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1. IlepedeHb MJIAHMPYEMBbIX Pe3yJbTATOB 00yYeHHS M0 JUCHHUILINHE,
COOTHECEHHBIX € IVIAHHPYEMBbIMH Pe3yJIbTATAMH OCBOCHHS POrPaAMMBbI

1.1. Huctumnmaa «[Ipuknamasie moBeneHdeckre (GUHAHCHD 00ecreunBaeT OBIaIeHHE CIIEeTyOIIUMHI
KOMITETCHIIUSMHE C YI€TOM 3Tara:

Kon HaumenoBanue komnetenimu | Kox atama ocBoeHus HaumenoBaHue 3Tama 0CBOECHUSI
KOMITETEHIINH KOMITETEHITHU KOMITETEHITHU
YK-1 CriocobeH OCYILIECTBIISATh

criocoOeH 00001aTh 1 KPUTHUECKH
ouenuBath HUP u Ha ux ocHOBe
VK-1.1 coctaBiaTh iaH HUP, a taxxke
mo100paTh HEOOXOAMMEIC

KPUTUYECKUM aHanu3
NpoOJIEMHBIX ~ CUTyallMid  Ha
OCHOBE CHCTEMHOIO IIOAX0Ja,

BBIPa0aThIBATH CTpaTeruio
o N WHCTPYMEHTAIbHBIE METOMBI
JeHCTBUH
YK-6 Crocoben OTIpeNieNiTh u VK-6.2 CHOCO0CH
pCATN30BBIBAT  MPUOPUTETHI CaMOCOBEPIICHCTBOBATHCS CBOH
COOCTBEHHON JACATENBHOCTH H 3HAHUS M yMCHUS
CHOCOOBI ee
COBEPILICHCTBOBAHUS Ha OCHOBE
CaMOOIICHKH

1.2 B pe3ynbpTate OCBOSHUS NUCIUILUIMHEI Y CTYIEHTOB JOJDKHBI OBITH CHOPMUPOBAHBIL:

OT®/TO npodeccronanbHbie Kopx stanma ocBoeHus Pe3ynbraTel 00y4eHus
JNEUCTBUS KOMIIETCHIIUHU
BEJICHUE AaHATTUTUYECKON YVK-1.1 Ha ypOBHE 3HaHUII:
paboThI B obmactu MIPEeIMETHOH 001acTH;
SKOHOMHKH ¥ (pUHAHCOB KPUTHYECKOTO aHAJIN3a;

Ha ypOBHE YMEHUH:

mo1o0paTe HeOOXOAMMbIC HHCTPYMEHTAIHHBIC METOIBI;
MIPUMEHSTD WHCTPYMEHTAJIbHbIE METOJIBI IS
nposeaeHust HUP;

BEJIEHUE aHAITUTUYECKON YK-6.2 Ha ypOBHE 3HaHMI:
paboTs! B 0b1acTu METOJ0B CAMOCOBEPIICHCTBOBAHNUS
9KOHOMHKH U (PHTHAHCOB Ha YpOBHE yMEHHUIl:

KOPPEKTHOTO paclpe/esIeHIs IPHOPUTETOB.

2. OO0BbeM u MecTO IMCUMILIMHBI B cTpyKTYype OIT BO

O0bem IMCHHUIIMHBI
24 ak. YacoB Ha KOHTakTHy0 paboTy c¢ mpenojaBareneM, 44 ak. 4YacoB Ha
CaMOCTOSITENIbHYIO PaboTy 00y4JaroLIuxcs;
Mecto nucuuniiuebl B ctpykrype OIT BO
— ®TH.11 «ITpuknaanblie moBeneHIECKUE PUHAHCHIY, 2 CEMECTP
— MUCIUIUIMHA PEATH3YEeTCsl MTOCIIe H3YYCHUS IUCITUTUTIH:
DKOHOMETpPHKA,
WNHoctpaHHbIN A3bIK (QHTITHHCKUI)
— ¢opma aTTecTanuu — 3a4er.

O0beM AUCHMIUIMHEI, aK. Yac./Jac. dopma
KonrtaktHas pabota TEKYLIETO
No /11 Hammenosanne Tem oOygaromuxcs ¢ KORTpOns
(pa3nenoB) Bcero npernoaBaTeeM CP yCIIEBAEMOCTH ,
110 BUJIaM Y4eOHBIX 3aHATUI** MIPOMEXKYTOUHO
JI I JIP I 113 I KCP I aTTecTanuu




Ounas popma o0ydeHMs

Temal | O0630p 6a3  jmaHHBIX O 12 2 2 8 A3 (0/1)
NPEANPUSITHSIX U HHIUBHUIAX.

Tema2 | O030p OCHOBHBIX BOIPOCOB O 16 2 4 10 A3 (0/1)
(bmHAHCOBBIX u
MOBEJICHUYCCKUX TEXHOJIOTHSX,
KOTOpBIC MOTYT OBITH
HPOAHATU3HPOBAHBI
CTyJCHTaMH  Ha  OCHOBE
MMCIOIIHXCS JAHHBIX.

Tema 3 | Ba3oBbie HaBBIKM pabOTHI C 12 2 2 8 I3 (0/1)
IaHHBIMH B Stata, 0a30BBII
CTAaTHCTUYECCKUH "

3KOHOM€TpI/I‘-IeCKI/II71 aHaJin3.

Tema4 | BoisBienue TUTIOJIOTUI 16 2 4 10 I3 (0/11)
WHIUBHUJIOB K KOMIIAHHU C
MOMOIIBI0  CTATHCTHYECKHUX
METOJIOB U 3KOHOMETPHUECKHX
MoJeIen.

Tema 5 | KBautunbHble perpeccud s 12 2 2 8 I3 (0/11)
aHanmm3a pasHoro 3ddekra
OOBSICHSIOLINX MTEPEMEHHBIX.

