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1. HEJIX OCBOEHUSA JUCIIUITJINHBI

1.

Ju—

@®opMupoBaHHE Y CTyJJCHTOB CHCTEMHBIX TEOPETHUECKIX 3HAHUH U yIITyOJICHHBIX MPAaKTHYECKUX HaBBIKOB B 00TAaCTH
COBPEMEHHOI'0 SKOHOMETPUYECKOT0 MOAEIMPOBAHMS], IO3BOJIAIOIINX CAMOCTOATENIBHO IIPOBOAUTD IIOIHBIN LMK
HPHUKIIATHOT0 3KOHOMHYECKOTO HCCIIEA0BAaHNUS — OT IOCTAHOBKHU THIIOTE3bl M pabOTHI C JAHHBIMH 10 IIOCTPOCHHUS,
TECTUPOBAHNS, BEPUDHKAINH 1 COAEPKATESITHHONH HHTEPIIPETAIINH PE3yIbTaTOB CIOKHBIX SKOHOMETPUIECKUX MOJIEIIEH,
aJIcKBaTHBIX TUILy PELIAEMON 3a7jau U XapaKTepy UMEIOIIUXCS JAHHBIX.

2. MECTO JUCHUILJIUHBI B CTPYKTYPE OOIl

[ (pazgen) OOIL: | b1.B.JIB.06

2.1| TpeGoBaHus K nNpeJBapUTEJILHON NOATOTOBKe 00y4a0LIerocs:

2.1.1 | MukposkoHOMHUKa

2.1.2 | ODxoHOMHUYECKAsT CTATHUCTHKA

2.1.3 | MadopMaIiioHHbIe TEXHOJIOTHH B IPO()eCCHOHATBHOM AeITENbHOCTH

2.1.4 | OxoHOMETpHKA

2.1.5| Makpo3KkoHOMHUKA

2.1.6 | Briciias maTeMaTHka

2.2 | JMCHMILUIMHBI U IPAKTUKH, AJI51 KOTOPHIX 0CBOEHHUE TAHHOMH THCIUILUTHHBI (MOYJIs1) HEOOX0AMMO KaK
npeiIecTBYOIIEe:

2.2.1 | KonruecTBeHHBIE METOMBI B IPUKJIATHON SKOHOMHUKE

2.2.2| AHanu3 BpeMEHHBIX PSI0B

2.2.3 | UccnenoBanue onepanuii B SKOHOMHKE

2.2.4| MakposkoHOMHYECKas MOJIUTHKA ¥ METObI IIPOTHO3UPOBAHHUS

2.2.5 | BelmonHeHMe U 3aIUTa BBITYCKHOM KBaTH(HKAIMOHHON PadoThI

2.2.6 | AHanu3 JaHHBIX

2.2.7 | [Ipou3BoACTBEHHAS TEXHOIOIHYECKas (IIPOSKTHO-TEXHOJIOTMUECKasl) IPAKTHKA

3. KOMIIETEHLIM OB YYATIOILET OC51, POPMUPYEMBIE B PE3YJIbTATE OCBOEHWS ANCLATIINHBI
(MOZYJIST)

IIK-1: Cnoco0eH cMCTeMHO AaHAJIM3UPOBATH CBSI3M Me:KAy 00beKTaMH U NIPoleccaMu B 9KOHOMHKe M On3Hece, BbISIBJISATH
npo0.ieMbl, CPABHMBATH AJILTEPHATHBLI ¢ Y4eTOM PHCKOB U BLIOHPAThL HauGoiee ONTUMANBHBII BADHAHT pelieHus.

3HaTh:

VYposens | | MeToxs!l ¥ MOAEIH aHAIN3a JAHHBIX M BEIOOPA ONTUMAIIBHBIX PEIICHIH

YMmeTh:

VYposenb | | BeiOupath 1 IpUMEHSTH a/IeKBaTHBIE TOCTABICHHON 3a7jaue METO/IbI M MOJICITH aHaJIi3a JaHHBIX 1 BEIOOpa
ONTUMAJIbHBIX PEILIEHUH C yYEeTOM pHCKa

Baagern:

ypOBeHI) 1 MeTO,HaMI/I CHUCTEMHOI'0 aHaJIn3a JaHHBIX U METOJaMH IMOJIYYCHHS ONTUMAJIbHBIX pEIHeHI/Iﬁ Ha MOJCIIAX.

B pe3yabTaTe ocBOeHHS THCHHTIHHBI 00yYAIOIMIMIICS T0/KEeH

3.1|3nare:

3.1.1| TeopeTrueckue NpeAnOChUTKH, BO3MOXHOCTH, OTPAHUYEHUS U 00J1aCTH IPUMEHEHHS COBPEMEHHBIX SKOHOMETPUUYECKHUX
Mozienelt (MHOXKECTBEHHAs perpeccusi, MOJe! ¢ (UKTUBHBIMH IIEPEMEHHBIMH, MOAEIH IJIs TAHETBbHBIX JAHHBIX, MOJCIN
OUHApHOTO BEIOOpA, MOJICIN ¢ HHCTPYMEHTAIBHBIMH IEPEMEHHBIMH).

3.1.2| MeTombl U TIpolieIyphl SKOHOMETPUICCKOM JHATHOCTUKH JUTS BBISBIICHHS TIPOOJIEM B MOJIEIISX (MYJIbTHKOJLTMHEAPHOCTD,
reTepPOCKEeJACTUIHOCTD, YHJOT€HHOCTD, OIMOKU CTIEU(HUKAIINN) U OLCHKH CBSI3aHHBIX C HUMH PUCKOB IS
JIOCTOBEPHOCTH BBIBOJIOB.

3.1.3 [ Kputepuu u TeCThI A CPaBHEHUS aIbTEPHATUBHBIX 3KOHOMETPUUECKHX Crelu(uKanuii 1 BIOopa Haubonee agekBaTHOI
Mozenu (tect Xaycmana, F-tect, TecT Ha CBEpXUIACHTU(PUINPYIOIINE OrpaHUYCHNUS, HH(OPMALIMOHHBIC KPUTEPUH AKaUKe
u [lIBapra).

3.2 YmeTn:

3.2.1| BoiBnsaTh u AHAJIM3UPOBATH MMPUYIHNHHO-CIICACTBEHHBIC CBA3U MCKAY 9KOHOMUYCCKUMU ITICPEMCHHBIMU, (I)OpMyJ'II/Ipyﬂ HUX B
BUIC MMPOBEPACMBIX SKOHOMETPUUICCKUX T'HITIOTC3.

3.2.2 | BeiOupath 1 MPUMEHATH a/IcKBaTHBIM OCTABJICHHON SKOHOMHUYECKOH 3a/1a4e THUIT SKOHOMETPUIECKOH MOojIeNnu (Harpumep,
BEIOMPATH MEKTy MOZIENEIO C (MKCHPOBAHHBIMH M CIIy9aiHBIMHU 3 eKTaMH JUI TTaHEeTbHbBIX TaHHBIX Wik Mexkay MHK u
METOJIOM HHCTPYMEHTAIBHBIX NEPEeMEHHBIX ITPH HATWYUHU SHJOT€HHOCTH).
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ITpoBOAWUTH MONHBIN UK 3KOHOMETPHUUECKOTO aHAH3a: OT CHEU(pHUKAIIMK MOJETH U OLCHKU TapaMeTPOoB 0
JUarHOCTUKY IPoOieM, Bepu(UKaLUK Pe3yabTaToOB U COAEpKaTeIbHON 3KOHOMUYIECKO HHTEPIPETAI[Y TOTYYE€HHbBIX
BBIBOJIOB C OLICHKOH MX HaJEKHOCTH.
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Baanern:

3.3.1

HappikamMu pUMEHEHHs CTICIIMAIN3UPOBAHHOTO IporpaMMHoro obecrieuenus (EViews) mis peanu3anun COBpEMEHHBIX
METOJIOB SKOHOMETPHYECKOTO MOICTHPOBAHISI, THATHOCTHKH U BEpUPUKAIINN MOJICIICH.
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Hasbpikamu KpHTH‘{CCKOﬁ OLCHKH PE3YyJIbTAaTOB 9KOHOMETPUICCKOI'O UCCICAOBAHNA, BKIIIOYas CIIOCOOHOCTh
I/IZ[CHTI/Iq)I/IHI/IpOBaTL IIOTCHIMAJIBHBIC HCTOYHHUKHN CMCIICHHUS BBIBOAOB U OLICHHWBATH yCTOﬁ‘II/IBOCTB MOJYYCHHBIX
PE3YyIbTATOB K U3MCHCHUIO CHeHI/I(i)I/IKaHI/II/I MOICIIN.
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MeTomamMu TIpeICTaBICHHS]  HHTEPIPETAIINN PE3YIbTATOB SKOHOMETPHUYECKOTO aHATH3a B TEPMHUHAX HCXOTHON
9KOHOMHYECKOH UM OU3HEC-IPOOIEeMBI 1 0O0CHOBAHUSI YIPaBIEHYECKUX PELICHUH.

4. CTPYKTYPA U COAEPKAHUE AV CLHUILINHBI (MOIYJI5T)

Kon HaumeHoBanue pasneJioB u Cemectp | YacoB | Komneren- | Jlureparypa | Uute | Ilp. IIpumeuanue
3aHATHS TeM /BMJ 3aHATHS/ / Kype 107071 paKT. | moar.
Pa3znen 1. OcHoBBI
KJIACCHYEeCKOro
perpeccMOHHOIO aHAIN3a U
HapyLleHHe NpPeAnochblLIOK
1.1 [ToBTOpEHuUe u yriryOnenue: 5 2 [IK-1 JI1.1J11.2
MHO)XeCTBEHHas! perpeccusl. JI1.3
Teopema "aycca-Mapkosa /JIex/ JI1.4J12.1
J2.2J12.3
2.4
1.2 Hapymenue npeanocsuiok MHK 5 2 ITK-1 JIT.1JI1.2
-1: J1.3
MynbTHKOIITHHEapHOCTS /JIek/ JI1.4J12.1
JI2.2J12.3
2.4
1.3 Hapymenne npeanocsuiok MHK 5 2 [K-1 JIT.1J11.2
-2: T'erepockegacTuaHOCTS /JIex/ J1.3
JI1.4J12.1
J12.2712.3
2.4
1.4 IToctpoenue u nHTEpIIpETaLIUA 5 2 [K-1 JIT.1JI11.2 2
MHOXECTBEHHOU perpeccuu B JI1.3
EViews /TIp/ JI1.4712.1
J12.2J12.3
2.4
1.5 [ocTpoenue n uHTEpIpETALIUS 5 4 IK-1 JIT.1J11.2
MHOXXECTBEHHOH perpeccuu B JI1.3
EViews /Cp/ JI1.4J12.1
JI2.2J12.3
2.4
1.6 JlnarHoctuka u MeToJibl OOpHOBI 5 2 ITK-1 JIT.1JI1.2 2 2
¢ MyJIBTHKOJUTHHEapHOCTHIO /TIp/ J1.3
JI1.4J12.1
JI2.2J12.3
J12.4
1.7 JlarHocTka ¥ METOIbI GOPHOBI 5 4 ITK-1 JIT.1 JI1.2
C MyJIBTHKOJUTHHEApHOCTHIO /Cp/ J1.3
JI1.4J12.1
JI2.2J12.3
2.4
1.8 TecThl Ha TETEPOCKEAACTUIHOCTD 5 2 [K-1 JIT.1J11.2 2
1 pobacTHBIE CTaHIAPTHBIE J1.3
obku /TIp/ JI1.4712.1
J12.2J12.3
2.4
1.9 TecTbl Ha TETEPOCKENACTUIHOCTh 5 4 [K-1 JI1.1J11.2
U poOacTHBIC CTaHAPTHBIC JI1.3
on6oku /Cp/ JI1.4J12.1
J2.2712.3
2.4




Pazgen 2. Cnenudukanus
MOJEJIM H CTOXACTHYECKHE

perpeccopbl

2.1 Crnenuduxarys MoIeNu: IK-1 JI1.1J11.2
OyHKIHOHANBHAS (hopMa U J1.3
(ukTHBHBIE TepeMeHHbIe /JIek/ JI1.4712.1

J12.2712.3
2.4

2.2 IIpobnemsr cienuuKaym: [K-1 JIT.1JI11.2
[IponymieHHble 1 TMITHUE JI1.3
niepeMeHHble. TecThl Ha JI1.4J12.1
criertdrkanmio /Jlex/ J12.2J12.3

2.4

2.3 CroxacTuyeckue perpeccopsl u [K-1 JI1.1J11.2
npodyieMa OIHOBPEMEHHOCTH. JI1.3
Acumrnrorrueckuii noaxox /JIex/ JI1.4J12.1

JI2.2J12.3
2.4

2.4 MeToa HHCTPYMEHTAIIBHBIX ITK-1 JIT.1JI1.2
nepemeHHBIX (IV) n JI1.3
nByxmaroseiidi MHK JI1.4J12.1
(2SLS) /Jlex/ JI2.2J12.3

J12.4

2.5 IToctpoeHune HeTMHEHHBIX ITK-1 JIT.1JI1.2
Mozesnei u Moaenei ¢ JI1.3
(PUKTHBHBIMH J11.4J12.1
nepemeHHbIMHE /TTp/ J12.2J12.3

2.4

2.6 IToctpoenne HeMMHEMHBIX IK-1 JIT.1 JI1.2
MoOJENeH U MOJIEIIEH ¢ JI1.3
(PUKTHBHBIMH JI1.4712.1
niepemeHHBIMH /Cp/ JI2.2J12.3

2.4

2.7 IIpumenenne RESET-tecta [K-1 JI1.1J11.2
TECTOB Ha JIMILIHUE JI1.3
niepemennble /TIp/ JI1.4J12.1

J12.2J12.3
2.4

2.8 ITpumenenne RESET-Tecta u ITK-1 JIT.1JI1.2
TECTOB Ha JIMILIHUE JI1.3
nepemennbie /Cp/ JI1.4712.1

J2.2J12.3
2.4

2.9 JlemMoHCTpanus cMeleHus IK-1 JIT.1JI1.2
OLIEHOK MPH KOPPEJISIIUU JI1.3
perpeccopa ¢ ommbkoit (MoHTe- JI1.4J12.1
Kapmno) /Tlp/ JI2.2J12.3

2.4
2.10 JlemoHCTpanus cMemeHus ITK-1 JIT.1 J11.2
OLIEHOK IIPH KOPPENSALHANA J1.3
perpeccopa ¢ omubkoii (MoHTe- JI1.4J12.1
Kapio) /Cp/ J12.2712.3
2.4
2.11 O11eHKa MOJIENH C TIOMOIIIBIO ITK-1 JIT.1 JI1.2
IV/2SLS. Tect Ha KauecTBO JI1.3
uHcTpyMeHToB /TIp/ JI1.4712.1
J12.2712.3
2.4
2.12 OreHKa MOJICNU C TIOMOIIBEO IK-1 JIT.1J11.2
IV/2SLS. Tect Ha kKayecTBO JI1.3
nHCTpyMeHTOB /Cp/ JI1.4712.1
J12.2J12.3
2.4

Pa3ngen 3. Moaeiu Ha ocHOBe
MaHEeJbHBIX JAHHBIX




3.1 BBenenue B manenbHbIE TaHHBIE. I1K-1 JI1.1 J11.2
IIpeumymiecrsa u JI1.3
cTpykTypa /Jlex/ JI1.4J12.1

J12.2J12.3
n.4

3.2 Monenb ¢ GpUKCHPOBaHHBIMH ITK-1 JIT.1J11.2

adpdexramu (Fixed Effects) /Jlex/ JI1.3
JI1.4J12.1
J12.2712.3

2.4

33 Monens co ciaydaitHbIMU ITK-1 JIT.1JI1.2
a¢pdexramu (Random JI1.3
Effects) /Jlex/ JI1.4J12.1

J12.2712.3
2.4

34 Br16op Mex 1y MoaensiMu ¢ [K-1 JIT.1J11.2
(hUKCUPOBAaHHBIMHU U J1.3
ciydaitaeiMu s dexramu: Tect JI1.4J12.1
Xaycwmana /Jlex/ J12.2712.3

2.4

3.5 Coznanne nanenpaoro Workfile. [K-1 JI1.1J11.2

OnucarenpHas ctatuctuka /I1p/ JI1.3
J11.4J12.1
J12.2J12.3

mn.4

3.6 Cosznanue nanensHoro Workfile. IK-1 JIT.1J11.2
OnwucarenbHas ctatuctuka /Cp/ JI1.3

J11.4J12.1
JI2.2J12.3
.4

3.7 OrueHka Mofienu ¢ ITK-1 JIT.1JI1.2
(UKCHPOBaHHBIMH b heKTaMu JI1.3
(FE) MIp/ JI1.4712.1

J12.2712.3
2.4

3.8 OueHka Mozienu ¢ ITK-1 JIT.1JI1.2
(uKcHpOoBaHHBIMU 3 deKTamMu J1.3
(FE) /Cp/ J11.4J12.1

J12.2712.3
2.4

3.9 OrneHka MOZIENU CO CITy4YailHbIMU [K-1 JIT.1J11.2
a¢dexramu (RE). CpaBHeHuUE € J1.3
FE /Mlp/ J11.4J12.1

J12.2712.3
2.4
3.10 OrneHka MOZAETH CO CITyYailHBIMH [K-1 JI1.1J11.2
a¢pdexramu (RE). CpaBHeHME C JI1.3
FE /Cp/ J11.4J12.1
J12.2J12.3
n.4
3.11 IIpoBeneHue Tecta I1K-1 JI1.1 J11.2
Xaycmana /TIp/ JI1.3
JI1.4J12.1
227123
2.4
3.12 IIpoBenenue tecta IK-1 JIT.1JI1.2
Xaycwmana /Cp/ J1.3
JI1.4J12.1
J12.2712.3
2.4
Pazpnen 4.

