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1. IlepedeHb MJIaAHMPYEeMBbIX Pe3yJbTATOB 00yUeHHS MO JUCHHUILINHE,
COOTHECEHHBIX € IVIAHHPYEMBbIMH Pe3yJIbTATAMH OCBOCHHS POrPaAMMBbI

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

HpO6J’IeMHLIX chyauMﬁ Ha
OCHOB€ CHCTEMHOro I104xoJja,

Kon HaumenoBanue komnereHuun | Koj atama ocBoeHwus HanmeHoBaHHe 3Tana OCBOCHHUS
KOMIETEHIINH KOMIICTCHIIMH KOMIICTCHIIUH
YK-1 Cnocoben OCYIIECTBIISTH
N crocoOeH 00001aTh 1 KPUTHIECKH
KPUTHICCKHI aHanu3

ouenuBath HUP u Ha ux ocHOBe
VK-1.1 coctasyaTh miaH HUP, a takxke
mo100paTh HEOOXOIMMEIC

CIIOCOOBI

PCaIN30BbIBATH MIPUOPUTCTHI
CcOOCTBEHHO JACATCIbHOCTH H

€

COBCPHICHCTBOBAHMS HAa OCHOBC
CaMOOICHKHU

BBIPa0AaTHIBATh CTPAaTEerUI0
o o HHCTPYMEHTAJIbHBIE METOIBI
IEACTBHI
VK-6 Criocoben OTIpeNeNATh u VK-6.2 CIIoco0eH

CaMOCOBCPIICHCTBOBATHCA CBOU
3HaHUA U YMCHUSA

1.2 B pe3ynbpTate OCBOSHUS NUCIUILUIMHEI Y CTYIEHTOB JOJDKHBI OBITH CHOPMUPOBAHBIL:

OT®/TD npodeccroHaIbHBIC

Koz srana ocBoeHus

Pe3ynbraTel 00y4eHus

JNEUCTBUS KOMIICTCHIIUH

BEJICHUE AaHATTUTUYECKON YVK-1.1 Ha ypOBHE 3HaHUI:

paboThI B obmactu MIPEeIMETHOH 001acTH;

SKOHOMHKH ¥ (pUHAHCOB KPUTHYECKOTO aHAJIN3a;
Ha YPOBHE YMEHHH!
1o00paTs He0OXOJMMbIE HHCTPYMEHTAIbHBIE METOIbI;
MPUMEHATh ~ WHCTPYMEHTAIbHBIE  METOABl M
nposeaeHust HUP;

BEJIEHUE aHAITUTUYECKON YK-6.2 Ha ypOBHE 3HaHMI:

paboThl B 00J1aCTH
9KOHOMHKH U (PHTHAHCOB

METOZ0B CAMOCOBEPIIEHCTBOBAHNUS
Ha YPOBHE YMEHMIA:
KOPPEKTHOT'O paclpeleleHUs] IPUOPUTETOB.

2. O0BeM u MecTO IMCUUIIMHBI B cTpyKTYype OIT BO

O0bem IMCHHUIIMHBI
24 ak. YacoB Ha KOHTakTHyH0 paboTy c¢ mpenojaBareneM, 44 ak. 4YacoB Ha
CaMOCTOSITENIbHYIO PaboTy 00y4JaroLIuxcs;
Mecto nucuuniiuebl B ctpykrype OIT BO
— OTH.02 «ITpuknaanblie moBeaeHIECKUE PUHAHCHD», 2 CEMECTP
— MUCIUIUIMHA PEATH3YEeTCsl MTOCIIe H3YYCHUS IUCITUTUTIH:

DKOHOMETpPHKA,

WNHoctpaHHbIN A3bIK (QHTITHHCKUI)
— ¢opma aTTecTanuu — 3a4er.




OO0BeM IUCHUILIMHEL, aK. Jac./Jac. ®opma
KonTakTHas pabora TEKYIIEeTo
No /i HammenoBanune Tem 00yJaromuxcs ¢ KOHTOJIA
(pazmenoB) Bcero TpernoaaBaTeiemM CP YCIIEBAEMOCTH ,
0 BUIaM y4YCOHBIX 3aHATHIT** MIPOMEKYTOUHO
J | JIP | 113 | KCP 1 aTTecTaluu
OuHas popma 00yueHUS
Temal | OG30p 06a3  JaHHBIX O 12 2 2 8 a3 (0/11)
MPEINPUATHIX W HHINBUAAX.
Tema 2 O030p OCHOBHBIX BOIPOCOB O 16 2 4 10 a3 (0/10)
(hMHAHCOBBIX u
MTOBEICHUYECKUX TEXHOJIOTHSIX,
KOTOpBIC MOTYT OBITH
MIPOaHATN3NPOBAHEI
CTyJCHTAaMH Ha OCHOBE
HUMCIOIIUXCS JAHHBIX.
Tema 3 | ba3oBbie HaBBIKM pPabOTHI C 12 2 2 8 a3 (0/10)
JaHHBIMA B Stata, 0a30BBIi
CTaTUCTUYECKUI u
3KOHOMETPUYECKHUN aHAIN3.
Tema 4 | BriaBnenue TUTIOJIOTUN 16 2 4 10 I3 (0/10)
UHWBUJIOB WM KOMIIAHUH C
MMOMOIIBI0  CTaTUCTHYCCKHUX
METOJIOB U IKOHOMETPHICCKHUX
MOJIENEH.
Tema 5 | KBaHTWIIBHBIC perpeccuul s 12 2 2 8 I3 (0/1)
aHaimza pasHoro dddekra
OOBSICHAIOIINX NEPEMCHHBIX.
[IpomexyTodHas aTTecTanus 4 3a4er
Beero: | 72/54 10/7,5 14/10,5 44/33

