JIMTEPATypOM, IOUCK OTBETOB Ha
BO3HHKIIIUE B X0/I€ MOATOTOBKHU BOmpock — 0,5 yaca.

7.3 BrlnosiHeHue JoMalIHero 3agadus — 1 yac.

7.4 IloaroToBka K nokjagy — 1 gac.

Hroro: 3 gaca.

Tema 8. JJ1eMeHTHI 0ailieCOBCKOro MoaXxoaa

8.1.  IloBTOpeHue NpoiIEHHOrO Ha JIEKIUAX U CEMUHAPCKUX 3aHATUAX Marepuana — | yac.

8.2.  CamoctosTenpHas paboTa ¢ PEKOMEHIOBAaHHOW JUTEPATypOl, MOWUCK OTBETOB Ha
BO3HHUKIIKE B XOA€ ITOATOTOBKHU BOHpOCBI — 1 qgac.

8.3. BrimmonnHenne noManrgero 3agadus — 1 gac.

Htoro: 3 gaca.

Tema 9. JKOHOMeTpHYECKHE METOABI OLEHKH 3(PPEeKTUBHOCTH

9.1 IloBTOpEHME MPONAECHHOTO HA JICKIUSIX U CEMUHAPCKUX 3aHATUAX Martepuaia — | Jac.

9.2 CamocrosTenbHas pa0oTa C PEKOMEHJOBAHHOW JIMTEpaTypoil, MOMCK OTBETOB Ha
BO3HUKILIKE B XO/I€ MOATOTOBKH BOIMPOCH — 1 yac.

9.3 BrinosiHeHHE TOMalTHEro 3a1anus — 1 gac.

Hroro: 3 yaca.

Tema 10. JjeMeHTbI MHOITOMEPHOr0 CTATHCTHYECKOr0 aHajau3a. MeToa TIJIaBHBIX
KOMIIOHEHT. /IMCKPMMUHAHTHBIA aHAJIH3

10.1 [ToBTOpEHME MPOMACHHOTO HA JIEKIUAX U CEMUHAPCKUX 3aHATUAX MaTtepuaia — | Jac.

10.2 CamocrositenpHas paboTa ¢ PEKOMEHIOBAaHHOM JIUTEPaTypoOH, MOUCK OTBETOB Ha
BO3HMKIIME B XOJI€ MOATOTOBKHU BOIIPOCHI — | gac.

10.3 BeinosiHeHue JoMaliHero 3aaanus — 1 yac.

Hroro: 3 yaca.

Tema 11. HemapameTpuueckasi u nojaynapamMerpuueckasi perpeccuu

11.1 IloBTOpEHME NPONIEHHOTO HA JIEKIMSIX M CEMUHAPCKUX 3aHATUsIX Martepuana — 0,5 gaca.

11.2 CamocrosiTenbHass paboTa C PEKOMEHIOBAHHOW JIUTEPATypOM, TOWCK OTBETOB Ha
BO3HHKIIIUE B X0/I€ MOATOTOBKHU Bompock — 0,5 yaca.

11.3 BreimonHeHue noMaliHero 3amganus — 1 Jac.

11.4 IlonroroBka k qokiany — 1 vac.

Hroro: 3 yaca.

Tema 12. CTaTnuyeckue JINHeHbIe MO/IeJIN MaHeJIbHBIX JaHHBIX

12.1. IloBTrOopeHne NpORAECHHOIO Ha JEKLUUAX U CEMUHAPCKUX 3aHATHIX Marepraia — 1 yac.

12.2. CamocrosTenbHas paboTa ¢ PEKOMEHJIOBAaHHOW JUTEparypod, MOWCK OTBETOB Ha
BO3HUKILIUE B XOJI€ MOATOTOBKH BOIIPOCHI — | yac.

12.3. BrimonHeHHe foMalnIHero 3agadus — 1 Jac.

Hroro: 3 yaca.

Tema 13. MeToa pa3HOCTb-B-Pa3HOCTSIX /ISl MAHEJIbHBIX JaHHBIX

13.1. IloBTOpeHuUE NMPONIEHHOTO Ha JICKIHIX U CEMUHAPCKUX 3aHATUSIX Marepuasia — 1 Jac.

13.2. CamocrosTenbHas paboTa C PEKOMEHJIOBAaHHOH JIMTEPaTypoil, MOMCK OTBETOB Ha
BO3HMKIIME B XOJI€ MTOATOTOBKH BOIPOCHI — | Hac.

13.3. TloaroroBka K TeCTy M KOHTPOJIBHOM pabore — 1 yac.

Hroro: 3 4gaca.
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Tema 14. MeToa cTOXaCTHYeCKOM I'PAHUIBI AJI TAHEIbHBIX TaHHBIX

14.1. IloBTropeHne NpORAECHHOIO Ha JEKLHUAX U CEMUHAPCKUX 3aHATHIX Marepraia — 1 yac.

14.2. CamocrosTenbHas paboTa C PEKOMEHJIOBAaHHOW JMTEparypod, MOWCK OTBETOB Ha
BO3HUKILIUE B XOJI€ MMOATOTOBKH BOIIPOCHI — | yac.

14.3. TloaroroBka K T€CTy M KOHTPOJIbHOM paboTe — 1 4ac.

Hroro: 3 yaca.

Tema 15. /IunamMudeckue Moae M MAHEJIbHBIX TAHHBIX

15.1. IloBTropeHne NpORAECHHOIO Ha JEKLUHUAX U CEMUHAPCKUX 3aHATHIX Marepuaia — 1 yac.

15.2. CamocrosTenbHas paboTa ¢ pEKOMEHI0BAHHOM JIMTEPaTypPO, IIOMCK OTBETOB Ha
BO3HMKIIIME B XOJI€ MOJATOTOBKH BOMPOCHI — | yac.

15.3. TloaroroBka K TeCTy U KOHTPOJIbHOH padoTe — 0.5 gaca.

15.4. TlogroroBka k noknany — 0,5 yaca.

Hroro: 3 ygaca.

6.3. IlepeyeHb OCHOBHBIX BONPOCOB IO H3Y4YaeMbIM TeMaM /ISl CaAMOCTOSITEJIbHOM
padoThI 00y4YaroImMXCcst

Tema 1. BBeneHne B aHAJIU3 NPUYHMHHO-CJIEICTBEHHBIX CBsI3ei.

OcHOBHBIE TIOHATHUS — BO3JICHCTBUE, MOTCHIIMAIBHBIN UCXO0], KOHTPPAKTUIECKOE 3HAYCHHE,
dbyHmameHTanbHas mpobsiemMa, TUNB 3hdexToB. Mozenb MOTEHIMAIBHBIX HCX0A0B PyOuHa-
Xosnanga. Paznuynble noaxoapl K MPEOJOJIEHUIO CII0KHOCTEN.

Tema 2. OpueHTHPOBAHHBIN ANNKJINYECKHH rpag.
OpuentupoBaHHble anukianueckue rpadol. Llemu, Buika, oOpaTHas BMJIKa, KOJUIAlAEpHl,
Meauatopsbl. [loHsTus d-oTAenMMOCTH, KpUTEPUI BXOIHON ABEPH, KPUTEPUI 3aTHEH JIBEPH.

Tema 3. MeToa «pa3HOCTb Pa3HOCTED.
Meton «pa3HOCTh pPAa3HOCTEH» M1 OUEHKH 3(P(EeKTOB yNpaBIeHYECKUX pEIICHUH. YCIOBHS
MPUMEHUMOCTH. MeToj TpoitHOM pazHOocTH. CHHTETHYECKash KOHTPOJIbHAS TPYyIIIa.

Tema 4. PaH1oMU3UpPOBaHHbIE KOHTPOJIUPYEMbIe HCCIeI0BAHMS.

PannomusupoBanHele  KOoHTposiupyeMble — uccienoBanuss  (PKUM).  [Jwmzaiim  PKU:
CTAaTUCTHYECKAas MOUIHOCTb, OIIMOKAa BBIOOPOYHOIO HCCIIEAOBaHUS U ero Oromxer. VcTodHMKM
cmemennii pu nposeneanu PKU (addextsr Xotopha, /[xona ['enpu, mnane0o, MHOKECTBEHHBIE
cpaBHeHUs). MeTonbl pannoMu3aiuu. Boamoxuoct u orpannuenus PKU.

Tema 5. MaTuuHr.
ComnocraBneHue Ha oOcHOBe KoBapuar. CONOCTAaBIEHHE HA OCHOBE MEpP CKIOHHOCTH.
B3pemmBanue, 010ku. CBOMCTBA MAaHUYMHT-OICHOK.

Tema 6. O0001IEHHBLIH MeTOJ MOMEHTOB.

OneHkr 00600IIEHHOTO METO/]Ja MOMEHTOB U UX CBOMCTBA. MeTO/l HAMMEHBIINX KBAJAPATOB U
METO/I MaKCUMaJbHOTO IPAaBIONOA00Ms KaK YacTHBIC ciydad OOOOIIEHHOTO0 METOJa MOMEHTOB.
IIpumepsr.

Tema 7. Meroa pa3spbIBHOI perpeccuu.
Merton pa3psiBHOM perpeccun. DPekT BO3NeHCTBHS, OIIEHUBAEMbIN Pa3phIBHON PETPECCUEH.
JlnieMMa CMEIICHHSI—TUCIIEPCUU TIPH  OIEHKE MapaMmeTpoB QyHKIuH. MueHtuduiupyronme

11



npeanonaoxeHus. Yerkas M HedeTKas paspbiBHas perpeccusi. VccnemoBarenbckas 3HAYHMOCTD
3 EKTOB, OIICHEHHBIX HEUYETKOW pa3pbiBHOW perpeccuei. I[IpHHATHIA CMOCOO AMAarHOCTHKH
OIIEHEHHOW Mozenu. MeTo perpeccuu uzjioma.

Tema 8. Di1eMeHTHI 02lieCOBCKOro MoaXoaa.

Wnes GaitecoBckoro moaxona. Obmas cxema OaiiecoBckoro monxoza. Ilpumeps! 3amau Ha
TOYEUYHOE ¥ HHTEpBaJIbHOE OaiflecoBckoe oreHnBanue. CBoilcTBa 0ailleCOBCKHMX  OIICHOK.
TectupoBaHue TUNIOTE3 B paMKax 0aiieCOBCKOTO MOIX0/a. 3a1aua MPOTHO3UPOBaHUS B 0alleCOBCKUX
Mozensax. OCHOBHBIE MOIXO/IBI K BEIOOPY allpHOPHOTO pacipeIesiCHuUs.

Tema 9. JxkoHOMeTpHUYeCKHE MeTOIbI OlleHKH d(PPeKTUBHOCTH.

'panunia  mpPOW3BOACTBEHHBIX  BO3MOXKHOCTEM W MeTpUKH 3P (HEKTHBHOCTH.
DKOHOMETPUUYECKHM MTOAXO0/ K OLIEHKE (D PEKTUBHOCTH: METOJI CTOXAaCTHYECKOM rpaHuIlsl (Stochastic
Frontier Analysis). Peanu3amus B 5KOHOMETPUYECKOM TAKETe.

Tema 10. DjeMeHTbI MHOTOMEPHOI0 CTATHCTHMYECKOro aHaau3a. MeToa TJIaBHBIX
KOMIIOHEHT. J[MCKPMMUHAHTHBIH aHAJIN3.

Meron rinaBHbIX KOMIOHEHT. JIMCKpUMUHAHTHBIA aHanu3. Peanuzamnus B 3KOHOMETPUUYECKOM
MaKeTe.

Tema 11. HemapameTpuuecKkas U mojynapaMeTpuyecKasi perpeccuu.

Oco0eHHOCTH HeTlapaMeTPUIECKO 3a/1a4u OIICHUBAHHUSI TI0 CPAaBHEHUIO C MapaMeTPUICCKIM
cnydyaeM. Kparkuii  0030p HEKOTOPBIX METOJOB  OIICHWBAHUSA  HEMapaMETPUUYECKONH U
noJiynapaMeTpuueckol perpeccuid (CriakMBaHue, JIOKAJIbHOE NapaMeTpUUYECKOe OlLICHHUBAHUE,
HemapaMeTpUUeCKUi METOT HAMMEHBIIINX KBAJPaTOB, CIIAIHBI, PA3HOCTHBIE OIICHKH ).

Tema 12. CTaTndyecKue JUHEHHBIE MOAEIH NAaHEJLHLIX JAHHBIX

Tunel manenbHBIX NaHHBIX. [IpeuMyIecTBa U HEIOCTATKY MAHEIbHBIX JaHHBIX. JlOCTYIHEIE
6a3bl naHHbIX. O0BbeIUHEHHAS MOJIENb TAHETbHBIX TaHHBIX.

Mognens ¢ pukcupoBaHHBIM 3(h(HEKTOM — crierupUKaIns, TPEANOCHUIKH, METO/I OLIEHUBAHMUS,
O0COOCHHOCTH HHTeprpeTanuu. TectupoBanue: oObEAMHEHHAs MOJENb MPOTUB MOJIEIU C
(duKCUPOBaHHBIM 3P (HEKTOM.

0600meénnpiii MHK. Mognens co ciydaitibiM 3¢ dexToM— creruduKkarms, mTpearnoChuIKy,
METOJ OIICHWBAaHUS, OCOOCHHOCTH MHTEPIpETaluU. TecTHUpOBaHUE: MOJAEIb CO CIy4YalHBIM
3¢ dexToM MPOTUB OOBETMHEHHOW MO, MOACIb CO CIy4alHBIM ()PEKTOM TPOTUB MOJEIH C
(duKCUpOBaHHBIM 3P (HEKTOM.

Meron Xaycmana-Telnopa.

Tema 13. MeToa pa3HOCTb-B-Pa3HOCTSIX /ISl HAHEIbHBIX TAHHBIX
OcobeHHOCTH peanu3aliil METOAA Pa3HOCTb-B-PA3HOCTSAX Ui OLEHKH A(PQPEKTOB OT
YIIPaBICHYECKNX PEUICHUH /IS TaHEeIbHBIX JTaHHBIX.

Tema 14. MeToa cTOXaCTHYECKO rPaHUILI AJIsl NAHEILHBIX JAHHBIX
Oco0eHHOCTH peanu3alud METOJa TOCTPOSHHUS CTOXACTHYECKOW TpaHUIBl IJI OICHKU
3 PEeKTUBHOCTH 711 TAHEIBHBIX JaHHBIX.

Tema 15. TunamMmuueckne MoJe I NAHEILHBLIX JaHHBIX
JluHaMuyeckre MOJENIM MaHENbHbIX JaHHbIX. MotuBanuu. CpaBHEHHE CO CTAaTUYECKUMHU
moxensmu. Meron Apennano-borma. Beibop nHCTpyMEHTOB.
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6.4. Jluteparypa aJdsi CaMOCTOSITEJIbHOW MOATOTOBKM M /JIA MNOATOTOBKH K
NMPAKTUYEeCKUM 3aHATUAM

1. Komepon K. MukposkoHOMETpHKa : METOABI U UX IpuMeHeHue [Tekcrt] : yueOHuK st
BY30B : B 2 KH. : iepeBoz ¢ anmmiickoro / 3. K. Kamepon, I1. K. Tpusenu ; pen. nep. b. Jlememes ;
Poccutiickas akagemust HQpOIHOTO XO3MCTBA U TOCyTapcTBeHHOM cinyx0b1 ipu [Ipesuaente PD. - M.
: Heno, 2015. - (AkaneMuyecKkuil yueOHHK).

2. Hocko, B. II. Dxonomerpuka : yueOHuk : B 2 kHurax / B.II. Hocko ; Poccuiickas
aKaJeMusi HapOJHOT0 XO3SHCTBa M rocynapcTBeHHoW ciyxObl mpu Ilpesunente Poccuiickoii
®enepanun. — Mocksa : Jleno, 2021. — Kuura 1. Yacte 1. OcCHOBHBIE MOHSTHSA, JIEMEHTApPHBIE
METO/Ibl, YacTh 2. PerpeccroHHbIl aHanu3 BpEMEHHBIX psifoB. — 704 c. : ni. — (AkagemMuuecKkui
y4eOHHK). — Pexxum JOCTYyTIA: o MTOIMHCKE. — URL:
https://biblioclub.ru/index.php?page=book&id=685857.

3. Hocko, B. Il. Dxonomerpuka : yueOnuk : B 2 kuurax / B.Il. Hocko ; Poccuiickas
aKaJieMusi HapOIHOTO XO3sicTBa M TOCYyAapCTBEHHOM ciyxObl mpu Ilpesunente Poccuiickoit
®enepanun. — Mocksa : Jleno, 2021. — Kuura 2. Yacts [II. Cuctembl 0THOBpEMEHHBIX YPaBHEHUH,
MaHEJbHBIE JTAHHBIC, MOJCIU C TUCKPETHBIMU M OTPAHUYCHHBIMHU OOBSCHSEMBIMH MEPEMECHHBIMHU,
yacTh [V. BpeMeHHbI€ psiibl: TOMOTHUTENbHBIC IIaBbl. MOAEb CTOXaCTHYECKOM TpaHuIbl. — 592 c. :
wi. — (Axagemuyeckuidl yueOHuMK). — Pexum gocryma: mo mommucke. — URL:
https://biblioclub.ru/index.php?page=book&id=685858.

4. Pomep, . I[IponBuHYTBIN Kypc MAaKpOIKOHOMUKHY : yaeOHUK / JI. Pomep ; mep. ¢ anmt. mox
Hayd. pen. K. Cocynoga ; [Ipe3unentckas akagemus. — Mocksa : Jleno, 2023. — 976 c. : wi., Ta0r. —

(AkameMHuYeCcKuii Y4eOHHK). —  Pexum  nmocrymna: no MTOJITIHCKE. — URL:
https://biblioclub.ru/index.php?page=book&id=719330
5. Csio UnsH. AHanu3 MaHEeNbHBIX NaHHBIX : yueOHuK / Csio UsH ; mep. ¢ aHri1. mox pen. B.

Cunopenko ; Poccwuiickas akajgemusi HapOJHOTO XO3SICTBA W TOCYIApCTBEHHOW CIYXKOBI TpHU
[Ipesunente Poccuiickoit @enepaunn. — Mocksa : Jleno, 2022. — 624 c. : un. — (AkageMU4ecKuit
y4eOHHK). — Pexum JOCTYyTIA: o MOJIMHCKE. — URL:
https://biblioclub.ru/index.php?page=book&id=694960.

6.5. IlepeueHb y4eOHO-METOAMYECKOT0 OOeCHeYeHUsl I CAMOCTOSITEIbLHON PadoThI
o0yJaromuxcs

Jlnst obecnieueHus CaMOCTOATENbHOM paOOTHl aCTUPAHTOB IO AUCHUIUINHE «IKOHOMETPUKA»
pa3paboTaHo y4eOHO-METOINYECKOE 00ECIIEYCHUE B COCTABE:

1. KontpombHble 3aganus i TeKymien arrectanuu (1. 7.2. Paboueit mporpammsl).

2. TunoBsle 3aaHus K MPOMEKYTOUHOU arrectanu (1. 7.4. PaGoueii mporpammsi).

3. PexomeHnnyemble OCHOBHasi M JONOJHUTENbHAS JUTeparypa, VHTepHeT-pecypchl U
cripaBOYHbIE cUCTeMBI (11.8 Paboueit mporpaMmet).