Cl'lelll/laJ'll/Bl/IpOBal-ll-[])le MOJe/ N
H MMOCTPOCHHE
IKOHOMETPHUYECKOTO
HCCJIeA0BaAaHUA




4.1 Monenu i1 KaueCTBEHHBIX 2 I1K-1 JI1.1 J11.2
3aBUCHMBIX IEpEeMEHHBIX: JloruT J1.3
u IIpodwurt /JIex/ JI1.4J12.1
J12.2J12.3
n.4
4.2 IIponomxenue Moaenei 2 I1K-1 JI1.1 J11.2
OunapHOrO0 BEIOOpa. KpnBsie JI1.3
ROC. IIceno-R? /JIex/ JI1.4J12.1
J12.2712.3
2.4
43 OO000IIeHHBI METOX MOMEHTOB 2 IK-1 J1.1J11.2
(GMM) ntst maHETBHBIX JI1.3
na"aeix /JIex/ JI11.4J12.1
J12.2712.3
2.4
4.4 0O030p METOJIOB M IPUHIIHUIIOB 2 [K-1 JIT.1J11.2
TIOCTPOEHUS 3KOHOMETPUUECKOT O JI1.3
uccnenoauus. /JIex/ J11.4J712.1
JI2.2 J12.3
.4
4.5 O6o6maromas nekiyst. OTBEThI 2 [K-1 JI1.1J11.2
Ha Borpocsl /JIex/ J1.3
J11.4J12.1
J12.2J12.3
mn.4
4.6 Ornenka OWHAPHBIX JOTUT- U 2 IK-1 JIT.1J11.2
npodut-mozenei /TIp/ JI1.3
JI1.4J12.1
227123
.4
4.7 OrieHKa OMHAPHBIX JIOTUT- U 4 ITK-1 JIT.1JI1.2
npodut-moneneii /Cp/ J1.3
J11.4J12.1
J12.2712.3
2.4
4.8 OreHKa KauecTBa OMHAPHBIX 2 ITK-1 JIT.1 JI1.2
MoJenei. J1.3
IIporunoszuposanue /I1p/ J11.4J12.1
J12.2712.3
2.4
4.9 OreHka KauecTBa OMHAPHBIX 4 IK-1 JIT.1 JI1.2
MOJIENEHN. JI1.3
IIporno3uposanue /Cp/ JI1.4712.1
J12.2J12.3
n.4
4.10 OrneHka AMHAMHYECKOI 2 [K-1 JI1.1J11.2
nanenbHoU Moxenu /I1p/ JI1.3
JI1.4J12.1
J12.2J12.3
n.4
4.11 OlLleHKa TMHAMUYECKON 4 IIK-1 JI1.1J11.2
naHensHoN Moaenu /Cp/ JI1.3
JI1.4J12.1
227123
2.4
4.12 Pabora ¢ s5KOHOMETpHUIECKUM 4 IK-1 JIT.1JI1.2
nccienoBanneM (Ha Beidop). /TIp/ J1.3
JI1.4J12.1
J12.2712.3
2.4
4.13 Pabora ¢ sKoOHOMETpUIECKUM 7,9 ITK-1 JIT.1 J11.2
uccuenoBanueM (Ha BbIoop). /Cp/ J1.3
J1.4J12.1
JI2.2 J12.3

J12.4
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5. ®OH/JI OEHOYHBIX CPEJCTB

5.1. KoHTpoJIbHBIE BONPOCHI H 3aJaHHS

KontponeHbie Bonpock! U 3ananus. Ipunoxenune 1

5.2. TeMbl KypcOBBIX padoT (IIPOEKTOB)

JlucrumnuHa He IpelycMaTpUBaeT BBINOTHEHHE KyPCOBOM paboThI

5.3. ®oHA OLICHOYHBIX CPEJCTB

3amganust 718 1a00paTOPHBIX U JOMaNIHUX padot. [Ipunoxenue 2

Tectso1. [Ipunoxenue 3
Kontponsasie padotsl. [Tprox

eHue 4

5.4. IlepeyeHb BHI0B OLICHOYHBIX CPEACTB

Buner pabot n mkais! oneHok. [Ipunoxenue 5
Jlabopartopras/Jomamass padora

KontponsHas padorta

Tecr
6. YAEBHO-METOJAUYECKOE U UH®OPMAIIMOHHOE OBECIIEYEHHUE JUCHUIIJIMHBI (MO YJIST)
6.1. Pexomenayemas quteparypa
6.1.1. OcHoBHas JIUTEpaATYypa
ABTOpBI, COCTAaBUTENN 3araBue W3 natensCcTBO, romI
JI1.1 | Hoyreptu K. BBenenue B 5KOHOMETPUKY: Y 4eOHUK M.: UTHOPA-M 2004
JI1.2 [Opnos A. U. OkoHOMeTpuKa: YueOHoe ocobre Mocksa, CapaTos: MHTepHET-
YHuBepcurer
WudopmaIiionHBIX
Texnonoruit (MHTYUT), At
ITu Ap Meauna 2020
JI1.3 | ®.C. Kapraes Hpyxento0Has 5JKOHOMETPUKA OO6pazoBatenbHas Tathopma
https://books.econ.msu.ru/Introduction-to-Econometrics/: HKOHOMHYECKOTO (paKyIbTeTa
Y4eOHuk MI'Y umenu M. B.
Jlomonocosa 2021
JI1.4 [Damodar N. Gujarati, |BASIC ECONOMETRICS he McGraw-Hill Companies,
Dawn C. Porter. https://www.cbpbu.ac.in/userfiles/file/2020/STUDY_MAT/ECO/ [Inc. 2009
1.pdf
6.1.2. JlononHUTE/IbHAS JINTEPATypPa
ABTOpBI, COCTABUTENIN 3arnaBue W3narenscTBo, rox
JI2.1 |Hmnoga 3. B. OxoHOMeTpHKa: YueOHoe Tocoone Capatos: Aii [Tu Ap Bykc 2015
JI12.2 | Poxkos U. M., OxoHoMeTpuka. [IpoaBUHYTHIN KypC I HAUMHAIOLIUX Mocksa: U3natensckuii JJom
Jlapuonosa U. A., uccienoBarenei: Yue6Hoe mocobue MU CuC 2020
HUcaesa H. A.
JI2.3 |Epmosa H. A., CoBpeMeHHast 5KOHOMETpHKA: Y4deOHoe mocobue Mocksa: Poccuiicknii
ITaBnos C. H. roCyZapCTBEHHBII
yHHUBepcuTeT npasocyaus 2018
J12.4 | Jeffrey M. Wooldridge |Introductory Econometrics A Modern Approach 2018
6.3. IlepeueHb HHGOPMALMOHHBIX H 00pa30BaTEIbHBIX TEXHOJIOTHIA
6.3.1 KoMneTeHTHOCTHO-OPHEHTHPOBAHHbIE 00Pa30BaTe/IbHbIE TEXHOJIOTHH
6.3.1.1 | TpaguuoHHBIe 00pa3oBaTENbHBIE TEXHOJIOTHH — JISKIIMN W TIPAKTHYECKHE 3aHATHS
6.3.1.2 | InHOBanmoHHbIe 00pa30BaTENbHbIE TEXHOIOIHH - TAO0paTOPHBIE PAOOTHI IPOESKTHOT'O THIIA, TAE PE3yIbTaT —
MIOCTPOEHHAsI MOJIEITh MM TIPOBEICHHBII aHATH3 JaHHBIX
6.3.1.3 | MludopMarmonHbie 00pa3oBaTeIbHBIC TEXHOIOTHH
6.3.2 IlepeyeHb HHPOPMALIMOHHBIX CIIPABOYHBIX CHCTEM U NPOIPAMMHOI0 o0ecreyeHus
6.3.2.1| MS Windows
6.3.2.2| MS Word
6.3.2.3| MS Excel
6.3.2.4| Adobe Reader




6.3.2.5 | Tectupytomias cuctema onlinetestpad.com

6.3.2.6 | CratucTruecknii maket Eviews

7. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE JUCIUIIJINHBI (MOAYJIS)

7.1 | JIexkuu MMPOBOIAATCA B BUAC KOMIIBIOTCPHBIX Hpe3eHTaHHI>'I C UCIIOJIb30BAHUEM MyJ'H;TPIMeZ[PIﬁHBIX CpCACTB.

7.2 .Ha60paTOpHI>IC 3aHATUA ITPOBOIAATCA B KOMIIBIOTEPHOM KJIACCE, OCHAILICHHOM IEPCOHAJIBHBIMU KOMIIBIOTEPAMHU C
YCTAHOBJICHHBIM ITPOTIPaMMHBIM 06ecnequI/IeM, MyHLTHMCﬂHﬁHLIM IIPOCKTOPOM U HHTCpaKTHBHOﬁ Z[OCKOf/i.

7.3 | Uctionp3yetcst IHTEpHET T TOCTYIA K JIEKTPOHHBIM pecypcaM U OHOIHOTEKaM.

8. METOJAUYECKHE YKA3AHUSA JJIS1 OBYYAIOIIIUXCSA IO OCBOEHUIO JUCHUTIIMHBI (MO YJIS)

TexHonorndeckas kapta npusegeHa B [Ipunoxenuu 6.
Meroandeckue yka3aHus 10 YCBOCHUIO TUCHUIIMHBI TpUBeAeHb! B [Tpunoxenue 7.




IIpuaoxenne 1

KoHTpo/ibHBIE BONIPOCHI M 321aHUS 110 TUCHHILINHE
JKoHOMeTpHKAa (Yri1y0JieHHbIi Kypc)

IlepeyeHb KOHTPOJIBLHBIX BOIIPOCOB 10 BCEMY KypcCy

Pazgen 1. OCHOBBI KJIACCUUECKOTO PErPECCUOHHOI0 aHAIM3a U HApYLIEHHUE MPEIIOCHIIOK

Tema 1: MuosxectBenHas perpeccusi. Teopema ["aycca-Mapkosa

1. JaiiTe onpeneneHrne MHOKECTBEHHOM TMHEHHON pErpeCCUOHHON MOJICIIH.

2. CdopmynupylTe S5 OCHOBHBIX MPEINOCHUIOK KIJIACCHUECKOW JMHEHHON perpecCHOHHOU
MOJIETIH.

3. O0®wsicauTe cMbIct Teopemsbl ['aycca-MapkoBa. Uto o3nauaet abobpeBuarypa BLUE?

4. Kakossl cBoiicTBa onieHok MHK mipu BeinoHeHun npennocbuiok ['aycca-Mapkosa?

5. Kak unrepnperupyetcs ko3ppuiuent gerepmuHaiiy R? B MHOKeCTBEHHOM perpeccun?

6. UTo Takoe CKOpPEKTUPOBAHHBIN KO (DUIIMEHT AeTepMUHAIIMK U KOTIa €T0 UCTIOIb3YIOT?

Tema 2: MynbTUKOJITIMHEAPHOCTD

7. Hauite omnpeneneHue MyJbTUKOJUIMHEAPHOCTH. B 4WeM pa3HHMIA MeXIy COBEPIICHHOHM M
HECOBEPIICHHOW MYJIbTHKONIMHEAPHOCTHIO?

8. [lepeuncnure OCHOBHbIE TPUYMHBI BOSBHUKHOBEHHUS MYJbTHUKOUIMHEAPHOCTH.

9. KakoBbI oC/IeICTBUS MYJIbTUKOJUTMHEAPHOCTHU 7151 otleHok MHK?

10. Onumwure MeToAbl AMATHOCTUKU MYJIbTHUKOJUIMHEAPHOCTH: aHAU3 KOPPENSIMOHHON
matpuiibl, VIF, moka3atens 00yclIoOBIEHHOCTH.

11. KakoBbI mpakTu4ecKkue crnoco0bl 00pbObI ¢ MYITbTUKOJITUHEAPHOCTHIO?

12. B 4eM 3akiro4aeTcsi METO/ TIIaBHBIX KOMITOHEHT JIJISl YCTPAHEHUS MYJIBTUKOJUIMHEAPHOCTH ?

Tema 3: I'erepocke1aCTUYHOCTD

13. JTaiiTe onpenesieHHe rOMOCKEAACTUYHOCTH U T€TEPOCKETAaCTUYHOCTH.

14. KakoBbI OCHOBHBIE IPUYMHBI BO3HUKHOBEHUS T€TEPOCKETACTUYHOCTH?

15. Kak rerepockeacTUYHOCTD BJIMSET Ha cBoicTBa onleHok MHK?

16. Onumunte rpadguyeckre METoAbl OOHAPYKEHUS T€TePOCKETACTUUHOCTH.

17. B ueM cyTh TecTa YaiiTa Ha reTepOCKEaCTUUHOCTD?

18. O6wsicauTe Mpouenypy tecra I'onadenna-Kpanmara.

19. Yto Takoe pobacTHbIC CTaHAAPTHBIC ONTUOKY (CTaHAAPTHBIC OMNOKK Yaiita)?

Tema 4-5: [Ipaktukym B EViews (MHOXKeCTBEHHAasi perpeccus)

20. KakoB anropuT™ MocTpOCHUS MHOKECTBEHHOU perpeccun B EViews?

21. Kak unaTepnpernpoBath TaOIHIy KOd()PHUITMEHTOB B BEIXOHBIX pe3ynbTaTax EViews?
22. Kakue IuarHoCTHYECKUE TECTHI IOCTYITHBI JIsl POBEPKH MPEANnochiiok B EViews?

Paznen 2. Crienudukanyst MOJENN M CTOXaCTUIECKHE PETPECCOPHI

Tema 6: Crienudukanust Moenu: GyHKIHOHATBHAs popMa 1 PUKTUBHBIEC TIEpEMEHHBIE
23. Kakue HenuHelHbIe PyHKIIMOHATBHBIE (POPMBI pErPECCHOHHBIX MO/IEICH BbI 3HAETE?
24. Kak JIMHeapu3yITCs MOJIENIN: CTENIEHHAs!, SKCIIOHEHIMAIbHAsI, JIOTUCTHYECKas?

25. 11t yero UCmoiab3yroTcst GUKTUBHBIC (TaMMK) iepemMeHHbIe? [IpuBeauTe nmpuMepsl.



26. Kak unTepripetupoBaTh KO3(PGUIMEHTH! TpU (PUKTUBHBIX IEPEMEHHBIX ?
27. Yro Takoe JOBYIIIKA JaMMHU-TIEPEMEHHBIX M KaK ee n30exarb?

Tema 7: [Ipobnembl crienmpuKaim: MPOMyIICHHBIC U JINIIHNE TIEPEMEHHBIC

28. KakoBbI OC/IEICTBUA BKIIOUEHUS B MOJICJIb JIMIIIHEN IEPEMEHHOM?

29. Uto Takoe cMeIIeHHe, BEI3BAHHOE MPOITYCKOM CYIIIECTBEHHOM nmepeMeHHon (omitted variable
bias)?

30. Omumute npouenypy RESET-Tecta Pamces. Ha uro oH yka3piBaet?

31. Kakue TecThl Ha BKIFOYCHUE/UCKITIOUEHUE TIEPEMEHHBIX BBl 3HaeTE?

Tema 8: CToxacTHuecKue perpeccopsl v mpodieMa 0qHOBPEMEHHOCTH
32. Yto Takoe 3HIOT€HHOCTh B 9KOHOMETPUUECKUX MOJIEIIAX ?

33. Ilepeuncaure OCHOBHBIE IPUUMHBI BOSHUKHOBEHHSI SH/IOT€HHOCTH.
34. B yem coctout npobiema ogHoBpeMeHHocTu? [lpuBeaure npumep.
35. Yto Takoe aCUMITOTUYECKUE CBOMCTBA OLICHOK?

Tema 9: Meton unctpyMmeHTanbHbix nepemeHHsIx (IV) u ayxmarossiii MHK (2SLS)
36. B ueM cocTOUT OCHOBHAsI UJI€sl METOJ]a MHCTPYMEHTAJIbHBIX IEPEMEHHBIX ?

37. KakuM TpeGoBaHUIM JIOJIKEH YIOBIETBOPATH XOPOLINI HHCTPYMEHT?

38. OnuiuTte npouenypy asyxmarosoro MHK.

39. Yro nokasbiBaeT F-cratuctuka Ha nepBoM mare 2SLS?

40. B uem coctout Tect Caprana Ha CBEpXHIACHTH(PHUIIUPYIOIINE OTPAHUYCHHS ?

Pa3znen 3. Moaenu Ha OCHOBE MaHENBHBIX JAHHBIX

Tema 10: Beenenvie B naHenbHbBIE TaHHBIE

41. Yro Takoe nmaHenbHble JaHHBIE? B 4eM UX npeumyiiecTBa nepes Kpocc-CeKIIMOHHBIMU?

42. Kakvie BUJIbI TAHETHHBIX IAHHBIX BBI 3HaeTe (cOamaHCHpOBaHHBIC, HeCOATAHCUPOBAHHbIE)?
43. B ueM pa3HHMIIa MEXIy IyJ-MOJENbI0, MOJAENBI0 C (DPUKCHPOBAHHBIMU M CIy4YailHBIMU
s dexramu?

Tema 11: Mogaens ¢ pukcupoBanubiMu 3¢ dexramu (Fixed Effects)

44. B yeM cOCTOUT OCHOBHasI UJiest MOJIENH ¢ PUKCUPOBAHHBIMU 3P dexTamu?

45. Kak ouenuBaercs FE-mozens ¢ mnomompbio npeoOpasoBanust "BHyTpu" (within
transformation)?

46. B yvem nenocratku FE-monenu?

Tema 12: Mogens co cinyuaiinbivu ¢ dextamu (Random Effects)
47. KakoBbI IPEAMOCHUIKH MOJICITH CO CITy9aiHbIMU d(dexTamu?
48. B ueM cocrout npoueaypa GLS-onenku nis RE-monenu?
49. KakoBsl npenmyiectsa RE-monenu no cpaBuenuto ¢ FE?

Tema 13: Tect Xaycmana

50. Kakyro rumnore3y npoBepsieT TecT XaycMaHna?

51. Kak uHTEpnpeTHpOBaTh pe3yJbTaThl TECTa XaycMaHa?

52. Kakoii kputepuii ucronb3yercs 11t Beioopa mexay FE u RE?



Pa3znen 4. Crienmanu3upoBaHHbIE MOJIETIN U TIOCTPOEHUE SKOHOMETPUUECKOIO UCCIIEI0OBaHUS
Tema 14-15: Monenu 17151 Ka4€CTBEHHBIX 3aBUCUMBIX IIEPEMEHHBIX

53. Tlouemy oObunbii MHK He noaxomut nns monenupoBaHHs OWHAPHBIX 3aBHUCHUMBIX
NepPEMEHHbIX?

54. B ueM pa3HUIa MEXKTy TUHEHHON BEpPOSATHOCTHON MOCIIBIO U MOJICIIIMA OMHAPHOTO BEIOOpA?
55. OnummmTe oruT-mMoenb. Kak nHTEpripeTupoBath e¢ KodpPumeHTs?

56. OnuuTe npodbuT-mMozens. B uem ee orinuue ot gorura?

57. Yro Ttakoe nceBno-R?* u kakue ero Bujpl Bbl 3HaeTe?

58. Jlisa wero ucnonn3yercsi ROC-kpuBas? Urto nokazsiBaeT AUC?

Tema 16: O000meHHbINH MeTo ]y MOMEHTOB (GMM) 1715 maHeNbHBIX JAHHBIX
59. B yeMm cocTOHT OCHOBHAsA Hjiest 0000IEHHOTO METOja MOMEHTORB?

60. Kakue npeumymectea GMM nepen TpaaulIMOHHBIMU METOJaMU OLICHKN?
61. Kak GMM npumensiercs 1Jis [MHAMAYECKUX TTaHEJIbHBIX MOJeen?

62. Yro takoe >¢¢pext Hukemna-bonna?

Tema 17-18: IlocTpoeHre 3KOHOMETPUYECKOTO UCCIEIOBAHUS

63. Ha3oBuTe OCHOBHBIE 3Tallbl 5KOHOMETPUUECKOIO UCCIIEJOBAHMUSI.

64. Kak npaBmibHO (pOpMyIMpOBATH LIETH U 3a]]a4H UCCIICTOBAHMUSA?

65. Kakue TpeboBaHMs IPEABABIAIOTCS K JAaHHBIM B SKOHOMETPUYECKOM HCCIIETOBAaHUU?
66. KakoBa cTpyKkTypa Hay4HOU CTaThbU IO SKOHOMETPUKE?

KonTposbHble 3a1aHus 10 TEMaM Kypca

Pazgen 1. OCHOBBI KJIaCCHUECKOTO PErPECCUOHHOIO aHaTU3a
3amanue 1.1: Teopema ["aycca-MapkoBa
Teoperuueckoe 3a1aHue:
1. Hoxaxwute, uro oneHkn MHK sBisrOTCS HECMENIEHHBIMU TIPH BBIMOJHEHUN TMPEATIOCHUIIOK
KJIACCHYECKOM JIMHEHOU MOJIEIH.
2. OObscHUTE, MOYEMY HapyIIEHUE MPEANOChIIKA O HYJIEBOM MaTeMaTHYE€CKOM OXHIaHUU
OIIMOOK MPUBOAUT K CMEIICHHUIO OI[EHOK.
[Ipaktuueckoe 3amanue (EViews):
1. Crenepupyiite 1aHHbIE, YIOBIETBOPSAIONINE BCEM MpeanockuikaM ["aycca-Mapkosa.
2. OneHuTe pEerpecCUOHHYI0 MOJIENb, YOS IUTECh B HECMEIIIEHHOCTH OIICHOK.
3. Hapymibre oHy U3 IpeanochUIOK U MPOIEMOHCTPUPYUTE MTOCIIEICTBHS.

3aganue 1.2: MynbTUKOJZIMHEAPHOCTD
TeopeTtnueckoe 3agaHue:

1. Co3paiite ucKycCTBEHHBIH HAOOP JaHHBIX C BHICOKOW KOPPENSAIHEe MEeXIAy PErpeccopaMu.

2. INokaxwuTe, Kak MyJIbTHKOJUTMHEAPHOCTh BIUSIET HAa CTAaHAAPTHBIE OMIUOKH KO3 PUITMSHTOB.
[IpakTueckoe 3aganue:

1. [To gaHHBIM 0 MAKPOIKOHOMHYECKUX MOKA3aTENAX OLICHUTE MOJIENb MOTPEOICHHUS.