IIprmmeganne* — GopMeI TEKyIero KOHTPOJIS ycreBaeMocTH: qoMarraee 3aaanue ([3), ompocst (O), moxmansr (1)

3. CoaepixaHue M CTPYKTYpa IHCUMIIIMHBI

Kypc «lIpuxnagneie mnoBeaeHuecKkrne (UHAHCBHDY TOCBALIEH OOYYEHHUIO CTYJEHTOB
HaBBbIKaM pabOTHI ¢ JAHHBIMH, CTATUCTHYECKOMY M SKOHOMETPUUYECKOMY aHAJIN3Y, CBSI3aHHOMY C
pPa3IUYHBIMU aCleKTaMU peajbHOrO0 IOBEIEHUS KOMIAHMA W WHIUBUAOB M MPUHATHEM
aKTyaJbHbIX WHBECTULUOHHBIX, YIIPABIEHYECKUX U WHBIX pEIIeHHH Ha (PMHAHCOBBIX PHIHKAX.
OCHOBHOH aKIIEHT Kypca JeJIaeTCsl Ha MPUOOPETEeHUH CTYAEHTaMHU HaBBIKOB pabOTHI ¢ 6azaMu
MUKPOJIAaHHBIX O POCCUHCKHUX W 3alla{HbIX IPEINPUATHAX U MHIUBUIAX:

1) ymeHuii mocTpoeHus: HEOOXOAUMBIX MEPEMEHHBIX JJIsi HAyYHO-TIPUKJIAJHOTO aHaJIn3a
Ha OCHOBE JaHHBIX (PMHAHCOBOW OTYETHOCTU KOMITAHUH WJIM COTJIACHO ONPOCaM MHIUBHIOB WU
JIOMOXO3SHCTB,

2) OCBOEHHUSl CTaHAAPTHBIX CTATHCTUKO-DKOHOMETPUYECKHUX MOJIXOAOB JUIs aHaIu3a
JAHHBIX U OLICHUBAHUS SKOHOMETPUYECKUX MOJIETEH,

3) O3HaKOMJICHHS C MPOABUHYTHIMH SKOHOMETPUYECKMMHU MOJIENISAMHU, MO3BOJSIOIIUMHI
omnucaTth pPa3HOOOpa3ue THUIOB MOBEIEHUS areHTOB IO OTHOIIEHUIO K HUX CIPOCY WM K€
pa3sHooOpa3ue TUIIOB YIPaBJIEHUS] KOMIIAHUSIMU CO CTOPOHBI MEHEKMeHTa. BbIBOIbI TO1I0OHOTO
aHaJIM3a O BBIABIEHHOM IeTepOreHHOCTH MOTYT OBITh MOJIE3HBI U AHAJTUTHKAM, U PETyIATOpaM —
JUISL y4€eTa KII0YEBBIX BOIPOCOB, KACAIOUINXCS MTOBEAEHYECKUX TEXHOJIOTUI.

Kypc Bximrodaer mnpakTHUeCKHE 3aHSATHs B KOMIIBIOTEPHOM Kiacce, Ha KOTOPBIX
paccMaTpUBAIOTCS HaBBIKM BBIYMCIMTEIBHOM PabOThl B paMKaX OCHOBHBIX TE€M TUCLMIUIMHBI
«[Ipuknaansle noBeaeH4Yeckre GuHaHCh). Cpean JaHHBIX TEM MOXKHO MepEeYHCIUTh!

1) PaGora ¢ 6a3amu JaHHBIX O MPEANPHATUAX ¥ UHIUBHIAX.



2) IlocraHOBKa Hay4yHBIX BONPOCOB O (DMHAHCOBBIX M MOBEICHUECKUX TEXHOJOTHSIX,
KOTOpbIE€ MOTYT OBITh MPOAHATU3UPOBAHBI CTYJECHTAMH Ha OCHOBE HMEIOLIUXCS
TAHHBIX.

3) baszoBble HaBBIKM pabOTBI C JaHHBIMM B Stata, 0a30BbIii CTATUCTHYCCKHHA U
SKOHOMETPUUYECKUMN aHAJIU3.