HpOMexcyTqua;{ aTTCCTAlA 4 3a4€CT

Bceero: | 72/54 10/7,5 14/10,5 44/33

[Iprmeganne* — GopMbI TEKyIIero KOHTPOIS ycreBaeMocTu: nomamntaee 3aganue (13), onpocsr (O), noxmagsr (1)

3. CoaepikaHue H CTPYKTYPa THCHUILIUHBI
Kypc «llpukmagaeie mOBeACHUYSCKHE (UHAHCBHIY IOCBAINIEH OOYYEHHUIO CTYJCHTOB
HaBbIKaM Pa0OTHI C JAHHBIMH, CTATUCTUYECKOMY U SKOHOMETPHUECKOMY aHaTU3y, CBSI3aHHOMY C
Pa3TUYHBIMU aCleKTaMH pPEeaJbHOrO TIOBEICHUS KOMIIAHWA W WHIUBUIOB U MPUHATHEM
AKTyaJIbHBIX WHBECTUIIMOHHBIX, YIPaBICHUECKUX M HHBIX PEIIeHUH Ha (PUHAHCOBBIX PBIHKAX.
OCHOBHOM aKIIEHT Kypca JIeJlaeTcsi Ha MPUOOPETEHNH CTYJACHTAMU HABBIKOB pabOTHI ¢ Oazamu
MUKPOJIaHHBIX O POCCUHUCKUX M 3aMaIHbIX TPEINPUITUIX U HHIUBUIAX:
1) yMeHHIA TOCTPOSHUS HEOOXOAMMBIX IMEPEMEHHBIX JIJIsI HAyYHO-TIPUKIIAJHOTO aHAJIN3a
Ha OCHOBE JaHHBIX (PMHAHCOBOI OTYETHOCTH KOMIIAHH MU COTJIACHO ONPOCaM WHIUBUIOB MU
JIOMOXO3SHCTB,
2) OCBOEHHUSI CTaHJIAPTHBIX CTAaTHCTUKO-dPKOHOMETPHUYECKUX TOAXOAO0B JJs aHalu3a
JAHHBIX W OI[CHUBAHUS SKOHOMETPUICCKUX MOJICTICH,
3) O3HAaKOMJICHHSI C TMPOABHUHYTHIMH 3KOHOMETPUYECKUMHU MOJETSIMHU, MO3BOJSIONIUMU
OMHCaTh PAa3HOOOpa3We THIOB TOBEICHUS areHTOB IO OTHOIICHUIO K WX CHPOCY WIH JKe
pa3zHooOpa3ue TUIIOB YIPaBICHHUS] KOMITAHUSIMU CO CTOPOHBI MEHE)KMEHTA. BBIBOIBI T0O100HOTO
aHaJIM3a O BBISBIICHHOW T€TEPOTCHHOCTH MOTYT OBITh ITOJIC3HBI M AaHATTUTHKAM, U PETYIATOpaM —
JUTSL y4eTa KIIOYEeBBIX BOIMPOCOB, KACAIONINXCS MOBEACHYECKUX TEXHOIOTHH.
Kypc BkiIOYaeT MpaKTHYECKHE 3aHATHS B KOMITBIOTEPHOM Kiacce, Ha KOTOPBIX
paccMaTpUBAIOTCS HABBIKM BBIUMCIHTENHHOW pa0OTHI B paMKax OCHOBHBIX TEM TUCIUILIAHBI
«[Ipuknaaaple MoBeeHIeCKUEe PUHAHCED. Cpeir TaHHBIX TEM MOYKHO TIEPEUHCITUTE:
1) Pabota ¢ 6a3aMu JaHHBIX O TPEANPHUITUSX U UHIUBUIAX.
2) TlocraHoBKa Hay4YHBIX BOMPOCOB O (DHHAHCOBBIX M IMOBEICHUECKHUX TEXHOJOTHSIX,
KOTOpbIE€ MOTYT OBITH MPOAHATU3UPOBAHBI CTYJECHTAMH Ha OCHOBE HMEIOLIUXCS
JTAHHBIX.

3) bazoBbie HaBBIKM pabOTBI C JaHHBIMH B Stata, 0a30BbIii CTATUCTHYCCKHHA U
SKOHOMETPUYECKHUI aHaJU3.




4) BbIABJICHUE THUIIOJOTUN HMHIUBHJIOB WM KOMIAHWNA C TIOMOIIBIO CTaTUCTHYCCKHX
METOOB ¥ SKOHOMETPUYECKUX MOICIICH.
5) KBantuibHbIC perpeccuu sl aHaJM3a pa3Horo 3G ¢hekra 0ObICHIIOMUX TePEMEHHBIX.

O030p OCHOBHBIX TE€M JUIsI BO3MOXKHOT'O IPUKIIAJHOTO aHAIM3a CBS3aH C 0000IIeHHEeM
TEOPCTUUECCKOTO MaTc€pualia U MPaKTUYCCKUX TECTOB M3 PEKOMCHIAYEMBIX y‘le6HI/IKOB, a TaKXe
HAy4YHBIMU CTaThsIMU U3 CIIUCKA JONOJIHUTEIBHOMN JIUTEPATyphl K Kypcy. Cpeau peKOMeHAyEMBIX
MPUKIAAHBIX y‘{e6HI/IKOB MOXHO y1(a3aTB:
1) Cameron, A. Colin and P.Trivedi “Microeconometrics using Stata”, Revised edition,
2010. http://cameron.econ.ucdavis.edu/musbook/mus.html

2) Angrist, D. Joshua, and Jorn-Steffen Pischke, 2009, Mostly Harmless
Econometrics: An Empiricist’s companion. Princeton University Press. MHE
Data archive http://economics.mit.edu/faculty/angrist/datal/mhe