2. Paccuuraiite VIF ms xaxxmoro perpeccopa.

3. Ecom VIF > 10, npennioxute crmoco0bl yCTpaHSHUsI MYJIbTUKOJUTHHEAPHOCTH.

3aganue 1.3: ['eTepockeaCTUYHOCTD



Teopernueckoe 3a1anue:
1. IlpuBegutre mnpuMeEpbl HKOHOMUYECKMX IPOLIECCOB, M  KOTOPBIX  XapaKTepHa
reTePOCKEAACTUYHOCTb.
2. O0BsiCHUTE pa3HUILy MEX]y YCIOBHOM U O€3YyCIIOBHON T€TEPOCKENACTHYHOCTBIO.
[IpakTrueckoe 3a1aHue:
1. IlpoBenuTe TecT Yaiita s MOJeIU 3aBUCUMOCTH 3apIljiaThl OT 00pa30BaHUsA U ONbITA.
2. B cinyuyae oOHapy)XeHHUS TeTEpOCKEJAaCTUYHOCTH MEPEOLIEHUTE MOJENb C POOACTHBIMU
CTaHJApTHBIMH OILINOKAMH.
3. CpaBHHUTE TOBEPUTEIBHBIE HHTEPBAJIBI KOI()(HUIIMEHTOB 10 U TIOCIIE KOPPEKIIHH.

3ananue 1.4: IIpaktukym B EViews
[IpakTnueckoe 3aanue:

1. ITo naHHBIM O neATeabHOCTH S50 KOMITAHMK MOCTPOMTE MOJIETh 3aBUCUMOCTH HPHOBLIM OT
o0beMa MHBECTHUIIMHA, YUCIEHHOCTH NIEpCOHAlIa U 3aTpaT Ha peKiiamy.
2. IIpoBeauTe NOJHYIO JUArHOCTUKY MOJEIH:

- [IpoBepka Ha MyJIbTUKOJUIMHEAPHOCTh

- TecT Ha reTepoOCKEIaCTUYHOCTD

- TecT Ha HOPMaBHOCTH OCTATKOB

- TecT Ha aBTOKOPPEIIALUIO
3. JlaiiTe MHTEPIPETALHNIO MOJYyYECHHBIM PE3YJIbTATAM.

Paznen 2. Cnenudukanus MOJEIu U CTOXaCTUYECKUE PErPECCOPbI
3ananue 2.1: @yHkuuoHanbHast popma 1 PUKTUBHBIE IEpEMEHHbIE
TeopeTnueckoe 3aganue:
1. IlpeoOpazyiiTe cienyrone MO K JMHEHHOMY BUY:
a) Y= AXI/\BI Xz/\Bz e’e
0) Y =1/(1 + e™{-(BotP:1X+e)})
[IpakTnueckoe 3ananue:
1. Wcnonp3ys naHHbIE O Mpojaxax, MOCTPONTE MOJENb C Pa3IUYHbIMH (DYHKIIMOHAIbHBIMU
dbopmamu (JIMHEWHasI, MoTyJorapudMUIecKas, JOr-JIMHECHHAS ).
2. Bxitounrte B Mojedb (DUKTUBHYIO MEPEMEHHYIO AJISi CE30HHOCTH (HampuMep, KBapTaJlbHbIE
JlaMMH ).
3. CpaBHute kauecTBO Mojenen o kpurepuro AIC.

3anmanue 2.2: TecTsl Ha cienU(UKALIUAIO
[IpakTnueckoe 3axanue:
1. TTocTporiTe Mozieb CIpOca HAa TOBaAp.
2. ITpoBeaute RESET-Tect Pamces.
3. Ecin TecT yka3blBaeT Ha HEBEpPHYIO clelu(UKaAIMIO, 100aBbTE KBAaJPATUYHBIM 4JIeH WU
u3MeHHUTe (QYHKIMOHAIBHYIO (hOopMy.
4. IIpoBeauTe TECT HA BKIIOYCHUE JIOTIOJIHUTEIILHBIX IEPEMEHHBIX.

3ananue 2.3: Meron HHCTPYMEHTAIBHBIX IEPEMEHHBIX

TeopeTtnueckoe 3agaHue:
1. B momenu 3apaboTHOM Tu1aThl OOpa3oBaHWE TOTCHIMAIBHO SHIAOTeHHO. [Ipemmoxure
BO3MOJKHBIE HHCTPYMEHTHI 1 O0OCHYWTE UX BHIOOD.



[IpakTuueckoe 3agaHue:
1. Ucnionb3ys nanHbie MuHIEpa, OLEHUTE MOAEIH 3apaboTHOM miaTsl 00braHbiM MHK.
2. Ucnonb3ys oOpa3zoBaHUe poUTENENH KaK HHCTPYMEHT, OLIEHUTE MOJIeNIb MeTo1oM 2SLS.
3. IlpoBemuTe TECT HA SK30T€HHOCTh MHCTPYMEHTOB U TECT Ha CJIa0ble HHCTPYMEHTHI.
4. CpaBHHTE OLICHKH, ITOJIyYECHHBIE Pa3HBIMH METOJAMH.

3ananue 2.4: Monte-Kapio cumynanus
[IpakTuueckoe 3anaHue:
1. Hammummre nporpammy B EViews (nnm R/Python) mns qemoHcTpanuy cMenieHus OIEHOK MPU
9H/IOT€HHOCTH.
2. CreHepupyiiTe TaHHbBIE C KOPPEISIIUEH MEXKIY PErpeccCOPOM U OITHOKOM.
3. Ilokaxknure, Kak CMELIEHUE 3aBUCUT OT CUJIbI KOPPEIIALIMH.
4. IIponemoHCcTpUpyiiTe, Kak MeTo [V ycTpaHser 3To CMElleHHE.

Paznen 3. Mozenu Ha OCHOBE IaHEIIbHBIX JAHHBIX
3amanue 3.1: Co3nanue nanensHoro Workfile
[IpakTrueckoe 3ananue:

1. Coznaiite nanensubiii Workfile 8 EViews mis manasix o 100 xkomnanusx 3a 10 jeT.
2. [IpoBeauTe onucaTeNbHbIN aHATU3 TAHHBIX:

- CpenHue 3HA4YCHHUS 110 T0JIaM U TI0 KOMIIaHUSIM

- BHyTpurpynmoBas u MeXrpynmnoBasi Bapyaus

- 'padmkn TMHAMUKHU TSI HECKOJIBKUX KOMIIaHUN

3ananue 3.2: Mojenb ¢ pUKCUPOBAHHBIMU 3P deKrTamMu
[IpakTruyeckoe 3a1aHue:

1. Ouennre Moienb 3aBUCUMOCTH TPOM3BOIUTEIBHOCTH TPYyJa OT KalHMTAIOBOOPYKEHHOCTH C
MOMOIIIBIO:

a) [Tymuposannoro MHK

6) Monenu ¢ ¢pukcupoBaHHbIMU 3P dextamu (within-oueHka)

B) Moaenu LSDV (¢ namMmMu-niepeMeHHBIMH )
2. CpaBHHTE pe3ybTaThl, JaliTe HHTEPIPETALHIO (PUKCHPOBAHHBIX 3()(HEeKTOB.

3anmanue 3.3: Mojens co ciydaitHeIMU 3 dexkramu

[IpakTrueckoe 3ananue:
1. JI7st Tex e JaHHBIX OLIEHUTE MOJIENb CO CIIy4ailHbIMU 3 dexramu.
2. IIposenuTte tect bpeyma-Ilarana Ha Haanuue ciy4aiHbIX 3G (HEKTOB.
3. Cpasuurte onienku FE u RE mogeneii.

3ananue 3.4: Tect XaycmaHna
[IpakTueckoe 3aganue:
1. IlpoBenute Tect Xaycmana juis Beioopa mexay FE u RE monensivu.
2. UHTepripeTupyiTe MoydeHHOE 3HAUCHUE )>-CTATUCTUKH.
3. Cnenaiite BBIBOJ O TIPEATIOYTUTEIHLHOM MOJIETN U OOOCHYWUTE €ro.

Paznen 4. Cniennann3npoBaHHbIE MOAEITH
3amanwue 4.1: Jlorut- u mpoOUT-MOAETH



Teopernueckoe 3a1anue:

1. BeiBenuTe (hyHKIMIO TPABIOMOA00US IS JIOTUT-MO/IEIH.

2. O0BsicHHUTE, KaK MHTEPIIPETUPOBATH MpeIeibHbIe 3((HEKTHI B MOJEISAX OMHAPHOTO BBIOOpA.
[IpakTrueckoe 3axanue:

1. Ucnionw3ys JaHHBIE O BBIAAY€ KPEIUTOB, TOCTPONTE MOJIeTh BEPOSTHOCTH nedonTa.

2. OneHUTE JIOTUT- U TPOOUT-MOJICITH.

3. CpaBuute mozenu no kpurepuro AIC/BIC.

4. PaccuuTaiite npeaenbHbie 3)(EKThI 11 cpeJHero HabIoAeHuUS.

3ananue 4.2: KauectBo OMHapHBIX MOJeen
[IpakTnueckoe 3aganue:
1. {15t MOCTPOCHHOM MOJIENIH BEPOATHOCTH AedoIITa:
a) [Toctpoiite ROC-kpuByto
0) Paccuuraiite AUC
B) Co3znaiite Tabnuily KinaccuuKayy Npy pa3ITuIHBIX MOPOTOBBIX 3HAYCHUIX
r) Paccumraiite TouHOCTB, IOMHOTY, F-Mepy
2. IIpoBenuTe NpOrHO3UPOBAHKE JI1 HOBBIX JIaHHBIX.

3aganue 4.3: JlunaMuYeCKHUe MaHSIbHBIC MOJCITH
[IpakTnueckoe 3aganue:
1. Onenure TMHAMUYECKYIO MMAHEIbHYIO0 MOJIEIb C JJArHPOBAHHOW 3aBUCUMOM MTEPEMEHHOIA.
2. Ucnonwsyiite Mmetox Arellano-Bond (GMM) mist otieHKwH.
3. [IpoBeauTe TeCT Ha aBTOKOPPEIISIIMIO OCTATKOB BTOPOTO MOPSAKA.
4. Ilposenute Tect CapraHa Ha BaIMJIHOCTb HHCTPYMEHTOB.

3ananue 4.4: DJKOHOMETPUUECKOE HCCIIEIOBAHUE
Hrorosoe 3ananue:
Bri6epute TeMy McciieJOBaHNS U BBIMIOJIHUTE MOJIHBIM LUK SKOHOMETPUUYECKOT 0 aHalIn3a:
[IpumepHBIe TEMBI:
. AHanmu3 (pakTOpOB SKOHOMHUYECKOr0 pocTa pernoHoB KeIpreizcrana
. Onpenenureny THHOBaIMOHHON aKTUBHOCTH ITPEANPUATHI
. @axTopsl ycnemHoctd [PO xomnanwmii
. MonenupoBaHue BEpOSTHOCTH OaHKPOTCTBA (PUPM

DN W=

. AHanmu3 >QPEeKTUBHOCTH TOCYJAPCTBEHHBIX MPOTPAMM
TpeboBanus k padore:

. UeTkast TOCTaHOBKA MCCIIEIOBATEIHCKOTO BOIIPOCA

. Teoperndeckoe 000CHOBaAHHME MOJIEIN

. Onncanue TaHHBIX 1 UICTOYHUKOB

. IlpenBapuTenbHBIN aHATH3 JAHHBIX

. I[TocTpoeHue u TMarHoCcTUKa SKOHOMETPUUYECKON MOJIENTN

. UaTepnperanus pe3ynbTaToB

. [IpoBepka ycroitumBOCTH pe3yabTaToB (robustness checks)

. BeIBOIBI M1 pexoMeHganuu
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IIpuioxenne 2

3agaHus 119 NPAKTHYECKUX/TIOMAIIHUX PadoT Mo AUCHUIINHE
JKoHOMeTpHKAa (Yriay0JieHHbIi Kypc)

Pa3nes 1. OCHOBBI KJ1aCCHYECKOI0 PerpecCHOHHOI0 aHAIN3a H HapyLIeHne NMPeANnocblIoK
3aunstue 1: [Toctpoenne n nHTEpNpeTanys MHOKeCTBeHHOM perpeccun B EViews /I1p/
JlaboparopHuas pabota Nel.1
Tema: [Ipaktrnueckoe ocBoenue EViews. [locTpoeHre MHOKECTBEHHOM TUHEHHOMN perpecCcuu.
Llens: OcBouth 0a3zoBbie omepamu B EViews, HayuyuThCcs OLEHHBATh MHOXKECTBEHHYIO
pPErpeccuio U UHTEPIPETUPOBATh PE3yIIbTATHI.
3anaHue:
1. Cozoanue Workfile
- Cospaiite HoBbIli Workfile ctpykrypst Dated — regular frequency, Annual
- Ycranosute nuamnas3od: 1995 2020
- Cozpnaiite rpynny nepemenssix: GDP, INV, TRADE, POP, EDU, CONS
- Umnoptupyiite nanusie u3 daitna ‘macro data.xlIsx’
2. OnucamenvHulil aHAIU3
- PaccuunTaiiTe OCHOBHBIE CTATUCTUKH ISl BCEX MEPEMEHHBIX (CpeHee, MeluaHa, CTaHJapTHOE
OTKJIOHEHHE, MUHUMYM, MaKCUMYM )
- [loctpoiite rpadMku TMHAMUKU KaKI0H TIEpEeMEHHOM
- Co3paiite MaTpUIly MApHBIX KOPPEIALUN MEXYy TIEPEMEHHBIMU
- Crenaiite BBIBOJBI O B3aUMOCBSI3SIX MEXKIY NEPEMEHHBIMH Ha OCHOBE KOPPEJSILIMOHHOTO
aHaJM3a
3. Ilocmpoenue peepeccuu
- Ouenute mognenb: "GDP = C(1) + C(2)INV + C(3)TRADE + C(4)POP + C(5)EDU"
- 3anuiMTe MOJYyYEHHOE YpPaBHEHHME PErpeccHH € yKa3aHWeM CTaHAapTHBIX OHIMOOK, t-
CTaTUCTUK U P-3HAYECHUH
- [Ipoananuzupyiite TabauIy KOAPPUITUEHTOB:
- OnpenenuTte, KaKue NEpeMEHHbIE CTATUCTUYECKU 3HAYMMBI IIPU YPOBHE 3HAUUMOCTH 5%
- [IpounTtepnpeTupyiTe 3HaK1 U BEIMYUHBI KOG (HUIIUEHTOB
- JlaiiTe 5KOHOMHUYECKYIO HHTEPIPETALNIO KaXI0My KO3(D(DUITHEHTY
4. Ananu3 xawecmea mooenu
- O0bsacHuTe 3HaYeHue ko3 dunmenTta gerepMuHanuu R? u ckoppektupoBanHoro R?
- [IpounTepnpernpyiite 3HaueHne F-CTaTUCTUKY U €€ p-3HaYEHUE
- IIpoBepbTe BBHINOIHEHHE MPEANOCHIIKA O HYJIEBOM MAaTEMaTHUYECKOM OKUIAHMM OCTATKOB
(anaynm3 rpaduka OCTaTKOB)
- [loctpoiiTe rpaduk 0CTaTKOB MOJIENH U MPOAHAIUZUPYUTE €T
5. llpoenosuposanue
- Cpenaiite ToueuHslid mporHo3 3HaueHus GDP na 2021 roxg mpu cpenHMX 3HAYEHUAX
perpeccopos
- [TocTpoiite 95% noBepuUTeabHBIN MHTEPBAI 7S IPOTHO3a
- OuleHHTE TOYHOCTh IPOrHO32a € TIOMOIIIbIO cpeaHekBaapaTudeckoit omubku (RMSE)
Tpebosanus k omuemy:
- CKpHHILIOTHI OCHOBHBIX 3TaroB paboTel B EViews
- TaGau1pl ¢ pe3ynbTaTaMH OLIEHOK U TECTOB
- JletanbHas uHTEpIIpeTalUs BCEX MOTYUYEHHBIX Pe3yIbTaTOB
- O60CHOBaHHBIE BBIBOJIBI 110 paboTe

3ansTue 2: [locTpoeHne u HHTepIpeTaIMs MHOXKECTBEHHOM perpeccun B EViews /Cp/
Jomanrasist pabota Nel. 1
Tema: CaMoCTOSATENIFHOE MOCTPOCHUE U aHAJIN3 PErPECCUOHHOI MOJIEITH.



[lenb: 3akpenuTh HABBIKU OCTPOCHUS PETPECCUOHHBIX Moienel B EViews.
3amanue:
1. Paboma c oanuwvimu
- Ucnonw3ys 6a3y manabix Poccrara wmm (aiin ‘russian_regions.xIsx’, copmupyiite Habop
JIaHHBIX 110 pernoHam PO
- Briounrte nepemennsie: BPII Ha aymy HaceleHMsl, MHBECTUIMM B OCHOBHOM KamuTal,
YHCIIEHHOCTh HACEJICHUS, YPOBEHb 00pa30BaHUs
2. Ilocmpoenue moodenu
- BeigBuHBTE THUIIOTE3Y O B3aUMOCBSI3U MKy BRIOPAHHBIMU MEPEMEHHBIMU
- Onenute Moens 3aBucuMocTd BPII oT BEIOpaHHBIX (hakTOPOB
- 3anuiuTe noJiydeHHOE ypaBHEHUE
3. Ananu3z pe3ynromamos
- [IpoBeuTe MOMHBIN aHAIHM3 3HAYUMOCTH K03 PHUIIMEHTOB
- OLileHUTE Ka4eCTBO MOJIEJH 110 CTAHJAPTHBIM KPUTEPHUSIM
- CrienaiiTe 5KOHOMHUYECKHE BBIBOJIBI O (PAaKTOPAX PErHMOHAIBLHOTO PAa3BUTHUS
Dopmam coauu:
- @aiin EViews ¢ mocTpoeHHOW MOAEIBIO
- [IucbMeHHBIH OTUET C aHAJTM30M PEe3yJIbTaTOB

3aunstue 3: JlnarHocTHKAa U METOIbI OOPHOBI C MYyJIbTUKOJUTHHEAPHOCTHIO /TTp/
JlaboparopHnas pabota Nel.2

Tema: BrisiBiieHHE U yCTpaHEHHE MYJIbTUKOJTIMHEAPHOCTH B PETPECCHOHHON MOJIEIH.
[lens: HayuuThCs OUArHOCTUPOBATh MYJIBTUKOJUIMHEAPHOCTh W IMPUMEHATH METOHbI €€
yCTpaHEHUs.
3anaHue:
1. J[uaecnocmuxa MynemuKoJInUHeapHoCmu

- Tlocrpoiite mogens motpebnenus: CONS = f(INCOME, WEALTH, INTEREST,
INFLATION)"

- Paccuuraiite k03 puLInEeHTHI MapHOI KOPPEISLIUU MEXIY perpeccopaMmu

- Berancnure dhaxropsr uadsiun gucnepcenn (VIF) mist kaxmaoro perpeccopa

- Paccuuraiite uncia 0o0ycIOBICHHOCTH MaTPHUIIbI PErPeccOpoB

- CenaiiTe BbIBOJ O HAJIMYUH U CTEIIEHU MYJIbTUKOJUIMHEAPHOCTH
2. MemoOwi ycmpaneHuss My1bmuKoJIIUHeApHOCMU

- [IpumennTEe METOT UCKITIOUCHHUSI TIEPEMEHHBIX (Stepwise regression)

- Ucnonw3yiite Metop rnaBHbIX KoMnoHeHT (PCA) i nocTpoeHust Moaenu

- Ilpumenure rpeOHeByI0 perpeccuto (ridge regression) ¢ pa3jIMYHBIMH TapaMeTpaMu
perynspu3anuu

- CpaBHUTE MOJyYEHHBIE OLIEHKU KO3(PPUIIMEHTOB C UCXOIHBIMU
3. CpasnumenvHulil aHaIu3

- CpaBHHTE KayecTBO MO/IeNIEH, MOyYeHHbBIX Pa3HBIMH METO/IaMU

- [Ipoananuzupyiite ycTOMYMBOCTH OLEHOK KOA(PPHUIIMEHTOB

- JlaiiTe pexomeHanuu mo BEIOOPY MeTo/1a 60PHOBI C MYJIBTUKOUIMHEAPHOCTHIO
Ilpaxmuueckas wacmy:
- Ucnonb3yiiTe 1anHble 0 MakposkoHoMHuueckux nokaszarensx CHIA (daitn ‘us_macro.wfl’)
- [IpoBeauTe MONHBIN aHATN3 MYJIBTUKOJITMHEAPHOCTH B MOJIENIM IKOHOMHYECKOTO POCTa

3ansTue 4: J[narHocTuka u MeTo/ibl 60pHOBI ¢ MYJIBTUKOJLTHHEAPHOCTHIO /Cp/
Jomamrasist pabota Nel.2

Tema: AHanmu3 MyJIbTUKOJUTMHEAPHOCTH B MOJIENIU CIIPOCA HA KHJIIBE.