4) BbIsBICHHE THUIOJIOTHI WHAWBUIOB WM KOMIIAHUH C MOMOIIBIO CTATHCTUYECKUX
METOJIOB ¥ SKOHOMETPUIECKUX MOJICIICH.

5) KBanTuibHbIe perpeccuu Juisi aHaiau3a pa3Horo 3pgexra oObICHIIONINX TePEMEHHBIX.

O630p OCHOBHBIX TEM JIA BO3MOXKHOT'O IMPHUKIAAHOI'O aHajliu3a CBA3aH C O606IH€HI/ICM
TCOPECTHUYCCKOIO MaTc€prajla U INPAKTHYCCKHUX TCCTOB U3 PCKOMCHAYCMBIX y‘IC6HI/IKOB, a TaK¥Xe
Hay4YHBIMU CTAaThsIMU U3 CIIMCKA JOMOJHUTEIBHOM JIUTEPATYpPhl K Kypcy. Cpen peKOMEHTyEeMbIX
IIPUKIIAIHBIX YYEOHUKOB MOXKHO yKa3aTh!
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/racd2/

5) Karemmes I1.K., Maruyc S.P., Tlepeceukunii A.A., I'onoBans C.B. COopHuUK 3a1au K

HavaIbHOMY Kypcy sKoHOMeTpuku M, 2021. https://econometrics.nes.ru/mkp-tb/

Teopernueckre yueOHUKU BKIIOYAIOT CIEAYIONINE HCTOYHHUKH:

Anexun B.U. «IloBeneHueckue ¢uHaHCB» Y4eOHHMK W mpakTukyM. Mocksa: FOpaiir,
2019;

Pyneik H.b. «IloBenenueckue (pMHAHCHI WM MEXKIY CTPAXOM M aldYHOCThIO». MockBa:
Heno, 2004;

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

B pamMkax mpakThyeckux 3aHATUN OyaeT MOKa3aHa peanu3alus HaBBIKOB pabOThI C
JAHHBIMU, & TAK)KE€ CTAaTHCTUYCCKOrO0 M HKOHOMETPHYECKOTO aHaim3a B makere Stata. Bymper
MCIIONIb30BaH MaTepuan 0a30BbIX U MPOJABUHYTHIX YUYEOHHKOB MO CTATHCTUKE U SYKOHOMETPHKE,
BKJIIOYas (Qaiiapl ¢ JaHHBIMM W KOJbI, TIO3BOJISIONIME PEIUIUIMPOBATH  PE3YJIbTAThI
COOTBETCTBYIOIIUX TJIaB Y4EOHUKOB.

[TpomexxyTouHast OTYETHOCTH MO KaXKJIOW TeMe — 3TO MOBTOP CTYACHTaMH KOMaHJ KoJa,

00BSICHEHHOTO IMpernoaaBaTCJICM Ha KaXXI0OM 3aHATHU.
[Ipumevyanne* — (opMBI TEKYIIEr0 KOHTPOJIS ycreBaeMocTu: nomainHee 3amanue (/13), ompocsr (O),
noknaasl (1)

Tema 1.
O0630p 0a3 JaHHBIX O MPEANPUATUAX U UHIUBUAAX
- noctynHbix B PAHXul'C (Pycnana, Cnapk, Op6uc u T.1.),
- B geno3utapun «Coducty,
- 0a3a naHHbIX «Poccuiickuii MOHUTOPUHT 3KOHOMHYECKOTO MOJIOKEHHS U 3/I0POBbS
HAaCEIICHUsD,


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/

- IIEpBHUYHAdA WU BTOpHYHAsA CTAaTUCTHKA pOCCHfICKPIX BCAOMCTB M HAY4YHBIX LCHTPOB
(Ananmutuaeckuit nieHTp nipu Ilpasurensctee PO, HU®U Munduna, 11b, Poccrat u
T.1.).

Tema 2.
O030p OCHOBHBIX TeM O (DMHAHCOBBIX M IOBEICHUYCCKHX TEXHOJOTHSX, KOTOPhIE MOTYT OBITH
HpoaHaHI/I3I/IpOBaHBI CTyACHTaMM Ha OCHOBC UMCIOIINXCA JIAHHBIX .

- IOBEeJCHNE HHBECTOPOB Ha (PMHAHCOBBIX PHIHKAX,

- MHIMBUIYyaJIbHbIC (PMHAHCOBBIC PEUICHUS WHIUBHJIOB U JJOMOXO3SHCTB,

- yIIpaBJICHYECKHE PEIICHUS Ha YPOBHE (DUPMBI U APYTHE BOIPOCHI IPHKIIATHBIX
KOPIOPAaTHBHBIX (DHHAHCOB,

- OIICHMBAHHE TEXHOJIOTHYECKOTO POCTa (PUPMBI,
- POCT MasbIX (PUPM U CTAPTAIIOB.

