AHHOTAIIUS PABOYEN ITPOT' PAMMBI JIACIUILIAHBI

b1.B.09 ITpuknagHas 3KOHOMETpHKA
(HaumeHnosanue OUCYUNIUHbL)

ABtop: beccrpemsinnast I'.E.

Kox m HammeHoBaHMe HampaBJ/jieHUs MOATOTOBKHU, npodpuis: 38.04.01 DxoHomuka
(«IudpoBas sKOHOMHKAY)

KBanudpukauus (cTeneHb) BbITYCKHUKA: MATUCTP

dopma o0yueHHsI: OUHAS

Lesab ocBOeHUsI TMCHMILIHHBL: chOPMHUPOBATH KOMIIETCHIMHU B chepe aHATUTHIECKON
paboThl B 00J1aCTH SKOHOMUKU M (PMHAHCOB, 0OpabOTKHM M aHAJIM3a JaHHBIX, a TAKXKE MPOCKTHO-
AHAJTUTUYECKON pabOTHI.

Ilnan kypca:
bnox 1. [TapHas 1 MHOKeCTBEHHAas perpeccusi, NpOBEpKa CTATUCTUYECKUX THIIOTES
Tema 1. IlapHast 1 MHOKECTBEHHAsI perpeccus
Tema 2. IIpoBepka cTaTUCTUUECKUX THIIOTES

biok 2. Meroa UHCTPYMEHTaIbHBIX [IEPEMEHHBIX

Tema 3. DHAOT€HHOCTh B PErPECCUU, BAIUTHOCTD U PEJIEBAHTHOCTh HHCTPYMEHTOB

Tema 4. Penukanus OL€HUBAaHUS METOAOM MHCTPYMEHTAIbHBIX IEPEMEHHBIX B HAYUHBIX
CTaThAX U CTATUCTUKHU IIEPBOIO LIara.

broxk 3. TlanenbHas perpeccus: TMHEHHBIE U 0000IICHHBIC THHEWHBIE MOJICTTH
Tema 5. JIunelinast MOJENb MTAHEIBHON PETPECCHU
Tema 6. O6001ICHHBIC TMHEHHBIC MOJICIIH, CEMEUCTBA pacIpeeICHII

biiok 4. Yuer rereporeHHOCTH B MaHEIbHON PErpeccuu

Tema 7. IToporoseie perpeccun (threshold regression).

Tema 8. Perpeccun ¢ pacmieruienrnemM cmecu pacrnpeaenennit (finite mixture models) s
JIMHEUHBIX MOJEJIEN U MOJENIEH C JUCKPETHON 3aBUCUMOM IIEPEMEHHOMN.

Tema 9. KBaHTHIIBHBIE perpeccum

brox 5. IlanenbHble MOAENW OWHAPHOTO W MHOXECTBEHHOTO BbIOOpa. lleH3ypupoBaHHBIE U
ype3aHHbIE BHIOOPKH

Tewma 10. IlanenpHBIC MOJETH OMHAPHOTO U MHOKECTBEHHOTO BBIOOpA

Tema 11. Llen3ypupoBaHHbIE U ype3aHHBIE BHIOOPKHU

Tewma 12. Bei6op crienudukamnuu A1 MpUKIaIHBIX UCCIICIOBAHMM C TaHEIbHBIMU JAHHBIMHU.

Oo6bem aucoumannbl: 3 3E (108 ak.u./81 actp.4.). U3 HUX: KOMTUYECTBO aKaJeMHUIECKIX
YacoB, BBIJICJICHHBIX Ha KOHTAKTHYIO paboTy oOydarmmmxcs C TpernojaBareiieM (10 BHAAM
y4eOHBIX 3aHATHI) — 24 aK.4.; Ha CAMOCTOSTEIbHYIO paboTy oOydatonmxcs — 80 ak.4.

@®opMBbI TEKYIIEro KOHTPOJS M MPOMEKYTOYHOH aTTecTAIMU: JOMAIIHUE 3aJaHUs
([13), urorosas koutponsHas padora (KP), 3auer.

OcHoBHas1 JiuTEpaTypa:

1) OkoHOMeTpuKa (mpoaBUHYTHIA Kypc). Ilpumenenune mnakera Stata : ydeOHOe
nocobue mis By3oB / E. C. Bakynenko, T. A. Parnuxoma, K. K. ®ypmanoB. — Mocksa :
WznparensctBo FOpaiit, 2020. — 246 ¢. — (Bsicmiee obpa3zoBanue). — ISBN 978-5-534-12244-
https://urait.ru/book/ekonometrika-prodvinutyy-kurs-primenenie-paketa-stata-447095.
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