Pabouas mnporpaMma IUCHMIUIMHBI pa3MelleHa B 3JCKTPOHHOH WH(POPMAIMOHHO-
o0OpasoBarenbHOU cpeie YHUBEPCUTETA Ha SJIEKTPOHHOM yueOHO-MeToandeckoM pecypce AHOOBO
«EYCII6» — obpazoBarensaom noprane LMS Sakai — Sakai@EU.
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7. ®OHJ] OLEHOYHBIX CPEJCTB /151 IPOBEJEHUS TEKYLIEI 1
IMTPOMEKYTOYHOM ATTECTAIIMY OBYYAIOIIMXCS MO JACHUATLIAHE

7.1. Iloka3aTeiu, KpUTEPUH M OLICHUBAHMeE B MpoLecce TeKYllel aTTecTaluu

WNudopmanus o conepkaHuu M MpoLESype TEKYIIEro KOHTPOJS YCIEeBaeMOCTH, METOAMUKE
OIICHUBAHMSI 3HAHWUW, YMEHUI W HABBIKOB OOYYAIOMIETOCS B XOJ€ TEKYIIETO KOHTPOJSI JOBOISTCS
HAyYHO-MEAarornyecKuMu pabOTHUKaMH Y HUBEPCUTETA 10 CBEACHHs OOYydYaroIlerocs Ha MepBOM

3aHATHH 110 HaHHOﬁ JUCHUIIIIMHE.

Texymuii KOHTpOJIb TMpeAycMaTpUBaeT MOATOTOBKY AaclHUpPAaHTOB K KaXIOMY 3aHSTHIO,
BBITIOJTHEHNE OMAITHUX 33/IaHWi, HAlMMCAaHUE KOHTPOIBHBIX PadoT, JOKIAJ HA 3aHSITHU, aKTUBHOE
CIyIIaHME Ha JIeKUUAX. ACHUPAHT JOJKEH IPHUCYTCTBOBATh HA 3aHATUSAX, Y4acTBOBaTh B

o0CyXIeHUH pa3OupaeMbIX 3a1aHUH.

Tekymuit KOHTPOJIb TPOBOAUTCS B (hOpME TOMAITHUX 3aJaHHM, TOKIAJA0B U KOHTPOJIbHBIX
paboT, MO3BOJSIONINX OIICHUTH CTENICHh YCBOCHHSI MaTepHalia MO X0y U3YUCHHUSI TUCITUTUIUHEI.

Tabnuna 4
Iloka3arein, KpUTEPUM U OLlECHUBAHUE B MPoOIleCcCe TEKYIIeil aTTecTAlun
HaumeHnoBaHue TeM (pa3iesoB) ®opMbl TeKylIero KOHTpoJsi | PesyabTarsl
ycrneBaeMoCTH TeKYyIIero
KOHTPOJIst
Tema 1. Beenenne B aHanM3 MPUUHMHHO-CIIEACTBEHHBIX CBS3CH Tect 3a4TE€HO/
Tema 2. OpreHTUPOBAHHBIA AIMKITNIECKUI rpad Tecr, JlomamHee 3aganne HE 3a4TEHO
Tema 3. MeToa «pa3HOCTh pa3HOCTEH»
Tema 4. PannoMu3upoBaHHbIE KOHTPOJIUPYEMBIE HCCIICTOBAHUS JlomaiiHee 3aanue 3a4TeHO/
HE 3a4TEHO
Tewma 5. MatuuHr. JlomarHee 3amaHne 3auTEHO/
HE 3a4TEHO
Tema 6. O000IIEHHBIH METOL MOMEHTOB JloMaliHee 3a1aHue 3a4TE€HO/
Tema 7. MeTon pa3pbIBHOM perpeccuu HE 3a4TEHO
Temsr 1 —7 Joxnan 3a4TCHO/
HE 3a4TCHO
Tema 8. DneMeHTHI 0alieCOBCKOTO MOAX0a JlomaiHee 3a1aHue 3auTeHO/ HE
3a4TCHO
Tema 9. DKOHOMETPUYECKUE METOIBI OLICHKHU 3()(HEKTUBHOCTH JlomaiHee 3a1anue 3a4TeHo/
HE 3a4TCHO
Tema 10. DneMeHTHl MHOTOMEPHOI'O CTATUCTHUYECKOTO aHallu3a. JloMaiHee 3a1anue 3a4TeHo/
MeTo rIIaBHBIX KOMIOHCHT. JIMCKPUMUHAHTHBIN aHAIHN3 HE 3a4TCHO
Tema 11. Henmapamerpuueckas H HOIyHapaMeTpHuecKas
perpeccun
Temnr 8 — 11 Joxman 3a4TeHo/
HE 324TEHO
Tema 12. CtaTuueckue JTUHECHHBIC MOCIIN ITAHEJIbHBIX JaHHBIX JlomarHee 3amaHmne 3auTEHO/
HE 3a4TEHO
Tema 12. Crarnyeckue JIMHEHHBIC MOICITH TAHESIbHBIX JaHHBIX 3a4TeHO/
Tema 13. MeTtoa pa3HOCTb-B-Pa3HOCTAX JUIS TAHETBHBIX JTaHHBIX Tect HE 3a4TEHO
Tema 14. MeTon CTOXaCTHYECKOH T'paHUIBI IS TaHEIbHBIX
JIaHHBIX KonTponbHast pabota 3a4TeHO/
Tewma 15. JImHaMudecKre MOACITH aHEIbHBIX JaHHBIX HE 3a4TEHO
Joxnan 3a4TCHO/
HE 3a9TEHO
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Tabmuma 5

®opmBI Kpurepnu onennBanns
TeKYIIero
KOHTPOJIsI
ycrneBaeMoCTH

Baniel BEICTABJISIFOTCS IO YHCITY MPABIIBHBIX OTBETOB.

Tect AcnmpaHT OTBETHII IPAaBMIIBHO MeHee, 4eM Ha 41% Bompocos (He 3a4TeHO);
AcnmpaHT OTBETHJI IPAaBIIIBHO OoJiee, ueM Ha 41% Bompocos (3a4TeH0).
AcnHpaHT HE 3HAeT OCHOBHBIX ITOJIO)KEHUH TEOPHH, UCIBITHIBACT 3aTPYAHEHHS MIPU PEIICHUN
3anad — 0—2 Gaa (He 3a4TEHO);
AcnHpaHT JEMOHCTPUPYET 3HAHHE OCHOBHBIX TEOPETHYECKHX TIOJOKEHUH, Npeamaraet

Jomarraee MIPaBUIIBHYIO HICOJIOTHIO PEIIeHHS 3a1ad — 3 6ajuia (3a4TeHO);

3a/aHme AcTnmpaHT JIeMOHCTPUPYET 3HAHHWE BCEX TEOPETHUECKUX IIOJNOXKEHHUH, BBHITIONHIET 3alaHM U
OTBEYaeT Ha BCE BONPOCHI, HO JIOIYCKAET HECYIIECTBEHHBIE OMIMOKK — 4 Oaia (3a4TeHo);
AcnMpaHT JEMOHCTPUPYET 3HAHHE BCEX TEOPETUYECKHX ITOJIOKECHUH, NPABHILHO BBIIOJIHSIET
3aJaHusl M OTBEYAET Ha BCE BOIPOCH! — 5 6aisioB (3a4TEHO).
Pemwanace 3agava, OTIMYHAs OT MPEJIOKEHHOM, WM penienne orcyrcrByer — 0—1 Gamna (He
3a4TEHO);
Pewienye BBISIBUIIO HE3HAHME MM HETIPABWIBHYIO TPAKTOBKY OCHOBOIIOJIAraIOIMX MOJI0XKEHUN
U MIPEIIOCHUIOK, HaTM4YKe rpyObIX omMnOoK — 2—4 Gayuia (He 3a4TeHO);

KoHTpostbHas Pemenne mokasaino HEMIONTHOE  3HAHWE MMM YaCTHYHO HEMpaBMIBHYIO TPAKTOBKY

pabora OCHOBOITOJIATAIOIINX MOJIOKESHUH B TIPEAIIOCHUIOK, IPUCYTCTBHE TPYOBIX OMIHOOK — 5—6 6aioB
(3auteHo);
Pemenne npaBruiIbHOE, HO HETIOIHOE, BOSMOKHBI HECYIIIECTBEHHBIE OTPEITHOCTH — 7—8 6ajioB
(3auteHo);
Pewienne nosiHoOe M NMpaBWILHOE, AOIYCTUMBI HECYIIECTBEHHBIE TIorpentHocTH — 9—10 6aoB
(3auTeHo).
B npesenraunu npucyrcryer oubnuorpaduyeckoe onvcanue cratbu (1 6amn),
[pencraBnenue uccnemxyemoit mpoodiemsl (1 6amwr),
[IpencraBnenue npeapicTopuu uccienoanus (1 6amwr),
[MpexncraBnenune Teopernyeckoit moaenu (1 Gamn),

Joxman [pencraBnenue nanubix (1 6amn),

[Ipencrapnerne Merona oneHnBanus (1 6amr),
[IpencraBnenne pe3ynsTaToB (2 6ami),
JInanoe muenwue (1 6amn),

KauecTtBo npesenraruu B mesom (1 6amn).

KAPTA BAJUVIOB JTMCHUIIJIMHBI

DopMa KOHTpOJIS banasl
Texymuii KOHTPOJTb 70
TTpoMexyTOUHBIH KOHTPOITh 30

7.2. KoHTpOJbHBIE 3aJaHNS VIS TEKYLIel aTTecTaluu

IIpuMmep TecTOBOrO BOmpoca

Temsbr 1 - 3.

1. ®ynnameHTanbHast mpodiieMa MPUYUHHO-CIIEACTBEHHOTO aHaIN3a — 3TO
A. HeHAOJIFOJaeMOCTh 000UX MOTEHIIMAIBHBIX UCXOI0B

B. xoppemsiius perpeccopa ¢ ommuoOKon

C. rerepocke1aCTUYHOCTh

D. HenaeHTUUIMPYEMOCTh YPaBHEHUS

2. Ycnosue urnopupyemoctu (Ignorability) o3navaer, uro
A. pacripenieneHue MOTCHIMAIBHBIX PE3yJIbTaTOB HE 3aBUCUT OT Ha3HAYCHUS
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B. MBI MOXEM HWrHOpPHpPOBaTh pe3yJabTaThl TEX YYACTHUKOB, KTO Hapyllal IpaBuia
IKCIIEPUMEHTA

C. MBI MOKE€M UTHOPUPOBATH TOT (haKT, YTO HE BCE COTIACUIIUCH YUaCTBOBATh B 3KCIIEPUMEHTE

D. MBI MOXeM UTHOPUPOBATH TOT (PAKT, UTO JAHHBIC SKCIIEPUMEHTA U3MEPSIOTCS ¢ OIINOKON

. [lyctp Y — pesynpTUpylomnias nepeMeHHas, A — OMHapHas EpeMEHHasl JUIsl BO3/ICHCTBUS.
Cpennuii 3 PexT 11sl MOMyJISINN €CTh

A. E(Y|A=1)-E(Y|A=0)

B. E(Y1]|A=1)-E(Y1]|A=0)

C. E(Y1)-E(YO0)

D. E(Y1]|A=1)-E(Y0|A=0)

4. Ilycte Y — pesynpTupytolas nepeMeHntas, A — OMHapHas iepeMeHHast J1JI1 BO3ICHCTBUS.
ATT —»at10

A. E(Y|A=1)-E(Y|A=0)

B. E(Y1]A=1)-E(Y1]|A=0)

C. E(Y1)-E(Y0)

D. E(Y1]A=1)-E(YO0|A=1)

4. Dto Tun rpada Ha3bIBaETCS

X
Y ™\
A Y
A. BuiKa
B. oOparnast Buika
C. uenb

D. HeT npaBuUnIbHOrO OTBETA

IIpumepbl JOMAIIHUX 3aJaHUN

Tembl 3. MeToa «pa3HOCTH pa3HOCTe»

@aiin twocities.dta

[[3unwKoy 1 LI3MHMAHB — J1Ba MOX0KUX ropoja B oaHoi nmpoBuHImK. B 2011 [[3uHuK0y 6611
COeMMHEH C BBICOKOCKOPOCTHOW Xene3Hoi moporoir. Kakoit sddext okazano coenuHeHHE ¢
BBICOKOCKOPOCTHOM KeJIe3HON JOPOrol Ha BaoBoi ropojacko mpoaykt (BITI) Lzunuxoy?

Tema 6. O6001IeHHBIH MEeTOI MOMEHTOB

@aiin ces.dta comepxut mHbopmaruioo o 71 ¢upme — oOwveme Bbiycka Gupmsbl (Y) u
3aTpayeHHbIX PH NPOU3BOACTBE 00beMax KanuTaia (K) u tpyna (L). Uctounuk ganueix: Mizon G.E.
Inferential procedures in nonlinear models: An application in a UK industrial cross section study of
factor substitution and returns to scale // Econometrica. 1977. Vol. 45. P. 1221-1242.

TpebyeTcs 1o 3THUM TaHHBIM OIIEHUTH TPOU3BOACTBEHHYIO (yHKIMIO Tuia CES:
1

Y=AWK” +(1-w)L)” ,tne A>0, p<1,we[0,]] — HEKOTOpbIE KOHCTAHTHI.
Bo3moskHas skoHOMeTprUYecKas crieniuuKaIys MO UMEET BH/T:

1 .
Y'=A'+—In(wK” +(1-w)[l)+¢,, E[|K,,L]=0, i=1,..,71. 3necy u namee cumson '
03Ha4aeT Jiorapu(M COOTBETCTBYIONICH MEPEMEHHOM.
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[3ameuanue: 5TO yuCTO y4eOHBIH mMpuUMep, OO HCIOJb30BaHHUE OOOOIIEHHOTO METOja
MOMEHTOB B 3TOM IIPUMEpPE U IPOBEPKA T'MIIOTE3, UCHOJb3Ysl aCUMITOTHYECKMH TeCT B 1. 3, He
OTIPaB/IaHbI, TaK KaK JOCTYITHO CIUIIKOM Maji0 HAOJIOICHHH |.

1. OrneHure JaHHYIO MOJIENIb 0OOOIIEHHBIM METOAOM MOMEHTOB, UCIIONB3YsI KOHCTAHTY
u nepemennsie K,, L, K,/L, B xaueCcTBe MHCTPyMEHTOB. VIHBIMH CIIOBaMH, BOCIOJB3YHTECH

MOMCHTHBIMHU YCJIOBHUA CICAYIOIICTO BUAA:

E Yi'_A'_iln(wKip+(1—W)Lf)}:0,
P

E| (¥/= 4'— L in(wk? + (1= w)Lf))Kl} =0,
yo,

B| (¥/= 4'— L in(wk? + (1 - w)Lf))Ll} =0,
P

l

E (Yi’—A'—lln(wKi”+(1—w)Lf))% =0.
p ;

[3aMeuyaHue: YHCICHHBIH QJITOPUTM HAXOXIECHUS MHHHUMYyMa IIeJIeBOM (YHKIHH B
0000IIEHHOM METO/IE MOMEHTOB HCIOJb3YyeT B KAauyecTBE HAYAIBHOTO NPUOJIMKEHUS HYJIEBbIC
3HAUEHMs BCEX IIAPaMETPOB, IMOJIEKAIIMX OIECHKE (B HalieM ciaydae — mapamerpoB A, p,w).

[TockonbKy BbIpaskeHHE lln(wa’ +(1-w)L?) ne onpeneneno npu p =0 u, B o0mmem ciydae, Ipu

w¢[0,1], To ucronp3yiiTe B KauecTBE HAYANbHBIX NpHOIKeHnid 3HaueHus p =0 u we (0,1)].

2. Hcnonb3ys J TecT, mpoBephTE TUIIOTE3Y O MPABMIIBHOM crierudukauu Mmoaenn. Kakoi
BBIBOJ] MOKHO CJ/ieJIaTh?
3. [IpoBepbTe THIOTE3Yy O TOM, YTO MBI UMEEM JEJIO C MPOU3BOJACTBEHHON (PyHKITHEH

tuna KoOb6a—lyrmaca (1o ectb, uto p=0). [3ameuyaHWe: TIOCKOJIbKY BBIpAKEHUE
lln(wKip +(1-w)L?) ne ompeneneHo mpu p =0, To IpoBeppTE€ I'MIIOTE3y O TOM, 4To P =0,
o,

Harpumep, uto p =0.0001].

Tema 7. MeToa pa3pbIBHOM perpeccuu

B pamkax 3Toro 3amaHus Bac MPOCSAT YACTUYHO BOCIPOM3BOAMT HCCICIOBAHUE M3 KHUTHU
Angrist J.D., Pischke J.-S. Mastering Metrics: The Path from Cause to Effect. Princeton University
Press, 2015. Chapter 4.

B CHIA 3ampermieHo ynoTpedsisaTh aaKorojb JUIaM, He JOCTUTIIUM 2 1-JIeTHOTO BO3pacTa.
XoTs, KOHEUYHO, €CTh M T€ KTO HAYMHAET YMOTPEONATH €ro paHblle 3TOro Bo3pacta. llenb
UCCJIEIOBAHMS — BBISICHUTD, YBEIMYMBACT JIU YIOTPEOICHNUE aNKOToJis A0 AOCTHXKEeHHs 21-1eTHero
BO3pacTa PUCK MPEkKACBPEMEHHON CMEPTH.

®aiin alcohol.dta comepxut mHpOpManmio o koddduimente cmepTHocTH (mortality rate
measured by deaths per 100,000 persons per year) B CLIIA nu1 B Bo3pacte 1922 neT ot pa3inuyuHbIX
PUYUH.

Onucanue nepeMeHHbIX (OCHOBHBIX):

* agecell - Age of individual (the study focuses on adults between 19-22 year);
* all - Overall mortality rate;

* alcohol - Mortality rate for alcohol-related causes;

* homicide - Mortality rate for homicides;
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* suicide - Mortality rate for suicide;

* mva - Mortality rate for car accidents;

* drugs - Mortality rate for drug-related causes (alcohol excluded);

* externalother - Mortality rate for other external causes.

[IpoBenuTe MOMHOIIEHHOE HCCIEOBaHUE, OTBEYAlOlee Ha BOMPOC O TOM, YBEJIMYUBAET JIU
yrnoTpebieHHe WHAWBUAOM  aJKOTOJs [0 JOCTIKEHHMsT UM 21-JleTHero Bo3pacTa pHCK
npexaeBpeMerHoi cmepTH. C 3Toi 1esbio Bocnonb3yitech sharp RDD ¢ nmepemennoii all B kauecTe
outcome variable, mepemennoii agecell B xadectBe forcing variable u moporom (cut-off point),
paBHbIM 21 rony.

Tema 10. JjeMeHTbI MHOTOMEPHOI0 CTATHCTHYECKOr0 aHajau3a. Meroa IJIaBHBIX
KOMIIOHEHT. /IMCKPMMUHAHTHBIA aHAJIH3
3agaua Nel

Jlan iByMepHBIH crydaiinbii Bektop X = (X,,%,)" ¢ BeKTOpoM cpenHux (g, i,)" ¥ MaTpuei

(5 2
KoBapuanmm .
PHAI 5 5

1. Haiinure rimaBHble KOMIOHEHTHI Z = AX +B (roe Z =(EI,EZ)T, A - wmarpuna

pazMepHoOCTH 2X2, B — BEKTOp pa3MEpHOCTH 2) BEKTOpa X.

2. Haiinure nomto nucnepcuu, 00OBICHEHHYIO TIEPBOM TJIABHOW KOMITOHEHTOM (Il[)N( Z ]
)?

3. Haiinure matpuiy Harpy3ok. KakoB KoahGUIMEHT KOppeIsIiut MEXAy X, U Z, ?

3agaua Ne2

®daiin wine.dta! conepkuT pe3ynbTaThl XMMHUECKOTO aHanu3a 178 BHH, HPOU3BENECHHBIX B
oHOM n3 obnacreit Utamuu.