Tema 3.
ba3oBbie HaBbIKM pabOTHI B Stata, 0a30BbIN CTATUCTUYECKUN U SIKOHOMETPUUECKHI aHaIN3!
- CYUUTHIBAHUE JAaHHBIX,
- paboTa ¢ mepeMEeHHbIMH 1 3HAUE€HUSIMHU TIEPEMEHHBIX, HAJIOKEHUE YCIOBHI, Oa30BbIe
HaBBIKH MPOTPAMMUPOBAHUS
- CTATUCTHYECKUI (OMUCATENbHBIN U KOPPESIUOHHBIN) aHaIH3,
- TMHEeWHas perpeccust (KpoCc-CEKIIMOHHbBIE U TTaHEIbHBIC TAHHEIE),
- TIOCJIe-PErPECCUOHHBIN aHaN3 (TECTUPOBAHUE TUIIOTE3, AHAIU3 OCTATKOB U
MIPOTHO3HBIX 3HAYCHU),

- aKcTIopT pe3ynbraToB B Excel/Word/LaTex.

Tema 4.
Briasinenne THITONOrMHA MHIUBHUIOB HMIIM KOMIIAHUN

- MOJIeTTH o cMechio pactpenencuuit (finite mixture models),
- KJIaCTEpHBIN aHaJIM3,

- MOJCJIN CHUKCHUS PASMEPHOCTU (MCTO,I[ TJIaBHBIX KOMHOHCHT).

Tema 5.
KBanTuiIbHBIE perpeccuu i aHanu3a pa3Horo 3G dexra 0ObICHSIONUX TePEMEHHBIX :
- YCJ'IOBHI)IG KBAaHTUJIBHBIC perpeccm/I JJIA KpOCC-CeKIII/IOHHBIX JaHHBbIX,

- MOACIIM C KIIaCTECpaMH JaAHHBIX U p06aCTHLIe CTaHAApTHBIC OH_II/I6KI/I,
- MOJCJIN C ITIaHCJIIbHBIMH JaHHBIMH.

4. MatepuaJibl TeKylIero KOHTPOJIS YCIeBaeMOCTH 00yJarommxcsi 1 (poH
OLIEHOYHBIX CPeJACTB MPOMEKYTOYHOM aTTeCTAlMHU M0 ANUCHHUILJIMHE

4.1. ®opMBI M METO/IbI TEKYLIEr0 KOHTPOJIA YCIIEBAeMOCTH 00yYAI0IMXCS U POMEKYTOYHOM
aTTecTalMM.
4.1.1. B xope peamuszanum aucHUIUINHBI «IloBegeHYeckne (UHAHCHD» HCMOJbB3YIOTCA
cJIeAYIOIe MEeTOABI TEKYIIero KOHTPOJIs YCIIeBAeMOCTH 00y4aIOIINXCs:

Tema MeTo/IpI TEKYIIEro KOHTPOJIS YCIIEBA@MOCTH
(paznen)
Tema 1 Pab6oTa B kiacce 1o teme 1
Tema 2 Pab6oTa B kj1acce 1o teMme 2
Tema 3 Pa6ora B ki1acce 1mo Teme 3
Tema 4 Pab6oTa B kjacce 1o teme 4
Tema 5 PaGoTa B kj1acce 1mo Teme 5
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4.1.2. 3a4er mMpoBOANTCH ¢ MPUMEHEHHEM CJIEAYIOIINX METOI0B (CPEIACTB): B BUJAC YCTHOTO
cobeceJOBaHMS TI0 PEe3yJIbTATaM BBIMOIHEHHS 3aJaHHI TEKYIIETO KOHTPOJIS YCIIeBaeMOCTH M HTOTOBOTO
TeCTa, CAMOCTOSATEIHHO BBIMOJIHEHHBIN JJOMa HAyYHBINA MPOEKT (aHAINU3 CTYIEHTaMH COOCTBEHHBIX
JAHHBIX, B YACTHOCTH, MCIIOIH3YEMbIX JUISI HATUCAHWS CBOMX KYPCOBBIX pa0OT WIIM BBITYCKHBIX
KBATH(UKAIIMOHHBIX pa0OT) WJIM UTOTOBBIA TEKCT B KOMITBIOTEPHOM Kiacce (pabora ¢ (daitiom
JAHHBIX, TOJTOTOBJIICHHBIM TpernoaaBareneMm). Dopma arrecTaliuu  BBEIOMPACTCS KaKIBIM
CTYJCHTOM.

4.2. MaTtepuaJibl TEKYIIEr0 KOHTPOJISI YCIIeBAEMOCTH 00y4ar0IINXCs

B pamkax TeKymero KOHTpOJIA CTYIEHTBhl IOBTOPSIOT KOJbl IPENOAABATENS WIH
IPOSIBIIAIOT HABBIKK PA0OTHI ¢ 0a3aMU JaHHBIX (YMEHHUE IIOCTPOUTH ITEpEMEHHbBIE, IPABUIIBHO 1aTh
UX OIpe/IeNIeHus, YMEHHE SKCIIOPTUPOBATh JaHHbIE IS IIOCIEYIOLIEr0 aHaIN3a).