3) Cameron, A. Colin, and Pravin Trivedi, 2009, Microeconometrics: Methods and
Applications. ~ Cambridge  University  Press. Data and  codes:
http://cameron.econ.ucdavis.edu/mmabook/mma.html

4) Cameron, A. Colin, and Pravin Trivedi, 2013, Regression Analysis of Count Data,

Cambridge University Press. Data and codes:
http://faculty.econ.ucdavis.edu/faculty/cameron/racd?2/

5) Karsrmes I1.K., Maruyc S1.P., Ilepecerikuii A.A., I'onmoBaus C.B. COopHHK 331a4 K

HavaJIbHOMY Kypcy SKoHoMeTpuku M, 2021. https://econometrics.nes.ru/mkp-th/

TeopeTndeckne yueOHUKH BKIFOYAIOT CIICAYIONINE HCTOYHUKH:

Anexun b.U. «IloBeneHueckue ¢uHaHCH» Y4eOHUK W mpakTukyM. MockBa: FOpaiir,
2019;

Pyneik H.b. «IloBeneHueckue (UHAHCHI WM MEXKAY CTPaXoM U aldYHOCTHIO». MoOcCKBa:
Hemno, 2004;

Ackert L.E., Deaves R. Behavioral Finance. South-Western, CENGAGE Learning, 2010.

B paMKax IIPAKTHYCCKHUX 3aHATHH 6y1[eT IIOKa3aHa pcajiu3alusd HaBbBIKOB pa6OTLI C
JaHHBIMH, a4 TAKXKC CTATUCTHUYCCKOI'O M 3KOHOMCTPHUYCCKOI'O aHalln3a B IIAKCTC Stata. By,ueT
HCIIOJIB30BAH MaTcpHrall 0a30BEIX U IMPOABUHYTBIX y‘~I€6HI/IKOB IO CTATUCTHUKEC U DKOHOMCETPHUKE,
BKJIO4Yas (1)3.1‘;IJIBI C HOaHHbBIMU W KOJbI, IIO3BOJIAIOMIUC PCINIMIUPOBATL PE3YJIbTAThI
COOTBCTCTBYIOIIHMX I'JIaB y‘Ie6HI/IKOB.

HpOMC)KYTO‘-IHaH OTUYETHOCTh MO KaXKIOM TEME — ITO IMMOBTOp CTYACHTAMH KOMAHJ KOJa,

OO0BSICHEHHOTO mpernoaaBaTcyicM Ha KaXXI0M 3aHATHU.
[Mpumeuanue* — GopMbI TEKYIIEr0 KOHTPOJSA ycrmeBaeMocTH: jaomamiHee 3amanue (/13), ompocsr (O),
noxmasl (1)

Tema 1.

00630p 6a3 JaHHBIX O MPEANPUATHSIX U UHAUBHUIAX
- noctynHbix B PAHXul'C (Pycnana, Cnapk, Op6uc u T.1.),
- B teno3utapuu «Coducry,
- 0a3a naHHbIX «POoCCHICKUIT MOHUTOPHHT SKOHOMHYECKOTO MOJIOKEHHS U 3/J0POBbS
HaCEJICHUS»,
- IIEpBUYHAs M BTOPUYHAS CTAaTUCTUKA POCCHUICKUX BEJOMCTB M HAYYHBIX LIEHTPOB
(Ananutnueckuit uentp npu [pasutenscrse PO, HUOU Munduna, 11b, PoccraTt n

T.1.).

Tema 2.
O0630p OCHOBHBIX TeM O (DMHAHCOBBIX W TMOBEACHYECKHUX TEXHOJOTHSAX, KOTOPHIE MOTYT OBITh
MPOAHAIIM3UPOBAHBI CTY/IEHTAMH Ha OCHOBE UMEIOIIUXCS JAHHBIX |


http://cameron.econ.ucdavis.edu/musbook/mus.html
http://economics.mit.edu/faculty/angrist/data1/mhe
http://cameron.econ.ucdavis.edu/mmabook/mma.html
http://faculty.econ.ucdavis.edu/faculty/cameron/racd2/
https://econometrics.nes.ru/mkp-tb/
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- TOBEJICHNE HHBECTOPOB Ha (PMHAHCOBBIX PHIHKAX,
- MHIUBUIYyaJIbHbIC (PMHAHCOBBIC PEIICHUSI HHIUBUIOB U JJOMOXO3SHCTB,

- yIIpaBJIEHYECKHE PELICHUsI Ha YPOBHE (PUPMBI U APYTHE BOIPOCHI MPUKIATHBIX
KOpPIIOPAaTUBHBIX (PUHAHCOB,

- OLIEHUBAHHE TEXHOJOTHUYECKOTO POCTa (PUPMBI,
- poCT MaJIbIX (pUPM U CTAPTAIOB.

Tewma 3.
BbazoBbie HaBBIKM pabOTHI B Stata, 0a30BbIi CTATUCTHYECKHUI U IKOHOMETPUUYCCKUH aHAITN3!
- CYUTHIBAHUE JAHHBIX,
- paboTa ¢ IepeMEeHHBIMH ¥ 3HAYCHUSIMU TIEPEMEHHBIX, HAJIO)KEHUE YCIOBHIA, 0a30BbIC
HaBBIKH IPOIPaMMHUPOBAHUS
- CTaTUCTUYECKUI (OMUCATEIbHBIN U KOPPEISIIMOHHBIN) aHATHU3,
- TUHEeHas perpeccusi (Kpocc-CeKIIMOHHBIEC U NTaHENIbHbIE TaHHBIE),
- IOCJIE-PErPECCUOHHBIN aHAIN3 (TECTUPOBAHUE TUIIOTE3, aHAJIU3 OCTATKOB U
MIPOTHO3HBIX 3HAUEHUH),
- akcnopT pe3yibraroB B Excel/Word/LaTex.