Onucanue NepeMEeHHbIX:

y —CoprtBuHa (1, 2, 3)

x1 — Alcohol

x2 — Malic acid

x3 — Ash

x4 — Alcalinity of ash
x5 — Magnesium

x6 — Total phenols
X7 — Flavanoids

x8 — Nonflavanoid phenols
x9 — Proanthocyanins
x10 — Color intensity

x11 —Hue

x12 —0OD280/0OD315 of diluted wines

x13 — Proline

ITocTpoiiTe MOZAEIb IMHEWHOIO JUCKPUMUHAHTHOIO AHAJIN3a, PEICKA3bIBAOLLYI0 COPT BUHA
(y) mo ero xummdeckomy coctany (x1,...,x13). C aToi nienbio

1.BbIsicHuTE, MOXXHO JM B 3TOM IPUMEPE MCIIONIB30BaTh JIMHEHHBIH ITUCKPUMUHAHTHBIN

aHaynu3. C 3TOH LIETbI0 IPOBEPHTE FMIIOTE3BI O TOM, YTO

! Forina M. et al. PARVUS - An Extendible Package for Data Exploration, Classification and
Correlation. Elsevier, Amsterdam, 1988.
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(a) pacripenenenune xapakTepucTuk (x1,...,x13) BHYTpH KakKIOTo M3 TpeX KIAcCOB (COPTOB
BUH, Y) ABIISI€TCSI MHOTOMEPHBIM HOpMaibHBIM. C 3T0ii nenbio nposeaute Doornik-Hansen omnibus
test on multivariate normality. Bocrions3yiitech koMmanmoi mvtest normality B Stata.

(b) xoBapuaIMOHHBIE MATPUIIBI MHOTOMEPHBIX HOPMAJIBHBIX PACIPENCTICHUI B KaXJIOM W3
Tpex kiaccoB paBHbl. C 3Toi menbto npoBeautre Box M test. Bocnonbs3yitech koMaHAoM mvtest
covariances B Stata.

Kaxkoii BEIBOJ BEI MOXKETE cAeNIaTh?

2.(He3aBucuMo OT BbIBOJA M. 1) WCKIIOUMTE CAydailHBIM 0Opa3oM W3 BBIOOPKH OJHO W3

HAOMIO/ICHUN W OIICHWTE MOJENb JIMHEWHOTO NUCKPUMHUHAHTHOTO aHaM3a MO ocTaBmmmcs 177
HaOmoieHusM. [IpeuioxkuTe HHTEpIpETANH TS TIOCTPOCHHBIX TUCKPUMUHAIIMOHHBIX ()YHKITUH.

3.IIpaBmiibHO M KJIacCUPHUIMUPYET MOJENb HAOIIOICHHE, HE MonaBiee B BIOOPKY? Kakoa
BEPOSITHOCTH TOT'0, YTO 3TO BUHO 1-0r0 copra?

Tema 11. HemapameTrpuyeckasi ¥ mosynapaMeTpu4ecKas perpeccuu

daiin electricity.dta2 COACPXKUT JaHHble 3a 1955 rTom o 99 kKommaHMsX
aneKkTpo3Heprernyeckoit otpacinu CHIA.

OnucaHue nepeMeHHbIX:

firmid — uaeHTHUKATOP KOMIIAHUH,

costs — CyMMapHbIe 3aTpaThl KOMIIaHUH 3a 1o, MILTHOHB! $ CIIIA,

output — 00BbeM BbIpaOOTaHHOM 3a I'0J] 3JIEKTPOIHEPTHH, MIJUTHOH KBT 4,

plabor — mena tpyna, $ CILIA B yac,

pkap — nena kanurtana (HHICKC).

TpeOyeTrcs MO 3TUM TaHHBIM OLIEHUTh (PYHKIIHMIO U3JIEPKEK JIEKTPOIHEPTeTUUECKON OTPACIH.

Orcrynenue.

[To ompenenenuto (B MPEANoNIOKEHUH, YTO B TIPOU3BOCTBE yYaCTBYET JIUIIbL JIBA pecypca —
TPy ¥ KanmuTa), QYHKIHS U3IEPKEK UMEET BU]T

CY,P,P,)= rEiLn{PLL +P.K:F(L,K)=Y},

rne Y — obwvem Bhimycka, L, K — o0beMbl 3aTpauyMBaeMbIX IpPU MPOU3BOJACTBE Tpyla H
kanurana, P,, P, —IeHbl Tpy/Ja U Kanurana, [ — Ipou3BOJCTBEHHAs (DyHKIUS.

ITo nmoctpoennto, C He yObIBaeT MO KaXJIOMY M3 apryMEHTOB U JIMHEWHO OJHOPOJHA MO
neHaMm. Ecimm mpouwsBojcTBeHHass (QyHKIus F OogHOpOAHA HEKOTOPOW CTEICHH 1/ p>0, 10

C(Y,P,,P)=Y"C(P,,P,),rne C(P,,P,) — enuauunas QyHKIHUS H3IEPIKEK.

Takum o00pa3oMm, B TPEANONIOKEHUU JIMHEHHOW omHOopomHoctu F, morapudm ¢yHKITUH
U3JICPKEK PHHUMAET BH/T

c(y,pPx)—Px =Pv+8(p,—py)> (*)
rne p, =InP,, p,=InP., y=InY, c(y,p,, px)=InCY,P,,P,), g(-)=c(0,-,0).

1. OneHurte moJiynapameTpuuecKyr perpeccuro (*) moObIM MOIXOIAIIUM H3BECTHBIM
BaM MeTOJIOM ((akT Toro, 4ro GyHKUMU g U p. > g(p, — px) + Py HE yOBIBAIOT pa3peruaercs
UTHOPUPOBATH).

2. [IpoBepbTe rUMOTE3Y O TOM, YTO UMEET MECTO MOCTOSIHHAS OTAaya OT MacuTada, To
ecth, uTo f=1.

2 Christensen L.R., Greene W.H. (1976). Economies of scale in US electric power generation.
The Journal of Political Economy, 655-676.
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3. [IpoBepbTe rUMoOTE3y 0 TOM, uTo F — mpom3BoAcTBeHHas (yHkius Tuma KobOa-
Hyrnaca (c HeoOs3aTeTbHO TOCTOSTHHOM OT/Aauel OT MaciTada).

(HezaBucumo oT peapIIyuX MyHKTOB) OLIEHUTE MOAEIH (*), MCTIONB3Ys CIIIaitHbI (KOMaHa
npregress series B Stata). KakoBo cpemHee 1o BBIOOpPKE 3HAYCHHE JACTUYHOCTH 3aTpaT IO IEHE
Tpyna?

IIpuMepbl KOHTPOJILHBIX PadoT

KonTpoabHas Nel (temsr 12-15).

3anaua 1. ®aiin energy dmand.dta

B pa6ore “Energy demand and energy efficiency in the OECD countries: a stochastic demand
frontier Approach”l by Massimo Filippini and Lester C. Hunt 15t onieHkH cipoca Ha SHEprHio Oblia
MCTIONIb30BaHa CIIEAYIOIAst MOJICIb!

(2)

e, =a+a’v,+afp,+a’” pop, + 5D, +aDC, +aa,+a'ISH,a’SSH, +v, +u,
where ¢;, 1s the natural logarithm of aggregate energy consumption (Ej;). v is the natural
logarithm of GDP (Y;). p; 1s the natural logarithm of the real price of energy (7;,). pop;: 1s the
natural logarithm of population (POP;). DC; 1s a cold climate dummy variable. a, 1s the
natural logarithm of the area size of a country measured in squared km (4;). ISH;: 1s the share
of value added of the industrial sector, and SSH, 1s the share of value added for the service

sector. The time variable D, has been specified in two ways. 1.e. using a series of time dummy

B ¢aiine energy demand.dta conepxarcs gannbie o 15 crpanax 3a 1990 — 2014.

Onucanne paHHbIX — cM. Onucanue maHHBIX.XIS (TaM HE Bce JaHHBIC, YTO OBUIH
WCIIOJIb30BAHbI B CTAThE).

[Tpoeaute SFA, Halimute camyro 3¢(HEKTUBHYIO U caMyI0o Hed(PPEKTUBHYIO CTPAHBI.

3amaua 2. Bepautech k mpobiieme monaenupoBaHuss murpanuu B HopBeruu (cM. maHHBIE K
Homamnemy 3aganuto 11). Ha 3ToT pa3 ucnonb3yiiTe AMHAMUYECKUE MOJICNIU MTAHEIbHBIX JIAHHBIX.

IIpuMepsl cTaTeil 11 J0K/Ia10B

— JlomuBoporos P. B. Hcnonp3oBanue 6aileCOBCKUX METOJOB JJIs aHAIHM3a JIEHEKHO-
KpeauTHoU nonutuku B Poccun //Tlpuknagnas sxkoHomerpuka. — 2015. — Ne. 2 (38). — C. 41-63.

— [IBetkoBa A. H. JInHamuka TexHn4deckor 3 (PEKTUBHOCTH POCCHMCKUX MPEIPUSTUAN
B 2013-2018 ronax?2 //Ilpuknannas skoHomerpuka. —2021. — T. 63. — C. 91-116.

— BepuukoB A. B., MamonoB M. E. MogaenmupoBanue 3¢hhHeKTHBHOCTH QupM:
OJTHOIIATOBBIM TOAXO0/ MPOTHUB JIBYXIIIArOBOTO (HA MpuMepe Kommepueckux 0ankoB) //IIpuknamnas
skoHomeTpuka. —2018. — Ne. 1 (49). — C. 67-90.

— Koccosa E. B., Kynpusinosa JI. A., Iloranun b. C. CpaBHeHHE TOYHOCTH OLIEHOK
napaMeTpUUECcKUX U MOJyNapaMeTPpUIECKUX METOI0B KOPPEKIIMU MHOTOMEPHOTO CMEIIeHHs 0TOOpa
//MpuxnagHas skoHomerpuka. — 2020. — Ne. 57. — C. 119.

— IlectoBa A. A. «KpeauTHslii B3riIsi» Ha MOHETapHyK HOJWTUKY B Poccun
//Mpuknagnas skoHomerpuka. — 2020. — Ne. 1. — C. 72-88.
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— Bertrand M., Duflo E., Mullainathan S. (2004). How much should we trust differences-
in-differences estimates? Quarterly Journal of Economics, 119(1), 249-275.

— Nevo A. (2001). Measuring market power in the ready-to-eat cereal industry.
Econometrica, 2001, 69(2), 307-342.

— Phillips P.C.B., Wu Y., Yul. (2011) Explosive behavior in the 1990s NASDAQ: When
did exuberance escalate asset values? International Economic Review, 52(1), 201-226.

TekcTpl cTaTtei, yKa3aHHBIX B NMPUMEPHOM IIE€pPEYHE, JOCTYIMHBI OOyJalomuMcs Ha canTe
JTUCIUILIMHBI Ha oOpa3oBaTtensHOM moptane LMS Sakai — Sakai@EU.

7.3. [loka3aTeiu, KpUTEPUH M OLIECHUBAHNME B MpoLecce MPOMEKYTOYHOM aTTeCTAlMU

dopMa MPOMEKYTOUHOW aTTECTAllUUd MPEACTABISAET COOOM 3a4eT C OIEHKOH, KOTOPBIHA
MPOXOJIUT B MUCbMEHHOU popme.

[Tepen 3aueToM C OLIEHKOM MPOBOAUTCA KOHCYJIbTAIMS, HA KOTOPOM MPENnoJaBaTesib OTBEYAeT
Ha BOIIPOCHI aCIIUPAHTOB.

B pe3ynbraTe mpomMekyTOYHOTO KOHTPOJIS 3HAHUM acHUpPaHThI MOJY4YalOT aTTECTALHIO IO
JTUCLUTLIINHE.

Tabmuma 6
Hoxa3aTeJm, KPUTECPUM U OHCHUBAHUE B ITPOoLeCCe l'[pOMB)KyTO‘lHOﬁ arTrecranumn
®opma NPOMeKyTOYHOI Kpurepnu onennBanns Ounenka
aTTecTAlMH/BH/ IPOMEKYTOYHOI
aTTecTAllUH
3ader ¢ oneHKOI/ IIpeacraBneHo mMolHOE U MPAaBUIBHOE | 3a4TEHO, OTIMYHO

MMMCBMEHHBIA 3a4eT ¢ OICHKOW IO | peleHne, BO3MOXHBI HecyIlecTBeHHbIe | (25-30)
€IMHOMY JIJIsl BCEX aCIUPAHTOB OMJIETY | MOTPEIIHOCTH.

[peacTaBneHo MPaBUIbHOE, HO HEMOJHOE | 3a4TE€HO, XOPOIIO
pelIeHne, BO3MOXHBI HecymlecTBeHHbIE | (19-24)

MTOTPENTHOCTH.
BrIsBIIeHO HENOTHOE 3HAHKUE WIM YACTUYHO | 3adTeHO,
HEeTpaBUIIbHAS TPAaKTOBKa | YIOBJIETBOPUTEIHHO

OCHOBOIIOJIATAIOLIUAX MOJIOXKEHUN u | (13-18)
NPEAINOCHIIOK, TNPHUCYTCTBYIOT —TrpyObIe

OIIHOKH.

Pemranace 3ajava, OTJINYHAS ot | He 3a4TCHO,
MIPeAJI0KEHHOM!, 3805 peuienue | HeyAoBIeTBOPUTEILHO (0)
OTCYTCTBYET.

BrisBneHo He3HaHWe win HempaBuibHas | (1-12)
TPaKTOBKa OCHOBOTIOJIATAIOIHX
MOJIOKEHHUI " MPEANOCHIIOK,
MIPUCYTCTBYIOT TPYyOBIe OIMNOKH.

Pe3ynpTarhl cmauM NpOMEXKYTOYHOM arTecTallid MO MporpaMMaM aclUpaHTypbl Ha
dakynpTeTe YIKOHOMHUKH OLIEHUBAIOTCS M0 OATTHPHO-PEUTHHTOBOM CHCTEME OIICHKU B COOTBETCTBHUH C
[Tonoxxerrem o hopMax, IEPUOTUIHOCTH U TIOPSJIKE OPTaHU3AIMH H TTPOBEICHUS TEKYIIETO KOHTPOJIS
yCIIEBAEMOCTH M MPOMEKYTOUHOU arTectanuu odyuatonuxcs B AHOOBO «EYCIIo» cnemyrommm
00pasom, coriacHo Tabmuile 6a.

MakcumanbHasi OIICHKA IO MTOraM OCBOCHHMS JHUCHMIUIMHBI coctaBisier 100 GamroB (40%
OLICHKM COCTaBIIIIOT PE3yJIbTaThl BBIMOJHEHUs JoMamHuUX 3ananuid, 10% — pe3ynbrarsl
KOHTPOJIBHBIX paboT 1Mo TemMaM Kypca, 15% — onenku 3a mokiazasl, 5% — oreHkH 3a Tecthl, 30% —
pe3yNbTaThl MUCEMEHHOM 3a4eTHOUN paboThI).

Tabnuua 6a
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CucreMa OlleHKH 3HAHMH 00y4Yao X Cst

[IsatubannsHast (cTangapTHAS) BanmeHO-pefiTHHTOBas CEicTEMa OIICHKH BunapHas cuctema OlLICHKH
cucrema
5 (oTM4HO) 100-81 3a4TE€HO
4 (xopor1Io) 80-61
3 (YOOBICTBOPHUTEIBHO) 60-41
2 (HeyIOBJIETBOPHUTEIHHO) 40 u meHee HE 3a4TEHO

Pe3ynbrarhl mpomMeXyTOYHOTO KOHTPOJIS 110 IMCLUUIUIMHE, BRIPAXKEHHBIE B OIIEHKAX «3aUTEHO,
YIIOBJIETBOPUTEIBHO», «3aYTEHO, XOpPOIIO», «3a4TE€HO, OTJIWYHO» IMOKA3bIBAIOT YPOBEHb
c(OpPMHUPOBAHHOCTH Y OOYYAIOIIErocss 3HAHW, YMEHU, HABBIKOB 1O pe3ylbTaTaM OOydYeHHUs IO
JUCHUIUIMHE 10 M[porpamMMe acnupaHtypel 5.2.2. MaremMaTuyeckue, CTaTUCTUYECKHE U
WHCTPYMEHTAJIbHBIE METO/Ibl B SKOHOMHUKE.

Pe3ynbTarhl mpoMEKyTOYHOTO KOHTPOJS IO JUCHUIUIMHE, BBIPRKEHHBIE B OIICHKE «HE
3a4TEHO, HEYAOBIETBOPUTEIHHOY, MMOKA3BIBAIOT HE C(HOPMHUPOBAHHOCTH Y OOYYArOIIEroCs 3HAHUH,
YMEHUM, HABBIKOB IO pe3yJibTaTaM OOYy4YeHUs IUCIUILIMHE 10 MpOoTrpaMMe aclupaHTypbl 5.2.2.
Maremaruueckue, CTaTUCTUUYECKUE U MHCTPYMEHTAJIbHBIE METO/IbI B 9KOHOMHUKE.

7.4. TunoBble 321aHUSA K NPOMEKYTOUYHON aTTeCTAlIUMA

7.4.1 IlepeueHb BOIIPOCOB JIJIs1 OJATOTOBKHU K MPOMEXKYTOUHOU aTTeCTAlUU

o  OCHOBHBIE MMOHATHS MOJEIIN MTOTEHITMATBHBIX NCX00B PyonHa-Xosmnanaa.

— OcHOBHbIE MTOHATHUSI OPUEHTUPOBAHHOTO ALMKINYECKOTo rpada: 1enu, BUJIKa, oopaTHas
BWJIKA, KOJUTalaepsl, Meauatopsl. [lonsatus d-ornenumoctu, KpUTEpHil BXOJHON IBEpHU, KPUTEPHid
3aJiHEN JBEPU.

— Meron «pa3HOCTh pa3HOCTEW» sl OleHKH 3¢ ¢deKkToB BosnercTBHs. CHHTETHYECKAS
KOHTPOJIbHAsS TPyMIa.

—  Jlu3aii"H paHIOMU3HPOBAHHBIX KOHTPOJIUPYEMBIX UCIIBITAHUH. VICTOYHUKY CMEILIEHUH ITPU
MIPOBEJICHUH PAaHIOMHU3UPOBAHHBIX KOHTPOIMPYEMBIX UCIIBITAHU.

— ComnocrasieHne Ha 0CHOBe koBapuar. CorocTaBlIeHHE HA OCHOBE MEp CKJIOHHOCTH.

—  Onenku 0000IIEHHOTO METO/Ia MOMEHTOB M UX CBOMCTBA.

— Merton paspsiBHOW perpeccun. YUerkas M HedeTkas paspbiBHas perpeccus. CriocoOsl
JUAarHOCTUKH OLIEHEHHON MOJEIIH.

— Oo0mmas cxema OariecoBckoro noaxona. CBoicTBa 0alieCOBCKUX OLIEHOK.

— TectupoBaHue TUNOTE3 B paMKax 0ali€COBCKOTO TOJX0/a. 3agada MpOrHO3WPOBAHUS B
OaifecoBckux Mofensix. OCHOBHBIE MTOIXO/BI K BEIOOPY alipHOPHOTO PACIIPEICICHHUS.

—  DKOHOMETPUYECKUN MOAXO/ K OI[CHKE dIPPEKTUBHOCTH: METO/ CTOXACTHUECKOM I'PaHUIIBL.

—  Meron riaBHBIX KOMIIOHEHT.

—  JIMCKpUMWHAHTHBIA aHAJIN3.

— Metoapl OlLEHMUBAHUS HEMAPAMETPUYECKOM M MOJYNapaMEeTPUYECKON pEerpeccuid:
CIIaXXMBaHUE, JIOKAJIbHOE MapaMeTPUUEeCKOe OLIEHUBaHUE, HEMapaMeTPUUECKUN METO]T HAMMEHbBIIINX
KBa/IpaToOB, CIUIAlHbI, Pa3HOCTHBIE OLIEHKH.