OTO0 NPU3HAHO MOJATOTOBUTH CTYIEHTOB K BBINOJIHEHHUIO UTOTOBOTO TeCTa (MJIM UTOTOBOTO
IPOEKTa), IPUMEPHBIE BOIIPOCHI KOTOPOTO yKa3aHsbl B 11.4.3.2.

Tunosble OlleHOYHbIE MATEPHAJIBI 10 TeMe 1

3amanue 1.

W3yuuTe nepeMeHHbIe, CBSI3aHHBIC C BBIITYCKOM (TOBapOOOOpPOTOM) (DPUPMBI, JOCTYITHBIC B
6aze Pycnana.

[TorckoM TO KIFOYEBBIM CIIOBaM «()UHAHCHI», «TEXHOJIOTHW» B BOIPOCAX aHKET WU
BapHaHTax oOTBeTa HaWauTe B jAemo3utapur «CoducT» Onpockl HWHIWBHIOB Wi (Qupm,
Kacaroluecs TeMaTHKU TUCIMILIHHBI «[I[puKkiiaHbie moBeaeHYeCKe (PUHAHCHI

Tunosble OlleHOYHbIE MATEPHAJIBI 110 TeMe 2

3ananue 2.

ITouckom B 6azax SSRN, elibrary, EBSCO wu T.1. HaiiiuTe OAHY CTAaThIO Ha PYCCKOM U
OJIHY CTaThi0 HA AHTJIMMCKOM SI3bIKE, TOCBSIICHHYIO SMITUPHUYECKOMY aHAIU3y MO TEMaTHKU
muctumnHel «[Ipuknagaeie moBeneHYeckrue GUHAHCHI.

Ha ocHOBe aHHOTalMM W BBEACHHWS K CTaThe, PACCKAKUTE O 3a7adye W METOJIEe
WCCJIETOBAHMSI, & TaKXkKe 00 aHATU3UPYEMbIX JaHHBIX U MOTYYEHHBIX BHIBOJAX.

HpI/IMepH crareit o Poccun unm MEPEXOJHBIX SKOHOMHUKAX!

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).

TumnoBblie OlleHOYHBIE MATEPUABI 10 TeMme 3
3ananue 3.
CwM. KauecTBe MpUMepa 3aJ1a4u U UX PEIIeHUs B I1aBe 3



Karpmmes [1.K., Marnyc S.P., Ilepecenkuit A.A., I'onmoBanp C.B. COopHuK 3amau K
HayaJbHOMY KypcCy SKOHOMeTpuku M, 2021.,

a Takoke Kopl K ri1aBam 1-4 yae6nuka C.Cameron and P.Trivedi “Microeconometrics using
Stata”, Revised edition, 2010.

Tumnosble oleHOYHBIE MaTepHabl 10 Teme 4

3amanue 4.

Pazobparh TemMaTWKy Hay4HOW CTaThbM W MOBTOPUTH PEIUTUIMPYIOIIUI €e aHalu3 KO,
IIPOUHTEPIPETUPOBATD PE3YIIbTATHI.

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

Yuebnoe nmocobue: Cameron, A. Colin, and Pravin Trivedi, 2013, Regression Analysis
of Count Data, Cambridge University Press. Ch.9.

TUNOBBIE OLIEHOYHbIE MATEPHUAJIBI IO TeMe 5
3anganue 5.
Pa3o6path 1 MOBTOPUTH KO, IPOUHTEPIPETUPOBATH PE3YIbTATHI.

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

OuneHoYHBbIE cpeICTBA /15 IPOMEKYTOYHOM aTTecTALMU.

IIpomexyTouHas arrecrauus IO Kypcy MPEAIoJaraeT BBIIOJHEHUE UTOTOBOTO TECTa U
YCTHOE coOecefloBaHUE C IpernojaBaTesieM. TeMaTtuka U IpUMEpPHbIE BOIPOCH! JUIsl UTOIOBOTO
TecTa yKas3aHsl B 11.4.3.2.