Tewma 4.
BbisiBJIeHHE TUITOJIOTHI WHIXBHIOB WIIM KOMITAHUI:
- MOJIEJIH CO cMechio pactipeaenenuii (finite mixture models),
- KJIaCTePHbII aHAJIH3,
- MOJIENIU CHIMKEHUS Pa3MEPHOCTH (METO/]I TJIaBHBIX KOMIIOHEHT).

Tewma 5.

KBanTuiabHBIC perpeccuu i aHaiuu3a pazHoro 3¢ dexra oObICHIIONUX TEPEMEHHBIX :
- YCJIOBHBIC KBAHTHUJIBHBIC PEIPECCUU LI KPOCC-CCKIIMOHHBIX TAaHHBIX,
- MOJIETIU C KJIACT€pPaMH JTAHHBIX M poOACTHBIC CTaHIaAPTHBIE OLTHOKH,
- MOACJIN C IIaHCJIBbHBIMU JAaHHBIMU.

4. MatepuaJibl TeKylIero KOHTPOJIS YCIIeBaeMOCTH 00yJarommxcst U (poH
OLICHOYHBIX CPEACTB MPOMEKYTOYHOMN aTTeCTALMHU 10 JMCIUIIIMHE

4.1. ®opMbl W MeTOAbI TEKYIIEro KOHTPOJS YCNEeBaeMOCTH O00y4yalommxcs M
MPOMEKYTOYHOM aTTecTalum.
4.1.1. B xoge peammzanuu aucuuiuinabl «lloBeneHueckne GUHAHCHD) HCMOJIb3YIOTCH
cJIeqyILHe METOAbI TEKYNIEr0 KOHTPOJIS YCIIeBAEMOCTH 00y4alomInXcs:

Tema Merto/ibl TEKYIIETO KOHTPOJIS yCIIEBAEMOCTHU
(paznemn)
Tema 1 Pab6oTa B kiacce 1o teme 1
Tema 2 Pab6oTa B kjacce 1o Teme 2
Tema 3 Pa6ora B kacce 1mo Teme 3
Tema 4 Pab6oTa B kiacce 1o teme 4
Tema 5 PabGora B Ki1acce 1o TeMe 5

4.1.2. 3a4eT MPOBOAUTCH C MPUMEHEHHEM CJETYIOIIHX METOH0B (CPEICTB): B BUJIEC YCTHOTO
co0eceoBaHus 10 pe3yJibTaTaM BBIMOJIHCHUS 3aJaHUi TEKYIIEro KOHTPOJIS YCIIEBAEMOCTH M UTOTOBOIO
TeCTa, CAaMOCTOATEIHHO BBIMOJTHEHHBI JOMa HAy4YyHBIH TPOEKT (aHaIW3 CTYACHTaMHU
COOCTBEHHBIX JAHHBIX, B YACTHOCTHU, UCIIOIH3YEMBIX JJISl HAITUCAHUSI CBOUX KYPCOBBIX padOT WIH
BBIMTYCKHBIX KBATH(UKAIMOHHBIX paOOT) WIIM UTOTOBBIN TEKCT B KOMITBIOTEPHOM Kiiacce (paboTa
¢ ¢aiaoM JaHHBIX, TOATOTOBJICHHBIM TpemnonaBareneM). dopma arrecranmuu BBIOMpaAETCS
KaXXIbIM CTYIEHTOM.




4.2. MaTepuaJjibl TEKYIIEr0 KOHTPOJISI YCIIEBAeMOCTH 00y4YalouXCs

B paMkax Tekymero KOHTPOJS CTYIEHTHI IOBTOPSIOT KOJbI TMPENoJaBaTeis WIH
NPOSIBIISIIOT HAaBBIKM pabOTHl ¢ 0a3aMu JaHHBIX (YMEHHE MOCTPOHUTH IEPEMEHHBIC, MPABUIBHO
JIaTh UX OIpE/eNIeHHs], YMEHUE SKCIIOPTUPOBATH JIaHHbIE AJIS [TOCIEAYIOIIEro aHaIN3a).

DTO NPU3HAHO MOJATOTOBUTH CTYJACHTOB K BHIIIOJIHEHHIO HTOTOBOTO TeCTa (MJIM UTOTOBOTO
IIPOEKTA), IPUMEPHBIE BOIIPOCHI KOTOPOI'O yKa3aHsl B 11.4.3.2.

TumnoBblie OlleHOYHBIE MATEPHATBI 10 TeMe 1

Samanue 1.

N3yunte nepeMeHHbIe, CBI3aHHBIC C BBITYCKOM (TOBapo0OOpPOTOM) (pHPMBI, TOCTYITHBIC B
6a3e Pycnana.

[TorickoM TO KJIFOYEBBIM CJIOBaM «(OUHAHCBI», «TEXHOJOTHW» B BONPOCAX AHKET WIIH
BapHaHTax oOTBeTa HaWauTe B jAenozutapuu «Coduct» onmpocsl HHIWBUIOB HIU (upM,
Kacaroluecss TeMaTUKHU TUCIUTUTHHEI «[[prKTaHbie moBeAeHUeCKUe (PUHAHCHDY

Tunosble OlleHOYHbIE MATEPHAJIBI 110 TeMe 2

3agaHue 2.

ITouckom B 6azax SSRN, elibrary, EBSCO u T.1. HaliguTe OJHY CTaThi0 Ha PYCCKOM U
OJIHY CTaThl0 HAa AHIJIMKMCKOM S3bIKE, TMOCBSNICHHYIO 3MIIMPHYECKOMY aHAJIHM3y [0 TEMATHKH
TUCHUTUTHHBT «[IpHKITaHbIC TOBEICHYCCKHUE (PHHAHCHIY.

Ha ocHOBe aHHOTalMu W BBEICHHS K CTaThe, PACCKAXKUTE O 3aJadye M METOJC
UCCIICIOBaHMS, @ TAK)KE 00 aHAIM3UPYEMBIX JTaHHBIX U IMOJYYCHHBIX BBHIBOJIAX.