3amanue:

1. Ilocmpoenue modenu



- Ucnonb3ys mannble o peiHke xkuwibs (Thousing market.xIsx"), moctpoiite Mo1enb EHBI KUITbS
B 3aBHCHMOCTH OT XapaKTEPUCTUK 00bEKTAa U MAaKPOIKOHOMHUYECKHX TOKa3aTesen
- Bxomrounte He MeHee 8 OOBSICHSIFOIIMX TEPEMEHHBIX
2. Jluacnocmuxa npobiem
- [IpoBenuTe MOTHYIO TUATHOCTUKY MYJIbTHKOJUTHHEAPHOCTH
- Ormpenenute, Kakhe [EpPEeMEHHbIE BHOCAT HauOONbIIMH BKJIaA B  Hpodiemy
MYJIbTUKOJUTHHEAPHOCTH
3. Yempanenue npobaemol
- [IpumenuTe 1Ba pa3HBIX METOAA YCTPAHEHUSI MYJIbTUKOJTUHEAPHOCTH
- CpaBHHTE Pe3yJbTaThl, OJIYYECHHBIE Pa3HBIMU METOJAMU
- OOBsICHUTE, KaKOW METO]T IPEIMOYTUTEIIEHEE B JAHHOM CIIy4ae U ToYeMy
Tpebosanus:
- [TopoOHBIi aHAIN3 KaXI0TO dTara
- O60ocHOBaHKE BEIOPAHHBIX METOJIOB
- CpaBHHTEIbHAS TA0JIHIIA PE3YTHTATOB

3ansaTue 5: TecTbl Ha reTEPOCKEAACTUYHOCT U poOacTHbIE cTaHAapTHBIE omnOKu /I1p/
JlaGopatopHnas pabora Nel.3
Tema: /IlnarsHocTrKa U KOPPEKIMS T€TEPOCKETACTUYHOCTH.
Henp: OcBOoUTb METOIbl BBISIBICHUS T'€TEPOCKEIACTUYHOCTH M HAYUYUTHCS KOPPEKTUPOBATH
CTaHJAPTHBIC OIIHOKH.
3agaHue:
1. [locmpoenue 6a30801i mooenu
- Onenute Mozenb 3apadbotroit miatel: WAGE = f(EDUCATION, EXPERIENCE, GENDER,
SECTOR)
- Ucnonb3yiiTe AaHHbIe TeKyIero oocnenoBanus nacenenus ('cps_data.wfl’)
2. I'paguueckue memoowvl ouacnocmuxu
- [TocTpoiite rpaduk 0cTaTKOB MPOTHB MOJOOPAHHBIX 3HAUYECHUI
- [Toctpoiite rpadmk 0CTaTKOB MPOTUB KAXKIOTO perpeccopa
- Cnenaiite npeaBapuTeIbHbIE BHIBOIBI O HATMYUH I€TEPOCKEAACTUIHOCTH
3. @opmanvHvie mecmuol
- [IpoBeaute Tect Yaiita (¢ Kpocc-TepMaMu U 0€3 HUX)
- [TpoBenute Tect bpeyma-Ilarana
- [Ipoenure Tect [N'onndenna-Kranara
- CpaBHUTE pE3yJbTaThl PA3INYHBIX TECTOB
4. Koppexyus cmaH0apmHulx ouubox
- [lepeorniennte MozaeNb ¢ poOACTHBIMU CTAaHAAPTHBHIMU OIMMOKaMu Y aiiTa
- CpaBHHTE CTaHJapPTHBIE OLMIUOKH ¥ t-CTATUCTHUKH JI0 U MOCIIe KOPPEKIIUU
- [TocTpoiiTe noBepuTeIbHBIE HHTEPBAJIBI 111 KOG (UIMEHTOB B 000UX CITydasx
5. O6oowennviit MHK
- [Tpn HanuuuM reTepoCcKeTaCTUYHOCTH OILIEHUTE MOJIEIb ¢ MOMOIIBIO B3BemeHHOro MHK
- OnpenenuTe ONTUMANBHYIO (OPMY 3aBUCUMOCTH AUCTIEPCUU OMIMOOK
IIpakxmuueckue HagviKU:
- Mcnonp3oBanue pa3anyHbIX onuuii Tecta Yaiita B EViews
- [IpumeneHre KoMaH bl AJ11 POOACTHBIX CTAaHAAPTHBIX OLUIMOOK
- NnTepriperanus n3MEHEHUH B pe3ysbTaTaX MocCjie KOPPEKIUU

3ansiTie 6: TecThl Ha reTePOCKEACTUYHOCTD U poOacTHBIE cTaHnapTHBIEe omnOku /Cp/
Jomamnrasis padota Nel.3

Tema: AHaIIU3 reTePOCKENACTUYHOCTH B (PUHAHCOBBIX TAHHBIX.

3amanue:

1. Uccnedosanue punancoswvix 0anHvix



- Ucnonb3ys naHHble O JOXOMHOCTH akiui kommanwii (‘stock returns.xlsx'), moctpoiite
MO/JI€JIb, OOBACHSIONIYIO JOXOJAHOCTb aKIHii

- Bxmounte (akTopel: pa3Mep KOMIIAHMM, OTHOIIeHue book-t0-market, pbHOUHYIO
KaIllUTAJIN3aLHIo
2. Juaenocmuxa

- IIpoBenure mMoJHBIA aHAIU3 TIETEPOCKEAACTUYHOCTU C MCIIOJIB30BAaHUEM IpaUUecKuX U
(dbopMaIbHBIX METOIOB

- OnpenenuTe xapakTep 3aBUCUMOCTH JUCIIEPCUU OLIHMOOK
3. Koppekyus

- [IpumenuTe pobacTHbIe CTaHAAPTHBIE OIINOKU

- Ucnone3yiite B3BemeHHbii MHK ¢ paznuynbsiMu Becamu

- CpaBHHTE pE3y/IbTaThl
Ocoboe  BHUMaHMe: AHanu3y  (HUHAHCOBBIX  BPEMEHHBIX pAIOB U crneuuuke
reTepOCKEIACTUYHOCTH B TAKUX JIaHHBIX.

Paznen 2. Cnenuduxanusi Moae M U CTOXaCTHYECKHE Perpeccopbl
3anstue 7: [Toctpoenue HeMMHEHHBIX MOJIENIEH U MOJIENIeH ¢ PUKTHBHBIMH IepeMeHHbIMU /I1p/
JlaGopaTtopnas pabota Ne2.1
Tema: PaboTa ¢ HEMUHEHHBIMU MOJENISIMU M (PUKTUBHBIMU TIEPEMEHHBIMH.
Ilens: Hayuntbhes cneuuduuupoBaTh M OLIEHUBATb HEJIMHEHHbIE MOJENH, HCIOJIb30BaTh
(UKTUBHBIE IEPEMEHHBIC.
3amaunue:
1. Henunetinvle mooenu
- Onenute npoun3BoacTBeHHYIO GyHKIHIO Ko66a-/yrnaca: 'In(Q) = a + B-In(L) + v In(K) + €
- Ucnionp3yiiTe JaHHBIE O PEANPUIATUIX 00pa0aTHIBAIOIIEH TPOMBIIIIICHHOCTH
- Unrepnperupyiite k03P PHUIMEHTHI KaK 2JIaCTUYHOCTH BBIITyCKa MO (hakTOpaM Mpou3BOICTBA
- [IpoBepbTe TUNOTE3y O MOCTOSHHOMN OTAa4Ye oT Macirada (B+vy=1)
2. Mooenu ¢ k6adpamuyHbIMu YieHamu
- [loctpoiiTe Mozenb 3apabOTHOM TUIaThl ¢ KBaapaTHYHBIM 3¢ddexrom craxa: "WAGE = o +
Bi-EDU + B2-EXPER + Bs-EXPER? + ¢’
- Onpenenute TOUKY nepernda (ONTHUMAIBHBIA CTaXK)
- PaccuuTaiite nmpenenbHblil 3p ekt cTaxka nmpu pazianunbix 3HaueHusIXx EXPER
3. QuxmueHvle nepemenmbie
- loGaBbTE B MO/I€TTh (PUKTUBHBIE IEPEMEHHBIE JIJIS:
- [Tona pabotauka (GENDER)
- Hanuuus Beiciiero oopazoBanusi (DEGREE)
- Peruona pabotsi (3 pernona)
- N306eraiiTe 1aMMH-JTOBYIIIKH
- UnTepnperupyiite ko3 uiiueHTs! npu GUKTUBHBIX IEPEMEHHBIX
4. Bzaumooeticmeue nepemeHHbix
- Bruitounte B Moenb 3G QexT B3auMOoAeHCTBHS 00pa30BaHUs U CTaXa
- [TocTpoiiTe rpaduk 3aBUCUMOCTH 3apIUIaThl OT CTa)ka AJIsl pa3HbIX YPOBHEN 00pa3oBaHUs
- [IpoBepbTe CTATUCTUYECKYIO 3HAYMMOCTD (P (PeKTa B3aUMOACHCTBUS
Jannvie: Vcnonp3yiiTe HaOOp MaHHBIX O 3apabOTHON MijaTe M XapaKTepUCTUKaX pabOTHHKOB
(‘wage_data.wfl’).

3anstue 8: [Toctpoenue HeMHEHHBIX MOJIENIEH U MOIeNIel ¢ PUKTUBHBIME NepeMeHHbIME /Cp/
Jomanrasist pabota Ne2. 1

Tema: MoaenrpoBaHue HEIMHEMHBIX 3aBUCUMOCTEN B 9KOHOMHUKE.

3amanue:

1. Kpusas Dneens



- Ucnionb3ys naHHble 00Ciie0BaHuUs OI0KETOB JOMOXO3SICTB, TIOCTPOUTE KPUBYIO DHIEIIS IS
pa3IMYHbIX TOBAPHBIX TPYIII

- CpaBHUTE JIMHEHHBIE U HEMHEIHbBIE crieruduKanuu (JlorapupMUIecKue, KBaJpaTuIHbIC)

- Omnpenenure, K KakuM ToBapaM (HOPMaJIbHbIM, TMpEAMETaM POCKOIIN) OTHOCSTCS
UCCIIEyEMbIE TOBaPHI
2. Qukmushvie nepemeHHble 01 CMPYKMYPHBIX USMEHEeHULL

- Ilpoananmsupyiite Bnusiaue GpuHancoBoro kpusuca 2008 roga Ha moTpedIeHIE TOMOX03IHUCTB

- Ucnonb3yiite GUKTUBHYIO IEPEMEHHYIO JJIsl IEPUO/Ia KpU3Hca

- [IpoBepbTe TUTIOTE3Y O CTPYKTYPHOM CABHIE
Ananuz: Ocoboe BHUMaHHUE YAEINUTE IKOHOMUYECKOW HHTEPIIPETAIUY HETMHEUHBIX 3 (HEKTOB.

3ausrue 9: [Ipumenenne RESET-tecra u TectoB Ha nuiaue nepeMmennsie /I1p/
JlaboparopHast pabota Ne2.2

Tema: JIlnarnocTuka npaBUJILHOCTU CHEU(PUKALUN MOJICIH.
Llenb: OCBOUTH METOJIBI TPOBEPKH JACKBATHOCTU (DYHKIIMOHAILHON (OPMBI MOIEIIH.
3amaunue:
1. RESET-mecm Pamces

- OnenuTe 6a30BYIO JIMHEHHYIO Moielb cripoca Ha ToBap: Q =f(P, I, P s)’

- [IpoBeaure RESET-Tect ¢ kBagparamu u KybaMu mogoO0paHHbIX 3HAYEHU I

- Unrepnperupyiite pe3ynbTarhl TeCTa

- Ecimm Tect ykaspiBaeT Ha HEBEPHYIO CHENHM(DHUKALNIO, TPEIJIOKUTE aJbTEPHATUBHYIO
GyHKIMOHATBHYIO (hopMy
2. Tecmvl Ha 6KIOYEHUE/UCKTIOUEHUE NePEeMEHHbIX

- [IpoBenure F-Tect Ha COBMECTHYIO 3HAYMMOCTh TPYMIIbI IEPEMEHHBIX

- Ucnonp3yiite Tect oTHOMIeHHS npaBaomnoaoous (LR test)

- CpaBHHTE MOJIeTH ¢ ToMolIbio HHpopMalmoHHbix kputepues (AIC, BIC)
3. Tecm na cemepockedacmuyHoCms KAk mecm Ha CReyuduUKayuro

- [IpoBenuTe TecT YaiTa M NpoaHaIU3UPYUTE, MOXKET JIM TETEPOCKEAACTUYHOCTD YKa3bIBATh HA
HEBEPHYIO Crel(pUKaInIo

- IlpoBepbTe, ycTpaHseTrcs JM TeTepPOCKEAACTUYHOCTh NPHU W3MEHEHHU (YHKIUOHAJIHHOU
bopmbI
4. Ilpakmuueckuii Ketic

- Ucnonp3ys naHHble 0 Mpojakax aBTOMOOMIIEH, TOCTPONUTE MOIENb CIIpoca

- [IpoBeuTe MOTHYIO TUArHOCTUKY crienr(UKAIMA MOIETU

- Boibepure ontumanbHyo (GyHKIIMOHAIBHYIO (hOpMY Ha OCHOBE TECTOB
Memoouxka: TlomaroBoe yiy4iieHue cnenndukaniy MoAeIu Ha OCHOBE PE3yJIbTaTOB TECTOB.

3ausrue 10: [Ipumenenne RESET-Tecta u TecToB Ha nuniaue nepemennsie /Cp/
Homainss paborta Ne2.2

Tema: Onrummu3anus crenupuKaui MOJIETH HHBECTUITUH.
3agaHue:
1. Ucxoonas mooens

- [TocTpoiiTe MO/IeNIb HBECTUITUNI KOMITAHHI B 3aBUCUMOCTH OT MPHUOBLIH, JEHEKHOTO TMTOTOKA,
pasMepa KOMITaHUH
2. Juaenocmuxa

- [Iposenure RESET-Tect ans npoBepku GyHKIIMOHATBHON (HOPMBI

- IlpoBeaute TecThl Ha BKJIIOYEHHE JIOMOJHUTEIBHBIX MEPEMEHHBIX (MPOLEHTHBIE CTaBKH,
MaKpO3KOHOMHYECKHE MTOKA3aTe )
3. Boibop mooenu

- Ucnonb3ys nHdopManoHHble KpUTEPUH, BBIOEpUTE ONTUMAJIBLHBIA HAOOP MepEMEHHBIX

- O0GocHy#Te BBIOOp OKOHYATENLHOM crienuuKam
Kpumepuu: KauectBo crienupukanuu JOMHKHO ObITh MOATBEPKIACHO (OpMaIbHBIMU TECTAMH.



3ausitue 11: JlemoHCTpanus CMEIICHUS OLICHOK IPH KOPPENSIIMH perpeccopa ¢ OMUOKON
(Monte-Kapmo) /Tlp/
JlaGopaTtopHnas pabota Ne2.3
Tema: MoaenupoBanue npo0aeMbl 3HAOTeHHOCTH MeTo1oM MoHnTe-Kapsio.
enb: HarsigHo npoIeMOHCTpUPOBATh MOCIEACTBUS IHAOTCHHOCTH U cMeleHue orieHok MHK.
3anaHue:
1. Hacmpotika cumynsyuu
- Cozpaiite nporpammy B EViews mist MonTte-Kapio monenupoBanus
- [Tapamerpor mogenu: 'Y =2+ 1.5- X+ ¢
- Ycranosute koppensiuio mexay X u €: p =0, 0.3, 0.6, 0.9
- KonnuectBo nosropenuii: 1000
- O6wem BoIOOpKH: n = 100, 500, 1000
2. Mooenuposanue
- [l k@) 10ro0 3HaYeHUs p U 00beMa BBIOOPKU:
- CreHepupyiTe JaHHBIE C 3aJJaHHON KOppesIue
- Onenute mozens merogomM MHK
- Coxpanure oueHKy KodddunueHTa P
3. Ananuz pezyromamos
- PaccuuTaiite cpennee 3HaueHHe OIEHOK 1 Ui KaXKIOro CLeHapUs
- PaccuuraiiTe cMmelleHHE OLEHKH (Pa3HOCTb MEXAY CPEIHUM 3HAYEHUEM M HMCTUHHBIM
napamMeTpoMm)
- Paccuuraiite cpeHeKBaIpaTHYECKyIO OMIHOKY OI[CHOK
- [TocTpoiite rpaduku pacnpeneneHus OLeHOK sl pa3HbIX 3HAYEHU p
4. Buzyanusayus
- CoznaiiTe rpaduik 3aBUCUMOCTH CMEIICHUS OT BEIMYUHBI KOPPEISAIUN
- [TocTpoiite rpaduk 3aBUCUMOCTH TUCTIEPCUH OLIEHOK OT 00beMa BRIOOPKH
- [IponeMoHcTpUpY#iTE, KaK CMEIIEHNE HE HCUE3aET C POCTOM 00beMa BHIOOPKHU
5. Bvisoowi
- ChopmynupyiTe BBIBOJIBI O BIUSHUH SHIOTEHHOCTH Ha cBoMcTBa orieHok MHK
- O0BsicauTe, moueMy npu dHa0reHHocT MHK O1IeHKH HECOCTOATEThHBI
Texnuueckue HaBwIKU:
- Hanincanue nporpamm B EViews
- Ucnonp3oBanue nukinos a1 MonTe-Kapio MoaennpoBaHus
- AHanu3 pacnpeaeneHuil OleHoK

3ansitne 12: JleMOHCTpanMs CMELICHHs OLICHOK IPH KOPPEJSIMU perpeccopa ¢ OIMOKON
(Monrte-Kapmo) /Cp/
Homamnsist pabora Ne2.3
Tema: CamocTosiTeIbHOE MOJIEIMPOBAHNE MTPOOIIEMBI OITMOOK U3MEPEHHUS.
3agaHue:
1. Mooenuposanue
- CMozenupyiTe CUTYalrIo ¢ OMIMOKaMHU U3MEPEHUS B Perpeccope
- Uctunnas monenb: 'Y = o+ Pi- X + €
- HaGnromaemas nepemennas: "X = X + v, re v - olmOKa U3MEepeHUs
- 3agaiiTe pa3nuyHble AUCTIEPCUHN OIIMOKH U3MEpPEHUs
2. Ananuz
- [TokaxkuTe, Kak OIMIMOKN M3MEPEHUS MPUBOIAT K 3aTyxaHuIo (attenuation bias)
- [IpogemoHCcTpHpYiiTe, YTO CMELICHHE HE HCYE3aeT C pOCTOM 00BbeMa BEIOOPKU
- OLileHHTE BEIMYUHY CMEIICHHS B 3aBUCMOCTH OT COOTHOILIEHUS TUCTIEPCHI
Pesynomam: Ilporpamma B EViews ¢ mopoOHBIMH KOMMEHTapUsIMHU U aHAJTU30M PE3YJIbTaTOB.