4.3.1. IlepeyeHb KOMIIEeTEeHIMI C yKa3aHUEM 3TANOB UX (POPMHUPOBAHNS B IpoLIecCe OCBOCHHUS
oOpa3oBaTenbHOi nporpammbl. Iloka3aTean M KpUTepHH OLEHMBAHUSI KOMIETEHLUHH € y4eTOM
3Tana ux popMupoBaHus

Kon HaunmeHnoBaHKe KOMIIETEHIIMU Kop srana HauMeHnoBaHue 3Tama 0CBOEHUS
KOMITETEHI[UH OCBOEHHUS KOMITETEHI[UN
KOMIIETEHI[UN
YK-1 Cnocoben OCYIIECTBIISATh
. croco0eH 000011aTh i
KPUTHYCCKHUIA aHaIu3
kputnuecku oueHuBats HUP u Ha

HpO6J’ICMHLIX CI/ITyaIII/Iﬁ Ha
OCHOBE€ CHUCTEMHOI'O Imoaxonaa,
Bpra6aTI)IBaTL CTpaTeruro

VK-1.1 HUX OCHOBE cocTaBJsITh TuiaH HUP,
a TaKkxke moJ00paTh HEOOXOIUMBIC
WHCTPYMEHTAJIBHBIC METOIBI

JNEWCTBUN
YK-6 CrocoOeH  ompenensate U YK-6.2 CHOCOOCH
peaM30BBIBATh PUOPUTETHI CaMOCOBEpPIIICHCTBOBATECS ~ CBOU
COOCTBCHHOM JESATEIBHOCTH U 3HAHUS U YMEHUS
crocoOsI ee
COBEPIIICHCTBOBAHUS Ha

OCHOBC CaMOOIICHKHN
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Dran 0CBOEHHUS IToka3zaTenp olleHUBAHUS Kpurepuii onennBanus
KOMITCTEHIINT
VK-1.1 crocoOHOCTh coctaBuTh TaH HUWP Ha | moknanm HaydHOMY pyKOBOJHTEIIO

OCHOBE aHaiu3a MPEeIMETHON o0JacTu u
110J100paTh HHCTPYMEHTHI

YK-6.2 croco0eH caMOCOBEPIICHCTBOBATHCS CBOM | YPOBEHB MPO(eCcCHOHAIBHOTO POCTa

SHaHUS 1 YMECHUSL

1)

2)

3)

4)

4.3.2 TunoBble OlIEHOYHbIE CPEACTBA
[IpumepHbIe 3ajaHUSI UTOTOBOT'O TECTA!

3ananue

Cuutarpe Craroit (aity1 ¢ TaHHBIMH M3 DKCelsl B paMKaxX TeKcTa (WM W3 OJIHON M3 0a3
JAHHBIX UJIM MHOTO UCTOYHHMKA B paMKaX CaMOCTOATEILHOTO HAyYHOT'O MIPOEKTa CTY/IEHTa
no Hanucanuto KP-BKP).

[Tony4uuTts onucaTeabHble CTATUCTUKU U 0XapEKTUPU30BATh UMEHA-THUIIbI IEPEMEHHBIX
JUis mocTpoeHHe PperpecCHOHHON MOJeNnu MpPOBECTU IPEIBApUTENIbHYI0 paboTy ¢
JAHHBIMM — CO3[aHME HOBBIX IE€PEMEHHbIX, HAJIOKEHHE YCIOBMH Ha IOJBBIOOPKH,
M3Y4YEHHUE OTCYTCTBYIOLUX JAHHBIX WM HEMPABIONOAO0HBIX 3HAUEHUH.

[Hoctpouts kpocc-tabnuibl (2-3 mepeMeHHbIe) U YMETh MOCUUTATh YacTOTy 3HAYEHUI
(IPOLIEHTHI MO CTOIOLAM MIIM CTPOKaM).

[TocTpouTh MOZIENb — OLICHUTH 3aBUCUMOCTb [IEPEMEHHOM OT KOBapHaT

(HampuMep, 3aBUCUMOCTh YHCJla MAaTEHTOB (PUPMBI OT XapaKTePUCTUK (PUPMBI — OTPACIb,
4YUCI0 pabOTHUKOB, CTOMMOCTb AaKTHMBOB M OT, BO3MOXXKHO HEHAONI0JaeMOro, THIIA
yIpaBIIECHU)

DKCIOPTUPOBAHUE PE3YNIHTATOB perpeccun B Jkcenb uiu LaTex
Oxkpyrnenue (10 3-4 3HaKa) KO3 PHUIIMEHTOB M CTaHIAPTHBIX OMIMOOK
Jlo6GaBHUTH CTAaTUCTHKH KadecTBa moaronku R2, R2-adjusted, F statistic

Ixaja oneHUuBaHNA.
OueHka ckiaibpIBae€TCA U3 UTOTOBOTO TECTOBOTO 33/IaHMs Ha 3HAHUE Kypca U pa6OTLI Ha

CeMHHapax.

HtoroBoe tectoBoe 3amanue coctasisier 80% olueHKH UTOroBoil oneHku. [Ipumeps

BOTIPOCOB ISl UTOTOBOTO TECTA MPHUBEEHBI B 11.4.3.2

Pa6ota Ha cemunape coctapisieT 20% HUTOroBOM OLIEHKH.