[Ipumepsl crarel 0 Poccun mwim nepexoIHbIX SdKOHOMUKAX:

1. Black, B. (2000). Does Corporate Governance Matter-A Crude Test Using Russian
Data. University of Pennsylvanya Law Revew, 149, 2131.

2. Dijalilov, A., & Ulkii, N. (2021). Individual investors’ trading behavior in Moscow
Exchange and the COVID-19 crisis. Journal of Behavioral and Experimental
Finance, 31, 100549.

3. Indars, E. R., Savin, A., & Lubldy, A. (2019). Herding behaviour in an emerging market:
Evidence from the Moscow Exchange. Emerging Markets Review, 38, 468-487.

4. Kim, O. (2019). Investor reaction to economic sanctions: the case of Russian Global
Depositary Receipts. Quantitative Finance and Economics, 3(3), 425-439.

5. Matters, C. R. (2008). Countries and culture in behavioral finance. In CFA Institute
Conference Proceedings Quarterly (Vol. 25, No. 3, pp. 38-44).

Tunosble oleHOYHBIE MaTepHaIbI 10 Teme 3

3ananue 3.

CwM. KayecTBe NMpUMepa 3aJ1a4M U UX pelIeHus B riase 3

Karpimmes I[1.K., Marnyc S.P., Ilepecenxuit A.A., I'onoBanp C.B. COopHuK 3amau K
Ha4yaJIbHOMY KypCy SKOHOMeTpuku M, 2021.,

a Take koAbl K rmaBaM 1-4 yuyeOnuka C.Cameron and P.Trivedi “Microeconometrics
using Stata”, Revised edition, 2010.

Tumnosblie olleHOYHBIE MATEPUAJBI M0 Teme 4
3ananue 4.



Pazobparh TemMaTWKy HAay4yHOW CTaTbM W MOBTOPUTH PEILTULHMPYIOUIMA ee aHalu3 KOJ,
IIPOUHTEPIPETUPOBATD PE3YIbTATHI.

Cratest: B.H. Hall, Z.Griliches and J.A.Hausman (1986),"Patents and R&D: Is There a
Lag?", International Economic Review, 27, 265-283.

Jannsie: http://faculty.econ.ucdavis.edu/faculty/cameron/racd2/RACD2programs.htmi

VYuebnoe mnocobue: Cameron, A. Colin, and Pravin Trivedi, 2013, Regression

Analysis of Count Data, Cambridge University Press. Ch.9.

TunoBble OLleHOYHbIE MATEPUAJIBI 110 TEME 5
3aganue 5.
Pazo0path 1 TOBTOPUTH KOJI, IPOUHTEPIPETHUPOBATH PE3YIIbTAThI.

VYue6noe nocodue: Cameron, C. and P.Trivedi, 2009, Microeconometric Methods and
Applications, Cambridge University Press. Ch.4 “Quantile and median regression”.

Hannsie u xox: http://cameron.econ.ucdavis.edu/mmabook/mmaprograms.html

OuneHouHbIE CpeICTBA /15 IPOMEKYTOYHOM aTTecTALMH.

IIpomexyTouHas aTTecTanysl MO Kypcy IMpeanojaracT BbIIIOJHEHHE MUTOTOBOIO TECTa M
YCTHOE coOecefioBaHUE C IpernojaBaTeneM. TeMaTuka U NPUMEpPHBIE BOIPOCH! Ui UTOTOBOIO
TecTa yKaszaHsl B 11.4.3.2.

4.3.1. IlepeyeHb KOMIIETEHUHI € yKa3aHMeM 3JTanoB UX (OPMHPOBAHUSI B Ipolecce
ocBOeHUs1 o0pa3oBaTe/ibHOI nporpamMmbl. IlokazaTtenu u KpuTepuu OLeHMBAHUS KOMIIETEHUMI C
y4eToM 3Tana ux popmMupoBanus

Kon HanmeHnoBaHne KOMIIETCHIINT Kopn arama HaumeHoBaHMe 3Tana 0CBOGHUS
KOMIIETCHIINN OCBOCHHSA KOMIIETCHIINN
KOMIIETCHIINU

VK-1 Cnocoben OCYIIECTBJIATh CIoCcOOeH 006001aTh u
KPUTUYECKUM aHau3 kputudecku oueHuBatb HUP u Ha
NpOoOJEMHBIX CHUTyallmid Ha VK-1.1 uX ocHOBe cocTaByATh wian HUP,
OCHOBE CHCTEMHOTI'0 IT0JX0/1a, ' a TaKKe nonoopars
BBIPa0aTHIBATH CTpaTeruio HEoOX0MMBbIe
JIeCTBHI MHCTPYMEHTAIBHBIE METO/IBI

YK-6 CmocobeH  ompenensaT U VK-6.2 Ccroco0eH

peamu30BEIBATh PUOPUTETHI
COOCTBEHHON IEATEIHLHOCTH 1
CII0COOBI ee
COBCpHJeHCTBOBaHI/IH Ha
OCHOBE CaMOOIIEHKH

CaMOCOBCPIICHCTBOBATLCSL  CBOU
3HAHUA U YMCHUA

DTan 0CBOEHUS

IToka3areinp olleHUBAaHUS

Kpurepuii onieHuBanus

KOMITETEHITUH
VK-1.1 CrocoOHOCTh cocTaBuTh ImnaH HWP Ha | moknam HAydHOMY PYKOBOAMTEIIO
OCHOBE aHaNW3a IPEeIMETHOW obmacTu
oJJ00paTh HHCTPYMEHTHI
YK-6.2 Croco0eH CaMOCOBEPIICHCTBOBATECS CBOM | YPOBEHB MPO(ECCHOHATEHOTO POCTa

3HAHUA U YMCHUSA

4.3.2 TunoBble OLIEHOYHbBIE CPEACTBA
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IIpuMepHBIe 3aaHUS UTOTOBOIO TECTA:!