— Mogens ¢ ¢durcupoBaHHBIM dpdexkTom — crnenuduKanysa, TPEINOChUIKH, METO
OIICHUBAHUS, 0COOCHHOCTH WHTEPIIPETAIIHH.

—  O606meénnsiit MHK. Mognens co ciaydaidnbiM 3¢ hekToM— criennuKarus, Ipearnochulky,
METOJI OLICHUBaHUsI, 0COOEHHOCTH UHTEPIIPETAIIH.
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— TectupoBanue: oObeAMHEHHAS MOJENb MPOTUB MOJEIU ¢ (PUKCHPOBAHHBIM 3PPeKToMm,
MOJIEJTb CO CIIY9alHBIM 3(h(HEKTOM MPOTUB 0OBEAMHEHHON MOJIEIH, MOJIEIb CO CIIy4aliHbIM 3 (EeKTOM
MIPOTHUB MOACIH ¢ (PUKCUPOBAHHBIM (HEKTOM.

Meron Xaycmana-Telnopa.
Merton «pa3HOCTh pa3HOCTEI /IS ITAHENBHBIX JaHHBIX.

—  MeTox nocTpoeHUs CTOXaCTUYECKOW TPaHMIIBI IS TAaHEITbHBIX TaHHBIX.

— JluHaMuueckue MOJACIM TaHeIbHBIX JaHHBIX. Merton ApemnaHo-bonma u  BeIOOP
UHCTPYMEHTOB.

7.4.2 TlpuMepsl MMCbMEHHON 3a4eTHON pabOThI
BAPUAHT Nel
Pemite mo omHo# 3amade (Ha Baml BBIOOp) Ha Kaxkaylo u3 3-x teMm. Kaxkmoe 3amanue
ornieHuBaercs B 10 6amnoB (u3 30).

Tema 1, 3apanue 1. /{1 60ps0OBI ¢ JETCKUM OXXUPEHUEM U caxapHbIM auaderoM B 2020 rogy
Ha bonbmiom octpoBe Paiickoro apxwurenara BBeNIM HAajOr Ha Ta3UpPOBAaHHBIC HANMUTKH (Tak
Ha3bpIBaeMbIld soda tax), a Ha MajoM OCTpoBe HE CTaJM HUYEro MEHAThb. B Tabiwmie mpuBeneHo
CpeJHee NylieBoe NoTpebIeHNEe HAMUTKOB ¢ J00ABJICHUEM caxapa B HEJISNIO.

2019 2020
Bbospiioi octpoB 511 376
Maunslii ocTpoB 508 523

Kaxkos s ekt ot BBeeHust Hasjora?

Tema 1, 3aganue 2. OnumuTe Kak MPOU3BOAUTCS OleHKA d(deKrTa BO3AEHCTBUS HA OCHOBE
Mephbl CKIIOHHOCTH.

Tema 2, 3apanme 1. PaccmoTpuM 3amady oueHKM napamerpa A >0 3KCIOHEHIMAJIBbHOTO
pacnpesienenus (¢ WIOTHOCTBIO f(x) = Ae ™, ecnu x >0 u 0, HHAYE) MO BBIGOPKE X, ..., X, .
1. IlpenmnonoxuB anpuopHOE paclpenesieHHe TAKKe SKCIOHSHIIMAIBHBIM C TapameTpoMm [,

HaiiuTe (C TOYHOCTHIO 10 MHOXKHUTEIS) alOCTEPUOPHOE pacIipeesieHre napamerpa A .
2. HaiinguTe Moy arioCTEpUOPHOTO pacipeaesICHNU.

Tema 2, 3apanme 2. Stochastic frontier analysis (SFA). Onummure oburyro uneto metoga SFA.
Kakne tumer 3amad oObrdHO pemaroTr ¢ nomornisio SFA? TlpuBenute KOHKpPETHBIE TPUMEPHI
cnenudukanuii Mmogeneil. Kak 00bI9HO OIEHUBAIOTCS 3TH MOJIETH?

Tema 3, 3aganue 1. YTo Takoe MOJIeNb MMaHENbHBIX TaHHBIX CO CIIy4ailHBIMU (P deKTamMu, KakK
€€ OLICHUBAIOT, KAKOBBI €€ MPEUMYIIIECTBA U HEJOCTATKH?

Tema 3, 3agpanue 2.

a) Yewm ornmyarotrcs ogHopoanbeie (homogeneous) u HeogHopoaHbie (heterogeneous)
MIAHEJIbHBIE TECThI HA EJUHUYHBIE KOPHU?

b) UYem oTimyaroTcs naHeabHbIE TECTHI HA eqMHUYHBIC KOpHU | 1 1] mokonenus?
Pacckaxure npo Tectsl THNA Puiepa.

8. OCHOBHAS 1 JONNIOJIHUTEJIbHAS IMTEPATYPA
8.1. OcHoBHas JUTEpaTypa:
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1. Komepon K. MukposkoHOMETpHKa : METOABI U UX IpuMeHeHue [Tekcrt] : yueOHuK st
BY30B : B 2 KH. : iepeBoz ¢ anmmiickoro / 3. K. Kamepon, I1. K. Tpusenu ; pex. nep. b. Jlememes ;
Poccutiickas akagemust HQpOIHOTO XO3MCTBA U TOCynapcTBeHHOM cinyx0bI ipu [Ipesuaente PD. - M.
: Heno, 2015. - (AkaneMu4yeckuil yueOHHK).

2. Powmep, JI. [IponBuHYTHIN Kypc MaKpOIKOHOMUKH : yueOHUK / []. Pomep ; mep. ¢ aHmI. moj
Hayu. pea. K. Cocynosa ; [Ipesunentckas akanemusi. — Mocksa : Jleno, 2023. — 976 c. : ui., Ta0n. —
(AxagemMudecKuit Y4eOHUK). —  Pexum  nmocryma: o TTO/IITHCKE. — URL:
https://biblioclub.ru/index.php?page=book&id=719330.

3. Cso0 YsH. AHanu3 maHeIbHbIX JaHHBIX : yaeOHUK / Csi0 UsH ; mep. ¢ aHmi. mox pen. B.
Cunopenko ; Poccuiickas akaneMusi HapOJZHOTO XO3MHCTBA W TOCYJApCTBEHHOH CIyXOBbI MpH
[Ipesunente Poccuiickont denepamuu. — Mocksa : [eno, 2022. — 624 c. : un. — (AkageMuuecKui
y4EOHHUK). - Pexxum JOCTyIa: o ITOAIIMCKE. - URL:
https://biblioclub.ru/index.php?page=book&id=694960.

8.2. lonoiHMTEILHAS JIUTEPATYypa:

1. Hocko, B. II. Dxonomerpuka : yueObnuk : B 2 kuurax / B.Il. Hocko ; Poccuiickas
aKaJeMHsi HapOJHOTO XO3SMCTBa M TOCyAapCTBeHHOW ciykObl mpu Ilpesmmente Poccuiickoit
®enepanun. — Mocksa : [leno, 2021. — Kuura 1. Yacts 1. OCHOBHBIE MOHATUS, DJIEMEHTapHBIE
MeTO/bI, YacTh 2. PerpecconHblli aHanM3 BpeMeHHBIX psaaoB. — 704 c. : wi. — (AxkageMudecKui
y4eOHUK). — Pexum JOCTYyIIa: o MIOATINCKE. — URL:
https://biblioclub.ru/index.php?page=book&id=685857.

2. Hocko, B. II. Dxonomerpuka : yuebnuk : B 2 kuurax / B. Il Hocko ; Poccuiickas
aKaJeMuss HapOJIHOTO XO3AWMCTBA M TOCymapCcTBEeHHON ciyxObl mpu [Ipesumente Poccuiickoit
®enepaunn. — Mocksa : Jleno, 2021. — Kuaura 2. Yacts III. Cuctemsl OTHOBpEMEHHBIX ypaBHEHUH,
MaHEJIbHbIE JTAaHHBIE, MOJENIU C TUCKPETHBIMU M OIPAaHUYECHHBIMH OOBSCHAEMBIMH NE€PEMEHHBIMHU,
yacTb [V. BpeMeHHbIe psiibl: TONOIHUTEIbHBIE IT1aBbl. MOEIh CTOXaCTUYECKOM TpaHullbl. — 592 c. :
ni. — (Axkamemuueckuid y4eOHHMK). — Pexxum gocryma: mo moammcke. —  URL:
https://biblioclub.ru/index.php?page=book&id=685858

9. AHO®OPMAIIMOHHBIE TEXHOJIOT'MH, UCITIOJIb3YEMBIE ITPU
OCYUWECTBJIEHUU OBPA3OBATEJIBHOI'O TIPOLECCA
9.1. IlporpammHoOe obecnieueHue
[Ipu ocymecTBiIeHNH 00pPa30BaTENIBHOTO IMpOIEcca AacMUpaHTaMH H  MPOdECCOPCKO-
MPETOIaBaTeIbCKUM ~ COCTAaBOM  HCIIONB3YEeTCsl  CIEAyIoIee  JIMIICH3MOHHOE  IPOrpaMMHOE
obecriedeHue:
1. OS Microsoft Windows (OVS OS Platform)

2. MS Office (OVS Office Platform)

3. Adobe Acrobat Professional 11.0 MLP AOO License RU
4. Adobe CS5.5 Design Standart Win IE EDU CLP
5. ABBYY FineReader 11 Corporate Edition

6. ABBYY Lingvo x5

7. Adobe Acrobat Reader DC /Pro

8. Google Chrome

9. Opera

10. Mozilla

11. Snpexc bpaysep

12. VLC

13. Stata

14. R
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15. Python

9.2. IlepeyeHb HHMPOPMALMOHHO-CIIPABOYHBIX CHCTEM M NPOo(ecCHOHAIBHBIX 0a3
JAHHBIX MHGOPMAIMOHHO-TEJEKOMMYHUKANMOHHOI ceTn «UHTepHeT», HEOOXOAUMBIX IJIsl
OCBOEHMS THCIUNIUHBI:

HNHpopManHOHHO-CIIPABOYHbIE CHCTEMBbI

1. Tapant.Py. UndopmarnmonHo-npaBoBoi moprai: https:// www.garant.ru/

2. OrtkpeiToe oOpazoBanme. Accomnmanus «HanmoHanbHas taTGopMa OTKPBITOTO
obpazoBanus»: https://npoed.ru/

3. Odummansuas Poccus. CepBep OpraHoB TrocyAapCTBEHHOW BiacTu Poccuiickoit
®denepanun: http:/ www.gov.ru/

4. Od¢ununanbHelii UHTEPHET-TIOPTAN MPaBOBOM mMHpopManuu. ['ocymapcTBeHHast cucTema
npaBoBO# mHpopMarmu: http://pravo.gov.ru/

5. TIpaBogoii caiitr Koncynsrantllmtoc: https://www.consultant.ru/

6. Poccuiickoe obpazoanue. denepanbHbiii moptait: http:/ www.edu.ru/

IIpodeccnonanbubie 0a3bl JAHHBIX HH(OPMANUOHHO-TEJIEKOMMYHHUKAIMOHHON CeTH
«HHTepHET:

1. EHUIT —  DOnexkrponnas  Oubmmoreka  «Hayunoe  Hacmemme ~— Poccum»:
http://e-heritage.ru/

2. HWurenpoc. UnTennexktyanbHas Poccus: http://www.intelros.ru/

3. HanmonanbHas snexTponHas 6ubnuoreka HOb: https://rusneb.ru/about/
4. Ilpesunmentckas o6mbimoteka: http:// www.prlib.ru
5
6

Poccuiickas rocympapcTBenHas oubnmoreka: http://www.rsl.ru/
Poccuiickas HanmonanbHas oubiauoreka: http://www.nlr.ru/poisk/

9.3. JInuneH3MOHHBbIE 3JIEKTPOHHBIE Pecypchl OMOJIHOTEKH Y HUBEPCUTETA

IIpodeccuonaibubie 6a3b1 JAHHBIX:

[TomHBIH IEpedYeHb TOCTYIMHBIX 00YYaIOMMCs MPO(HeCCHOHABHBIX 0a3 JaHHBIX MPEICTABICH
Ha odummansHOM caiiTe YHuUBepcutera https://eusp.org/library/electronic-resources, BKJIIOYAs
cienyromue 0a3pl JaHHBIX:

1. eLIBRARY.RU — Poccuiickuii HHQOpPMAIIMOHHO-aHATTUTHYECKUHN MOpTan B 00IacTH
HayKH, TEXHOJIOTHH, METUIIMHBI 1 00pa30BaHMUs, COIEPIKAIIUHN pedepaThl U MOTHBIC TEKCTHI HAyYHBIX
cTared u MyONmuKaIuii, HayKoMeTpudeckas 06a3a naHHbIX: https://elibrary-ru.elib.eusp.org/ ;

2. DNeKTpOHHBIE >KYpHaJbl IO TOANMHCKE (TEKyIIHMEe HOMepa HAyYHBIX 3apyOeHBIX
KYpHAJIOB).

JJIeKTPOHHBbIE OMOJINOTEYHbIE CUCTEMBbI:

1. Znanium.com — DnekrponHas 6ubmoreuHas cucrema (ObC) — https://znanium.ru/ ;

2. YHuBepcuTeTCcKasi 0udJnoTeKa oHIaiiH — DiekTpoHHas oubnuoreunas cuctema (3bC)
— https://biblioclub.ru/index.php?page=book blocks&view=main_ub

9.4. DnekTpoHHas HHPOPMALMOHHO-00pa3oBaTe/IbHAs Cpela YHUBEPCUTETA

OO0pa3oBaTeNbHBIA MPOIECC MO IUCIUIUIMHE TOANCPKUBACTCA CPEACTBAMU DJICKTPOHHOM
UH(POPMALIMOHHO-00pa30BaTENbHOM cpesibl Y HUBEPCUTETA, KOTOPAask BKIIIOYAET B Ce0sI 3JICKTPOHHBIH
yaeoHno-metoanueckuii pecypc AHOOBO «EYCII6» — obOpa3zoBatenbHbiii moptan LMS Sakai —
Sakai@EU, nuiieH3noHHbBIE 2JIEKTPOHHBIE pecypchl OMOIMOTEKH YHUBEPCUTETA, OPUIINAIBHBIN CalT
VYuuBepcurera (https://eusp.org/), JOKadbHYI0 CE€Th M KOPHOPATUBHYIO OJJICKTPOHHYIO IOYTY
YHuBepcutera, 1 00eCrieuuBaeT:
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— JOCTYI K Y4eOHBIM IIJIaHaM, pabouuM MporpamMmaM AUCLUUIUIMH (MOIYJNEH), IPaKkTUK U K
U3AHUSAM DJIEKTPOHHBIX OMOIMOTEYHBIX CHUCTEM M DJICKTPOHHBIM O00pa30BaTENbHBIM pecypcam,
yKa3aHHBIM B pabo4ux mporpammax;

— (uxcauuio pe3yapTaToB MPOMEXKYTOUHOM arTecTaluyd, pe3yJabTaThl BBITOJHEHUS
WHAWBUYAJIBHOIO IJIaHA HaquOﬁ ACATCIIbBHOCTHU U OLICHKU BBINTOJHCHUSA MHAWBUAYAJIbHOTO IJIaHA
paboTHI;

— (¢opMupOBaHUE AIMEKTPOHHOTO MOPTGOINO 00yUIaOIIETOCs, B TOM YUCIIE COXpaHEHHE paboT
oOyyJarormierocs;,

— B3aUMOJICHCTBHE MEXKIy YYaCTHHKAMH OOpa30BaTEIBHOTO IMpOIecca, B TOM YHCIE
CUHXPOHHOE U (WJIM) aCHHXPOHHOE B3aUMOJeicTBHE mocpencTBOM ceTH «MHTepHEeT» (31eKTPOHHOM
TOYTHI U T.JI.).

Kaxapiii oOyuatomiuiicst B TeueHHE BCEro mnepuoja oOydeHus! o0ecrieueH WHAUBUAYaTIbHBIM
HEOTpPaHMYEHHBIM JIOCTYIIOM K 3JIEKTPOHHBIM pecypcam OMOINOTEKH YHUBEPCUTETa, CoepiKaliei
n3/1aHus y9eOHOM, yueOHO-METOAMYECKON U WHOM JINTEPATYPhI 110 U3y9aeMOU THUCIUTIINHE.

10. MATEPUAJIBHO-TEXHUYECKAS BA3A, HEOBXOJIUMAS I
OCYUIECTBJIEHUSA OBPA30BATEJIBHOI'O NTPOLECCA

B xone peamuzarnuu o0pa3oBaTENbHOTO MpoIlecca HCHOIB3YIOTCS CIENHATU3UPOBAHHbBIE
MHOTO(QYHKIIMOHATbHBIC AyAUTOPUU ISl TPOBEIACHHS 3aHATUN JIEKIMOHHOTO THIIA, 3aHSITHA
CEMHUHApPCKOTOo Tuma (MPaKTHYECKUX 3aHATHH, JabOpaTOpHBIX padoT), TPYNIOBBIX U
WHAWBUAYAIbHBIX ~ KOHCYJbTAIlMi, TEKYIIEro KOHTPOJS W TPOMEKYTOYHOW  aTTecTaluw,
YKOMIUIEKTOBaHHbIE CHEIHATU3UPOBAHHON MeOeNbl0 M TEXHHUYECKHMMH CpEeACTBAMH OOyuYeHUs,
CIIy’KaIllUMU JJIS IPE/ICTaBJICHUs yueOHON MH(POpMaIUK OOJIBIION ayTUTOPHH.

[IpoBenenue 3ausATUI 0OECIeUnBaETCs JEMOHCTPALMOHHBIM 000pYI0BaHUEM.

[TomemieHust A7iE CaMOCTOSITENILHOM pabOThl OCHAIIEHBI KOMITBIOTEPHOW TEXHUKOU C
BO3MOXXHOCTBIO TMOAKIIOUEHUs1 K ceTh «MHTepHeT» U olecrnedeHueM J0CTyna B AJIEKTPOHHYIO
UH(POPMALIMOHHO-00pa30BaTENbHYIO CPEly OpraHU3alHH.

Jlisg nui ¢ OrpaHUYEHHBIMU BO3MOYKHOCTSMU 3/J0POBbSI M MHBAJIUIOB IPEIOCTABISETCS
BO3MOXXHOCTh TPHUCYTCTBUS B ayJAUTOPUM BMECTe C HHMH AacCHCTEHTa (momoiHuka). Jlus
CcnaboOBUIAIMIMX TPEAOCTaBIACTCS BO3MOXKHOCTh yBENIMUYEHHs Tekcra Ha odkpane [IK. B
KOMIIBIOTEPHOM KJIaCCe M B MOMEIICHUH JIJISi CAMOCTOSITEIbHON PabOThI B KOMILJIEKT 000PYIOBAHHUS
TaK)Ke BXOAMT KJIaBUATypa, KJIaBUIIM KOTOPOH MapKUpPOBaHBI peiabeHO-TOUCUHBIM HIpUpTOM. J[i1s
00yYJarOIIUXCs ¢ OTPaHUYCHHBIMU BO3MOXHOCTSMU 370POBbs, UMEIOIINX OTPaHUYCHHS O CIIYXY,
NPEJCTaBISIeTC  BO3MOXHOCTh  WCIOJIb30BAaHUS  MOPTATUBHOM  MHIYKIMOHHOM  CHCTEMBI
(MHIYKIIMOHHON metTnu). [ caMOoCTOosATeNnhbHONW pabOoThl JHUI] ¢ OTPAHUYECHHBIMUA BO3MOKHOCTSIMH
3M0POBBSl B TOMEIIEHUU JIsi CaMOCTOSATEIbHON paboThl opranm3zoBaHo oxHo Mecto (1K) c
BO3MOXXHOCTSIMH ~ OECKOHTAaKTHOTO  BBOAAa HWH(MOpPMAlMM ©  YIOPABICHUS  KOMITBIOTEPOM
(cenmanu3upoBaHHOE JIMIIEH3HOHHOE TTporpaMmMHoe obecrieueHne — Camera Mouse, Be0 kamepa).

bubnmoreka yHHBEpCUTETa MPENOCTABISACT yNAICHHBINH JOCTYI K JIEKTPOHHBIM pecypcam
O0uOIMoTEKH YHUBEPCUTETA C BO3MOKHOCTIMH JUIsl C1a00BUASIIETO YBEIUYEHHs TEKCTa Ha SKpaHe
[K.