10 Tpamun | «3auTeHO»/ Omnpenenenne
-OanbHas noHHas mkana | «He 3aureHo»
IKaja

10 | OtnuynO 3auTeHo WTOroBBI# TECcT pelieH MOJHOCTEI0 BEPHO, aKTUBHAsL paboTa
Ha CEMUHapax.

9 | OtmuHO 3adreHo HrtoroBeiif TecT pelieH MNOJHOCThIO BEPHO, JOCTATOUYHO
aKTUBHAs paboTa Ha CEeMHHApPaX.

8 | Otiuuno 3auTeHo HroroBelii TecT pemieH B LEIOM BEPHO, JOCTATOYHO
aKTHBHAs paboTa Ha CEeMHHApPaX.

7 | Xopoo 3adreHo HrtoroBelif TecT pelieH B IEJIOM BEPHO, JOCTAaTOYHO
aKTUBHAs paboTa Ha CEeMHHApPaX.

6 | Xopomuro 3auTeHo MTOroBblil TECT pelIEH B LIEJIOM BEPHO.

5 | YaosrerBopute | 3auTeHO WTOrOBEIH TECT pElIeH yIOBIETBOPUTENBHO.

JIBHO




11

10 Tpamun | «3adreHo/ Omnpenenenne
-OanpHas noHHas mkana | «He 3aureHo»
HIKaza

4 | YnoenerBopure | 3a4TeHO HToroBelii TECT pelIeH yAOBIECTBOPUTEIBHO.
JIHO

3 | HeynosnerBopu | He 3auteno HToroBelii TECT pelIcH HE yIOBIETBOPUTEIILHO.
TEIbHO

2 | HeynosnerBopu | He 3auteno HToroselii TECT HE PELLEH.
TEIbHO

1 | HeynosnerBopu | He 3auteno HToroselii TECT HE PELLEH.
TEIbHO

0 Heynos | He 3auteno M TOroBelil TEKCT HE pEILIEH.
JIETBOPUTENBHO

4.4. MeTtoanueckue MaTepuaJIbl

HTOroBelif TeCT M NPAKTUYECKHUE 3aHATUS MOTYT IMPOBOAMTHCA B AyIUTOPUU WU B
KOMITBIOTEPHON ayJUTOPHHU C JOCTYNIOM B JIOKAJIBbHYIO CeTh AKaJeMUH U TIO0AJIbHYIO CETh
WutepHer. DK3aMeH MpearosaraeT BbIIOJHEHHE CTYyJEHTaMHU MTOTroBoro tecra (B TeueHue 60
MHUHYT) W YCTHOE co0eceOoBaHHE C IIpernojaBaTesieM. BBINIOJHEHHE HTOTOBOTO TeCcTa M
cobeceJoBaHUE B paMKax YCTHOTO 9K3aM€Ha MPOBOAUTCS MHIUBHIYaJIbHO C KaX/IbIM CTYACHTOM.
B xome coOecemoBaHus TOIBOASATCS WTOTH BBIIOJHEHHUS CTYACHTOM YCTHOTO TecTa H
YCIIEBaEMOCTH CTYJCHTa B paMKax Kypca. OleHKa/3aueT BBICTABISICTCS COITIACHO MPUBEIEHHOM
Bl MIKaye. MTOroBas OLEHKa BBICTABISETCA, KaK CpelHee apu(METHYeCKOe OT CYMMBI
HaOpaHHOT0 KOJIMYEeCTBA OAJUIOB C OKPYTJIIEHUEM JI0 LIEJIOTO.

IIpu ycnoBum Habopa 4 wu Oojee UTOrOBbIX OalIOB, KOMIETEHLMSI CUUTAETCA
c(OpPMHPOBAHHON B YAaCTH yKa3aHHOH B I. 1, MO JaHHOW AMCLUIUIMHE BBICTABIISETCS OLCHKA
COTIIMYHO», «XOPOIIO» WM «YyJOBIETBOPHUTEIBHO», COTJIACHO NPUBEICHHOW BbIIE MiKane. B
UHOM Cllyyae, KOMIIETEHLUS CUYUTaeTcss HeC(HOPMUPOBAHHON, 10 JaHHON IUCLMILIMHE
BBICTABIIIETCS OLIEHKA «HE YIOBJICTBOPUTEIHHOY.

5. MeToauuecKkue YKazanusd 1Jist 06yqaloumxcﬂ
M0 OCBOCHHIO JUCHHUITJIMHbI

JlomanHue 3a1aHus Ui CaMOCTOSITENIbHOM MOJATOTOBKU MOTYT OBITh OIyOJMKOBAHBI:
1. Beicnanbl Ha OOIIYIO TOYTY TPYIIIBI
2. Tlepenansl rpymie BO BpeMsl JIEKITMOHHOTO 3aHSATHS

KoHkpeTHBI! c1oco6 KOMMYHUKAIIUHU CO CTYJI€HTaMH OIPEeIIieTCsl IPETo1aBaTeieM.