3amanue

1) Cuwmrare CraToi ¢aiin ¢ TaHHBIMU U3 JKCellsd B paMKax TeKcTa (WM U3 OJHON u3 0a3
JAHHBIX WIA WHOTO HCTOYHMKA B pPaMKaX CaMOCTOSTEIBHOTO HAYYHOTO MPOEKTa
crynenta o Hanucanuto KP-BKP).

2) TlonyuuTh OnUCaTEIbHbBIC CTATUCTHKU U OXaPEKTUPU30BATh UMEHA-TUIIbI IEPEMEHHBIX
Jis mocTpoeHHe PEerpecCHOHHON MOJEeNd MPOBECTU IMPEIBAPUTENIBHYI0 paboTy ¢
JMAaHHBIMA — CO3/IaHWE HOBBIX TEPEMEHHBIX, HAJIOKCHHE YCIOBHUH Ha MOJBBIOOPKH,
U3yYEHHHE OTCYTCTBYIOIIUX JaHHBIX WU HETIPABIIOMOI00HBIX 3HAUCHHIA.

[Toctpouth Kpocc-Tabmuiel (2-3 TEpEMEHHBIC) H YMETh MOCYMTATh YaCTOTY 3HAUCHHM
(TIpOIIEHTHI MO CTOJIONAM HJTH CTPOKaM).

3) Iloctpouth MOAENIH — OLICHUTH 3aBUCUMOCTb IEPEMEHHOI OT KOBapHar
(HampuMep, 3aBHCUMOCTH YHCJIa TTATEHTOB (PUPMBI OT XapaKTEPUCTUK (PUPMBI — OTPACIb,
4yuclio pabOTHUKOB, CTOMMOCTb AaKTUBOB MU OT, BO3MOXXHO HEHaOII0/1aeMoro, THIA
yIpaBJICHUS)

4) DKCIOpTHPOBaHKE PE3yJIbTATOB perpeccuu B Jkcenb wiu LaTex
Oxkpyrnenue (10 3-4 3HaKa) K03()PHUIMEHTOB U CTAHAAPTHBIX OLIUOOK
Jlo6aBuTh CTaTUCTUKHU KayecTBa nmoaronku R2, R2-adjusted, F statistic

IxaJsia oueHUBaAHMS.

OreHka CKJIaIbIBA€TCA U3 UTOTOBOTO TECTOBOI'O 33/IaHHs Ha 3HAHUE Kypca M paboThl Ha
CEeMHUHapax.

HroroBoe TectoBoe 3amanue coctasisier 80% omeHKH UTOrOBOW OreHkH. [Ipumeps
BOIPOCOB JJIsl UTOTOBOTO TecTa MpUBeIeHbI B 11.4.3.2

Pabora Ha cemunape coctaBisieT 20% UTOTOBOM OIICHKH.

10 Tpamun | «3aureHo»/ Omnpenenenve
-OanpHas noHHas mkana | «He 3aureHo»
nIKaga
10 | OtaruHO 3aureHo WToroBeIii TECT pellleH MOJHOCThIO BEPHO, aKTUBHAs paboTa
Ha CEMUHapax.
9 | OtangnO 3auTeHo HToroBelii TecT pelleH MOJHOCTBIO BEPHO, JOCTATOYHO
aKTHBHas paboTa Ha ceMHHapax.
8 | Ommano 3aureHo UtoroBelii TecT pemieH B LEJIOM BEPHO, JOCTATOYHO
aKTHBHas paboTa Ha ceMHHapax.
7 | Xopormo 3aureHo UtoroBelii TecT pelmieH B LEJIOM BEPHO, JOCTATOYHO
aKTHBHas paboTa Ha ceMHHapax.
6 | Xopomo 3auTeHo HTOroBBIi TECT pElIEH B LIETIOM BEPHO.
5 | Ynosnersopure | 3aureHo HTOroBelii TECT pelleH yOBIETBOPUTENBHO.
JIBHO
4 | YnosnerBopure | 3ayTeHO HTOroBelii TECT pelleH yOBIETBOPUTENBHO.
JIBHO
3 | HeynosnerBopu | He 3aureno HTOroBelii TECT pelIeH HE yA0BIETBOPUTEIBHO.
TEJNBHO
2 | HeynoenerBopu | He 3aureHo WToroselii TECT HE PELLIEH.
TEJNBHO
1 | HeynosnerBopu | He 3auteno WTOroBelii TECT HE PELLEH.
TEJNBHO
0 Heynos | He 3auteno WTOroBsIii TEKCT HE pEIlIEH.
JICTBOPUTEIHHO
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4.4, MeTtoanyecKkue MaTepHuabl

HUTOroBelii TECT W MNPAKTUYECKUE 3aHATHS MOTYT HIPOBOAUTHCA B AyJAUTOPUM WM B
KOMIIBIOTEPHON ayAMTOPHH C JOCTYIIOM B JIOKAJIbHYIO C€Thb AKaaeMUU U TI00aJbHYIO CETh
WuTepHer. DK3aMeH NPEIoJiaraeT BBIMOJTHCHHE CTYJICHTAMH UTOroBOro Tecta (B TeueHue 60
MUHYT) U YCTHOE coOecelloBaHUE C TMperojaBareieM. BpIMOIHEHHE WTOTOBOrO TecTa U
cobeceloBaHUE B paMKax YCTHOTO OJK3aMeHa MPOBOJIUTCS HMHAUBUAYATBHO C KaXIIbIM
cTyneHToM. B xozne cobecenoBanus MOABOAATCS UTOTH BBIIIOJIHEHUS CTYIEHTOM YCTHOTO TecTa
U YCIIEBaEMOCTH CTyJCHTa B paMkax Kypca. OleHKa/3a4eT BBICTABJISACTCS COTJIACHO
npuBeIEHHON BhIlIe 1IKaje. MTorosas olieHka BbICTaBIsETCS, KaK cpeiHee apu(pMeTHIecKoe OT
CYMMBI HAOPaHHOT'O KOJIMYECTBA OAJUIOB C OKPYTIIEHUEM JI0 IIEJIOTO.