Jluma ¢ oOrpaHMYeHHBIMM BO3MOXKHOCTSIMH 3/I0POBbSI MOTYT MpU HEO0OXOIUMOCTU
BOCIIOJIb30BaThCsl UMEIOIIMMCSL B YHUBEPCUTETE KPECIOM-KOJsICKOol. B yueOHOM Koprryce numeercs
aganTupoBaHHbId TUdT. Ha mepBoM sTaxe o0opyaoBaH CleNUATU3UPOBAHHBINA TyalleT. Y BXojaa B
3laHWe YHUBEPCHUTETa IJis HMHBAIUIOB OOOpyJOBaHA CIelUanbHas KHOIKA, BXOAHAS Cpena
obecrieueHa MHGOPMAIIMOHHON JTOCKON O PeXUME pabOThl YHUBEPCUTETA, BHITOITHEHHOW penbeHO-
TOYCYHBIM TaKTHJILHBIM HIpHQTOM (a30yka bpaiins).
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[Tpunoxenue 1

®OH/JI OUEHOYHLIX CPEACTB 110 JUCLHUIUIMHE

«IKOHOMETPHUKA)
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®OHJl OLEHOYHBIX CPEJACTB JUIsi TPOBEJIEHMS TEKYIUEA M
MMPOMEKYTOYHOM ATTECTALIMYA OBYYAIOIINXCS MO JUCIHUATIINHE

1. Iloka3aTesin, KpUTEPUH U OLIECHUBAHUE B Mpolecce TEKyLIeH aTTecTAlNU

Nudopmanust 0 coaepkaHuM U MPOIEAYPE TEKYIIEro KOHTPOJIS YCIIEBAEMOCTH, METOJIUKE
OILICHHUBAHUA 3H8.HPII>1, YMeHI/II\/'I 1N HABBIKOB OGy‘I&IOH_IGI‘OCH B XO0A€ TGKYH_IGI‘O KOHTpO.H}I JOBOIATCA
HayYHO-TIEAArOrMYeCKUMUA PAOOTHUKAMU Y HHUBEPCUTETA J0 CBEACHHS OOYYarOIIETrocs Ha MEPBOM
3aHATHUHA T10 ,Z[ﬁHHOfI AUCIHUIIIINHEC.

Tekymuit KOHTPOJIB TPEAYCMATPUBACT MOJATOTOBKY aCTUPAHTOB K Ka)KIOMY 3aHSTHIO, OTBETHI
Ha BOHpOCBI B paMKax TCCTOB, HOI[FOTOBKy 148 Hp@I[CTaB.HeHI/Ie JOKJIaaa, BBIIMMOJIHCHHUC AOMAIIHHUX
3aJIaHWi, HAMMKCAaHUE KOHTPOJBHBIX pa0dOT, aKTUBHOE CIIyIIAaHWE Ha JICKIHIX. ACIHPAHT JOJDKEH
IPUCYTCTBOBATH HA 3aHATHUSAX, y4aCTBOBATh B 00OCYXJIECHNHU pa30MpacMbIX 3aJaHUM.

Tekymuii KOHTPOJIb MPOBOAMTCS B (OpME TECTOB, JOMAITHUX 3aJaHUN, TOKJIAJO0B H
KOHTpOHBHBIX pa60T, IIO3BOJIMIOIIUX OLCHUTH CTCIICHBb yCBOGHI/IH MaTepHana 10 XO,Z[y I/I3yIIeHI/I$I
JTHCIATUIMHEL.

Tab6muna 1
Iloka3arein, KpUTEPUM U OLlCHUBAHUE B MPoOIleCcCe TEKYIIeil aTTecTAlun
HaumeHnoBaHue TeM (pa3iesoB) ®opMbl TeKylIero KOHTpoJsi | PesyabTarsl
ycneBaeMOCTH TeKyIIero
KOHTPOJIst
Tema 1. BBesenne B aHanu3 NPUYMHHO-CIICACTBEHHBIX CBS3EH Tecr, 13 3a4TE€HO/
Tema 2. OpreHTUPOBAHHBIA AIMKITNIECKUI rpad HE 3a4TEHO
Tema 3. MeTo «pa3HOCTh pa3HOCTEH»
Tema 4. PanmomMu3upoBaHHBIE KOHTPOIUPYEMBIE HCCIICIOBAHUS JlomaiiHee 3aianue 3a4TeHO/
HE 3a4TEHO
Tewma 5. MatuuHr. JlomarHee 3amaHmne 3auTEHO/
HE 3a4TEHO
Tema 6. O000IIEHHBIA METOL MOMEHTOB JloMaliHee 3a/1aHue 3a4TE€HO/
Tema 7. MeTon pa3pbIBHOM perpeccuu HE 3a4TEHO
Temsr 1 —7 Joxnan 3a4TCHO/
HE 3a4TEHO
Tema 8. DneMeHTHI 0alieCOBCKOTO MOAX0a JlomaiHee 3a1anue 3auTeHO/ HE
3a4TEHO
Tema 9. DKOHOMETPUYECKUE METOIBI OLICHKHU 3()h(HEKTUBHOCTH Jomaiunee 3aganue 3a4TeHO/
HE 3a4TEHO
Tema 10. DneMeHTHl MHOTOMEPHOI'O CTATUCTHUYECKOTO aHallu3a. Jomaiunee 3aganue 3a4TeHO/
MeTo rIIaBHBIX KOMIOHCHT. JIMCKPUMUHAHTHBIN aHAIN3 HE 3a4TEHO
Tema 11. Henmapamerpuueckas H HOIyHapaMeTpHuecKas
perpeccun
Tembr 8 — 11 Joxman 3a4TeHo/
HE 3a4TEHO
Tema 12. Ctarnyeckue JIMHEHHbIE MOCITH TAHESIbHBIX JAHHBIX KonTponpHast pabota 3a4TeHO/
HE 3a4TEHO
Tema 13. MeTtoa pa3HOCTb-B-Pa3HOCTAX JUIS ITAHETBHBIX JTaHHBIX JlomarHee 3amanmne 3a4TE€HO/
HE 3a4TEHO
Tema 14. Meton CTOXaCTHYECKOH TpaHUIBI IS TaHEIbHBIX -
JIaHHBIX
Tema 15. Equnnunbie KOPHU M KOMHTETpAIHs.
Tema 16. JluHaMuuecKue MOJCIIN MAHEIbHBIX JTaHHBIX
Tembr 12— 16 Tect 3a4TeHO/
HE 3a9TEHO
Joxnan 3a4TCHO/
HE 3a9TEHO
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Tabmauma 2

®opmBI Kpurepnu onennBanns
TeKYIIero
KOHTPOJIsI
ycrneBaeMoCTH

Banel BEICTABJISIFOTCS IO YHCITY MPABIIBHBIX OTBETOB.

Tect AcnmpaHT OTBETHII IPAaBMIIBHO MeHee, 4eM Ha 41% Bompocos (He 3a4TeHO);
AcnmpaHT OTBETHJI IPAaBIIIBHO OoJiee, ueM Ha 41% Bompocos (3a4TeH0).
AcnHpaHT HE 3HAeT OCHOBHBIX ITOJIO)KEHUH TEOPHH, UCIBITHIBACT 3aTPYAHEHHS MIPU PEIICHUN
3anad — 0—2 Gaa (He 3a4TEHO);
AcnHpaHT JEMOHCTPUPYET 3HAHHE OCHOBHBIX TEOPETHYECKHX TIOJOKEHUH, Npeamaraet

Jomarraee MIPaBUIIBHYIO HICOJIOTHIO PEIIeHHS 3a1ad — 3 6ajuia (3a4TeHO);

3a/aHme AcTnmpaHT JIEMOHCTPUPYET 3HAHHWE BCEX TEOPETHUECKUX IIONOKEHHUH, BBHITIOIHIET 3alaHMS 1
OTBEYaeT Ha BCE BOMPOCHI, HO JIOIYCKAET HECYIECTBEHHBIE OMIMOKK — 4 Oaia (3a4TeHo);
AcnMpaHT JEMOHCTPUPYET 3HAHHE BCEX TEOPETUYECKHX ITOJIOKECHUH, NPABHILHO BBIIOJIHSIET
3aJaHusl M OTBEYAET Ha BCE BOIPOCH! — 5 6aisioB (3a4TEHO).
Pemwanace 3agava, OTIMYHAS OT NMPEJIOKEHHOM, WM penienne orcyTctByer — 0—1 Gamna (He
3a4TEHO);
Pewienye BBISIBUIIO HE3HAHME MM HETIPABWIBHYIO TPAKTOBKY OCHOBOIIOJIAraIOIMX MOJI0XKEHUN
U MIPEIIOCHUIOK, HaTM4YKe rpyObIX omMnOoK — 2—4 Gayuia (He 3a4TeHO);

KoHTpostbHas Pemenne mokasaino HEMONTHOE  3HAHWE MMM YaCTHYHO HEMpaBMNBHYIO TPAKTOBKY

pabora OCHOBOITOJIATAIOIINX MOJIOKESHUH B TIPEAIIOCHUIOK, IPUCYTCTBHE TPYOBIX OMIHOOK — 5—6 6aioB
(3auteHo);
Pemenne npaBruiIbHOE, HO HETIOIHOE, BOSMOKHBI HECYIIIECTBEHHBIE OTPEITHOCTH — 7—8 6ajioB
(3auteHo);
Pewienne noiHoe M MpaBWILHOE, AOIYCTUMBI HECYIIECTBEHHBIE TIorpentHocTH — 9—10 6aioB
(3auTeHo).
B npesenraunu npucyrcryer oubnuorpaduyeckoe onvcanue cratbu (1 6amn),
[pencraBnenue uccnemxyemoit mpoodiemsl (1 6amwr),
[IpencraBnenue npeapicTopuu ucciaenoanus (1 6amwr),
[pexncraBnenune Teopernyeckoit moaenu (1 Gamn),

Joxman [pencraBnenue nanubIx (1 6amn),

[Ipencrapnerne Merona oneHnBanus (1 6amr),
[IpencraBnenne pe3ynsTaToB (2 6amn),
JInanoe muenwue (1 6amn),

KauecTtBo npesenraruu B mesom (1 6amn).

KAPTA BAJUVIOB JTMCHUIIJIMHBI

DopMa KOHTpOJIS banasl
Tekymmuii KOHTPOJIb 70
TTpoMexyTOUHBIH KOHTPOITh 30

2. KoHTpoJIbHBIE 32a1aHUA I TeKyllell aTTecTalun

Marepuajbl TeCTOBOI0 BOIIpoOca

Tembl 1-3.

®dynnameHTagbHAg MPOOIEMa MPUUMHHO-CIISICTBEHHOTO aHAIN3a — 3TO
A. HeHAOJIFOJaeMOCTh 000UX MOTEHIIMAIBHBIX UCXOI0B

B. koppemsiius perpeccopa ¢ ommuoOKon

C. rerepocke1aCTUYHOCTD

D. HemaeHTUUIMPYEMOCTh YPaBHEHUS

Bompoc 2

Ycnosue urnopupyemoctu (Ignorability) o3Havaer, uyto
A. pacnpeaciiCHUC NOTCHIUAJIBHBIX PC3YJIbTATOB HC 3aBUCUT OT HA3HAUCHUA
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B. MBI MOXeM WrHOPHUPOBATH pE3YyNbTAaThl TEX YYACTHUKOB, KTO Hapyllan IMpaBuia
JKCIIEpUMEHTA
C. MBI MO’KE€M UTHOPUPOBATH TOT (haKT, YTO HE BCE COTIACUIIUCH YUaCTBOBATh B 3KCIIEPUMEHTE

D. MBI MOXEM UTHOPUPOBATH TOT (aKT, YTO JAHHBIE IKCIIEPUMEHTA U3MEPSIOTCS C OIINOKOI

Bormpoc 3

Kak Ha3bIBaeTCsl yclIOBHE O TOM, YTO AJIS KaXJ0ro oOBbEKTa HET pa3HbIX BEPCUI KaxI0ro
YPOBHS BO3JEMCTBUS (HET CKPBITBIX BAPUAHTOB BO3ACUCTBHUS)?

A.SUTVA

B. Positivity

C. Ignorability

D. Exchangeability

Bormpoc 4

[Iycte Y — pesynpTHpylomas nepeMeHHas, A — OMHapHas TepeMeHHas Il BO3JACHCTBUSL.
Cpennuii 3¢ ekt s monynsauuu ecTb

A. E(Y|A=1)-E(Y|A=0)

B. E(Y1]A=1)-E(Y1]|A=0)

C. E(Y1)-E(Y0)

D. E(Y1]A=1)-E(Y0|A=0)

Bomnpoc 5

[Iycte Y — pesynpTHpylomas nepeMeHHasi, A — OMHapHas TepeMeHHas Il BO3JACHCTBUSL.
ATT —»at10

A. E(Y|A=1)-E(Y|A=0)

B. E(Y1]A=1)-E(Y1]|A=0)

C. E(Y1)-E(Y0)

D. E(Y1]A=1)-E(YO0|A=1)

Bormpoc 6
Ot1o THN rpada Ha3BIBACTCS

X
PR
A Y
A. Bunka
B. oOpaTHas Buika
C. uens

D. Her npaBuiIbHOIO OTBETA

Bomnpoc 7

Yreepxaenue «Kondaynaepsl (Confounders) — 3To mepeMeHHbIE, KOTOPBIE BIUSIOT KaK Ha
BO3JICIICTBHE, TaK U HA PE3YJIHTAT»

Bepno

Hesepno
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Bomnpoc 8
B nanHoM rpade KoyuiaiiiepoM siBIsSeTCs

A 1B O

D. HeTr npaBuiIBHOIO OTBETA

aw
QW >

Bormpoc 9
Yr1Bepxaenue «Kourponupys B, Mbl cMoxeMm caenats A u C He3aBUCUMBIMU
£

A — B — ©

A. Bepno
B. HesepHno

E

Bonpoc 10
BriGepute BepHbIE YTBEPKACHUS

V. W
basaol
A Y

A. ecTb /IBa IyTH Yepe3 3aIHIOI0 JIBEph, OAMH U3 HUX OJOKUPOBAH KOJUIalIepoM
B. ecTb oauH myTh uepe3 3aHIOI0 JBEPb U OH OJOKHPOBAH KoJlIaiiepoM

C. ecTh OJMH ITyTh Y€pe3 33 HIOI0 IBEPh U OH HE OJIOKMPOBAH KOJUIAHACpOM

D. HeT npaBuIBLHOrO OTBETA

Bompoc 11
[Iycte T— mammu Juist Tpynnibl BO3AECUCTBUS, A— JaMMHM JiJIsi BTOpOro nepuoga. B merone
p%HOCTB-B-paBHOCTHX

A. onenuBator ypaBHeHue Y=b0+bl*T+b2*A+b3*T*A+e u cmoTpsT Ha K03 dunmeHT b3

B. ouenuBarot ypaBHenue Y=b0+b1*T+b2*A+e u cMoTpsaT Ha KO3pPUIHEHT b2
C. ounenuBatotr ypaBHeHHE Y=bO+bI1*T+b2*A+b3*T*A+e u cMoTpsaT Ha kKO3 PuIMeHT b2

D. HeT npaBuUIBbHOrO OTBETA

Tembl 12-15.
Bomnpoc 1
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I[Iycte Y1i=15, Yi2=18, Yi3=15, Ya=11, Y2o=17, Y23=11. [ns oueHKH MoJenu c
¢ukcupoBaHHbIM 3((PeKTOM HCTONB3YIOT MpeoOpa3oBaHHbIE 3HAa4YeHUs Y. UeMy OHO paBHO Jis
i=1,=1?

Al

B. -1

C.2

D. 15

E.O

F. Het npaBunbHOrO OTBETA

Bompoc 2

JUJ1s MCTI0JIb30BaHMsI MOJIeNel TaHEIbHbBIX JAHHBIX MMHUMAJIBHOE YHMCIIO IEPUOJOB PABHO

Al

B.2

C. 10

D.N/3

E. HeT npaBuIBHOTIO OTBETA

Bompoc 3

Ecnm B Tecte Xaycmana nmonmydeHo p-3Hauenne=0.24, To cienyeT BhIOpaTh
A. O0beTMHEHHYIO MOJIETTh

B. Mogens ¢ pukcupoBanHbiMEU 3 dexTamu

C. Mogenb co ciaydailHeIMU P dexTamMmu

D. Mogenb, onileHeHHYI0 110 METOly XaycMaHa-Tennopa

E. Her npaBuiibHOro OTBETA

Bormpoc 4

Ecin B LM-tecte nmonyueno p-3Hauenne=0.24, To cinenyeT BoIOpaTh
A. O0beTMHEHHYIO MOJIETTh

B. Mogens ¢ pukcupoBanHbiMEU 3 dexTamu

C. Mogenb co ciay4ailHbIMU P dexTamu

D. Mogenb, onileHeHHYI0 110 METOly XaycMaHa-Tennopa

E. Her npaBuibHOr0 OTBETA

Bomnpoc 5

Ecnu npu cpaBHeHun monenu ¢ puxcupoBaHHBIMHU 3P deKTaMu U 00BeAMHEHHON MOJIETN
noiy4eHo p-3HaueHne=0.04, To cienyeT BHIOpATH

A. OO6beTMHEHHYIO MOJIETTH

B. Mogens ¢ ¢pukcupoBanHbIME 3 hexkramu

C. Mogenb co ciydaitHeIMH 3 deKTamu

D. Mogens, onieHeHHY10 110 MeTOoy XaycMmana-Teiopa

E. Her npaBuisHOrO 0TBETA

Bomnpoc 6

COanancupoBaHHas MaHENb — 3TO MaHelb, A5 KOTOPOr

A.N=T

B. N mamuoro 6onpire, uem T

C. N samHOro mMeHsIe, yeM T

D. Ectb poBHO NT HaOmoneHuit

E. BBe/ICHBI Kak MPOCTPAHCTBEHHBIC, TAaK U BPEMECHHBIE 3PP EKTHI
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F. Het npaBunbHOr0 OTBETA

Bomnpoc 7

Ecnu X015 OB1 OJJMH perpeccop He MEHSETCS 110 BpEMEHH, TO

A. HeBO3MOXKHO OIIEHUTHh MOJIeh C GUKCUPOBAaHHBIMU d(PexTamMu

B. HeBO3MOXXHO OIIEHUTH MOJIEINb CO CIIydaiHbIMU 3¢ deKkTamu

C. HeBo3moxxHO o1eHUTH 3((PEKT OT 3TOro perpeccopa B Mojeiau ¢ (HUKCUPOBAHHBIMU
s dhexkramu

D. HeBo3M0OXHO O11€HUTH 3P (HEKT OT ITOTO perpeccopa B MOJICTH €O CydaiHbIMU 3P deKTaMu

E. Her npaBuisHOrO 0OTBETA

Bomnpoc 8

OnenuBanue nmo metoay Hausman-Taylor’a mpuMeHsieTcs: B CUTyalluu, KOTaa
A. Bce perpeccopbl 3HIOT€HHBIE