3ansaTue 13: Ouenka moaenu ¢ nmomoiisto [V/2SLS. Tect Ha kauecTBO nHCTpYMeHTOB /I1p/
JlaGopaTtopnas padora Ne2.4
Tema: [IpuMeHeHNE METOIa MHCTPYMEHTAIBHBIX IEPEMEHHBIX Ha MPAKTHKE.
enb: OcBouth MeToa 2SLS U MarHOCTUKY KauyeCTBAa HHCTPYMEHTOB.
3aganue:
1. Ilocmanosxa npob.aemol
- PaccmoTpute Monens 00pa3oBaHus U 3apabOTHOM TIATHI
- IlpoGnema: oOpa3oBaHHWE MOXKET OBITh DHJOTCHHBIM (KOppEIUpYyeT ¢ HEeHaOJI01aeMbIMU
CIIOCOOHOCTSIMHU )
2. Oyenxa memooom MHK
- Ouenure mozaens In(WAGE) = Bo + B1-EDU + B2-EXPER + B3:EXPER? + ¢ 06bp19ynpiM MHK
- CoxpaHuTe pe3yabTaThl AJIsl CPABHEHUS
3. Buibop uncmpymenmos
- B xauecTBe MHCTPYMEHTOB JUIsl 00pa30BaHUs PACCMOTPUTE:
- OGpa3zoBanHue poauTeNen
- biinzocTs K KOIIe Ky
- I3meHeHust B 3aKk0OHOaTeNbCTBE 00 00pa3oBaHUU
- O0ocHy#iTe BBIOOp MHCTPYMEHTOB C TOUKHU 3PEHHUSI PEIEBAHTHOCTH U HK30IM€HHOCTH
4. Oyenka memooom 2SLS
- OuenuTe MozeNb C TOMOIIIbIO ByXiarosoro MHK
- [IpoBenute TecT HAa MACHTUDUIUPYEMOCTH (TECT HA BBIPOKICHHOCTh HHCTPYMEHTOB)
- [IpoBenute Tect Ha ciiabbie HCTpYMEHTHI (F-cTaTucTika nepBoro mara)
5. Jluaenocmuxa uncmpymenmos
- [IpoBenute Tect Ha cBepxuAeHTU(GULIIUpYIOIIKE orpannyeHus (Tect Caprana-XaHceHa)
- [IpoBenuTe TeCcT HA PHAOTEHHOCTH (TecT XaycMmaHa, TecT Jypuna-By-Xaycmana)
- UnTepnperupyiite pe3yapTaThl TECTOB
6. CpasHumenvublii aHaIU3
- CpaBnute onenku MHK u 2SLS
- OOBACHUTE pa3In4Ms B OLIEHKAX KOAPPHUIIMEHTOB
- [Ipoananu3upyiiTe N”3MEHEHUE CTaHJAPTHBIX OIINOOK
Hannvie: Vicrione3yiiTe naHHBIE TEKyLIero oOCiIeloBaHHMsS HaceleHus ¢ uHpopmaimendn o6
00pa3oBaHUM POAUTEIICH.

3ausitue 14: Ouenka mojaenu ¢ momomibto [V/2SLS. Tect Ha kauecTBo nHCTpyMeHTOB /Cp/
Homarnsis pabora Ne2.4
Tema: [Ipumenenue 1V-meTona asst OLIEHKH TPOU3BOICTBEHHON (PYHKIINH.
3agaHue:
1. IIpobaema 3n002ennocmu
- B npou3BoJICTBEHHOM (YHKIMHU TPy U KallUTall MOTYT OBITh 3HJIOTEHHBIMH (KOPPEIUPOBAThH
C IPOM3BOAUTEIHLHOCTHIO (PUPMBI)
2. Ilocmpoenue modenu
- OueHuTe Npou3BoACTBeHHYIO (yHKIMI0 MeTogoM MHK
- OueHure Ty e MoAenb METOAoM 2SLS ¢ Hcrosb30BaHUEM HHCTPYMEHTOB
3. Ananus
- CpaBHUTE PE3YyJIbTaThl OLIEHOK
- [IpoBenuTe NOTHYIO TMAarHOCTUKY KaueCTBa HMHCTPYMEHTOB
- CuenaiiTe BBIBO/IBI O HAJIMUUU U CTENIEHU HJOT€HHOCTU
Hncmpymenmoi: PaccMOTpUTE JIarupoBaHHBIE 3HAYEHUs (PAKTOPOB, OTPACIEBBIE CpEAHUE,
MaKpO3KOHOMHYECKHE HIOKH.

Pasznen 3. Moaed Ha OCHOBE NMaHEJILHBIX JAHHBIX
3aunsrue 15: Coznanue nanensHoro Workfile. Onucarensnas craructuka /I1p/



JlaGopatopnas pabota Ne3.1
Tema: OcHOBBI paOOTHI ¢ TAaHETBLHBIMU JaHHBIMUA B EViews.
Llens: HayunTthbest cozmaBaTh U aHAJIM3UPOBATh aHEIbHBIE NaHHBIE B EViews.
3amanue:
1. Cozoanue nanenvruoco Workfile
- Cozpnarite nanensHbId Workfile must manHbIX O cTpaHam 3a 20 jeT
- Ctpykrypa: Balanced Panel, Annual frequency
- Ycra"HoBuTe HICHTHPHUKATOPHI: cTpaHa (cross section) u rox (period)
2. Umnopm u opeanuzayus OaGHHbIX
- UmnopTupyiite nannabie u3 daiima "world_development_indicators.xlsx”
- Y6enutech B MpaBUIILHOM HAa3HAUYEHUH Cross section u period uaeHTH(UKaTOPOB
- [IpoBepbTe cHOamaHCHPOBAHHOCTDH MAHENIN
3. Onucamenvuulii anaiuz
- PaccuuTaiite CBOAHYIO CTATUCTHUKY I10 BCEMY ITyJy JTaHHBIX
- PaccumTaiite cTaTUCTHKH OTAENBHO 1O cTpaHaM (between variation)
- Paccuwmraiite cratucTuku oTeapHO o rojgamM (within variation)
- Co3paiite TabnuUIy CpeTHUX 3HAUYCHUH 10 CTPaHaM U TOJ1aM
4. Buzyanuzayus OaHHbIX
- [TocTpoiiTe rpaduku TMHAMUKH MTOKa3aTeseH sl 5 BRBIOPAaHHBIX CTPaH
- Coszoaiime scatter plot c mpenoamu no cmpanam
- [TocTpoiiTe rUCTOrpaMMBI pacipeIeICHHS TIEPEMEHHBIX
5. Ananuz eapuayuu
- Paznoxwure 0011yr0 Bapualnio KaKI01 epeMeHHol Ha within u between KOMIIOHEHTBI
- Paccuwmraiite nomro within-Bapuamnuu ajis Kax10i epeMeHHOM
- CnenaiiTe BBIBOJIBI O BOZMOYKHOCTH HCIIOJIb30BAHMSI TAHEITHHBIX METO/I0B
llepemennvie nna ananmusa: BBII nHa mymry HaceneHwusi, MHBECTHIIMU, OTKPBITOCTh TOPTOBIIH,
uHIALUsA, 00pa3oBaHue.

3anstue 16: Co3nanue nanensnoro Workfile. Onucarensnas cratucruka /Cp/
Jomamnrasist pabota Ne3. 1
Tema: [ToaroToBka naHeIpHOrO JaTAaCETA [0 POCCUMCKUM PErHOHAM.
3amanue:
1. Coop oanmuwvix
- CobepuTe nannsle 1o peruoHam P® 3a nocneanue 15 jget u3 oTKpbIThIX HCTOUHUKOB (Poccrar,
Bbank Poccun)
- Bxmtounre nokazarenu: BPII, uaBectunnu, HaceneHnue, HHQpacTpykTypa
2. I[loozomosxka
- Co3paiite c6anaHCUPOBAHHYIO MMaHETh
- [IpoBeauTe OYMCTKY NaHHBIX (POITYCKH, BHIOPOCHI)
- Co3paiite He0OXOMMbIE IPOU3BOIHBIE IEPEMEHHBIE
3. Ananuz
- [TpoBeauTe MOTHBIN ONMUCATENbHBIN AHATN3 MAHETN
- [Ipoananu3upyiiTe AMHAMUKY PETMOHAILHOTO Pa3BUTHS
Pe3zynomam: 'oToBbIl K aHanu3y naHenbHbll Workfile ¢ kommeHTapusMu.

3austue 17: Onenka mogenu ¢ pukcupoBanubiMu 3¢ dextamu (FE) /TIp/
JlaGopatopHnas pabora Ne3.2
Tema: OreHka U HHTEPIPETAUS MOJIENeH ¢ PUKCUpOBaHHBIMU Y DeKTamMu.
Llenb: OcBOUTH METOA OICHKH Mojejel ¢ (puKcupoBaHHBIMH 3((eKTaMu M MHTEPIIPETALUIO
pe3yJIbTaTOB.
3agaHue:
1. Pooled OLS ouenxa



- Ouenure Moaelb 3aBucuMoctd BBIT oT nHBECTUIINIT K YEJIOBEYECKOI0 KallUTalIa ¢ IIOMOILBIO
pooled OLS

- 3anummre ypaBHEHUE U MPOAHATTUZUPYUTE Pe3yIbTaThl
2. Within-oyenxa (puxcuposannvie s¢hgpexmot)

- Ouenure Ty ke MoJelnb ¢ (pukcupoBanHbIMU 3 dexramu (within transformation)

- CpaBuute ko3 duruentsl ¢ pooled OLS onenkamu

- OOBsICHUTE pa3IU4IUs B OIICHKAX
3. LSDV-oyenxa

- OueHuTe MOJENh ¢ TIOMOIMIBIO JTaMMHU-TIEPEMEHHBIX i Kaxaoro obwekra (Least Squares
Dummy Variables)

- [Tokaxxute sxkBUBaNIeHTHOCTHh Within 1 LSDV onenok

- [Ipoananu3upyiiTe 3Ha4eHUS UHIUBUAYATbHBIX () (PeKTOB
4. Uumepnpemayus FE moodenu

- O0BsicHUTe, Kak uHTEepHpeTupyroTcsa ko duuuents B FE monenu

- [Ipoananu3upyiiTe BEIMUUHY U 3HAYUMOCTh WHAUBUIYAIBHBIX 3 ()EKTOB

- [IpoBenuTe TECT HA COBMECTHYIO 3HAUMMOCTh (huKcupoBaHHBIX dddexToB (F-tect)
5. Cpasnenue moodenei

- CpaBuute R? within, between u overall

- O6bsacuute, nouemy R? B FE monenu o0sryHO HIKE, yeM B pooled OLS

- [IpoananuzupyiiTe N3MEHEHUE CTAaHJAPTHBIX OIINOOK
Mooenv: "GDP_it=a_i + fi-INV_it+ p-EDU _it + ¢_it’
Jlannwie: [lanens ctpan 3a 1990-2020 roapi.

3ausTue 18: Onenka moaenu ¢ pukcupoBanubiMu 3¢ dexramu (FE) /Cp/
JomamrHss pabora Ne3.2

Tema: Ananu3z 3¢ (HeKTUBHOCTH KOMITAHUHN € y4eTOM (PUKCHUPOBaHHBIX 3(PPEKTOB.
3aganHue:
1. [locmpoenue modenu

- Wcnonb3ysi aHHBIE O KOMIIAHUAX, IMOCTPOWTE MOJENb 3aBUCUMOCTH PEHTA0eNIbHOCTH OT
pasmepa, KalnuTaIoBOOPYKEHHOCTH, MHHOBAITHIA
2. Ananuz

- Ouenure MoJenb ¢ (GUKCUPOBaHHBIMU 3P eKTaMu

- Hurepnperupyiite uHAMBHUAYyalbHble HPQPEKTHl Kak IMoka3aTedb 3((HEeKTUBHOCTH
MEHEHKMEHTa

- Pamxupyiite koMnaHuu 1o 3pGeKTUBHOCTH
Bv1600bi: AHanu3 GpakTopoB, BIUAIOMNX HA 3 (HEKTUBHOCTH KOMIaHHH.

3ausrue 19: Onenka moaenu co ciydaitaeiMu 3¢ dexkramu (RE). Cpasaenue ¢ FE /Tlp/
JlaGopatopHnas paborta Ne3.3
Tema: OuieHka u cpaBHEHHE MOJIeNIel cO Cily4aiHbIMU 3P pexTamu.
[enb: Ocouts onienky RE moneneit u Beioop mexay FE u RE noaxonamu.
3amanue:
1. Oyenxa RE moodenu
- Ouenure MoJenb co cirydailHbIMu 3ddextamu ¢ momonibio GLS
- O0wsicauTe npeanocsiiku RE monenn
- Unrepnperupyiite noinydeHHble KO3)PUIIHMEHTHI
2. Cpaenenue oyeHok
- CoznaiiTe TabNIUIly CpaBHEHUS OICHOK:
- Pooled OLS
- Fixed Effects
- Random Effects
- OOBsICHUTE pa3Iuyus B OlleHKaX KOd()PHUIIMEHTOB



- [Ipoananuzupyiite pa3nuuus B CTAaHJAPTHBIX OIIMOKaX
3. Tecm bpeywa-Ilacana
- [IpoBeaure Tect bpeyma-Ilarana nHa Hanuuue ciaydaiHbIX 3¢ exToB
- Unrepnperupyiite LM-cTraTucTuky
- Cnienaiite BbIBOJ O IpeAnouTuTensHocTd RE Monenu o cpaBuenuto ¢ pooled OLS
4. DkoHomuueckas uHmepnpemayus
- OObsacHUTE, B 4eM SKOHOMUYECKH cMmbich pasnnunii Mexay FE u RE monensmu
- [IpuBeauTe npuMepsl CUTyalyii, KOra IpeoYTUTENIbHA KaKaast U3 MOJEIIEH
- [Ipoananu3upyiite BeTMYNHBI HHAUBUYalbHBIX 3¢ ¢dexToB B RE Mmonenu
5. llpakmuueckoe npumenenue
- Ucnonb3yst JaHHBIE O pETHOHAX, OLIEHUTE MOJIENb PETMOHAIBHOIO Pa3BUTHS
- [IpumenuTte o6a noxxona (FE u RE)
- Jlaiite copeprKaTeabHy0 HHTEPIPETALMIO PE3YJILTATOB
Mooenv: INNOVATION_it = a_i + Bi-R&D_it + B2-SIZE_it + B3-COMPETITION_it + ¢_it°

3aunsTue 20: Onenka mozaenu co ciydaitueiMu 3¢ dexkramu (RE). Cpasuenue ¢ FE /Cp/
Homamnsist padora Ne3.3
Tema: Beioop mexxny FE u RE monensmu 115 aHanmn3a naHeIbHBIX JaHHBIX.
3amaHue:
1. Teopemuueckuii ananu3
- Jlnst kakux TUNOB JaHHBIX npeanouturensia FE Mmoaens?
- JIiist Kakux TUIOB JaHHBIX npeanoutuTenbia RE moaens?
- KakoBbl orpannueHus Kaxaou U3 Mojeneun?
2. Ilpakmuueckoe 3a0anue
- Ucnonp3yst 1aHHbIE 0 TOMOXO3SHCTBAX, IPOAHATTU3UPYITE IMHAMUKY MTOTpeOIeHUs
- O1ieHuTe MOJIEHL 0OOMMH METOJAMU
- O0ocHy#TEe BBIOOp ONTUMATBHON MOJIEIH
Kpumepuu: Teopetndaeckoe 000CHOBaHUE U TIPAKTUYECCKAS PEATH3aIINS.

3ausrtue 21: [Iposenenue tecta Xaycmana /I1p/
JlaGopatopHnas pabora Ne3.4
Tema: ®opmanbHBI BEIOOP MEXKAY MOJIEIAMU C PUKCUPOBAHHBIMU U CIIy4alHBIMU 3 pexTamu.
[Tenb: OcBOUTE NPOBEACHUE U MHTEPIIPETALINIO TECTA XayCMaHa.
3amanue:
1. Teopemuueckue ocHogul
- OOBsICHUTE HYJIEBYIO U AIbTEPHATUBHYIO TUIIOTE3bI TECTa XayCMaHa
- OnummTe CTaTUCTUKY TECTa U €€ paclpeieeHue
- O0BsiICHUTE, KaK MHTEPIPETUPOBATH P-3HAUEHUE TECTa
2. [Iposedenue mecma
- Ouenure FE n RE moaenu miist nanenu ctpan
- [IpoBeaute Tect Xaycmana B EViews
- [Ipoananusupyiite pe3yapTaThl:
- 3HaueHue > CTaTUCTUKH
- CtreneHu ¢cBOOOIbBI
- P-3HaueHune
3. Unmepnpemayus pe3ynomamos
- Ecin p-3nauenue < 0.05: orBepraem Ho, Beibupaem FE monens
- Ecnu p-3nauenue > 0.05: e orBepraem Ho, Bei6upaem RE monens
- O0BACHUTE YKOHOMHUYECKUI CMBICT pe3yibTaTa TecTa
4. YyscmeumenvHocms pe3yromamos
- [IpoBepbTe UyBCTBUTENBHOCTD PE3YJILTATOB TECTA K:
- CocTaBy IEpEMEHHBIX B MOAEIU



- [lepuony anamusa
- Beibopke 00beKTOB
- Cnienaiite BBIBOJBI 00 YCTOWYMBOCTH PE3YIIHTATOB
5. Pacwupennwviti mecm Xaycmana
- [IpoBeaute TectT XaycmaHa AJsl MOJAMHOKECTBA KOA(PPHUIIMEHTOB
- OOBsICHUTE, KOT'/1a 3TO MOKET ObITh MOJIE3HO
- CpaBHUTE PE3YyJIbTaThl IOJHOTO U YACTUYHOT'O TECTOB
Ipaxmuueckuui npumep: Beioop mexny FE u RE m1s Mmonenn s5KoHOMHUYECKOTO pocTa CTpaH.

3austue 22: [IpoBenenue tecta Xaycmana /Cp/
Jomamrusst pabora Ne3 .4

Tema: [Ipumenenne Tecta XaycMana Jyuisi BBIOOpa MOJICTIH.
3anaHue:
1. Ananu3z oanHwvix

- Ucnonp3ys nannbie 0 0aHKaX, OLEHUTE MOJIeNb MPUOBUILHOCTH

- [TpoBeaute Tect XaycmaHna

- Cnienaiite 000CHOBaHHBII BHIOOD MOJIENIN
2. Omyem

- [IpeacraBbTe pe3yabTaThl TECTA

- OOBsICHUTE BBIOOP MOJEITH

- [IpounTepnpeTupyiite pe3ysbTaThl OLEHKH BHIOPAaHHON MOAEIH
I'nybuna ananuza: J1omkHa BKIIIOYATh aHAIW3 YyBCTBUTEILHOCTH PE3YJIHTATOB.

Pazgen 4. Chnenuaju3supoBaHHble MOAEJUM U IOCTPOEHHE IKOHOMETPUYECKOIO
HccJ1e10BaHNuA
3ansaTue 23: OneHka OMHAPHBIX JIOTUT- U TpoOuT-mMozesneit /I1p/
JlaGopartopHas pabota Ned.1
Tema: MogenupoBaHre OMHAPHBIX 3aBUCUMBIX IEPEMEHHBIX.
Llenb: HayunThbes oleHHBATh U MHTEPIIPETUPOBATH MOIEH OMHAPHOTO BHIOODA.
3amanue:
1. IToocomoska Oannbix
- Ucnonb3yiite anHble 0 Bblaye kpeauTos ((aiin "credit scoring.wfl’)
- 3aBucumas nepemennas: DEFAULT (1 - nedonrt, O - Het nedonta)
- OOBSCHSIONINE IEPEMEHHBIE: TOXO]], BO3PACT, KPEAUTHAS HCTOPHS, CyMMa KpeInuTa, CPOK
2. Jluneunas eeposmuocmuas mooens (LPM)
- Ouenure MOIEIb ¢ IToMoIIs 00sr9HOro MHK
- [Ipoananuszupyiire npodiaemsr LPM:
- [Ipenckazanus 3a npenenamu [0,1]
- 'erepockegacTHUHOCTH
- HenmmHEMHOCTh BEpOSATHOCTH
3. Jlocum-moodens
- OneHnTe JIOTUT-MO/IETh METOIOM MaKCUMAIILHOTO TIPaBIOIOI00MS
- 3anuuMTe ypaBHEHHUE MOJETH
- Paccuwnraiite otHOMmIEeHNE mancoB (odds ratio) mis Kax10i mepeMeHHOM
- UnTepnperupyiite ko3 duimeHTs yepes naMeHeHue jorapudma maHcoB
4. Ilpoboum-mooens
- OueHuTe MpoOUT-MOIeNb
- CpaBHHTE OLIEHKU C JIOTUT-MOJEIIBIO
- O0bsacHuTe pa3nuuus B Macitade ko3dduuueHTon
5. Ilpedenvhvie a¢hghexmoi
- Paccuuraiite cpeauue npeaensabie 3 dexTsl 11 00enx Mmoaenei



- Paccumraiite mnpenenbHbie 3¢ ¢EKThl Ui KOHKPETHBIX HaOMIOIEHHH (Hampumep,
3a€MIIHMKA CO CPETHUMHU XapaKTEPUCTUKAMN)
- CpaBHute npezenbHbie 3 (eKTl B JOTUT- U TPOOUT-MOIETAX
6. Cpasnenue mooenetl
- CpaBHHUTE MOJIENN TIO KPUTEPHUIM:
- 3HaueHus Jorapudma mnpasaonosoous
- Unpopmarmonnsie kputepuu (AIC, BIC)
- Jlons npaBUIBHBIX MpeICKa3aHul
- Cnienaiite BBIBOJI O IPEATIOYTUTEILHONW MOJIEITH
Ilpakmuueckue HagvlKu:
- Ucnonb3oBanne komauael binary' B EViews
- UnTepnperanys Ko3pPHUIHEHTOB B HETMHEUHBIX MOZEIAX
- Pacuer npenenbHBIX 3P PEeKTOB

3ansaTue 24: OneHka OMHAPHBIX JIOTUT- U TPoOUT-Mojenei /Cp/
Jomanrasis pabota Ned. 1

Tema: MoaenupoBaHue BEPOATHOCTH TPYI0yCTPOMCTBA.