Jlnis  NOATrOTOBKM K = NMPAKTUYECKUM  3aHATUSM  HEOOXOJIMMO  O3HAKOMHTHCA €
PEKOMEH/I0BaHHOHN JTUTEpaTypoil, HOBTOPUTh MaTepuasl MPEAbIAYIINX MPAKTUUYECKUX 3aHATHUIL.
[Ipy BO3HMKHOBEHHMH BONPOCOB OOpATUTCS K MpPEnoJaBaTeNi0 IO 53JIEKTPOHHOM moure C
yKa3zaHHEeM KOHKpPETHOH mpoOiembl M (WIM) OPUNATH K MPErnoAaBaTeNi0o Ha KOHCYJIbTAlUIO B
YCTQHOBJICHHOE BpeMs.

CaMocTosTenpHas pa60Ta CTYACHTOM OCYHICCTBIIACTCA IUIA 3aKPCIJICHHUA H3YUCHHOTO
MaTcpHrajia mocCjie NpakKTH4CCKUX SaHHTI/II\/’I, JJIS1 BBIIIOJTHEHUA JOMAIIHHUX 3a)1aH1/1171, AJI NU3y4YCHUSA
JOIMOJIHUTCIIbHBIX MAaTCPHUAJIOB.

W3yueHne IUCHMIUIMHBI MPEANOJaraéT OCBOCHHE MaTepuana H3YyYEHHBIX B paMKax
MPAKTUYECKHUX 3aHATUHN TJ1aB y4eOHBIX MOCOOUN U PEKOMEHIyeMbIX HAYUHbIX CTaTel, OBIIaJICHHE
HAaBBIKAMH MPOBOJUTH NPAKTUYECKUN aHAIIN3 U OLIEHUBATH SKOHOMETPUYECKNE MOJECIIHN.

6. YueOHasi muTepaTypa M pecypchbl HH(POPMALMOHHO-
TeJIeKOMMYHUKAIMOHHOM ceTH ""UHTepHeT", BKIIIOYas IepeYeHb
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Y4eO0HO-MeTOAMYeCKOro odecrnedeHusi A1l CAaMOCTOSITEILHOI padoThI
00y4yaroImmxcs Mo JUCHUIINHE

6.1. OcHoBHas UTEpATYpA.

[Ipuknagnas nureparypa

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/racd2/

5) Karsrmes I1.K., Maruyc S1.P., Ilepecerikuii A.A., I'onmoBaus C.B. COopHHK 337124 K
HavaJIbHOMY Kypcy SKoHOMeTpuku M, 2021. https://econometrics.nes.ru/mkp-th/

TeopeTnueckas aureparypa

Anexun b.U. IloBenenueckue GuHancel. YueOHUK U npakTukym. Mocksa: FOpaiit, 2019.

Pyneik, H.b. TloBenenveckne GuUHAHCH WM MEXTYy cTpaxoM u amaHocThio / H. Bb. Pyapik.
- MockBa: J[leno, 2004 (OAO Tun. Hosoctu). - (Cepusi "CoBpemeHHBIE (PMHAHCHI U
KopropatiuBHOe yrpasieHue" / Akan. Hap. xo3-Ba npu [IpaButensctBe Poc. deneparun); ISBN
5-7749-0370-2

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

6.2. JlonoysiHUTEIbHAS JIUTEPATYPA.

beiikep, K. ®yHIamMeHTaJbHBIE TIOHATHUS MMOBEICHYCCKUX (PMHAHCOB U  OCHOBHBIC
B3aumocBs3u mexxay Humu / K. Beiikep; [mox pen. K. beiikepa u ). Hodcunrepa]. - Mockga:
Jlaboparopus Kauru, 2009. - 63 c.: un.; 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. Y4eOHO-METOInUECKOe 00ECTIeUeHNE CaMOCTOSITEILHON paboTHI.
OTtnenpHOE 0OECTICUeHHE HE TTPEyCMOTPEHO.
6.4. HopmaTuBHbIE TPABOBBIE JOKYMEHTHI.

He npeagycmoTpensl.

6.5. UHTepHeT-pecypcehl.

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

wadsworth/course products wp.pl?fid=M20bl&product _isbn issn=9780324661170

6.6. lHble ucTOYHUKH

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.


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/
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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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.

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) ‘rDEA’ 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. MarepuajbHO-TeXHHYecKas 0a3a, HH(QpOPMalLlHOHHBIE TEXHOJIOTHH,
NPOrpaMMHoOe o0ecnedyeHne 1 HH(POPMaALMOHHbIE CIIPABOYHbIE CHCTEMBbI

KoMmnbrorepHslii kinacc
JlocTym B MHTEPHET U JIOKAJTbHYIO CeTh AKaJeMUu
[IpoekimonHoe 000pyIOBaHKE
[TporpamMmmHoe obecrieueHue:
—  Windows/Linux/Mac OS
— LaTex/Powerpoint
— Google Chrome
— Stata

NS


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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