B. Bce perpeccopsl 3K30reHHbIE

C. Yactb perpeccopoB 3HIOI€HHA, YaCTh PETPECCOPOB IK30I€HHA

D. Her npaBunbsHOro oTBeTa

Bompoc 9

Onenky IV MOXXHO MCITOTB30BATh JIJIs1 pEIICHUs MPOOJIEMbI, BO3HUKAIOIIEH 13-3a
A. MyJIbTUKOJJIMHEAPHOCTH

B. aBTOKOppENAIIN OMUOOK

C. reTepocke1acCTUYHOCTH

D. HeT npaBuUIBbHOrO OTBETA

Bomnpoc 10

Paznuune Mexy 9HIOT€HHBIMH U SK30I'€HHBIMU [TEPEMEHHBIMU 3aKII0YAETCS B

A. DK30r€HHBIE NIEPEMEHHBIE OIPEACIAIOTCS BHYTPH MOJIEIH, a SHJIOTCHHBIE ITEPEMEHHBIE
OIIpEAEIIAETCS BHE MOJEIIN

B. 3aBucutr ot pasmepa BbIOOpkH: mpu N>100 SHIOTCHHBIC MEPEMEHHBIC CTAHOBSTCS
HK30T€HHBIMU

C. 3aBHCHUT OT pacHpeeseHHUs] MEPEMEHHBIX: KOIZla OHM HOPMAJbHO pPacHpeleeHbl, OHU
AK30I'€HHbIE, HHAYE OHU DH/IOT€HHBIE.

D. xoppenupyoT 1 epeMeHHbIe C OIHOKaMU

E. HeT mpaBuIIBHOTO OTBETA

Bonpoc 11

Metons! FE u FD

A. Bcerma garoT OQUHAKOBBIC OI[CHKH

B. HUKOrIa HE JAaI0T OAUHAKOBBIX OIICHOK

C. maroT oAMHAKOBBIE OLIEHKHU TOJIbKO Mpu T=2
D. naroT onrHaKOBBIE OLIEHKH TOJBKO mpu T>30
E. HeT mpaBuIIBHOrO OTBETA

Bonpoc 12

JluHaMu4ecKre MOZEIH MaHEeJIbHbIX — 3TO MOJEIH, B KOTOPBIX
A. ecTb aBTOKOPPEISAIUS OMIHO0K

B. ectb naru perpeccopon
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C. ecTb Jlarv 3aBUCUMOM NMEPEMEHHOMN
D. mro0ast ma"enbpHast MOJEND SIBIISIETCA JUHAMUYECKON
E. Her npaBuiibHOTO OTBETA

Bomnpoc 13

ITanennHBIC JaHHBIC M€ HA3BIBAIOT
A. KpOCC-CEeKIIMOHHBIMU

B. skcniepumeHTanbHbIMU

C. KBa3U-3KCIIEPUMEHTATIbHBIMU

D. noHruTIOTHBIMUI

E. Her npaBuiibHOTO OTBETA

Bomnpoc 14

Mogneneit mocTpoeHus! CTOXaCTHYECKOU TpaHHLbl (P (HEKTUBHOCTH [T MAHETbHBIX JaHHBIX
A. HE CyIIECTBYET

B. cymecTBy10T, HO 3 PEKTUBHOCTH HE MOXKET MEHATHCS CO BpEMEHEM

C. cymecTByrOT, HO 3 (PEKTUBHOCTH MOHOTOHHA

D. cymectByror

Bonpoc 15

B nanenpHOM KOMHTErpaliui KOUHTIEPUPYIOIINI BEKTOP JOJDKEH ObITh OJTMHAKOBBIM JJIS BCEX
00BEKTOB

Hctnna

JIoxb

Bonpoc 16

B kakmx Tectax Ha EIMHMYHBIA KOPEHb MPEIIOiaracTcss OTCYTCTBHE Cross-section
dependence?

A.LLC

B. IPS

C. Fisher

D. CADF

MarepuaJjbl JOMAIIHUX 3aJaAHUH

Tema 2. OpueHTHPOBaHHBIN AaUMKINYECKHid rpad

Jlomaminee 3axanune

[Tpountaiite tmaBel 21, 22 u 23 u3 unTepHeT-MocoOusi «Advanced Data Analysis from an
Elementary Point of View» ¢ pa30opoM nmpuMepoB allMKJIN4ecKUxX rpados.

Tema 3. MeToa «pa3HOCTb pa3HOCTEH»

Jlomaminee 3axanne

@aiin twocities.dta

[[3unwkoy u LI3MHMAHB — J1Ba MOX0XKUX ropoja B oaHo# nmpoBuHImK. B 2011 [[3uHuwK0y 6611
COeMMHEH C BBICOKOCKOPOCTHOW Xene3Hoi moporoit. Kakoit sddext okazano coenuHeHHE ¢
BBICOKOCKOPOCTHOM KeJIe3HON JOPOrol Ha BaoBoi ropojacko mpoaykt (BI'TI) Lzunuxoy?

Tema 4. Pan1oMu3upoOBaHHbIE KOHTPOJIMPYeEMbIe UCCJIeI0OBAHUS

Jlomaminee 3axanune

[IpounTaiite crarpto. loannidis, J.P. "Why most published research findings are false." PLoS
medicine 2.8 (2005): e124.
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a) Kakue nokasarenbcTBa aBTOp MPUBOIUT B MOJIb3Y TOTO, UTO PE3yIbTaThl OOIbIIMHCTBA
OIyOJINKOBaHHBIX paboT HE BEepHBI?

b) YTO MOXKET MOBBICUTh BEPOATHOCTb, YTO B MCCIEJOBAHUM OYyIyT MOJY4YEHBI BEpHBIE
pe3yabrarsl?

Tema S. MaTuuHr

Jlomainee 3aganue

Hcnonp3yiite nannsle birth weigh.xIsx

Jlana BwIOOpka gereil. 290 W3 HUX POAUIUCH C OYCHb HHU3KUM BECOM H TONIYYaJIH
CHEHUAJIBHYI0 MEIULIMHCKYIO TOAIEPKKY IpU poxkaeHuu, 4091 — koHTposibHas Tpymia (IepeMeHHast
treat).

3TO O0OCTOSATENBCTBO MOIJIO MOBIUATh HAa WX KOTHUTHBHBIM CTaTyc, «cognitive score»
(mepemenHast ppvtr36).

Ho npyrue ¢gakTopbl MOTJIHM MOBIHUATH U HA POKICHUE C HU3KUM BECOM, U Ha KOTHUTHUBHBIN
cratyc. Hanpumep, ycnoBus 6epeMeHHOCTH (IepeMeHHas prenatal), Bo3pacT Marepu (TiepemMeHHas
momage), paca (mepeMeHHass momrace) u oOpa3oBaHue (mepemeHHass momed), YCIOBUS PaOOTHI
(mepemennast workdur), mepBbie 11 poabl (mepemenHas first) u moxon (mepemMeHHas income).

EcTh 11 mpuuuHHAS CBSA3h MEXKIY HU3KHUM BECOM IMPHU POXKACHUU M KOTHUTUBHBIM CTaTyCOM
pebenka? OTBeTbTE Ha BONPOC, TPUMEHHUB METO/IbI, PACCMOTPEHHbIE Ha JICKIIUU.

Tema 6. O0001IEHHLIN METOJ MOMEHTOB

Tema 7. Meroa pa3pbIBHOM perpeccuu

Jlomamnee 3aganue Nel

@aiin ces.dta comepxutr uHpopmanmio o 71 ¢upme — obdbeme Beiycka (upmbl (Y) u
3aTpadeHHBIX MPU ITPOU3BOACTBE 00beMax kanuTaia (K) u pyna (L). Ucrounuk nanasix: Mizon G.E.
Inferential procedures in nonlinear models: An application in a UK industrial cross section study of
factor substitution and returns to scale // Econometrica. 1977. Vol. 45. P. 1221-1242.

Tpebyercs o TUM AaHHBIM OLIEHUTH MTPOU3BOACTBEHHYIO pyHKIMIo Tuna CES:
1

Y=AWK” +(1-w)L’)” ,tne A>0, p<1,we[0,]] — HEKOTOpbIC KOHCTAHTHI.
Bo3MmokHas 9KOHOMCTpHUYICCKAsd CHGLII/Iq)I/IKaLII/I}I MOACIN UMECT BU:

Y/zA’+lln(wa+(1—w)Lf)+gi, E[8i|Ki,Li]=0, i=1,..,71. 3gecp n mamee cumson '

03HayaeT JOrapu(m COOTBETCTBYIOIIECH IEPEMEHHOIA.

[3ameuanue: 5TO0 yuCTO y4eOHBIH mMpuUMep, OO HCIOJIb30BaHUE OOOOIIEHHOTO METOja
MOMEHTOB B 3TOM IIPUMEPE U IPOBEPKA T'MIIOTE3, UCHOJb3Ysl aCUMITOTHYECKMM TeCT B 1. 3, He
OTIPaB/IaHbI, TaK KaK JOCTYITHO CIUIIKOM Maji0 HAOJIOICHHH |.

1. Ouenure OaHHYIO MOJENb OOOOIIEHHBIM METOJAOM MOMEHTOB, HCHOJb3ysd KOHCTaHTY M
nepemennsle K, L, K,/L, B kauecTBe HHCTPYMEHTOB. IHBIMH CIIOBaMH, BOCIIOJIB3YHTECH

MOMCHTHBIMHU YCJIOBHUA CICAYIOIICTO BUAA:

E z'—A'—iln(wa’+(l—W)L§’) =0,
Yo

1

E| (Y- A4 —lln(wK,f’ +(1-wL7)K; |=0,
o,

Bl (Y- A _lln(wa’ +(1=wL)L |=0,
I p

1
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1 K,
E| (Y- A4 ——In(wK? +(1-w)L7))— |=0.

P L,
[3amMeuaHme: YHCIICHHBIH aJIrOPUTM HAXOXKAEHUS MHUHUMYyMa LeleBod (QyHKuuu B
0606H_IeHHOM MCTOAC MOMCHTOB HCIOJB3YECT B Kad4€CTBEC HA4YaJIbHOTI'O HpI/I6JII/I>KeHI/I$I HYJICBEBIC
3HaueHMsl BCeX MapaMeTpoB, IOJJIEKAIIUX OLeHKe (B HamleM ciydae — mapamerpoB A, p,w).

[TockonbKy BbIpaXxeHHE lln(wKip +(1—w)L?) ne onpeneneno npu p =0 u, B 001IeM ciydae, Ipu
o,

w¢[0,1], To ucrmonp3yiiTe B Ka4eCTBE HAYAIBHBIX MpuOIkeHui 3HadueHus p =0 u we (0,1)].

2. Hcnons3ysa J Tect, mpoBepbTe TUIIOTE3Y O MPAaBUIBHOM crienndukanuu moaenu. Kakoi
BEIBOJ] MOJKHO CIIEIaTh?
3. [IpoBepbTe TUMOTE3y O TOM, YTO MBI UIMEEM JIEJI0 C MPOU3BOACTBEHHON (DyHKIHEH

tuma Ko66a—/yrmaca (to ectb, uro p=0). [3ameuyaHue: TIOCKOIBKY BBIpAXKEHHUE
lln(wa’ +(1-w)L?) e onpeneneHo npu p =0, TO NpoBeppTe TUNOTE3y O TOM, uto P =0,
P

Hanpumep, yto p =0.0001].

JlomamHee 3aganue Ne2

B pamkax 3Toro 3amaHus Bac IMPOCSAT YaCTMYHO BOCIPOM3BOAMT HCCIENOBAaHHE U3 KHUTH
Angrist J.D., Pischke J.-S. Mastering Metrics: The Path from Cause to Effect. Princeton University
Press, 2015. Chapter 4.

B CHIA 3ampemnieHo ynoTpeOsTh alKoroib JIMIaM, He JTOCTUTIIUM 21-JeTHOTO BO3pacTa.
X0Td, KOHEYHO, €CTb M T€ KTO Ha4yMHAeT YNOTpeOIsATh €ro paHblle 3Toro Bo3pacta. Llens
UCCIICIOBaHMSI — BBISICHUTD, YBEIMYUBACT JIM YIOTPEOICHHE ANKOTOJIsl 1O AOCTIKEHHS 21-1eTHero
BO3PacTa PUCK NMPEKIEBPEMEHHON CMEPTH.

@aiin alcohol.dta conepxur nnpopmanuo o koddpduuuente cmeprHoctu (mortality rate
measured by deaths per 100,000 persons per year) B CIIA mu1; B Bo3pacte 19-22 neT oT pa3InyHbIX
IPUYHH.

Onucanue nepeMeHHbIX (OCHOBHBIX):

* agecell - Age of individual (the study focuses on adults between 19-22 year);
*all - Overall mortality rate;

* alcohol - Mortality rate for alcohol-related causes;

* homicide - Mortality rate for homicides;

* suicide - Mortality rate for suicide;

* mva - Mortality rate for car accidents;

* drugs - Mortality rate for drug-related causes (alcohol excluded);

* externalother - Mortality rate for other external causes.

[TpoBennTe MONHOLIEHHOE MCCIEOBAHUE OTBEYAlOIIee Ha BOIPOC O TOM, YBEIMUYUBACT JIU
ynotpeOjaeHre WHIUBUIOM aJIKOrojii J0 JOCTHKEeHHMsT UM 21-JeTHero Bo3pacTa pHCK
npexaeBpeMenHoii cmeptu. C 3T0i 1esnbio Bocnodb3yiitecs sharp RDD ¢ nepemennoii all B kauectse
outcome variable, mepemennoii agecell B xadyectBe forcing variable m moporom (cut-off point),
paBHbIM 21 roay.

TeMma 8. DjaeMeHTHI 0aiiecOBCKOI0 IOIX0Aa

Jlomainee 3aganue

@aiin regression.dta (regression.xls) comepxut manneie o 10 kpymabIx Kommanusx CIIIA
(General Motors, US Steel, General Electric, Chrysler, Atlantic Refining, IBM, Union Oil,
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Westinghouse, Goodyear, Diamond Match) 3a 1954 roa: o6bem Beimycka (V) u 3aTpadeHHBIC MpU
POU3BOJICTBE 00BheMbl KanuTana (K) u Tpyna (L). Bce B 1€HE)KHOM BBIPaKECHUU.
TpeOyeTcst Mo ATUM JTaHHBIM OIIEHUTH MPOU3BOACTBeHHYIO QyHKIMIO Tuia Ko66a-/{yrmaca:

Y=cKD.

1. Onenure 00BIYHYIO JIMHEHHYIO perpeccuto Y, =c¢'+aK] + bL] + &, 1o BeIOOpKE. 31€Ch
U Janee ' o3HavaeT Jorapu(M COOTBETCTBYIOLICH epeMEeHHOM.

OT OIeHKHM Tpex mapamMeTpoB c,a,b (yuuTbIBas MUCIEPCHIO OMHOOK PErpeccun o,
yeTbipex) 1o 10 HaOnroAeHusM TPyJHO OKUAATH AAEKBATHBIX pe3ynbraToB. Ilpeamonoxum, 4ro
aHaJIOTUYHAs MOJIENb yXe oleHuBajachk B 1947 rogy no Gonbmeit Beioopke kommanuii CILIA. ITo
pe3yibTaTaM OILCHKHU OBLTH MOJTYYCHBI CICIYIOIINE OLCHKH JUTS HEU3BECTHBIX MapameTpoB: ¢ = 4.8,
4=0.026, b=0.33. Nudopmanus 06 orieHKax cTaHAAPTHBIX OIIHO0K KO3 PHUIIMEHTOB U JUCTIEPCUN
OmMBOK perpeccHy o~ He COXPAHUIACK.

2. Ornenurte 6aileCOBCKYIO BEPCHIO TUHEHHON perpeccuu U3 MyHKTa 1, mpesmnosaras, 4To
anmpuoOpHOE pacrpeseneHne napamerpa ¢ (COOTBETCTBEHHO, d, b ) — HOpMaJbHOE cO cpeaHuM 4.8
(cootBerctBenHo, 0.026 m 0.33) m mucnepcuerr 1 (coorBerctBeHHo, 1/16, 1/16). B kauectBe
aTPHOPHOTO pacTIpelieieHHsl TlapaMeTpa o HCIONb3yiiTe oOpaTHOE TaMMa-pacipefielieHue C
napamerpamu 0.01 u 0.01. KomnosenTs! BekTopa (c’,a,b,c”) TpeanonaraioTcs He3aBUCHMBIMH.

3. [IpoBeauTe rpaduueckyro AuarHocTuky cxoaumoctu MCMC-anroputMa, UCTIONb3Ys
trace plot u aBTokoppensunonnyto gynkuuio (ACF).
4. [IpoBepbTe TUMOTE3Y O TOM, UTO FIACTUIHOCTD BhIMycKa 1Mo Tpyay 6oibmre 0.3. C atoi

1IEJIbI0 HAUJIUTE BEPOSTHOCTH COOBITHS {l; >0.3}.

5. [TpoBephTe THIOTE3y O MOCTOSHCTBE OTHA4M OT MacmTada: a+b=1. Jlug satoro
oeHuTe Moaenb Bua Y/ — L' =c' +a(K] - L))+ & W cpaBHUTE NMOIYYCHHYIO MOJEIb C MOJCIBIO U3
MYHKTA 2, UCTIOIB3Ys OalleCOBCKUM (paKTop.

Tema 9. JxoHOMeTpUYECKHE MeTOAbI OlleHKH d(PPeKTUBHOCTH

Jlomaminee 3axanue

daiin electricity.dta3 COACPXKUT JaHHble 3a 1955 rTom o 99 KommaHMsX
aneKkTpo3Heprernyeckoit orpacinu CHIA.

Onucanue nepeMeHHbIX:

firmid — uaenTUGUKATOP KOMIIAHUH,

COsts — CyMMapHbIe 3aTpaThl KOMIIAHUH 3a 1o, MILTHOHB! $ CILIA,

output — 00beM BeIpaOOTaHHOM 3a TOJ1 ANIEKTPOIHEPTUU, MUJUTMOH KBT 4,

plabor — niena tpyna, $ CIIIA B uac,

pfuel — uena roprouero, $ CHIA 3a muyuinon Opuranckux TerioBbix eaunuil (BTU),

pkap - menHa kanuTana (MHIEKC).

TpeOyercss 1O OSTUM JaHHBIM OIEHUTH CPABHUTEIBHYIO 3(P(EKTUBHOCTh KOMITAHUNA
3IIEKTPOIHEPTETUUECKOM OTpaciu.

1. Ouenure Moens 3G GEeKTUBHOCTH 0 U3AepKKaM (stochastic cost frontier), ncronn3ys
NEpEeMEHHYIO cost — B KauecTBe 00beMa 3aTpaT, output — B kKauecTBe o0beMa BhITycKa, plabor, pkap u
pfule — B kauecTBe 1eH Ha pecypcebl. [Ipeanonoxure, 4To NPONU3BOACTBEHHAS] (DYHKLMS UMEET THUII
Ko66a—/lyrnaca. Ilpeamonoxute MOJyHOPMAJIbHOE pACIpElCICHHe MJisi KOMIIOHEHTHl 1,

1

3 Christensen L.R., Greene W.H. (1976). Economies of scale in US electric power generation
// The Journal of Political Economy. Vol. 84(4). 655-676.
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oTBevarolel 3a HedpPexTuBHOCTh. CrenudpuKanus, YUUTHIBAIOMAA JMHEHHYIO OIHOPOIHOCTD
byHKIIUN 3arpar 1o LEHaM, AMeEET BUJI
In(costs, /pkap,) = 3, + a In(output,) + S, In(plabor, /pkap,) + 3, In(pfuel, /pkap,) +v, +u,, tme i -

ungekc Gupmel, v, ~ N(0,07°), u, ~ N*(0,0). KakoBa OleHKa ISl 5IaCTUMHOCTH 3aTPaT MO LEHE

Kanurana?