3amanue:

1. Mooenw

hiae: ¢

- I/ICHOJ'II)SYH JaHHBIC O6CJ'I€,I[OBaHI/I$I pa6oqel71 CHIJIBI, HOCTpOﬁTe MOZACIIb BEPOATHOCTHU

TPYZIOYCTPOMCTBA

- OOBscHsIONINE TIEpeMEHHbIE: 00pa30oBaHKe, BO3PACT, MOJI, PETHOH, OIBIT
2. Ananuz

- OLIeHHUTE JIOTUT- U TPOOUT-MOJIENIN

- Paccunraiite npeaenbHbie 3 HEKThI

- Onpenenute KiIr04eBble GaKTOPbI TPYI0YCTPONCTBA
3. [lonumuyeckue 6v1600b1

- ChopmynupyiiTe peKOMEHIAINH JIJIs1 TIOJIUTUKH 3aHATOCTH

3austue 25: Ouenka kauectBa OnHapHbBIX Mojenei. [Ipornozuposanue /I1p/
JlaGopatopHas pabota Ne4.2
Tema: OreHka KauecTBa U MPOTHO3HAS CIIOCOOHOCTh MOJIENIe OMHAPHOTO BBIOOPA.

L[CJ'ILI OcBouthb METOJbI OICHKHU Kadc€CTBa KJ'IaCCI/I(I)I/IKaLII/II/I " TIPOTHO3HUPOBAHUA B MOJCIAX

OuHapHOTO BBHIOOpA.
3agaHue:
1. Pazoenenue 6vi60pxu
- Paznenute nanusie Ha oOyuatomryto (70%) u TecroByto (30%) BeIOOpKHU
- OueHuTe MoJenb Ha o0ydaroniel BEIOOpKe
- CoxpaHHTE IPOTHO3HI BEPOSTHOCTEHN IJIsi TECTOBOM BBIOOPKH
2. Tabauya kraccugpuxayuu (confusion matrix)
- J1ns paznmunbix noporobix 3HaueHuit (0.3, 0.5, 0.7):
- [Toctpoiite Tabmuiy Kiaccupukaum
- Paccunraiite METpUKHU Ka4yecTBa:
- Tounocts (accuracy)
- TouHocTh mpeackazanus (precision)
- [Tomuora (recall)
- F-mepa (F1-score)
- OnpenenuTe ONTUMAIIBHBIN TTOPOT KTacCU(PUKAIIII
3. ROC-ananus
- [TocTpoiite ROC-kpuByto
- Paccuwnraiite mnomans noa kpusoit (AUC)
- Unrepnperupyiite 3Hauenne AUC



- CpaBuure ROC-kpuBBIE 7151 IOTUT- ¥ IPOOUT-MOeNei
4. Kpuswie mounocmu-nonnomet (Precision-Recall)
- [Toctpoiite PR-kpuByro
- Paccunraiite miomanb nox PR-kpuBoi
- O6bsacuute, koraa PR-kpusas npennouturensaee ROC-kpuBoit
5. Ananuz owubox kraccugpuxayuu
- [Ipoananuzupyiite HabIIOACHUS, [UIS KOTOPBIX MOJIENb OIIHOAeTCs
- OmnpenienuTe XxapakTepHbIE YEPThI JIOKHO-TIOT0KHUTEIBHBIX U JOKHO-OTPUIIATENIbHBIX CIIy4aeB
- [Ipeanoxxure ciocoOb! yay4lleHUs MOAEIN
6. IIpoenoszuposanue
- Ucnonb3yst myuniyro MOAENb, ClIelaiTe MPOrHo3 sl HOBBIX 3aABOK HAa KPEAUT
- PamxupyiiTe 3asBKH 110 BEPOATHOCTHU AedoiTa
- OnpenenuTe MOpoOr sl OA0OPEHUS KpeanTa
annvie: Vcnionb3yiiTe JaHHBIE O KPEAUTHOM CKOpPUHTE ¢ MHpOpMaIueil o peaabHbIX aedonrax.

3ansitue 26: Onenka kauecTBa OMHapHBIX Mozenei. [Ipornozuposanue /Cp/
JomamrHss pabora Ned.2
Tema: Co3ganue CKOPUHTOBOM MOJIEIIH.
3anaHue:
1. Paspabomxa mooenu
- Ha ocHOBe naHHBIX 0 KIMEeHTax OaHKa pa3paboTaiiTe CKOPHHTOBYIO MOJICITb
- [Iporectupyiite paznuunble cienupuKauu
2. Banuoayus
- [IpoBenute Kpocc-BaauaalUiO MOACTU
- Ouennre kauectBo Ha hold-out BeiOOpKe
3. Bueopenue
- [Ipeanoxure MpakTHYECKYIO CUCTEMY OLIEHKH KPETUTHBIX 3asBOK

3ansaTue 27: OneHka JMHAMHYECKON manensHoi Moaenu /I1p/
JlabGopaTtopHnas padota Ne4.3

Tema: OnieHKa TUHAMUYECKUX MOJEJICH Ha MaHEeIbHbIX JaHHBIX.
[lenb: OCBOUTH METO/IbI OIIEHKHU JTHHAMHUYECKHX MaHEeIbHbIX Mojenei (meton Arellano-Bond).
3agaHue:
1. Ilocmanosxa npobaemol

- Paccmotpure moaens naBectuiuit kommnanuit: "INV _it=p-INV_it-1 +y-X it+a i+¢ it

- [IpoGnema: HamuuMe JTarupoOBaHHOM 3aBUCUMOM MTEPEMEHHOM JieJaeT OIIEHKY CMEIIeHHON
2. OyeHka pazHoCmubimM MemoooM

- [IpeoOpasyiite mozens B pasHocTsax: AINV it =B-AINV_it-1 +y-AX it + Aeg_it’

- Ouenure npeoOpa3o0BaHHYIO MOJIENb

- [Ipoananuzupyiite npodaeMbl TON OLIEHKU
3. Memoo Arellano-Bond (GMM)

- Onenure Mozens ¢ nomoup cuctemioro GMM

- Ucnonp3yiiTe TarupoBaHHbIC 3HAUEHUS B YPOBHIX KaK HHCTPYMEHTHI JUIsl pa3HOCTEH

- YKakuTe NpaBUIIbHBIE JIaru AJi UHCTPYMEHTOB
4. [luacnocmuueckue mecmol

- [IpoBenuTe TECT HA ABTOKOPPEIAINIO OCTATKOB (TeCT Aperano-bonaa)

- [IpoBenuTe TECT HA BaNMIHOCTh HHCTPYMEHTOB (TecT Caprana-XaHceHa)

- [Ipoananusupyiite pe3ysibTaThl TECTOB
5. Cpasnenue memooos

- CpaBHHUTE OLICHKH, [TOJIyY€HHbIE PA3HBIMH METO/IaMU:

- Pooled OLS
- Fixed Effects



- Random Effects
- Arellano-Bond GMM
- O0bsACHUTE pa3In4Ks B OLIEHKAX KO PUIMEHTA ITPH JarupoOBaHHOM epeMeHHON
6. Humepnpemayus pe3yiomamos
- UnTepnperupyiite ko3 puiimeHT npu JarupoBaHHON 3aBUCUMON TIEPEMEHHOM
- PaccuuTaiite nonrocpounbie 3QpeKThI
- [Ipoananu3upyiite CKOpOCTh afanTaluu
Mooenv: Jlunamudeckas MOJICJIb MHBECTHITUH KOMITAaHUA 00pa0daThIBAIOIICH TPOMBIIIIICHHOCTH.

3aunsTue 28: OneHka AMHAMUYECKON TTaHeIbHOM Moenu /Cp/
Homamrnsist pabora Ned.3
Tema: AHamM3 HHEPLIUHA B S)KOHOMUUYECKHX ITPOIIeccax.
3aianue:
1. Bvibop mooenu
- BriGepure s3xoHOMUYECKU mporiece ¢ nHepuuel (nHdsums, 6e3padoruria, Kypc)
- [locTpoiiTe TMHAMHYECKYIO TaHEIBHYIO MOJICITh
2. Oyenka
- Ouenure mogaenpb metogoM Arellano-Bond
- [IpoBenuTe AMATHOCTUYECKUE TECTHI
3. Unmepnpemayus
- OnpenenuTe cTereHb MHEPLIUU TpoIecca
- Cnenaiite BBIBOJIBI O JMHAMHUKE MPOIEcca

3aunsitue 29: PaboTa ¢ 5KOHOMETpUUYECKUM HCclieoBanueM (Ha Bbioop) /I1p/
JlabopaTtopHnas pabora Ne4.4
Tema: KommiekcHOe 5KOHOMETPUYECKOE UCCIIEIOBAHHE.
Ilens: IlpuMeHUTH MNONMY4YEHHBIE 3HAHUS [ NPOBEICHHS IIOJHOIO HKOHOMETPUUYECKOTO
UCCJIEIOBaHMUSI.
3aganHue:
1. Bvibop memwi (Ha 6b100p):
- MaKkTOpBI 3KOHOMHUUYECKOT0 POCTa PETHOHOB PO
- OnpenenuTeny THHOBAIMOHHOW aKTUBHOCTH MPEITPUATUI
- MonenupoBaHe BEpOSATHOCTH O€THOCTH TOMOXO3SHCTB
- AHanmu3 3¢ (eKTUBHOCTH 0aHKOBCKOW CUCTEMBI
2. Dmanvl uccreoosanus:
- [TocTaHoBKa 11€7M ¥ 3a/1a4 MCCIE0BAHUS
- O630p IUTEpaTYphl U TEOPETUYECKAS MOJIENb
- OnucaHue JaHHBIX U UCTOYHUKOB
- [IpeaBapuTenbHbIi aHATN3 JaHHBIX
- [TocTpoenue u orieHKa S5KOHOMETPUUYECKON Moenn
- JInarHocTuka MOJ€NM U IPOBEPKa IPEANOCHUIOK
- MnTepnperanus pe3yiabTaToB
- [IpoBepka ycroitunBoctu pe3ynbraToB (robustness checks)
- BriBobI M pekoMeHaanuu
3. Tpebosanus k modenu:
- Ucnonb3oBanue HEe MEHee IByX METOJIOB OLIEHKH
- [IpoBeneHre NoJHOM JUAarHOCTUKY MOJETU
- AHanM3 3KOHOMHUYECKON 3HAYMMOCTH PE3YJIbTATOB
- [IpoBepka Ha HaTU4YKE SHIOTCHHOCTHU M CIIOCOOBI €€ YCTpaHEHHS
4. Ilpezenmayus pe3yibmamos:
- [loarotoBka oT4eTa UCCiI€JOBAHUS
- Co3aHue npe3eHTalnuy U1 3alUThI



- OTBeTHI Ha BOMPOCHI [0 METOI0JIOTUU U pe3yJibTaTaM
Bpems evinonnenus: 2 neoenu.
Kpumepuu oyenxu:
- AKTyallbHOCTb TEMBI
- KauecTBo Teoperndeckoro 000CHOBaHUS
- KoppeKkTHOCTh 5KOHOMETPUYECKOT0 aHATN3a
- 'myOuna unTepnperanuu pe3yabTaToB
- [IpakTuueckas 3HaYMMOCTh BHIBOJIOB

3aunstue 30: PaboTa c 5KOHOMETpHUUYECKUM HcclieqoBanneM (Ha Bbioop) /Cp/
Howmamrasst pabora Ned 4
Tema: [ToaroroBka Hay4yHOUH CTaTbH.
3anaHue:
1. Cmpyxkmypa
- [ToaroToBBTE CTATHIO IO PE3yJIBTATAM HCCIICIOBAHUS
- CrannapTHas CTpyKTypa: BBeJeHHE, 0030p JIUTEepaTyphl, JaHHBIE, METOAOJIOT S, PE3yIbTAThI,
BBIBO/IBI
2. Tpebosanus
- O6wem: 10-15 crpanuir
- Hanmmuwme tabmmi u rpadukoB
- CChUIKM Ha JIUTEPATYPY
- UeTkue BBIBOBI
3. B3awuma
- [lonroroBeTe KpatKyro npe3eHTaiuto (10 MuHyT)
- BynpTe roTOBBI OTBETUTH Ha BOIIPOCHI

O0mmue TpedoBaHMA KO BceM padoTam

dopmar 0T4ETOB:
1. Tumynonsiii 1ucm ¢ ykazanuem.

- Ha3Banus paGotsl

- ®UO crynenra

- I'pynmel

- JlaTbl BHIOJHEHUS
2. OcHosHas yacms.

- [locTanoBka 3a1aun

- Metononorus

- PesynbraTsl (Tabnuipl, rpadukn)

- AHanu3 pe3ybTaToOB

- BriBoiBI
3. llpunoscenus:

- Kon nporpamm (eciu ucnonb3oBaiics)

- Ucxonanbie maHHbIe (€CIU pa3pemieHo)

- JlononHUTENBHBIE PACUETHI
Ilpasuna coauu:
- DnekTpoHHas Bepcus otyera B popmare PDF
- @aiinbl EViews ¢ IOCTpOEHHBIMU MOJEISIMU
- CobmtoieHne CpoKOB CIauH
- CaMOCTOSITENTbHOE BBIIIOJHEHNE PAOOTHI



Ipunoxenue 3

TecToBble BONPOCHI M0 TMCHUILINHE
JxoHoMeTpHuKA (Yriy0JeHHbIH Kypc)

Tecm 1. Ochogvl peepeccuonnozo ananusa (10 eonpocos)

1. YUto ytBepxkaaeT Teopema ['aycca-Mapkosa?

- A) Ouenku MHK Bcerna sBistorcst 3 peKTHBHBIMU

- B) IIpu BeINTOTHEHUH TIPEAIIOCHUTOK Kitaccuueckoir Moaenu orienkn MHK sBisirorcss BLUE
- C) MHK o1neHKu SBISIIOTCS COCTOSITEIbHBIMU IIPU JIIOOBIX YCIOBUAX

- D) MHK MuHuMH3UpYyET CyMMY OCTaTKOB

2. MyJbTHKOJZTMHEAPHOCTh B PETPECCHOHHON MOJICITU IIPUBOTUT K:
- A) YMEHBIIICHHUIO CTaHAAPTHBIX OMIMOOK KO (UIIEHTOB

- B) YBenuuennro cTaHaapTHHIX OITMOOK KO3 (GUIIUEHTOB

- C) Cmemennro oneHoK K03 duuneHTon

- D) Hapymienuto HOpMaabHOCTH OCTATKOB

3. 'eTrepocke1acCTUYHOCTD — 3TO:

- A) ITocTOSIHCTBO TUCTIEPCHH CITy4alHBIX OIINOOK

- B) 3aBucumocts aucnepcun omrOOK OT 3HAYEHUIN perpeccopon
- C) Koppensiuus Mexay perpeccopamu

- D) ABTokoppensiiusi 0CTaTKOB MOJIEIH

4. Jlns quarHocTuku MyJabTukouimHeapHoctu HE ucnons3yercs:
- A) Koadounuent VIF (Variance Inflation Factor)

- B) Tect Vaiita

- C) AHanu3 KOppesALIMOHHON MaTPUILIbI

- D) IMokazatens o0yciosinenHoctu (condition number)

5. PobGacTtHbie cTanaapTHbIe omnOKy (Yaiita) HCTIONb3YIOTCS JUIS:
- A) YcTpaneHus MyJIbTHKOJUIMHEAPHOCTH

- B) Koppekuuu Ha reTepocke1lacTHIHOCTb

- C) UcnpaBnenus aBTOKOppENIALIAN

- D) Ycrpanenus sHgoreHHOCTH

6. Koapdunuent nerepmunanuu R? nokaspiBaer:

- A) Jlomto nucniepcuu 3aBUCUMON IEpeMEHHO, 00BSICHEHHYIO MOJIENbIO
- B) Cratuctudeckyro 3HaYUUMOCTh MOJENN

- C) KauecTtBo nporxosa moaenu

- D) Hannume rerepockegacTHYHOCTH

7. CkoppektupoBaHHbIil kodpdurnment nerepmunanu (adjusted R?) otnmmuaercs ot 06p19HOTO R?
TEM, 4TO:

- A) YuuTbIBaeT 4yucio HaOI0eHUM

- B) llItpadyer 3a BKiIOUeHNE HE3HAYNMBIX TIEPEMEHHBIX

- C) Bceraa Gonbiire 00praHOTO R?

- D) He 3aBucut ot equHuIl U3MEPEHHS IEPEMEHHBIX

8. [Ipu HapyeHUU NPEANnOChUIKH O HOPMAJIBHOCTH OCTATKOB:
- A) Ouenkn MHK cTtaHOBSITCS HECOCTOSATETLHBIMHU
- B) Ouenxkun MHK ocratorcst HeCMeIeHHbIMHU, HO TECThI 3HAUUMOCTH HEHAJICKHBI



- C) Mopenb Henb3s oneHuTh MmeTogqom MHK
- D) YBenmuuuBaercs 3naueHue R?

