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Koa n HaumeHoBaHMe HATIPaBJICHHUS MOATOTOBKH, MPO(pUJIs:

38.04.02 «MeHemxMeHT», TPOPWIb «YTPaABICHHE JIOTUCTUYCCKUMHU CHUCTEMaMH |
MpoLIeCCaMU»

KBanupukauus (creneHb) BbIMYCKHUKA: MarucTp

®opma 00y4eHHsA: OUHAS

Heap ocBoeHMsT IMCHUILIMHBI: CcHOPMUPOBATH  KOMIIETEHLIMIO B  oOjactu
WCIIOJIb30BAaHUSl KOJIMYECTBEHHBIX M KAUY€CTBEHHBIX METOJOB Uil MPOBEACHUS MPHUKIATHBIX
UCCJIEIOBAaHUN U YIIpaBJIeHUs1 OM3HEC-IIPOLIeCCaMU, MTOATOTOBKH aHAIMTUYECKUX MAaTEPHAIOB IO
pe3ynbratam ux npumenenus (11K-4)

ILnan kypca:

Tema 1. Metoa HaMMEHbBIIINX KBAJIPAaTOB

[ToHATHE TOMOCKETACTUYHOCTH U I'eTePOCKeNaCTHUHOCTH. Mcronb3oBaHne 000011IeHHOTO
MeToa HauMeHbInx kBagparoB (MHK) ans koppeKTUpOBKY TeTepOCKETaCTUYHOCTH.

Tema 2. CBoiicTBa OLIEHOK KO3((UIIMEHTOB U MPOBEPKA TUIOTE3

Otansl 3K0OHOMeTpHuueckoro uccienoBanus. [locranoBka 3amaun. [lonydyeHue naHHBIX U
ux aHamm3. Cneuudukamus wmoaenu. OueHka mnapameTpoB Mozend. MHreprperanus
pesyabratoB. IIpoGnemsl cneundukanuu Monenu. Beibop oaHONW U3 JBYX KJIACCHYECKHUX
MoJieNiel (TEOPETUUECKHUE U IIPAKTUYECKNE ACTIEKTHI).

Tema 3. [TpoGnemsl KJIACCHYECKON MOJIETIN: MYJIETUKOJUIMHEAPHOCTb,
reTepOCKEIaCTUYHOCTD, AaBTOKOPPEIISLIMSL.

OT60p HaHHBIX MPH MOCTPOSCHUH MHOKECTBEHHOW perpeccuu. MeTonbl ycTpaHEHHs
MYJIbTUKOJUIMHEApHOCTH. OLIeHKa apaMeTpoB MOJENIN. BBeieHne KaueCTBEHHBIX [10KA3aTeNel B
MoJieNb ((PUKTHUBHBIE IEpEMEHHBIE).

Tema 4. KauecTBeHHas 3aBucuMast nepeMeHHast

HeszaBucumsle n 3aBucumeble nepeMeHHble. PakTopHbIi aHanu3. KiactepHelil aHanmms .
KoppecnonaenTckuit ananus . MHOrOMEpHOE IIKAJIUPOBAHUE.

Tema 5. BBenenne B aHanu3 BpEMEHHBIX PSAIOB

W3yuenne B3auMoCBsi3eill Mo BpeMeHHbIM psaaM. Crenuduka CTaTUCTUYECKON OLEHKH
B3aMMOCBSI3H JIBYX BPEMEHHBIX PsII0B. MeTO bl UCKITFOUEHHSI TEHJCHIINH (METO/] OTKIIOYEHHUS OT
TpEHJ1a; METOJl OCIIEI0BATENIbHBIX PA3HOCTEH, METO/ BKIIIOYEHHUS! B MOJIENb perpeccuu (hakropa
BpemeHH). OlLeHuBaHNE MapaMeTPOB YPaBHEHMS PErpeccud NpHU HAJUYMU aBTOKOPPENSIIMM B
octaTkax (anroputm). Kpurepuit Jlap6una-Yorcona.

