[Ipunoxenne 10 OIT BO

AHHOTAIIUSI PABOYEN ITPOT'PAMMBI T CHUILIAHBI

b1.B.0O/1.9 DxoHoMeTpuKa

Haumenosanue oucyunun (Mooyus)

ABTOp: K.(.-M.H., norieHT Muponos B.JI.

Koa n HaumeHoBaHue HanpaBJIeHUs] NOATOTOBKHU, MPO(puJIsi:

38.04.02 «MeHemKMeHT», TPoGuiIb «YTIpaBICHUE JOTUCTUYECKHMMH CHUCTEMaMH |
MIpOLIECCAMM

KBanudpukauus (cTeneHb) BLITYCKHUKA: MATUCTP

dopma o0yueHusi: OUHAS

Ieab ocBOEHHSI AMCHHMILIHHBI: C(HOPMUPOBATH KOMIIETCHIIHIO B 00JIACTH UCIIOIb30BAHUS
KOJIMYECTBEHHBIX M KAYECTBEHHBIX METOJOB ISl TPOBEJCHUS NMPUKIAIHBIX HCCICIOBAHUIN U
yIpaBiieHUs: OM3HEC-TIPOI[ECCaMU, MOrOTOBKU aHAJUTHYECKUX MATEPUAIOB MO PE3yJbTaTaM UX
npumenenus (I1K-4)

Ilian kypca:

Tema 1. MeTto1 HAaMMEHBIINX KBAJIPaTOB

[ToHATHE TOMOCKETACTHYHOCTH M T€TEPOCKENACTHYHOCTH. Vcnonp30BaHne 0000IEHHOTO
MeTo/a HauMeHbIIMX KBaapaTtoB (MHK) 1115t KOppeKTUPOBKHU IeTepOCKe1laCTUYHOCTH.

Tema 2. CBoiicTBa 011IeHOK KOA((GHUIIMEHTOB U POBEPKA TUIIOTE3

Oranel 5KOHOMETpUYecKoro uccinenoanus. [loctanoska 3agaun. [lomydyeHne naHHBIX U
ux ananus. Cnenudukanus moaenu. OueHka mapaMmeTpoB Mojieinu. HTepripeTalus pe3yabTaToB.
[Tpobnembr cnenudukanuu Monaenu. Bpibop ogHONW U3 ABYX KIACCHYECKMX MoJenei
(TeopeTnyecKkue 1 MPaKTUYECKUE aCIEKThI).

Tema 3. [Tpo6nemsl KJIACCUYECKON MOJIEJIH: MYJIbTUKOJJINHEAPHOCTb,
reTepPOCKENACTUYHOCTD, aBTOKOPPEIALUS.

OT0op NaHHBIX NPU MOCTPOSHHUM MHOXECTBEHHOM perpeccuu. MeTonbl ycTpaHEHUs
MYJIbTUKOJIMHEapHOCTH. OlleHKa mapaMeTpoB Mo/ieni. BBeieHne kaueCTBEHHBIX MOKa3aTenel B
MoJielb ((PUKTUBHBIE IEPEMEHHBIE).

Tema 4. KauecTtBenHas 3aBucuMas mepeMeHHas

HezaBucumble u 3aBucuMble niepeMeHHble. PakTOpHbIN aHanu3. KnactepHblii aHaIN3 .
KoppecnonieHTckuil aHaim3 . MHOroMepHO€E IIKaIUPOBAHKE.

Tema 5. Bseznenue B aHann3 BpEMEHHBIX PsAJIOB

N3ydyenue B3anMocBs3€il MO BpeMEeHHBIM psanaM. Crnernuduka CTaTUCTHUECKON OLIEHKU
B3aMMOCBSI3H JIBYX BPEMEHHBIX PAI0B. MeTO/1bl HCKIIOUEHHS TEHACHIIUH (METO/I OTKIIIOYEHUS OT
TPEH/1a; METO/I TOCJIEIOBATENbHBIX Pa3HOCTEN, METO/I BKIIIOUEHHUS B MOJIENIb perpeccuu Gpakropa
BpeMeHM). OLeHNBaHUE MapaMEeTPOB YPAaBHEHUS PETPECCUM NPU HAIWYUM ABTOKOPPEISALUU B
ocratkax (anroputm). Kpurepuii JlapOuna-Yorcona.