9. ABTOKOppEIALUS OCTATKOB MEPBOTO MOPSIKA O3HAYAET, YTO:

- A) OmmOKku KOppeTupyIoT ¢ perpeccopamu

- B) Ommbku koppenupyroT co CBOUMU JIATUPOBAaHHBIMU 3HAYCHUSIMU
- C) Perpeccopsl KOppenupyroT MexLy co0oii

- D) Hapymraercst TMHEHHOCTb MOJICIIH

10. Tect JlapOuHa-YoTCcOHA UCTIOJIB3YETCS JIJIsI TPOBEPKHU:
- A) I'erepocke1aCTUMHOCTH

- B) MynbTUKOIMHEAPHOCTH

- C) ABTOKOppENSLIUUA OCTATKOB

- D) HopmanbHOCTH pacnpe/enenus omnook

Tecm 2. Cneyugpuxayus mooeneti u snoocennocms (10 eonpocos)

11. ®uktuBHas (1aMMH) IEpEMEHHAsE — 3TO:

- A) IlepeMeHHas1, npuHUMAlOLIas TOJILKO HYJIEBbIE 3HAUECHUS

- B) [lepemennasi, kogupytorias Ka4eCTBEHHbIE XapaKTePUCTUKU
- C) IlponymienHast nepeMeHHasi B MOJIeu

- D) UncTpymMeHTanbHAs IEpeMeHHas

12. JloBynika 1aMMU-TIepEMEHHBIX BO3HUKAET, KOTJ1a:

- A) B mojiens BKIIIOUAETCSI CIMIIKOM MHOTO JJaMMU-TIEPEMEHHBIX
- B) Bxirouarotest Bce JaMMu-TiepeMeHHbIE AJ1s1 BCeX KaTeropuit

- C) laMmMu-iepeMeHHbIE KOPPEIUPYIOT C IPYTUMH perpeccopaMmu
- D) lamMu-niepeMeHHble UMEIOT MPOIYyIIEHHbIE 3HAUEHUS

13. RESET-Tect Pamcest ncnonb3yeTcs Jij1sl IPOBEPKH:
- A) I'erepockegacTuuHOCTH

- B) [IpaBunbHOCTH QPyHKIIMOHAIBHON (POPMBI MOJIETTU
- C) Hannuus aBrokoppensuuu

- D) KayecTBa HHCTpYMEHTAIBHBIX TEPEMEHHBIX

14. IIpomyck CyIleCTBEHHOM MEPEMEHHON B MOJIENIA MPUBOIUT K:
- A) YBenuuenuio R?

- B) Cmemenuto oreHok ko3 durmenton (omitted variable bias)
- C) YMEHBIIEHUIO CTaHAaPTHBIX OLIHOOK

- D) Ycrpanenuto MyabTHKOJIIMHEAPHOCTH

15. DHIOTEHHOCTh B PErpECCUOHHON MOJIENIA 03HAYAET, YTo:
- A) Perpeccopsl KOppeaupyroT co CilydaifHON OIMOKOi

- B) 3aBucumas nepemeHHasi U3MepeHa ¢ OLIMOKOM

- C) Moziens BKIIOYAET CIMILIKOM MHOTO ITEPEMEHHBIX

- D) Hapymiena nuHeiHOCTh MOAEN

16. MeTto1 MHCTpYMEHTAIbHBIX MEPEMEHHBIX UCIIOIB3YETCS IS:
- A) YcrpaHeHus MyJIbTUKOJUIMHEAPHOCTU

- B) Koppekiuu rerepocke1acTHIHOCTH

- C) Pemienust mpoGaemMbl YHIOTCHHOCTH

- D) Yayumenus kauecTBa mporHo3a



17. Xopomuit UHCTPYMEHT IOJKEH YAOBJIETBOPATH YCIOBUSM:
- A) PeneBaHTHOCTH U YK30T€HHOCTH

- B) HeznaunmocTu u cityqaitHocTH

- C) HopManbHOCTH ¥ HE3aBUCUMOCTHU

- D) JIuHEeHHOCTH 1 TOMOCKEIaCTUYHOCTH

18. JIsyxmarossii MHK (2SLS) — at0:

- A) Metop orieHKH Mojiesiel ¢ (PUKTHUBHBIMU TIEPEMEHHBIMH

- B) Ilpouenypa npuMeHeHHsI METO]a HHCTPYMEHTAIIBHBIX IEPEMEHHBIX
- C) Crioco0 ycTpaHeHHs T€TePOCKETACTUYHOCTH

- D) Tect Ha kavecTBO cnienuUKAINN MOACITU

19. Tect Ha cBepxuneHTUGHUIMpYIomKe orpaHnnyeHus (Tect Caprana) nmpoBepsieT:
- A) Cuiy MHCTpYMEHTOB

- B) DK30r¢HHOCTH HHCTPYMEHTOB

- C) Hannune MyJIbTUKOJIIMHEAPHOCTH

- D) KauectBo pyHKITMOHAIBHON (DOPMBI

20. F-craTtuctuka Ha nepBom miare 2SLS moka3biBaeT:
- A) OG1ee Ka4ecTBO MOJEIN

- B) Cuny unctpymenToB (weak instruments test)

- C) Hanuuue rerepocke1aCTUMHOCTH

- D) CratucTudeckyro 3HaUUMOCTh KO3 PHUITMEHTOB

Tecm 3. [lanenvrvle Oannvle u cneyuanusuposarnvie mooeau (10 éonpocos)

21. ITanensHBIE JAHHBIE — DTO:

- A) JlaHHBIE 110 pa3HBIM OOBEKTaM B OJMH MOMEHT BpEMEHHU
- B) JlanHbIe 10 OTHOMY OOBEKTY 3a HECKOIBKO TIEPHOIOB

- C) JlanHble M0 pa3HbIM 00BEKTaM 32 HECKOJIBKO MEPUOJIOB
- D) DkcnepumenTanbHble JaHHBIE

22. OCHOBHOE MPEUMYIIIECTBO MAaHEIbHBIX JAHHBIX NEPE] KPOCC-CEKIIMOHHBIMH:
- A) BonbIiee Konu4ecTBO HAOMIOACHUI

- B) Bo3M0OXHOCTH KOHTPOJIST HEHAOIIOJA€MBIX UHANBUTY UTBHBIX 2P (HEKTOB

- C) OtcyTtcTBHE TPOOIIEM YHIOTEHHOCTH

- D) Bonee mpocras 06paboTka

23. Mogensb ¢ pukcupoBanubiMu 3P dexramu (FE) npennonaraer, uro:
- A) UnauBunyanbHbie 3)QeKThl KOPPETUPYIOT C perpeccopamu

- B) UnauBuayansabie 3G (HEKTh He KOPPEIUPYIOT C perpeccopaMu

- C) UnnuBuayanbHbx 3 ()EeKToB HE CYIIeCTBYET

- D) Bce 00BEeKThI HIEHTUYHBI

24. Mogensb co ciayyaiiabiMu 3¢ ¢dexkramu (RE) npeanonaraert, uro:
- A) UnauBunyanbHbie 3)PEeKThl KOPPETUPYIOT C perpeccopamu

- B) UnauBuayansabie 3¢ (EeKTh He KOPPEIUPYIOT C perpeccopaMu
- C) UnnuBuayansHbie 3QPEeKTs OTCYTCTBYIOT

- D) DddexTrr onuHAKOBEI 17151 BceX 00BEKTOB

25. Tect XaycMaHa UCTIONIB3YETCS JIA:



- A) IlpoBepku Ha reTePOCKEAACTUYHOCT B TAHEIBHBIX JaHHBIX
- B) Beibopa mexxny FE u RE monensmu

- C) IIpoBepku CTalIMOHAPHOCTH MaHENbHBIX JAHHBIX

- D) Ouenku xauecTBa HHCTPYMEHTOB

26. Jlorut-Moaenb UCIOIb3YETCs, KOT/1a:

- A) 3aBucuMas epeMEHHas HEIIpephIBHAS

- B) 3aBucumas nepemennas ounapuas (0/1)
- C) Ectb npoGemMa MyIbTUKOJTHHEAPHOCTH
- D) [lanHbIe SIBISIOTCS MaHETbHBIMU

27. B norut-monenu k03pPUIHEHTb HHTEPIPETUPYIOTCS Yepes:
- A) Ilpsimoe n3MeHeHue BEpOSATHOCTU

- B) Otnomenue miancos (odds ratio)

- C) AGCOMIOTHBIN PUPOCT BEPOSTHOCTH

- D) DnacTuuyHOCTh BEPOSATHOCTH

28. AUC (Area Under Curve) B8 ROC-ananu3e 1mokasbiBacT:
- A) Jlonro mpaBMIIbHO KJIacCU(DUITUPOBAHHBIX HAOIIOICHUI
- B) CnocoOHOCTh MOZIENH pa3inyaTh KJIACChl

- C) 3naueHue nopora KiaccupuKaium

- D) UyBCTBUTEIHHOCTH MOJICTTH

29. O6006menHbIi MeTo1 MOMEeHTOB (GMM) 0coOeHHO TMoIe3eH IS
- A) Mogeneii ¢ reTepocKe1aCTUIHOCTBIO

- B) JIlunamMuuecKkux maHeIbHBIX MOJIEeH

- C) Mogeneii ¢ QUKTUBHBIMH MTEPEMEHHBIMHU

- D) IlpocTsix nuHEHHBIX perpeccuit

30. IIpu mocTpOCHNN YIKOHOMETPHUYECKOTO MCCIIEAOBAHUS TIEPBBIN 3Tl — 3TO:
- A) COop maHHBIX

- B) IloctanoBKka uccien0BaTeaT»CKOro BOmpoca

- C) Be1bop meToa o1ieHKu

- D) UnTepnperanus pe3yabTaToB



IIpunaoxenne 4

KoHnTpoJsbHbIe padoThl 10 JMCHUIITTHHE
JxoHoMeTpHuKA (Yriy0JeHHbIH KYpC)

Pa3zgen 1. OCHOBBI KJI1aCCHYECKOI0 PerpecCHOHHOI0 aHAJIM3a U HAPYIIeHUEe NMPeANoChIIOK
KonTpoabnas padora Nel
Bpewmst Boinonnenus: 90 MuHyT

Teopemuuecxas yacms (40 6annos)
1. Teopema 'aycca-Maprosa (10 6annos)
- ChopmynupyiTe NpeanoChlIKA KIACCHUECKOW TMHEHHON perpeCCHOHHON MOJIEITH
- Jlokaxkure HecMeleHHOCTh OlleHOK MHK 11pu BBINIOJIHEHNH 3TUX MPEAIIOCHIIOK
- OObsacuute, modyemy omneHkd MHK sBastorcs 3¢hdexkTUBHBIME B KiIacce JIMHEHHBIX
HECMEILIEHHBIX OLIEHOK
2. Mynvmuxonnuneapnocms (15 6annog)
- JlaliTe onpeieneHue COBEPIICHHON U HECOBEPILIEHHON MYJIbTUKOJUIMHEAPHOCTH
- [lepeuncaute Tpu MeTOa JUATHOCTUKHU MYJIbTHKOJUTMHEAPHOCTH
- OnumuTe JBa crnocoda ycTpaHeHUs] MyJIbTUKOJUTMHEAPHOCTH
- [IpuBeauTe mprMep IKOHOMUYECKOM MOJIEIH, TJI€ MOKET BOZHUKHYTh MYJIbTHKOJIJIMHEAPHOCTD
3. I'emepockedoacmuunocms (15 6annos)
- OOBsICHUTE pa3INune MEX]Ty TOMOCKEIACTUYHOCTHIO M F€TEPOCKEIACTUYHOCTHIO
- Onumure npoieaypy recra Yaira
- KakoBbI mocneacTBus reTepoCKeJaCTUYHOCTH JJIA:
a) HecmenieHHoctu oneHok MHK
0) apdexruBHOCTH O1teHOK MHK
B) TECTOB 3HAYUMOCTH
- Uro Takoe poOGacTHbIE CTaHIAPTHHIE OUIMOKH U KOT'/1a UX UCIIOJIb3YIOT?

Ilpakmuuecxas yacms (60 6annos)
3aoanue 1: Ananuz mooenu 6 EViews (30 6annos)
Hcnone3ys ¢aitn ‘macrodat.wfl® (MakposkoHomuueckue nanubie 3a 1990-2020 rr.), BBINOJHUTE:
1. Ouenurte moaens 3aBucumoctu BBII Ha nymy Hacenenust (GDP_pc) oT:
- NUuBectunnii (% ot BBII) - INV
- Yposus toprosmu (% ot BBII) - TRADE
- YpoBHs 00pa3oBanus (CpenHee KoandecTno Jiet) - EDU

Monens: "GDP_pc = o+ f1-INV + B2 TRADE + :-EDU + ¢’
2. IlpoBenuTe AMArHOCTUKY MOJACIIU:

- Paccunraiite VIF nns kaxxaoro perpeccopa

- [TpoBeaute Tect YailTa Ha FETEPOCKETACTUYHOCTh

- [IpoBenute Tect JXKapka-bepa Ha HOpPMaTBHOCTh OCTATKOB

- [IpoBenure Tect [JapOuHa-YoTCcOHA HA aBTOKOPPEISAIIIO
3. B ciiyqae oOHapyxeHus npobiem:

- Ilpu HanMUMU TreTepOCKEAACTUIHOCTH MIEPEOIEHUTE MOJENb ¢ pOOACTHBIMU CTaHIAAPTHBIMU
omuOKamMu

- CpaBHUTE pPe3yIbTAThl C UCXOIHOM OLIEHKOM
4. aTepnpeTUpyHTe MOTYYEHHBIE PE3YIbTATHI:

- DKOHOMHUYECKHH CMBICIT KO3 PHUIIUEHTOB

- CraTucTuyeckas 3HaYMMOCTh [IEPEMEHHBIX

- KauectBo monenu (R?, F-cratucruka)
3aoanue 2: Anarumuuecxas 3aoada (30 6annos)



Janbl pe3ynbTatsl perpeccuu (50 HaOmo1eHM):
3aBucumas nepemenHas: CONS (norpebnenue)
[Tepemennas  Koadd. Crt. ommbka t-ctar. P-3HaueHwue
Koncranra  150.2 25.1 5.98 0.000

INCOME 0.68 0.12 5.67 0.000

WEALTH 0.05 0.03 1.67 0.100

EDU 354 18.2 194 0.058

2=0.85
Adjusted R?=0.83
F-cratuctuka = 42.3 (p = 0.000)
DW =145

NN

1. Paccuuraiite 95% noBeputenbHblil nuuTepBai g koddduuuenta npu INCOME

2. Ilposepwte runote3y Ho: B(WEALTH) = 0.1 npotus Hi: B(WEALTH) # 0.1

3. Kakue npeanoceuiku MHK npoBepstoTcst ¢ HOMOIIbo CTaTUCTAKH DW?

4. YT0o MOKHO CKa3aTh O KAYECTBE MOJIEJIM HA OCHOBE MPECTABICHHBIX PE3YyJIbTaTOB?
5. Ilpennoxute BO3MOXKHBIE YITyULICHHUS] MOJEIIN

Paznen 2. Cnenudukanmusi Moae M U CTOXaCTHYECKHE Perpeccopbl
KonTposbnas pabora Ne2
Bpewmst Boinonnenus: 90 MunyT

Teopemuueckas yacms (40 6annos)
1. Cneyugpurxayus mooenu (15 dbannos)
- OOBsicHUTE, AJI YETO B PErPECCUOHHBIE MOJIENIN BKIIIOYAIOT (DMKTHUBHBIE IEpEMEHHbBIE
- [IpuBeauTe mpUMep MCHOIB30BAHUS (PUKTHUBHBIX EPEMEHHBIX JJIS yUeTa:
a) Ce30HHOCTH
0) CTPYKTYPHBIX H3MEHEHUI
B) KQUECTBEHHBIX XapaKTEPHCTUK
- Yro Takoe "NMoByIIKa JaMMH-TIEpEMEHHBIX" U Kak ee n30exarb?
- Onummre npouenypy RESET-tecta u nHTEpIIpeTaninio €ro pe3yabTaToB
2. IIpobaemol cneyugpuxayuu (10 6annos)
- KakoBbI oCII€ICTBHS IPOITYyCKa CYIIECTBEHHON NEPEMEHHON?
- KakoBbI 1ociieicTBUS BKIIIOUEHHSI HECYIIIECTBEHHON TIepEMEHHOM?
- Kak M0oHO npoBepuTh NpaBUILHOCTD (PYHKIMOHAIBHON GOpMBI MOETH?
- YTto Takoe TeCT Ha BKJIIOUEHHE/UCKITIOUEHNE TIEPEMEHHBIX ?
3. Dnoocennocmo u memoo 1V (15 bannos)
- [laiiTe onpenenenye HA0T€HHOCTH B SKOHOMETPUUECKOW MOJIETTH
- [lepeuncnure Tpy OCHOBHBIE TPUYHHBI SHAOTC€HHOCTH
- OOBACHUTE UHTYUILIMIO METO]a UHCTPYMEHTAJIBHBIX MIEPEMEHHBIX
- ChopmynupyiiTe TpeOOBaHUA K "XOpouieMy' HHCTPYMEHTY
- Onnmmre npouenypy asyxmarosoro MHK (2SLS)

Ipaxmuyeckas wacmo (60 6annos)
3aoanue 1: Cneyugpuxayus mooenu (20 6annos)
Hcnonb3ys ganHeie o 3apabotHoi ruiare (‘wage data.wfl), BeimonHuTe:
1. Ouenute 6a3zoByto mojenb: In(WAGE) = o + f1-EDU + B2-EXPER + ;-EXPER? + ¢
2. [lo6aBbTe B MOZIEh (PUKTUBHBIC IEPEMEHHBIE:
- GENDER (1 - my>xunna, 0 - )KCHIITHHA)



- UNION (1 - unen npodcorosa, 0 - He 4iieH)

- Pernon (3 perunona: North, Center, South)
3. Ilposenute RESET-Tect st mpoBepku GyHKIMOHATBLHON (POPMBI
4. IlpoBeauTe TECT Ha BKIIIOUYEHHE JOTIOJHUTEIBHBIX IEPEMEHHBIX:

- MARITAL (cemeliHO€ MOJIOKECHHE)

- HEALTH (cocrosinue 310pOBbs)
5. CpaBuute moaenu o kpurepuro AIC/BIC

3aoanue 2: Memoo uncmpymenmanoHulx nepemeHuvix (25 6annos)
PaccmoTtpuTe Mozenb cripoca U MpeasioKeHUs:

Chopoc: Q=00+ oi'P+o2Y+u

[Mpennoxenue: Q =Po+ PP+ P2 W+ v

rue:

- Q - KonIMYecTBO TOBapa

- P - uena ToBapa

- 'Y - noxox norpedurenei

- W - 3atpaTsl Ha IPOU3BO/ICTBO

- U, V - ciyyaiiHble OIMOKU

1. [Touemy orneHka ypaBHeHus cripoca o0bryHbIM MHK MokeT maBath cMeleHHbIC OIICHKH?
2. Ilpennoxute noaxoAsiiue HHCTPYMEHTHI /1715 IIepeMeHHoM P B ypaBHeHnu cipoca
3. Ucnonw3ys ¢aiin ‘market data.wfl’, onieHuTe ypaBHEHHE cripoca:
a) O6bryHEIM MHK
6) Metonom 2SLS ¢ unctpymentom W
4. Ilposenure:
- TecT Ha PK30reHHOCTH UHCTPYMEHTOB (TecT Caprana)
- Tect Ha cnaObie nHCTpYMeHTHI (F-cTaTucTHKa nepBoro mara)
- Tect XaycmaHa Ha SHIOT€HHOCTh
5. CpaBHUTE pe3ynbTaThl U CAEIANTE BBIBOJBI

3adanue 3: Monme-Kapno cumynayus (15 6annos)
Hanummwmre nporpammy B EViews (unu onummure ajropuTMm) i AEMOHCTPALMU CMEIIEHUS
ouenok MHK mipu sHporessocru:
1. Crenepupyiite TaHHBIE IO CIEAYIOIEH CXEMeE:
X=05Z+e
Y=2+15X+e:
corr(er, €2) = p
rae p Bapsupyercs ot 0 1o 0.8
2. JIy1g KayK0oro 3Ha4€Hus p:
- Ouenute mozens Y o X o6braabiM MHK (1000 pa3)
- Paccuuraiite cpeqHee 3HaueHUE OLEHKH 1
- Paccuuraiite cMmenieHre OneHKn
3. IlokaxuTe rpaguecKy 3aBUCUMOCTb CMEILIEHHS OT P
4. OOBSICHUTE MOTYyUYCHHBIE PE3YJIHTATHI



Pa3nea 3. Mogesan Ha OCHOBe NaHeIbHbBIX JaHHBIX
KonTpoasnas padora Ne3
Bpewms Bemonnenust: 90 MUHYT

Teopemuueckas wacmo (40 6a1108)

1. Ilanenvuwie oannvie (15 6annos)

- JaiiTe onpenesieHNe NaHeIbHbIX JaHHBIX

- B uem npenmy1iecTBa naHeNbHBIX JaHHBIX MEPE] KPOCC-CEKIIMOHHBIMU?
- Yo Takoe cOamaHCHUpPOBaHHBIC M HECOATaHCHPOBAHHBIC MTaHEIN?

- Kakue Monenu nucnons3yroTes AJis aHAIU3a MaHeIbHBIX TaHHBIX ?

2. Mooenu ¢ ¢puxcuposannvimu u cayuavnvimu sgppexmamu (15 6annos)
- B yeM konnenryansHoe pazinune mexay FE u RE monensimu?

- Kak ouenuBaercs FE-monens (aBa crioco6a)?

- Kak ontenuBaercsa RE-monens?

- KakoBsI mpenmMyIiiecTBa ¥ HEAOCTATKU KaxI0H Mojemn?

3. Tecm Xaycmana (10 6annos)

- Kakyro runoresy mpoBepsieT Tect Xaycmana?

- OnuummTe npoueaypy MpoBeIeHus TecTa

- Kak uHTEepIipeTUpYIOTCS PE3yNIbTaThI TECTa?

- Uto nenathb, €CiM TECT AaeT NOTrPaHUYHBIA pe3yabTaT?