IIpu ycnoBum Habopa 4 wu Oojee HTOrOBbIX OalIOB, KOMIETEHLMSI CUYUTAETCA
c(OpMUPOBAHHON B YaCTH YKa3aHHOW B M. 1, MO JaHHOW TUCIMIUIMHE BBICTABISICTCS OICHKA
«OTIMYHOY», «XOPOILIO» WM «yIOBIETBOPUTEIBHO», COTJACHO NPUBEACHHON BbIlIE IKaie. B
WHOM cCIlydae, KOMIICTCHIIUS CYUTAeTCd HeC(HOPMHUPOBAHHOW, IO JaHHOW TUCITUILIAHE
BBICTaBJISICTCS OLIEHKA «HE yJIOBJIETBOPUTEIIBHO.

5. Mertoanuyeckue yka3aHus 1l 00y4aOUIUXCs
110 OCBOCHHIO TUCIHUIIINHEI

JlomaliHue 3a1aHus JUIsl CaMOCTOSATENIbHOM MOJITOTOBKH MOTYT OBbITh OIYOJMKOBaHBbI:
1. Beicnanbpl Ha OONIYIO TIOYTY TPYIIIIBI
2. Ilepenansl rpymme BO BpeMsl JISKIIUOHHOTO 3aHATHUS

KonkpeTHslii criocod KOMMYHHKAIMH CO CTYAEHTaMHU ONPEAEIIAeTCs IPEnoaaBaTesieM.

JUis  DOArOTOBKM K  MPAKTMYECKHMM  3aHATUSAM  HEOOXOJUMO  O3HAKOMHUTbCA €
PEKOMEHIOBAHHOW JIMTEPATYPOH, IMTOBTOPUTH MAaTEPHUAN IPEABIAYIINX NPAKTUYECKUX 3AHITHH.
[Ipy BO3HMKHOBEHMM BOINPOCOB OOpaTUTCS K IPENojaBaTeNl0 IO 3JIEKTPOHHOM mouTe C
yKa3aHWEM KOHKPETHOH MpoOieMbl U (MJM) NPUMTH K MPENnoJaBaTeNi0 Ha KOHCYJIbTALUIO B
YCTaHOBJICHHOE BPEMs.

CamMocTrosTenbpHas pa60Ta CTYACHTOM OCYIICCTBIACTCA I 3aKPCIJICHUA HU3YYCHHOI'O
MaTepHrajia mocCjie NpakKTUICCKUX SaHHTHﬁ, JJIA BBIIMIOJTHCHUA JOMAIIHHUX 3a,[[aHI/II71, AJI U3YyUCHUS
JOIMMOJIHUTCIIbHBIX MaTCpHUaIOB.

I/I3y‘{eHI/IC JAUCHUIUIMHBI MPEANOojJaract OCBOCHHUC MaTcpHalla H3YUYCHHBIX B paMKax
MPAKTUYCCKUX 3aHATHUH I'JIaB y‘le6HHX ocoouii u PEKOMEHAYCMBIX HAYYHBIX CTaTeﬁ, OBJIaACHUC
HaBbIKaMU ITPOBOAUTH HpaKTI/I‘-IeCKI/Iﬁ aHaJIn3 1 OUCHUBATb Y9KOHOMCTPUYICCKUEC MOICIIN.

6. YueOHasi 1uTepaTypa M pecypchbl HH(POPMALMOHHO-
TeJeKOMMYHUKAIMOHHOM ceTH ""MHTEepHeT", BK/II0OYas IepeYeHb
y4e0OHO-MeTOANYeCKOro odecneyeHus 1 CAMOCTOSATEIbHOM PpadoThl
o0y4aromuxcs M0 JMCHUAIIHHE

6.1. OcHoBHag nUTEpaTypa.

[Ipuknagnas auteparypa

1) Cameron, A. Colin and P.Trivedi “Microeconometrics using Stata”, Revised edition,
2010. http://cameron.econ.ucdavis.edu/musbook/mus.html

2) Angrist, D. Joshua, and Jorn-Steffen Pischke, 2009, Mostly Harmless
Econometrics: An Empiricist’s companion. Princeton University Press. MHE
Data archive http://economics.mit.edu/faculty/angrist/datal/mhe



http://cameron.econ.ucdavis.edu/musbook/mus.html
http://economics.mit.edu/faculty/angrist/data1/mhe
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3) Cameron, A. Colin, and Pravin Trivedi, 2009, Microeconometrics: Methods and
Applications. Cambridge University  Press. Data  and codes:
http://cameron.econ.ucdavis.edu/mmabook/mma.html

4) Cameron, A. Colin, and Pravin Trivedi, 2013, Regression Analysis of Count Data,
Cambridge University Press. Data and codes:
http://faculty.econ.ucdavis.edu/faculty/cameron/racd2/

5) Karemmes I1.K., Maruyc S.P., Ilepeceukuii A.A., I'onosans C.B. COopHuK 3amau K
HayvaJIbHOMY Kypcy skoHOMeTpuKH M, 2021. https://econometrics.nes.ru/mkp-tb/

Teoperuueckas nureparypa

Anexun B.U. IToBeaeHueckue (puHAHCHL. Y4eOHHMK M npakTHKyM. MockBa: FOpaiit, 2019.