Tema 6. BBeneHue B aHaIM3 NMaHENbHBIX JTAHHBIX

[lonsiTue «maHenbHblE AaHHbIE». [IpenmMyIiecTBa MCMONB30BaHUS MAHEIBHBIX TAHHBIX.
[TpoGnembl HCIONB30BaHMS TMaHENbHBIX JaHHBIX. [IpocTeiimme Monenu aHamu3a MaHEIbHBIX
JaHHBIX. Mogenp CKBO3HOM perpeccud. Mojgens perpeccun ¢ JETEPMHUHUPOBAHHBIM
uaauBuaAyanbHeIM  3ddextom (fixed effect model). Monens perpeccuu co CiydaifHbIM
uHauBuAyanbHbIM 3¢pdextom RE (random effect model). Monens perpeccun co ciydaiiHbIM
uHAMBUAYaIbHEIM 3 dekxToM (random effect mode). Onenku «Between» u «Within..

Tema 7. AHanu3 NpUYUHHO-CIIEICTBEHHBIX CBA3EH



OmnpeneneHre HaNpaBICHUS TPUINHHO-CIIECTBEHHOM cBsi3U. KoaddhuiimeHT koppemsimm.
Koppensuronnoe oraomenue. CBOIHBIN KO3(PGUIIMEHT KOPPEIISIIIH.
Onpenenenre NpUUMHHO-CIIEICTBEHHBIX CBsA3EH

Tema 8. [IpoGiema SHAOTE€HHOCTH U UHCTPYMEHTAJIbHBIE IEPEMEHHbBIE

WNHucTpymenTanbHble niepeMeHHble. [locimeacTBus KOppenupoBaHHOCTH OOBSACHSIOLIMX
NEPEeMEHHbIX U ciaydalHbix omubok. I[IpoGinema »sHAorenHoctu. HMHcCTpyMeHTanbHbIE
nepemMeHHbIe. [[ByXI11aroBblii METO] HAMMEHBIIIUX KBaIPaTOB.

Tema 9. AHanu3 Ce30HHOCTH BPEMEHHBIX PSIIOB

CriocoObl  MOJETUPOBAHUS CE30HHBIX (LIMKIUYECKUX) KOJICOAHWH B aJANTHBHOW U
MYJIbTUIUIMKATUBHOM Mozensix. CTpyKTypHblE U3MEHEHHsI BO BpeMEHHbIX psanax. Tect Yoy mis
BbIOOPA «KOPOTKOM» WIN «JTMHHOW» MOJEIIH.

@®opMbI TeKYLIEro KOHTPOJISI U MPOMEKYTOYHOH aTTeCTALUHU:

@DopMBbI TEKYIIIETO KOHTPOJIS YCIIEBAEMOCTH: OIIPOC, TECT, pacueTHO-rpaduueckre padboThl.

dopMa MPOMEKYTOYHOW AaTTeCTalliu, OTpaxkaromas (GpopMHUpoBaHHE KOMIETCHIIMH Ha
YPOBHE JIaHHOM TUCIUIUINHE: SK3aMEH

Oran ocBoenus komnerennuu [1K — 4.3 orpaxaer popmupoBanue:

HA YPOBHE 3HAHMI:

[lpyHuMnbl  nenenojiaraHus, OCHOBbl ~ OPraHM3AlMOHHOIO  IUJIAHUPOBAHUS U
MIPOTHO3UPOBAHUS

OCHOBBI TEOPHUH YIPABJIECHUS U3MEHEHUSIMU

[TpuHIMIIBI TOCTPOCHUS CUCTEM YIPABJICHHS pUCKAMU

KoMIoHeHThI cucTeMbl yIIPaBJIE€HUSI PUCKaMH U UX B3aUMOCBSI3b

HA YPOBHE HABBIKOB:

Omnpenenenue ueneil um 3anad HoJpas3felieHUss B COOTBETCTBHM CO CTpPAaTErHMYECKUMU
LEeNsIMU  OpTraHU3alM  (IEKOMIO3MLMS CTpAaTeTMYeCKUX IeJed opraHu3aldd B 3aJadu
NoJIpa3/ielieHus1), B COOTBETCTBUU C KOPIOPATUBHBIMU HOPMAaTUBHBIMHU JIOKYMEHTaMH IO
YIPaBJIEHUIO PUCKAaMU U TPEOOBAHUSAMHU BBIIIECTOSIIETO PYKOBOJICTBA

MeTogamMu NPOTHO3UPOBAHUSI HA OCHOBE CTAaHIAPTHBIX PErPECCHOHHBIX MOJENEH s
pa3IMYHBIX THUIIOB JaHHBIX

HA YPOBHE 3HAHMIA:

Metoauku pacyera nokasaresnen 3pPeKTUBHOCTH JOTMCTUUECKOM NesATeTbHOCTH

[Iprembl 1 METOABI CTATUCTUYECKOTO aHATIN3a

OcHoBHasi IuTEepaTypa:
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