Tema 6. BBenenue B aHan3 MaHEILHBIX JaHHEBIX

[lonsTne «manenbHblE AaHHbIE». [IpenMylecTBa MCNONB30BAHUS MAHEIbHBIX JAHHBIX.
[IpoGreMbl HMCTIONB30BaHUS TMaHENbHBIX JaHHBIX. [IpocTeiimme Mozaenw aHanu3a MaHEIbHBIX
JNaHHbIX. Mozenb CKBO3HOM perpeccud. Mojenb perpeccun ¢ JI€TepPMUHHUPOBAHHBIM
uHauBUAyanbHbeIM 3pdextom (fixed effect model). Mopens perpeccun co ciaydyallHBIM
uaanBUAyanbHbIM 3ddextom RE (random effect model). Mogens perpeccuu co ciy4aifHbIM
uHAUBUAYaAIbHBIM 3 dexTom (random effect mode). Onenxu «Between» u «Within..

Tema 7. AHanu3 NpUYNHHO-CIIECTBEHHBIX CBSI3EHN

OmpeneneHue  HampaBieHUsT — NPUYUHHO-CIEACTBEHHOW — cBsizn.  Koaddumment
koppemsaunu. KoppensiuronHoe otHomenue. CBOAHBINA KO3 (GUIIMEHT KOPPEAILUH.



Onpenenenne NpUYNHHO-CIIEICTBEHHBIX CBI3EH

Tema 8. [TpoGnema 3HIOT€HHOCTH U UHCTPYMEHTaIbHbIE IEPEMEHHBIE

WnctpymenTaneHble nepeMeHHble. [locieacTBusi KOPPEIMPOBAaHHOCTH OOBSCHSIOMINX
MEePEeMEHHbIX U ciay4ailHbix omubok. IIpobrmema sHmoreHHoctH. WHCTpyMeHTallbHbIE
IepEMEHHBIE. /[ByXIIaroBblii METO HAUMEHBIIINUX KBAIPaTOB.

Tema 9. AHaIn3 Ce30HHOCTU BPEMEHHBIX PAIOB

CriocoObl  MOAENMPOBAHUS CE30HHBIX (IUKJIWYECKUX) KOJNeOAaHUH B aJIUTUBHOH MU
MYJIBTUIUIMKAaTUBHON MoJiensaXx. CTpyKTypHbIE H3MEHEHUSI BO BPEMEHHBIX psaax. Tect Yoy s
BbIOOpA «KOPOTKOI» WIIN «UIMHHOWY» MOJIEIH.

@opMbI TEKYLIEr0 KOHTPOJISI H MPOMEKYTOYHOMH aTTeCTAI[UH:

@opMBI TEKYIIETO KOHTPOJSI YCHEBAEMOCTU: OMNPOC, TECT, pPacueTHO-TpaduUIecKue
paboTHI.

dopma MPOMEKYTOUHOM arTecTanuu, oTpaxkaromas (HOpMUPOBaHHE KOMIIETEHIIUU Ha
YpOBHE JaHHOM NUCUUIUIMHE: SK3aMEH

Oran ocBoenus komrereHwn [1K — 4.3 orpakaet popmupoBaHue:

HAa YPOBHE 3HAHMI:

[IpuHuunel  nenenojaraHusi, OCHOBBl  OPraHU3AIlMOHHOTO  IUIAHUPOBAHHUS U
MIPOTHO3UPOBAHUS

OCHOBBI TEOPUU YNIPABIICHUS U3MEHEHUSIMHU

[TpyHLIUIIBI TOCTPOCHHUS CUCTEM YIPABICHUS pPUCKAMU

KomnoHeHTsI cucTeMbl yIipaBieHus pUCKaMU U UX B3aUMOCBSI3b

HA YPOBHE HABBIKOB:

Onpenenenue 1ene W 3agad MOApPA3AC/ICHUS B COOTBETCTBUHM CO CTPATErMUECKUMU
LHEeISIMH  OpraHM3allMM  (JIEKOMITO3UIMSl CTpaTerMuecKuX IleJied opraHu3aluud B 3a7au
MoJpa3JeieHus1), B COOTBETCTBUM C KOPIIOPATUBHBIMU HOPMATUBHBIMU JIOKYMEHTaMU IO
YIPaBICHUIO PUCKAMU U TPEOOBAaHUSIMH BBIIIECTOSIIETO PYKOBOICTBA

MeronaMu TpOTHO3WPOBAHUS HA OCHOBE CTAaHIAPTHBIX PErPECCHOHHBIX MOJIENEH Uit
Pa3IMYHbIX TUIIOB JAHHBIX

HAa YPOBHE 3HAHMIL:

MeTtonuku pacdera mokazarenei 3h(HEKTUBHOCTH JTOTUCTUICCKON IeATeTLHOCTH

[IpuemMbl 1 METOBI CTATUCTUUECKOTO aHAIN3a
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