2. KakoBbl pe3ynapTaTsl TecTa OTHOIICHHWS NPABAONOAOOMS HAa  OTCYTCTBHE
HeaexTuBHOCTH? MIMETIO JIM CMBICI B 3TOM NPUMEPE BMECTO MOJIENHU U3 I1. | OLIEHUBATh OOBIUYHYIO
JIMHENHYIO perpeccuio,
In(costs, /pkap,) = B, + aIn(output,) + 3, In(plabor, /pkap,) + 3, In(pfuel, /pkap,) + v,, v, ~ N(0,57)?

3. [Ipennonoxwure, 4T0 3PPEKTUBHOCTH KOMITAHUH 3aBUCHUT OT €€ pa3Mepa (MCIoNb3yiTe

nepeMeHHyro output B KayecTBe proxy [uis pasmepa Kommanuu). OICHHUTE MOJICTb
In(costs, /pkap,) = 3, + « In(output,) + 3, In(plabor, /pkap,) + /3, In(pfuel, /pkap,) + v, +u,,
v, ~N(0,057), u, ~N"(0,exp(a, +a,In(output,)). Kak pasmMep KOMIAaHMM BIHSET Ha €€
3P PEKTUBHOCTH?

4. [Toctpoiite oneHku ais HedhPEeKTUBHOCTEN, E[exp(u)|u +v=¢],rme &, i=1,..,99

— ocTaTku B Mojienu u3 1. 3. KakoB uaentugukatop Hanbosnee apdextuBHoi komnanun? [Toctpoiite
rpadguk 3aBUCUMOCTH Hed(D(PEKTUBHOCTH OT pazmepa GupMbl. MOXKHO Jid, Cys 110 TpaduKy, CAUTATh,
YTO KPYIHbIE KOMIIAaHUU Oosiee Y3PPEeKTHBHBI?

Tema 10. DjeMeHTbI MHOTOMEPHOI0 CTATHCTHYECKOro aHaiau3a. MeToa TJIaBHBIX
KOMIIOHEHT. JIMCKPMMUHAHTHBIA aHAIH3

Tema 11. Hemapamerpuueckasi ¥ mojynapaMeTpu4eckasi perpeccuu

Jlomamnee 3aganue Nel

3amaua Nel

Jlan AByMepHBIi ciydaiinbiii BekTop X = (X,,X,)" ¢ BekTopoM cpenHux (4, i4,)" u Marpuneit

_(5 2
KOBapuannuu .
puaunii |

1. Halimure rnaBHbIe KOMMOHEHTH Z =AX+B (tne Z =(EI,EZ)T, A — wmartpuna

pasmepHocTH 2X2, B — BEKTOp pa3MepHOCTH 2) BeKTopa X .
2. Hailigure n0omr0 qUcnepcHy, 0OBbICHEHHYIO NepBOii ri1aBHON KomnonenTol (1,[ X, Z])?

3. Haiigure marpuny Harpy3ok. KakoB ko3 GHIHMEHT KOPPEISIU MEXAY X, H Z, ?

3amaua No2

daitn wine.dta* comepkuT pe3ynpTaThl XUMHYECKOTro aHamu3a 178 BUH, IPOU3BENEHHBIX B
OJIHOM 13 obnacteit Mranmuu.

Onucanue nepeMeHHbIX:

y —Copr BuHa (1, 2, 3)

x1 — Alcohol

x2 — Malic acid

x3 — Ash

x4 — Alcalinity of ash
x5 — Magnesium

4 Forina M. et al. PARVUS - An Extendible Package for Data Exploration, Classification and
Correlation. Elsevier, Amsterdam, 1988.
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X6 — Total phenols

X7 — Flavanoids

x8 — Nonflavanoid phenols
x9 — Proanthocyanins

x10 — Color intensity

x11 —Hue

x12 —0OD280/0D315 of diluted wines
x13 — Proline
[TocTpoiiTe MOJIETb TUHEMHOTO JUCKPUMUHAHTHOTO aHAIN3a, TPEACKA3bIBAIONIYIO COPT BUHA
(y) mo ero xumuueckomy coctaBy (x1,...,x13). C 3T0it nenbio
1. BeisicauTe, MOKHO JIM B 3TOM MPUMEPE UCIIOIb30BATh JIMHEHHBIA TUCKPUMHUHAHTHBIA aHAIU3.

C 3TOi 11eN1bI0 POBEPHTE TUMOTE3BI O TOM, YTO

(a) pacripenenenue xapakTepucTuk (x1,...,x13) BHYTpH KakKIOTo M3 TpeX KIAcCOB (COPTOB
BUH, Y) ABIISI€TCSI MHOTOMEPHBIM HOpMaibHBIM. C 3T0ii nenbio nposeaute Doornik-Hansen omnibus
test on multivariate normality. Bocrions3yiitech koManmoi mvtest normality B Stata.

(b) xKoBapuaIMOHHBIE MaTPHUIIBI MHOTOMEPHBIX HOPMAJIBHBIX PACIPEACTICHUN B KaXJIOM W3
Tpex kiaccoB paBHbl. C 3Toi menbto npoBeautre Box M test. Bocnonbs3yitech koMaHAoM mvtest
covariances B Stata.

Kaxkoii BEIBOJ BEI MOXKETE cAeNIaTh?

2.(He3aBucumMo OT BbIBOJA M. 1) WCKIIOUMTE CIydailHBIM 0Opa3oM W3 BBIOOPKH OJHO W3

HAOMIO/ICHUN W OIICHWTE MOJENb JIMHEWHOTO NUCKPUMHUHAHTHOTO aHalM3a MO ocTaBmmmcs 177
HaOmoeHusM. [IpeuioxkuTe HHTEpIPETANH TS TIOCTPOCHHBIX TUCKPUMUHAIIMOHHBIX ()YHKITUH.

3.IIpaBmiIbHO JIK KJIacCU(PHUIUPYET MOJENb HAOIIOICHHE, HE Monasiiee B BIOOPKY? Kakoa
BEPOSITHOCTH TOT'0, YTO 3TO BUHO 1-0r0 copra?

Jlomamnee 3aqanue Ne2

daiin electricity.dta5 COACPXKUT JaHHble 3a 1955 rTom o 99 KommaHMsX
aneKkTpo3Heprernyeckoit orpacinu CHIA.

Onucanue nepeMeHHbIX:

firmid — uaeHTHPUKATOP KOMIIAHUH,

costs — CyMMapHbIe 3aTpaThl KOMIaHUH 3a 1o, MILTHOHB! $ CIIIA,

output — 00BbeM BbIpaOOTaHHOM 3a I'oJ] 3JIEKTPOIHEPTHH, MIJUTHOH KBT 4,

plabor — mena tpyna, $ CILIA B yac,

pkap — mena kanurtana (HHICKC).

TpeOyercs MO 3TUM TaHHBIM OLIEHUTh (PYHKIIMIO U3JIEPKEK JIEKTPOIHEPTeTUIECKON OTPACIH.

Orcrymnenue.

[To ompenenenuto (B MPEANONIOKEHUH, YTO B TIPOM3BOJCTBE yYaCTBYET JIUIIbL JIBA pecypca —
TPy ¥ KamuTa), QYHKIHS U3IEPKEK UMEET BU]T

CY,P,P,)= r?iLn{PLL +P.K:F(L,K)=Y},

rne Y — obwvem Bhimycka, L, K — o0beMbl 3aTpauyMBaeMbIX IpPU MPOU3BOJACTBE Tpyla H
kanurana, P,, P, —IeHbl Tpy/Ja U Kanurana, ' — Ipou3BOJICTBEHHAs (DyHKIUS.

3 Christensen L.R., Greene W.H. (1976). Economies of scale in US electric power generation.
The Journal of Political Economy, 655-676.
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https://www.stata.com/manuals/mvmvtestcovariances.pdf
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[To moctpoennto, C He yObIBaeT MO KKIOMY M3 apryMEHTOB WM JIMHEWHO OJHOPOIHA II0
neHaMm. Ecimm mpouwsBojcTBeHHass (QyHKIus F OgHOpOAHA HEKOTOPOW CTEICHH 1/ p>0, 1o
C(Y,P,,P)=Y"C(P,,P,),rne C(P,,P,) — enunauunas QyHKIHUS U3IEPIKEK.

Takum o0Opa3oM, B TPEANONIOKEHUH JTUHEHHOW omHoponHocTd F, morapudm ¢GyHKIUN
U3JIePKEK MPUHUMAET BUT

c(yapLapK)_pK:ﬁy+g(pL_pK)a (*)

rae p, =InF, py =P, y=InY, c(y,p;,pe) =InC(Y,F,F), g(-) =c(0,-,0).

1. OueHure moaymnmapaMeTpUUecKylo perpeccuro (*) JroObIM MOIXOIANIMM HM3BECTHBIM Bam
MeToAOoM ((akT Toro, 4yto GyHKIMHU g U p, > g(p, — px) + Py HE YOBIBAIOT pa3peniaercs
UTHOPUPOBATH).

2. [TpoBepbTe TUIOTE3Y O TOM, YTO UMEET MECTO MOCTOSIHHASI OT/Ia4a OT MaclTada, To
ecth, uTo [ =1.

3. [IpoBepbTe rUMOTE3y O TOM, 4T0 F — mpom3BoAcTBeHHas (yHkius Tuma KoboOa-
Hyrnaca (c He0Os3aTeTbHO TOCTOSTHHOM OT/Aauel OT MaciTada).

(HezaBucumo oT mpeapIIyuX MyHKTOB) OLIEHUTE MOAEIH (*), MCTIONB3Ys CIIIaitHbI (KOMaHIa
npregress series B Stata). KakoBo cpemHee 1o BBIOOpPKE 3HAYCHHE JACTUYHOCTH 3aTpaT IO IEHE
Tpyna?

Tema 12. CtaTnuyeckue JUHEeHHBbIE MO NAaHEJILHBIX JAHHBIX
JlomamHee 3a1anue

®aitn Norway migaration_data.dta

OueHuTe ¥ UHTEPIPETUPYUTE TPAaBUTALIUOHHYIO MOJIENIb MUTPALUU.

Source: A.Cronxosa ‘I pasumayuonnas mooenv muepayuu 6 Hopeecuu. Ananuz nanenvHolx
OAHHBIX GHYMPEHHUX MUCPAYUOHHBIX NOMOKO8»

B (aiine HaxoasTca naHHBIE O BHYTPEHHENH MUTpAIMU TIOTIAPHO MEXIY BCEMH HOPBEKCKUMU
rpadecrBamu (19), B mepuon ¢ 2005 o 2013r., nepuoauyHocts HaOmoAeHUs — 1 roa. Mcrounuk
JAHHBIX — calT opranu3amuu Statistics Norway. J[is yduera u3MeHEeHHs] B yPOBHE 1I€H ¢ TeYCHUEM
BPEMEHH, HOMUHAIBbHBIE TOKA3aTENH BCIOAY KOPPEKTHPYIOTCS HAa MHACKC MOTPEOUTEITHCKUX IICH
(CPI); Bce aOCOMIOTHBIE pEerHOHaIbHBIE COIMATbHO-3KOHOMUYECKHE MOKa3aTeNld MpU OICHUBAHUU
MOJIEJIEN COOTHOCSTCS C pa3MEpPaMU COOTBETCTBYIOLINX PETMOHOB (AEIATCS HA HACEICHUE).

Onucanue nepeMeHHbIX:

Ilepemennas Onucanue JocTynHbli mepuon

m_flow MurpannoHHbIN IOTOK, 3a FOA 2005 -2013

inc_p50 MenunaHHBI TTOCIeHAJIOroBeIM noxoxn| 2005 — 2012
Ha nyuy HaceneHus, NOK

dist Paccrosiaue MEXIY peruoHamMu 2014
MHUTpaLUH, KparyJaiiiee o
aBTOMOOWJIBHBIM JOpOTaM, KM

unempl Bbespaboruna, % 2005 -2013

cpi WHnexc NOTPEOUTENBCKUX 1eH, 2005 -2013
CPI(1998) =100

pop Hacenenue, yen 2005 -2013
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stud Students in tertiary education in 2005—-2013
Norway, uen

health Man-years by physicians per 10 000 2005 —2013
inhabitants, municipal health service

fire safety KonmnuectBo mnoxapoB B 3manusx Ha 2005 —2013
1000 xureneit

child wel Measures from the Child Welf. Serv. 2005 —2012
per 31 Dec. per 1000 0-22 year

foot cycle KuomeTpsi 2005 -2012

TMIEIICXOTHBIX/BEJIOCUIICTHBIX JIOPOKEK
ga 10 000 xxureneit

[lepemennas dist oOpa3oBaHa C HCIOJIB30BAaHMEM JaHHBIX cepBuca SHaekc.Kaprsl,
TIO3BOJISIONIETO ONPENENATh KpaTyaiiiiee pacCTOsSHUE 10 aBTOMOOMIIBHBIM JOPOTaM MEXIY TBYMsI
JTI0OBIMH TEPPUTOPHATILHBIME €IMHUIIAMU. B cilyyae BHYTpeHHE MUTpaluy BHYTPH 00HO20 PETHOHA
(T.e.e mepee3a U3 OJTHOTO MECTa MPOKUBAHUS B Tpad)CTBE i B IPYroe MECTO MPOKUBAHUS B TpadCcTBE
i) mepeMeHHas dist npuHUMaach paBHOW 2/3 paaunyca rpadcrBa (MCIONb3yeM JaHHBIE O TUIOIIAISIX
rpadCTB M aANNPOKCUMUPYEM HX TEPUMETP OKpYKHOCTbIO, momo6Ho Kpoze (2004) wu
Redding&Venables (2004).

Bce mepemeHHble, KpOME€ MHUTPAI[MOHHBIX TOTOKOB W PACCTOSHUN MEXIY pErHOHAMH,
W3BECTHBI KaK ISl pErMoHa MpHObITUs (00aBsieTcss mpeduKC in- B HA3BaHUM MIEPEMEHHOH ), Tak 1
JUIs perHOoHa oTrpaBieHus (npedukc out-).

Martepuajiabl KOHTPOJIBLHBIX PadoT
KonTpoabHas padora nmo remam 12-15
3anaua 1. ®aiin energy dmand.dta
B pa6ore “Energy demand and energy efficiency in the OECD countries: a stochastic demand

frontier Approach”l by Massimo Filippini and Lester C. Hunt 15t onieHk# cipoca Ha SHEprHio Oblia
UCTIONIb30BaHa CIIEAYIOIIAst MOJICIb!

e, =a+a’y,+a’p,+a** pop,+5,D,+aDC, +a’a,+a'ISH,a SSH, +v, +u, )
where ¢;, 1s the natural logarithm of aggregate energy consumption (E;). v; 1s the natural
logarithm of GDP (¥:). pi 1s the natural logarithm of the real price of energy (P:). popi 1s the
natural logarithm of population (POP;), DC; 1s a cold climate dummy variable. a, is the
natural logarithm of the area size of a country measured in squared km (4;), ISH: 1s the share

of value added of the industrial sector, and SSH, 1s the share of value added for the service

sector. The time variable D, has been specified in two ways, 1.e. using a series of time dummy

B ¢aiine energy demand.dta cogeprkarcs nanubie o 15 crpanax 3a 1990 — 2014.
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Onucanne paHHBIX — cM. Onucanue maHHBIX.XIS (TaM HE Bce JdaHHBIC, YTO OBUIH
WCIIOJIb30BAHbI B CTAThE).
[Tpoeaute SFA, Halimute camyro 3¢ (HEeKTUBHYIO U caMyio Hed(PPEKTUBHYIO CTPAHBI.

3amaua 2. Bepaurech k npobiiemMe MoaenupoBanus Murpamnuu B Hopseruu (cM. ganusie k /13
11). Ha 3T0T pa3 ncnosb3yiTe IMHaAMUYECKUE MOJENHN MTAHEIbHBIX TAHHBIX.

IIpumepsl cTaTei 1JIs TOKJIAT0B

— Bakynenko E. C. MoTuBbl BHYTpEHHEH MUrpalud HaceleHuss B Poccuu: 4To
W3MEHUIIOCH B mocieanue roapl? //Ilpukmnannas skonomerpuka. — 2019, — No. 3 (55). — C. 113-138.

— Bepuukor A. B., MamonoB M. E. MogenmupoBanue s¢ddexTuBHOCTH (HUpM:
OJTHOIIArOBBIN MOJXOJ MPOTHB JABYXIIATOBOIO (HA MpUMepe KomMmMepueckux 6aHkoB) //IIpukiagHast
skoHoMeTpuka. — 2018. — No. 1 (49). — C. 67-90.

— Konomak E. A. YpOanuzamusi u HEpaBEHCTBO [IOXOJOB: NMPUYMHA WM PEIICHUE
npobnemsl? //IIpuxnannas skoHomeTpuka. —2020. — T. 59. — Ne. 3. — C. 55.

— Koccosa E. B., Kynpusnosa JI. A., Iloranun b. C. CpaBHeHHE TOYHOCTH OLICHOK
napaMeTpUUecKUX U MOJyNapaMeTPpUIECKUX METOI0OB KOPPEKIIMU MHOTOMEPHOTO CMEIIeHHs 0TOOpa
//Mpuxnagnas skoHomerpuka. — 2020. — Ne. 57. — C. 119.

— Jlomusopomos P. B. Hcnonv306anue b6atieco8ckux memooos O aHAIU3a OEHeNCHO-
kpeoummnou nonumuxu 6 Poccuu //[lpuxknaonasn skonomempuxa. — 2015. — Ne. 2 (38). — C. 41-63.

— ITectroBa A. A. «KpenuTHslii B3MJISA» Ha MOHETApHYIO NOIUTUKY B Poccum
//Mpuxnagnas skoHomerpuka. — 2020. — Ne. 1. — C. 72-88.

— [[BeTkoBa A. H. JlunamMuka TeXHUYECKOH 3()(HEKTUBHOCTH POCCUNCKUX MPEANPUATHIA
B 2013-2018 rogax2 //Tlpuxknannas sxonomerpuka. —2021. — T. 63. — C. 91-116.

— Bertrand M., Duflo E., Mullainathan S. (2004). How much should we trust differences-
in-differences estimates? Quarterly Journal of Economics, 119(1), 249-275.

— Fernandez C., Ley E., Steel M.F.J. (2001). Model uncertainty in cross-country Growth
Regressions. Journal of Applied Econometrics, 16, 563-576.

— Friedman J., Hastie T., Tibshirani R. (2000). Additive logistic regression: a statistical
view of boosting. Annals of Statistics, 28, 337-374.

— Nevo A. (2001). Measuring market power in the ready-to-eat cereal industry.
Econometrica, 2001, 69(2), 307-342.

— Phillips P.C.B., Wu Y., Yul. (2011) Explosive behavior in the 1990s NASDAQ: When
did exuberance escalate asset values? International Economic Review, 52(1), 201-226.

— Santos S.J.M.C., Tenreyro S. (2006). The log of gravity. The Review of Economics
and Statistics, 88(4), 641-658.

— Yatchew A., No J.A. (2001). Household gasoline demand in Canada. Econometrica,
69(6), 1697-1709.

Bonpocsl k 1okiaany (0030py craTbu)

KaxkoBa 3agada, pemaemasi B paccMaTpUBaeMOW BaMU CTaThHM, M KaKOBa €€ SKOHOMUYECKAs
MOTHBALU?