Pynwix, H.B. TloBeaeHueckue huHAHCH WIIM MEXTY CTpaxoM U amgHocThio / H. b. Pyapik.
- MockBa: J[leno, 2004 (OAO Tun. Hosoctu). - (Cepusi "CoBpemeHHBIC (PMHAHCHI U
KOpIopaTuBHOE yrpaBieHue" / Axan. Hap. xo3-Ba npu [IpaButensctBe Poc. deneparnun); ISBN
5-7749-0370-2

Ackert L.E., Deaves R. 2010. Behavioral Finance. South-Western, CENGAGE Learning.

6.2. JlonoyiHUTEIbHAS JINTEPATYpa.

beiikep, K. ®ynnameHTanbHble MOHSATHS MOBEICHUCCKUX (DUHAHCOB 1 OCHOBHBIC
B3anmocBs3u Mexay Humu / K. Beiikep; [mox pen. K. betikepa u k. Hodcunrepa]. - Mocksa:
Jlabopartopust Kuuru, 2009. - 63 c.: ni.; ISBN 978-5-903271-80-1

Barberis, Nicholas, and Richard Thaler. "A survey of behavioral finance." Handbook of
the Economics of Finance 1 (2003): 1053-1128.

6.3. YuebHo-MeToquIecKoe obecreueHrne CaMOCTOATEIbHON paboThI.

OtnenbHOE OOecTieueHHE HE TTPEyCMOTPEHO.
6.4. HopmaTuBHbIE TPABOBBIE JOKYMEHTHI.

He npeagycmoTpensl.

6.5. UaTepHeT-pecypchl.

http://www.nber.org/workinggroups/papers/BF.html
https://conference.nber.org/conferences/2019/BFs19/summary.html
http://www.cengage.com/cqi-

wadsworth/course_products wp.pl?fid=M20bl&product_isbn_issn=9780324661170

6.6. labIe UCTOYHUKHA

Ackert, L. F., Church, B. K., Dwyer Jr, G. P. (2007). When the shoe is on the other foot:
Experimental evidence on valuation disparities. Public Finance Review, 35(2), 199-214.

Besstremyannaya G., Golovan S. (2019) Reconsideration of a simple approach to
quantile regression for panel data Econometrics Journal, 22:292-308.

Bloom, N., Brynjolfsson, E., Foster, L., Jarmin, R. S., Patnaik, M., Saporta-Eksten, 1.,
Van Reenen, J. (2017). What drives differences in management? National Bureau of Economic
Research. WP 23300.

Bloom, N., Sadun, R., Van Reenen, J. (2016). Management as a Technology? National
Bureau of Economic Research. WP 22327.

Bloom, N., Van Reenen, J. (2007). Measuring and explaining management practices
across firms and countries. The Quarterly Journal of Economics, 122(4), 1351-1408. See also
NBER WP version.


http://cameron.econ.ucdavis.edu/mmabook/mma.html
http://faculty.econ.ucdavis.edu/faculty/cameron/racd2/
https://econometrics.nes.ru/mkp-tb/
http://www.nber.org/workinggroups/papers/BF.html
https://conference.nber.org/conferences/2019/BFs19/summary.html
http://www.cengage.com/cgi-wadsworth/course_products_wp.pl?fid=M20bI&product_isbn_issn=9780324661170
http://www.cengage.com/cgi-wadsworth/course_products_wp.pl?fid=M20bI&product_isbn_issn=9780324661170
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Bloom, N., Van Reenen, J. (2011). Human resource management and productivity.
In Handbook of Labor Economics (Vol. 4, pp. 1697-1767). Elsevier. See also NBER WP
version.

Cooper, M. J., Dimitrov, O., Rau, P. R. (2001). A rose. com by any other name. The
Journal of Finance, 56(6), 2371-2388.

Elster, J. (1998). Emotions and economic theory. Journal of Economic Literature, 36(1),
47-74,

Fama, E. F. (1991). Efficient capital markets: Il. The Journal of Finance, 46(5), 1575-
1617.

Fama, E. F., French, K. R. (1992). The cross-section of expected stock returns. The
Journal of Finance, 47(2), 427-465.

Kahneman, D., Knetsch, J. L., Thaler, R. H. (1991). Anomalies: The endowment effect,
loss aversion, and status quo bias. Journal of Economic Perspectives, 5(1), 193-206.

Malkiel, B. G., Fama, E. F. (1970). Efficient capital markets: A review of theory and
empirical work. The Journal of Finance, 25(2), 383-417.

McDermott, R., Fowler, J. H., Smirnov, O. (2008). On the evolutionary origin of
prospect theory preferences. The Journal of Politics, 70(2), 335-350.

Shleifer, A., Vishny, R. W. (2003). Stock market driven acquisitions. Journal of financial
Economics, 70(3), 295-311.

Simm J, Besstremyannaya G (2020) ‘tDEA’ An R package for robust estimation of
efficiency and  returns to  scale Available at CRAN  https://cran.r-
project.org/web/packages/rDEA/fDEA.pdf (Feb 6, 2020)

7. MarepuajibHO-TeXHHYecKas 0a3a, HH(POPMAIHOHHBbIE TEXHOJIOTHH,
NporpaMMHoe odecneyeHue U HH(POPMALMOHHBIE CIIPABOYHbIE CUCTEMbI

KomnbroTepHslii ki1acc
JlocTym B MHTEPHET U JIOKAJIIbHYIO CeTh AKaJeMUU
[TpoekionHOE 000pYyAOBaHHE
[IporpamMmmMHoe obecrieueHue:
—  Windows/Linux/Mac OS
— LaTex/Powerpoint
— Google Chrome
— Stata

P


https://cran.r-project.org/web/packages/rDEA/rDEA.pdf
https://cran.r-project.org/web/packages/rDEA/rDEA.pdf
https://cran.r-project.org/web/packages/rDEA/rDEA.pdf
https://cran.r-project.org/web/packages/rDEA/rDEA.pdf
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