Kakue runoressl mpoBepsIOTCS aBTOpaMu?

Kaxoii 5KoHOMETpHUYECKHI UHCTPYMEHTApUN UCIIOIB3YETCS B CTaThe?

Kakwue BbIBOJIBI 1€J1AIOT aBTOPHI?

KaxkoBo Barie 1nuyHOE OTHOIIEHUE K JAHHOMY HUCCIEI0BaHUIO?

[TpumenuMbl 11 3T MeTO B! K Batieit BKP?
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TekcTpl cTaTtei, yKa3aHHBIX B NMPUMEPHOM IIE€pPEYHE, JOCTYIMHBI OOyJaromuMcs Ha caiTe
JTUCITUILIMHBI Ha oOpa3oBatensHOM moptane LMS Sakai — Sakai@EU.

3. Iloka3artesin, KpUTEPUH U OllCHUBAHHE B NPoOLIecCe MPOMEKYTOUYHOM aTTecTalluu

dopMa MPOMEKYTOUHOW aTTECTAllUUd MPEACTABISAET COOOM 3a4eT C OIEHKOH, KOTOPBIHA
MPOXOIUT B MUCbMEHHOU popme.

[Tepen 3aueToM C OLIEHKOM MPOBOAUTCA KOHCYJIbTAIMS, HA KOTOPOM MPEnogaBaTesib OTBEYAeT
Ha BOIIPOCHI aCIIUPAHTOB.

B pe3ynbraTe mpomMekyTOYHOrO KOHTPOJIS 3HAHUM acIHUpPaHThI MOJY4YalOT aTTECTALHUIO IO
JTUCLUTLIINHE.

Ta6numa 3
IToka3arejn, KpUTEPUH U OllCHUBAHME B NPoLecce MPOMEKYTOYHOM aTTeCTAlUMN
®opMa NPOMEKYTOUHOIM Kpurepuu oneHuBaHuA OueHka
aTTecTalMu/BH MPOMEKYTOYHOI
aTTecTalluM
3auer c oueHKoii/ [IpencraBneHo TMOJIHOE ¥ MpaBWIbHOE | 3a4TEHO, OTIUIHO

MMMCBMEHHBIA 3a4eT ¢ OICHKOW IO | peleHne, BO3MOXHBI HecyIlecTBeHHbIe | (25-30)
€IMHOMY JIJIsl BCEX aCIUPAHTOB OMJIETY | MOTPEIIHOCTH.

ITpeacTaBneHo MpaBUIBHOE, HO HETONHOE | 3aYTE€HO, XOPOIIO
peleHne, BO3MOXKHBI HecylecTBeHHbIE | (19-24)

MOTPELIHOCTH.
BBISIBIICHO HEMOHOE 3HAHKE MIIH YACTHYHO | 3a4TCHO,
HeTpaBHIbHAS TPAKTOBKA | YIOBJIECTBOPHTEILHO

OCHOBOIIOJIATAFOLIUAX MOJIOXKEHUH u | (13-18)
NPEAIOCHITIOK, TPHCYTCTBYIOT — rpyOble

OINUOKH.

Pemranace 3aaua, OTIMYHAS ot | He 3a4TCHO,
TIPEATI0KEHHOM, WTTH penieHne | HeynmoBieTBopuTeasHO (0)
OTCYTCTBYET.

BrisBnieHo He3HaHWe winM HempaBuibHas | (1-12)
TPaKTOBKa OCHOBOIIOJIAralOIINX
TIOJIOKEHHH u HPEIIOCHIIOK,
IIPUCYTCTBYIOT rpyOble OIIMOKH.

Pe3ynprartel cpauM MpOMEXYTOYHOM aTTecTalMM MO MporpaMMaM aclHpaHTyphl Ha
(dakynpTeTe YIKOHOMHUKH OLIEHUBAIOTCS MO0 OATTHPHO-PEUTHHTOBOM CHCTEME OIICHKU B COOTBETCTBHUH C
[Tonoxxenuem o popmax, IEPUOAUYHOCTH U IMOPSIIKE OPraHU3ALNUHU U TPOBEICHUS TEKYIIETO KOHTPOIIS
YCIIEBAEMOCTH W TIPOMEKyTOUHOU arTectanuu odydaroniuxcs B AHOOBO «EYCII6» cnenyronum
oOpa3om, cornacHo Tabmure 3a.

MakcumanbHasi OIIEHKa MO0 MTOraM OCBOCHHS MUCHHMIUIMHBI coctaBisier 100 Gammo (40%
OLICHKM COCTaBIIIIOT PE3yJIbTaThl BBIMOJHEHUs JoMamHuX 3ananuid, 10% — pe3ynbrarsl
KOHTPOJIBHBIX PadoT 1Mo TeMaM Kypca, 15% — omenku 3a poknansl, 5% — oneHku 3a Tectol, 30% —
pe3yabTaThl MUCHbMEHHOMN 3a4ETHON paboTHI).

Tabmuma 3a
Cucrema OneHKH 3HAHHI 00y4alOIIUXCS
[IatubannpHas (CTaHIapTHAS) banibHO-pedTHHTOBas CUCTEMA OLIEHKU bunapnas cucrema orieHKH
cucrema
5 (oTM4HO) 100-81 3a4TEHO
4 (xopoIro) 80-61
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[IatubannpHas (CTaHIapTHAS) banibHO-pedTHHTOBaAs CUCTEMA OLIEHKU bunapnas cucrema orieHKH
cucrema

3 (YIOBJIETBOPHUTEIIHLHO) 60-41

2 (HEey1OBJIETBOPHUTEIILHO) 40 u meHee HE 3a4TCHO

PesynbTaThl MPOMEKYTOYHOTO KOHTPOJIS MO AUCIUTUINHE, BHIPAKECHHBIE B OIIEHKAX «3a4TEHO,
YIOBJICTBOPUTEIBHO», «3aYTEHO, XOPOIIO», «3a4TE€HO, OTIWYHO» IMOKA3hIBAIOT YPOBCHD
c(hOpMHUPOBAHHOCTH Y 00ydYaromerocss 3HaHWM, YMEHWW, HABBIKOB 1O pe3yJbTaTaM OOy4YeHHUs I10
JUCLMIUIMHE 1O IporpamMme acnupaHTypsl 5.2.2. MaremMaTH4ecKue, CTaTUCTHUECKHE U
UHCTPYMEHTAJILHBIE METOJIBI B YKOHOMHUKE.

Pe3ynbraTbl MpOMEXYTOYHOTO KOHTPOJIS IO JUCLHUIUIMHE, BBIPAKEHHBIE B OLICHKE «HE
3a4TE€HO, HEYIIOBJICTBOPUTEIHHOY», IMOKA3hIBAIOT HE CPOPMUPOBAHHOCTH y OOYYArOIIErocsl 3HaHW,
YMEHUH, HAaBBIKOB IO pe3ysibTaTaM OOy4YeHMs AMCLUUIUIMHE IO MpOorpamMMme aclupaHtypsl 5.2.2.
MaremaTHuecKe, CTATUCTHYECKUE K MHCTPYMEHTAITbHBIE METOIBI B 9KOHOMHUKE.

4. 3ajaHUA K IPOMEKYTOYHOMN aTTecTAlMHU
4.1 IlepedyeHn BOMPOCOB 115l MOATOTOBKU K TPOMEKYTOUHOM aTTeCTalluu

OcCHOBHBIE TOHATHUS MOJIEITH TTOTEHITHATBHBIX UCX0/10B PyOnHa-Xomnanma.

OcHOBHbBIE TIOHATHSI OPUEHTHPOBAHHOTO AIMKIMYECKOTO Tpada: memu, BHIKA, OOpaTHas
BUJIKA, KOJUTalepsl, Menuatopsl. [loHsaTrs d-oTaenuMocTu, KpUTEpUid BXOIHON JTBEPHU, KpUTECPUI
3aJHEN IBEPH.

Meron «pa3HOCTh pasHOCTEW» sl OueHKH 3¢¢dekToB Bo3accTBUsA. CHHTeTHUYECKas
KOHTpPOJIbHAS TPYIIIA.

Ju3aiiH paHAOMHU3UPOBAHHBIX KOHTPOJIUPYEMBIX HCHBITAaHUM. VICTOYHUKM CMEIICHUW mpu
MPOBEJICHUH PAHIOMU3UPOBAHHBIX KOHTPOIUPYEMBIX UCTIBITAHUH.

ConocraBneHue Ha OCHOBe kKoBapuar. ConocTaBieHHe Ha OCHOBE MEpP CKIIOHHOCTH.

Onenkr 0000IIIEHHOTO METO/Ia MOMEHTOB M UX CBOWCTBA.

Meron pa3peiBHOW perpeccun. YeTrkas M HedeTkas paspbeiBHass perpeccus. CrocoObl
NUArHOCTUKHU OLICHEHHOU MOJIEIH.

Oo61as cxema OaitecoBckoro nmoaxona. CeoiicTBa 0alieCOBCKUX OLEHOK.

TectupoBanme THUNOTE3 B pamKax OailecOBCKOro monxoja. 3ajada MPOTHO3HUPOBAHUS B
OaifecoBckux Mojensix. OCHOBHBIE MOJIXObI K BEIOOPY alpUOPHOTO pacipeieeHHs.

DKOHOMETPUYECKUH MOIXO0 K OlleHKe Y((HEKTUBHOCTH: METOJ] CTOXaCTUYECKOU TPAaHUIIBI.

MeTo/ T71aBHBIX KOMIIOHEHT.

JINCKpUMHMHAHTHBIN aHAJIU3.

Metonpl  OIEHMBAHUS  HEMAPAMETPUUYECKOW M MOJIYIIAapaMETPUYECKOW  pPErpeccuid:
CIIIaKMBaHUE, JIOKAJTbHOE MapaMEeTPUUYECKOE OLICHUBAHUE, HEMTapaMeTPUUECKUN METO/I HAUMEHBIINX
KBaJIpaToB, CIUIaliHbI, PA3HOCTHHIE OLIEHKU.

Mognens ¢ pukcupoBaHHBIM 3(h(HEKTOM — crielupHUKaINs, TPEANOCHUIKH, METO/I OLIECHUBAHMS,
0COOCHHOCTH UHTEPIPETALIUH.

O606ménnbii MHK. Mogens co crnyyaitueiM 3¢ dexrom— cnenmdukanms, TpearnocbUIKH,
METO/] OLIEHUBAHHUS, 0COOCHHOCTH UHTEPIPETAIIH.

TectupoBanue: o0beTUHEHHAS MOJETH MPOTUB MOAETH C (UKCUPOBAHHBIM 3P (HEKTOM,
MOJIEJIb CO CIIy4aitHbIM 3 (HEKTOM POTUB 00BETUHEHHON MOCIIH, MOJIETh CO CITy4alHbIM 3 PeKToM
IPOTHB MOJIENH C (PUKCUPOBAHHBIM dPPEKTOM.

Meron Xaycmana-Telnopa.

Meton «pa3HOCTb pa3HOCTEW» ISl TAHEJIbHBIX TaHHBIX.
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MeTo1 OCTPOEHHUS CTOXaCTUYECKON TPAHUIIBI ISl TAHEJbHBIX JaHHBIX.
JluHamuueckue MOJENW TMaHEeNbHBIX JaHHbIX. Meton ApemnaHo-boHma u  BBIOOp
WHCTPYMEHTOB.

4.2 3amaHus TUCbMEHHON 3a4€THOMN pabOThI

BAPUAHT Nel
Pemite mo omHo#t 3amade (Ha Baml BBIOOP) Ha Kaxaylo u3 3-x teMm. Kaxknoe 3amaHue
ornieHuBaercs B 10 6amnos (u3 30).

Tema 1, 3apanue 1. /{11 60ps0OBI ¢ JETCKUM OXXUPEHUEM U caxapHbIM auaderoM B 2020 roay
Ha bonbmiom octpoBe Paiickoro apxwurenara BBeNIM HAajOr Ha Ta3UpPOBAaHHBIC HANMUTKH (Tak
Ha3bpIBaeMbIld soda tax), a Ha MajoM OCTpoBe HE CTaJM HUYEro MEHATh. B Tabmuie mpuBeneHo
CpeJHee NylieBoe NoTpebIeHNe HAMUTKOB ¢ JO0OABJICHUEM caxapa B HEJIENIO.

2019 2020
Bospiioi octpoB 511 376
Maunblii ocTpoB 508 523

Kaxkos s ekt ot BBeeHust Haora?

Tema 1, 3aganue 2. OnumuTe KaK MPOU3BOAUTCS OlEHKA d(PdeKrTa BO3AEHCTBUS HA OCHOBE
Mephl CKIIOHHOCTH.

Tema 2, 3aganme 1. PaccmoTpuM 3amady oneHku napamerpa A >0 3KCIOHEHIMAJIBHOTO
pacnpesienenus (¢ WIOTHOCTBIO f'(x) = Ae ™, ecnu x > 0 u 0, HHAYE) MO BBIGOPKE X, ..., X, .
1. IIpenmonoxuB anmpropHOE pacHpeesieHHe TakKe SKCIOHEHIIMAIBHBIM C ITapameTpoM /3,

HaiiuTe (C TOYHOCTHIO 10 MHOXKHUTEIIS) alOCTEPUOPHOE pacIipeesieHre napamerpa A .
2. HaiinguTe Moy arioCTEpUOPHOIO pacipeaesICHNU.

Tema 2, 3apanme 2. Stochastic frontier analysis (SFA). Onumure oburyro uneto metoga SFA.
Kakne tumer 3amad oObrdHO pemaroT ¢ nomornisio SFA? TlpuBenute KOHKpPETHBIE TPUMEPHI
cnenudukanuii Mmogeneil. Kak 00bI9HO OIEHUBAIOTCS 3TH MOJIETH?

Tema 3, 3aganue 1. YTo Takoe MO MaHENbHBIX JaHHBIX CO CIy4ailHBIMU (P deKTamMu, KaK
€€ OLICHUBAIOT, KAKOBBI €€ MPEUMYIIECTBA U HEJOCTATKH ?

Tema 3, 3aganue 2.

¢) Yewm ornmyarorcs ogaopoanbie (homogeneous) u HeogHopoaHbie (heterogeneous)
IIAHEJIbHBIE TECThI HA EUHUYHBIE KOPHU?

d) Yem omimyaroTcs naHeabHbIC TECTHl Ha eAuHUYHbIe KopHH | 1 11 mokonenus?
Pacckaxute po tectsl THNA Pulepa.

BAPUAHT Ne 2
Pemmre mo omgHOM 3amaue (Ha Bam BeIOOp) Ha Kaxayio 3 3-x Tem. Kaxmoe 3amanue
ornienuBaercs B 10 6amnos (u3 30).

Tema 1, 3aganme 1. B cBOEéM uccrne0BaHMM HHIOHE3UICKUE SKOHOMUCTBHI MOCTAPAIUCH
BBISICHUTbH, KAKOE€ BIMSHUE OKAa3bIBaeT OBICTPOE PaCIPOCTPAHCHHUE CETEBBIX MAara3uHOB B TOPOICKOM
cpelne Ha TpaaullMOHHBIE Mara3uHbl. VcciemoBanue OBLIIO 3aKa3aHO BJIACTSIMH, YTOOBI TIPOBEPUTH
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TUIIOTE3y O TOM, YTO CETEBbl€ Mara3uHbl BBITECHSIOT TpaAMLMOHHBIE. [l MccienoBaHus ObUIO
otoOpano 172 TpaIuIMOHHBIX Mara3uHa, U3 KOTOPHIX 86 HAXOAMJIHMCH HEMOCPEICTBEHHO PAIOM C
CETEeBBIMM MarasuHaMmi, U 86 Mara3uHoB, KOTOpbIe OBbIIIM Ha PAaCCTOSIHMM OT HUX, B ropoje Maiasr,
WNHunonesus. BepHbl in onacenus ropoackux Biaactei? [IpokoMMEHTHPYHTE UCIOIb30BAaHHYIO BAMU
METO/I0JIOTHIO.

Cpenuuii THEBHOM o nosiBienus [Tocne nosBnenus
JOXOJ MarasuHa CETEBBIX MAra3uHOB CETEBBIX MarasuHoOB
Psimom ¢ cereBbiMU 193755.81 146222.09
Mara3uHamu
Jlanmeko oT ceTeBbIX 167725.29 145384.59
Mara3uHOB

Tema 1, 3aganmue 2.

1. B uém 3aximouaercs (yHOaMeHTanbHas NpobjemMa aHalu3a MPUYMHHO-CIEICTBEHHBIX
cBsA3en?

2. Yro Takoe paHI0MU3UPOBAHHBIN dKCIIEPUMEHT?

3. Yro takoe SUTVA?

4. KakoBbl HEIOCTATKN PaHJIOMHU3UPOBAHHBIX IKCIIEPUMEHTOB?

Tema 2, 3apanme 1. 3agan ciyuaiinslit nponecc y, = f(1)+¢,, t =...,—10,L,..., tne f —
HEN3BECTHAsS IETEPMUHMPOBaHHAs QYHKIMs BpeMeHn, &, ~ WN(o*) (Genblii uym ¢ aucniepeneit o’

). Paccmorpum cnenyroniyro HemapamMeTpudeckyro oueHKy (QyHKuuu f B TOuke ! (CKOJb3sILee

. 1 o
cpennee): f(1) = pY— D Vire -

T=—m
a. [Tokaxkure, 4TO OLICHKA f (¢) sABIAETCA PELICHUEM CIIEAYIOLICH ONTUMH3ALMOHHOM 3a1a4u:
m
. 7 2
min > (v,,. = f(6)’.

V0

b. Jlokaxwure, 9to eciu GyHkuus f smHEWHa (To ecTh f(¢) =a+bt), TO oleHKa f () He

cMeleHa (To ecTb Ef () = f(¢) He3aBUCHMO OT KOHCTAaHT a u b).

2
o

c. [lokaxkure, 9yTo ecnu GyHKIMs f JMHEIHA, TO V[ f O]=———.
2m+1

Tema 2, 3apanue 2. PaccMoTpuM 0aifl€COBCKYIO MO KJIACCU(UKAITUHN C ABYMS KJIACCaMH.
[TycTp anpuopHbIe BEpOITHOCTH MPUHAATICKHOCTH HaOmoieHust 1-oMy U 2-oMy Kiaccy paBHbl 0.3 u
0.7, cootBercTBeHHO. IIpenmonoxxum, 4YTO pacmnpenencHue HAOIIOACHUN, TPH YCIOBUH, YTO
HaOJIoIeHUsT pUHAUIeKAT 1-oMy (COOTBETCTBEHHO, 2-OMY) KJIACCy, ONHCHIBACTCS IIOTHOCTBIO
SKCIIOHEHIIMAILHOTO ~ pacrpeneieHuss ¢  mnapamerpoM A =1  (COOTBETCTBEHHO, A =2).
[HanmomMuHaHue: IUIOTHOCTh SKCIIOHEHIIMAIILHOTO paclpeliesieHus ¢ mapamerpoM A >0 uMeeT BUJ
f(x)=Ae ™, eciu x>0 u 0, unaye].

K kakomy kmaccy ortHecer HaOmiogenue 0.5 ontumanbHbii (1o baitecy) anroputm
KJaccu(UKaluu ¢ TOCTOSHHON (pyHKIMeH notepb? OTBET MOSCHUTE.

Tema 3, 3aganue 1. Uro takoe apdext XoropHa u sddexr Ixona ['eppu?
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Tema 3, 3apanue 2. YTo Takoe MOJICIb MTAHEITBHBIX JaHHBIX ¢ PUKCUPOBAHHBIMU 3¢ dheKTamu,
KaK €€ OLICHMBAIOT, KAKOBBI €€ MPEUMYILECTBA U HETOCTATKHU?
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