Ilpaxmuueckas uacmo (60 6an08)
3adanue 1: Paboma ¢ nanenvuvimu oanuvimu (35 6a1108)
Ucnonwiys ¢aiin firms_panel.wfl® (manusie no 100 kommanusm 3a 2010-2020 rr.), BBIIOJIHUTE:
1. Cospatite manensuslii Workfile B EViews
2. IIpoBeauTe onucaTeNbHbINA aHATU3:
- CBOJIHYIO CTaTUCTUKY II0 IEPEMEHHBIM
- I'padpuxu nunamuku uid S5 cirydaifHO BBIOpAHHBIX KOMIIaHHUM
- AHaJIM3 BHYTPUTPYIIIOBOM U MEXIPYNIIOBON BapUaIiu
3. Ouenure Mozenb 3aBUCUMOCTH ITpou3BoauTenbHOCTH Tpyaa (PROD) ot:
- Kanmranosoopyxennoctu (CAPITAL)
- Kpanmuduxkanuu padoraukos (SKILL)
- Pazmepa komnanuu (SIZE)
CJIETyIOIIMMH METOJIaMU:
a) Pooled OLS
0) Fixed Effects (within-omenka)
B) Random Effects (GLS-omenka)
4. JIns KaxXJ 10U MOACIH:
- 3anuiunTe ypaBHEHUE PErpPecCcun
- OLIeHUTE CTAaTUCTUYECKYIO 3HAUUMOCTh KO3 (PHUIIMEHTOB
- Paccunraiite 31acTHYHOCTH

3adanue 2: Bvibop mexcoy FE u RE (25 6annos)
Ha ocHOBe OLIEHOK, ITOTy4Y€eHHBIX B 3a1aHuu 1:
1. IlpoBenute Tect bpeyma-Ilarana Ha Hanuuue cirydaitHbIX 3 HEKTOB
2. Ilposenute Tect Xaycmana aist Beroopa mexay FE u RE monensmu
3. Ha ocHOBe pe3ynbTaToB TeCTOB 000CHYHTE BEIOOP ONTHUMAIbHON MOEH
4. JInst BBIOpaHHOW MOJICIIH:
- UnTepnperupyiite ko3¢ puuneHTs1
- [IpoBeauTe TecT Ha HAJIMYKME UHAUBUAYAIBHBIX 3 (eKToB
- OLileHUTE Ka4eCTBO MOJIENH
5. PaccmotpuTe pacmpeHHyo MOACIb ¢ BpeMEHHBIMU d(hPeKTaMu:



- lo6aBbTE BpeMEHHBIE TaAMMU-TIEPEMEHHBIE
- [IpoBenuTe TECT HAa 3HAYUMOCTH BpEMEHHBIX (D PEKTOB
- CpaBHHTE C MOJIETIBIO TOJIBKO C MHAMBUIYATbHBIMH (P PeKTamMu

3adanue 3: Dxonomuueckasn unmepnpemayus (Oonoanumenvto, 10 6annos)
Ha ocHOBe pe3y/IbTaToB aHaIM3a:
1. Chopmymnupyiite BBIBOABI O (DaKTOpaxX, BIMUSIONIUX HA IPOU3BOIUTEIBHOCTh TPy 1a
2. JlaiiTe peKOMEHIAIIMH 110 YIIPABICHHUIO MPOU3BOJIUTEIBHOCTHIO:
- Kakwue ¢akropsl umeroT HanbosbIIee BIusHue?
- Kakue ynpaBieHueckne pemeHus MOXKHO MPEII0KUTH?
- Kakue nonoJiHUTeIbHBIC JaHHBIC ObLIN OBI ITOJIC3HBI JIJIs aHaIn3a?
3. OneHnTe BO3MOKHOCTH IPOTHO3HPOBAHMS IMPOU3BOJUTECIIEHOCTH HA OCHOBE IOCTPOCHHOM
MOJIeTTH

Paznen 4. Croenuaju3upoBaHHble MOJeJM M MNOCTPOEHHE HKOHOMETPHUYECKOIO
HCCJIeJOBAHNS

Kountpoabnas padora Ned (UTorosas)

Bpewms Boinonnenus: 120 MunyT

Teopemuuecxas yacms (40 6annos)

1. Mooenu bunaproeo gvibopa (15 6annos)

- [Touemy o6wrunbIit MHK He moaxoauT muist MoaeupoBaHust OMHApHOMN 3aBUCUMOM ITEpEMEHHON ?
- BeiBeiuTe QpyHKIIMIO MTPaBAONOA00MS IS TOTUT-MOJCITH

- OOBsCHHTE, KaK HHTEPIPETUPOBATH KOA(DPHUITUEHTHI B JIOTHT-MOJIEITH

- B uem pa3Huua Mexay JIOTUT- U IPOOUT-MOJENSAMU?

- Uto Takoe nipeaenbHbie 3 (PEKTH 1 KaK UX PaCcCUUTHIBATH?

2. Oyenka kauecmea mooenet (10 6bannos)

- Kakne moka3zarenu UCTIONB3YIOTCS JJI OIEHKH KadecTBa Mojiesield OMHApHOTO BRIOOpA?
- Uto nokassiBaeT ROC-kpuBas?

- Kax unrepnperupyercs AUC cratuctuka?

- Yro Takoe Tabnuua kiaaccudpukanun (confusion matrix)?

- Kakue meTpuku kauecTBa KiaccupUKaUU Bbl 3HaeTe?

3. Memoo GMM u ounamuueckue nanenvivie mooeau (15 6annos)

- B uem coctouT ocHOBHasI njiest 0000IEHHOTO METO/1a MOMEHTOB?

- [Touemy GMM 0co0GeHHO T0JIe3€H IS TaHEIbHBIX JaHHBIX?

- Onummre npobaeMy TMHAMHUYECKUX TTaHEIbHBIX MOIeTeH

- Kak meton Arellano-Bond pemraet mpobiemMy SHAOT€HHOCTH B TMHAMUYECKUX MAHENSIX ?
- Kakue nuarnoctuueckue tectsl nmpoBoasarcs mit GMM oneHok?

Ilpakmuuecxas yacms (60 6annos)
3adanue 1: Mooenu bunapnozo vibopa (25 6annos)
Ucnonw3ys nanabie 0 Bbimaue kpeautoB (“credit data.wfl’), BeimonaMTE:
1. Ouenure BeposTHOCTH Aedonra (DEFAULT = 1) ¢ momorpo:
a) Jluneitnoit BepossTHocTHOM Moaenu (LPM)
0) Jlorut-mMmoaenu
B) [Ipobur-monenu
OOBsCHAIOIINE IEPEMEHHBIE:
- INCOME (romoBoii 10x0.)
- DEBT (ypoBeHb 3a1015KEHHOCTH)
- AGE (Bo3pacr)
- CREDIT_SCORE (kpeauTHbIi peUTHHT)
2. JIs1 KaXKa0i MOJICIIH:



- UnTepnperupyiite ko3 punneHTs
- Paccuwnraiite npenenpHbie 3OQPEKTHI 17151 CPeAHETO HAOIIOACHUS
- O1ieHUTE CTAaTUCTUYECKYIO 3HAYMMOCTh IEPEMEHHBIX
3. CpaBHUTE MOJEIH:
- 1o xputepusim AIC/BIC
- [lo kadecTBY NporHo3a (Ha TECTOBOM BHIOOPKE)
4. OneHnTe Ka4ecTBO KiIaccu(UKaluu:
- [TocTpoitte ROC-kpuByt0 114 JydIiei MoAeIn
- PaccunTaiite AUC
- [Toctpoiite Tabauiy knaccudukanuu npu mopore 0.5
- Paccuunraiite TOUHOCTB, IOJHOTY, F-Mepy

3aoanue 2: [lunamuueckas nanenvnas mooens (20 6annos)

Hcnone3yss maHenbHbIE JaHHbIE O UWHBECTHIMAX KommaHuii (‘investment panel.wfl’),
BBITIOJTHUTE:

1. Ouenure TMHAMUAYECKYIO MOJIETIb UHBECTULIMH:

AN

INV_it = Bo + Bi-INV_i,t-1 + B2-PROFIT it + f3-SIZE it+ a_i + ¢_it
rjae:
- INV - naBectunu
- PROFIT - mpu6sLin
- SIZE - pa3zmep xommanuu
- 0.1 - ”HAUBUAYAIBHBIN 2P hEeKT
2. Ucnonesyiite metox Arellano-Bond (GMM) asnist onieHKH
3. IIpoBeauTe THarHOCTUKY:
- Tect Ha aBTOKOppEJALMIO OCTATKOB (TecT AperuiaHo-bonna)
- Tect Ha BanmuaHOCTH MHCTPYMEHTOB (TecT Caprana-XaHceHa)
- Tect Ha paznuuue B KOAPPHUIHEHTaX (TECT Ha YCTOWYHBOCTD)
4. CpaBHUTE PE3YJIBTATHI C:
a) Pooled OLS
0) Fixed Effects
B) Random Effects

3adanue 3: [Ipoexm sxoHOMempureckoeo ucciedosanus (15 6annos)
Bri6epute Temy nccnenoBaHus (HampuMmep, U3 MPpeI0KEHHBIX):
1. ®akTOpBl 5KOHOMHUYECKOIO POCTa pErMOHOB PD
2. OnpenenuTenn MHHOBAIIMOHHOM aKTUBHOCTH NPEAIPUATHI
3. MonenupoBaH#e BEpOSITHOCTH 0€3pa00THIIBI
st BBIOpaHHOM TEMBI:
1. Chopmynupyiite ucciae10BaTeIbCKII BOIPOC U THIIOTE3bI
2. lpenynoxure cenuUKaIuio MOIEIH:
- 3aBucuMas iepeMeHHas
- OOBsCHSIONINE TIEpEMEHHBIE
- OxuiaemMble 3HaKU KO3 (HUITMEHTOB
3. Onumure npeanojaraeMblii HA0Op JAHHBIX:
- UcTOYHUK TaHHBIX
- [lepuon HabmroneHMI
- Enqunnnet HabmoaeHus
- Meton c6opa qaHHBIX
4. Ilpennoxure METOJOJIOTHIO UCCIIEIOBAHUS:
- MeTon o1ieHKU MOAETH



- JIMarHOCTUYECKUE TECTHI
- [TpoBepka yCTOMYMBOCTH pe3yIbTATOB
5. Onuiure 0XXuaaeMble MPaAaKTUUECKUE PE3yIbTaThl U UX 3HAYUMOCTh

Kpumepuu oyenku xonmponbHuix pabom

Paszoenwv 1-3:

Teopernueckas yacts (40 6amI0B):

- [Tonnota otBeta: 0-15 6amios

- Tounocts onpexaenenuii: 0-10 GanoB

- Jlornunocts uznoxenus: 0-10 6amion

- [IpuBenenne npumepos: 0-5 6amios

Ilpaxmuueckas uacmo (60 6a1108):

- KoppekrHocTs pacuetoB: 0-25 6annos

- UnaTepnperanus pe3ynbpratoB: 0-20 6amios

- Opopminienue orgera: 0-10 GammoB

- OtBeThI Ha Bompockl: 0-5 6amioB

Pazoen 4 (Mmoecosas):

Teopernueckas yactb (40 6amioB):

- [lorumanue meronos: 0-15 Gainos

- YMenue cpaBHUBATh oaxoasl: 0-10 6ammos

- 3HaHue nuarnoctudeckux npoueayp: 0-10 6amios

- [lonnmanue orpannueHuii MeTo0B: 0-5 6aIoB

Ipaxmuyeckas yacmo (60 b6annos):

- Bnanenne nporpamMmmubsiM obecrieuenunem: 0-20 6amios

- KauectBo 3x0oHOMeTpryeckoro ananusa: 0-25 6amion

- HaBobiku unTepnperanuu: 0-10 6annos

- KauectBo BBIBOIOB: 0-5 OasioB

IlIxana nepesooa 6annos 6 oyeHky:

- 0-49 6am1oB: HEYIOBIETBOPUTEIHHO (2)

- 50-69 6aiI0B: yAOBIECTBOPUTEIBHO (3)

- 70-84 6anna: xoporo (4)

- 85-100 6amtoB: oTauaHO (5)

Bpems evinonnenus u ycnosusi:

- KoHTpOIbHBIE paOOTHI MPOBOIATCS B KOMIIBIOTEPHOM Kjlacce

- Pazpemaercs ucnonb3oBanne EViews 1 cripaBOYHBIX MaTepHAIOB
- 3anpeniaeTcs UCIOJIb30BaHNE UHTEPHETa U MOOMIIbHBIX YCTPOUCTB
- Kaxxnas pabora paccuntana Ha 90-120 MuHyT

Pexomenoayuu no noocomosxke:

1. [ToBTOpUTE TEOPETUUECKUIT MaTepHall IO KOHCIIEKTaM JIEKITUit

2. IlpaxTtukyiitecs B padbote ¢ EViews Ha npuMepax u3 ceMHHapoOB
3. [IpopemaiiTe TUMOBBIE 3a/1a4 U3 YUEOHBIX TOCOOMI

4. 3yuuTe MpuUMepbl HHTEPIPETAIUN Pe3yIbTaTOB YKOHOMETPHUECKOTO aHAIIN3a
5. IToaroToBRTECH K OTBETAM Ha BOIPOCHI 0 IKOHOMUYECKOMY CMBICITY MOJIEeH



IIpunaoxenne 5

Buasbl padoT ¥ IKAJIbI OLEHOK 10 TUCHUIIJIMHE

JxoHoMeTpHuKA (Yriy0JeHHbIH Kypc)

JladopaTopHasi(mpakTu4yeckas) /Jlomamnss padora

JlaGopaTtopHass paboTta — BUJ NPAKTHYSCKUX 3aHATHH, HANPABICHHBIX Ha YIIyOJIeHHUE H
3aKpeIieHHe TEOPETHUYSCKUX 3HaHUI 4Yepe3 (OPMHPOBAHHE HABBIKOB MOCTPOCHHS, OICHKH U
JMAarHOCTUKH  SKOHOMETPUYECKMX MOJENIEH C  HCIOJb30BAHHEM  CICIHUATM3HPOBAHHOTO
nporpamMmmHoro obecrneuenus (EViews, R, Python) mox pykoBoacTBoM mpemnogaBaTers.

[enb: OTpaboTKa IpaKTHYECKUX YMEHUH M0 00paboTKe IMIMMPUIECKUX JaHHBIX, CHIEIU(PUKALINN
MoJieJIel, MPOBEpKe MPEANOCHUIOK, MHTEPIIPETAIMU PE3YIbTATOB U (HOPMYITHPOBKE BHIBOJIOB.

®dopmar:
Ha ayautopHOM 3aHSATHM TMperojaBaTellb pa3dHWpaeT IMOCTAaHOBKY 3a/add, JEeMOHCTPHPYET
HEOO0XOIMMBI MHCTPYMEHTAPHI U METO/Ibl PELLICHHs], TOACHAET TpeOOBaHUA K 0()OPMIICHHUIO.
OxoHUaTenbHOE BHIIOJTHEHNE B 0POPMIICHHE PaOOTHI POBOJIUTCS CTYAEHTOM CAMOCTOSITEIIFHO B
Ka4yecTBE JIOMAITHET0 3aJaHMUs.
['oToBas paboTa caetcs B SIIEKTPOHHOM BHUJIE€ K HAYaJTy CIEAYIOUIETo Ja00paTOPHOTO 3aHITHS U
BKJIIOYAET:

1. @aiin npoekrta (Hanpumep, .wfl' mig EViews unu ".Rmd’/ .ipynb’ mis R/Python) c
BBINOJIHEHHBIMH pacyeTaMu U rpadukamMu.

2. Tlucemennbrii otuer B (opmare .pdf mnmm “.docx’, comeprkammii MOCTAaHOBKY 3aJayH,
UCIOJIb30BaHHbIE JaHHbIE, ONUCAHWE METOJOB, pe3yJbTaThl B BHJE TaOMUI U IpadUKOB, MX
HKOHOMHYECKYIO HHTEPIPETAIHIO U BBIBOIBI.

[MpoBepka: PaGora orenmBaercs npernogaBareneM. OOHApyKEHHbIE ONIMOKU W 3aMeYaHUs
00CYX/Tat0TCs CO CTYICHTOM WHJIMBUAYAIBHO WM B TpyIIe. BICTaBIsSETCS HTOTOBasI OLICHKA.

BrinosHeHHas foMalrHss padoTa c1aeTcs Mo pacUCaHMIO CIICAYOIIEH MPaKTHIeCKOH padoTHI B
Buje Qaiina.

Pabora mpoBepsiercs npenogaBareneM. OmuOKH 00CYXIAIOTCS CO CTyIEHTOM. BricTaBnsieTcs
OLICHKA.

Ilxana oyenusanus ypoeHs yMeHull ¢ NOMOWbI0 NPAKMU4EeCKol pabomwl

Huskni, (DpaEMeHTa HO]ierHOCT JocraTouynsl | Beicokui, <
0-30 pbIM, g i, 85-100 2
31-59 60-69 | o
0aJ10B 70-84 6ania | 6a/uIoB ~
0aJ10B 0aJ10B © | &
Pemenne 3amaua 3amaua 3amauva 3amauva 3amaua X1 10,6
MOCTABJICHHOW | pelleHa pelieHa peleHa peleHa pelieHa
3a7a9u HEBEPHO, HEBEPHO, XOJI | HEBEPHO, XOJ[ | BEPHO, €CTh | BEPHO, €CTh
X011 peLeHus pereHust He Oomnee 4 | He Oonee 2
pereHus BEPEH, €CTh | BEPEH, €CTh | MEIKUX MEJIKHX
omubo4YeH, | rpyobie He Oosee 5 | ommOOK. OIMO0K
€CTh IpyOBI€ | OMINOKH MEJTKHX
OIIINOKHU OIINOOK,
OKa3aBIIHX




BO3JCHCTBUE
Ha OTBET
Odopmienne | He Bonpimas Ectp He | Ectb He | Ectp He | X2 | 0,3
pe3yNbTaToB BBIJIEP)KAHbI | YaCTh Oonee 5 | Gonee 4 | 6onee 2
TpeOOBaHUS | TPEOOBAHMUN | MEJIKUX MEJTKUX MEJTKUX
K HE OInO0K B | OIIMOOK B | OoMOOK B
oQOpMIIEHH | BBIIIOJIHEHA opopmiieHuu | opopmieHUH | 0HOPMIIEHUN
10
CoeBpemenHo | He cBoeBpeMeHHO, CgoeBpemenHo, 100 6an108 X301
CTb ClIauu 0 0as10B
Hrorosas 0,6*X1+0.3*X2+0.1*X3
OlleHKA

KonTpoasnasi padora

KonTponbHas pabota — HHCTPYMEHT 0053aT€TbHOT0 00BEKTUBHOTO KOHTPOJIS 3HAHUI CTYIEHTOB,
oOyyaromuxcs o JUCUUIUIMHAM, obecnieunBaeMbIX kKadeapoit OMM.

Llenbl0 KOHTPOJIBHOM pabOTHI ABISETCS OLIEHKA YPOBHS TEOPETUUYECKUX WIIM/U MPAKTHYECKUX
3HaHUHM, TPUOOPETEHHBIX B pPAaMKaxX JEKIMOHHBIX M TPAKTUYECKUX 3aHATHH  U3ydaeMbIX
JUCIUIUINH.

KonTponbHas paboTa BBIIOIHSAETCS U CIAETCS Ha MPOBEPKY MPENOJaBaTEINIO B BUE MMChMEHHBIX
OTBETOB Ha BOIIPOCHI U3 TEOPETUYECKOM YacTW M3y4yaeMoro mpeameTa win/u B Buue (aiina c
pelIeHHO 3amadeil B cpelne MNPOPEecCHOHATBHOIO MPOrpaMMHOr0 oOecredeHHs, KOTOPBIM
MO/JIEPKUBAETCA U3yyaeMasl TUCLIUILIMHA.

KoHnTponbHas pabora ObIBaeT: ayAUTOPHOM (BBIIIOJIHAEMON BO BpEMs ayJUTOPHBIX 3aHITHH B
IPUCYTCTBUM NPENOJIaBaTessl) U JOMAIIHEN (BBIIOJHAEMON K ONpEAEeIEHHOMY CPOKY J0Ma);;
(bpoHTaNbHON (BBIMOJNHSAET BCSA TPyNNa) M HHIWBUIYAJbHOW; TeKylled, pyOexHON wuiu
IIPOMEKYTOUHOM.

KOHTpOHBHaH pa60Ta CIYy>XUT I OHCHKHU  OCBOCHHA
HpO(I)eCCI/IOHaJ'IBHBIX KOMHeTeHHI/Iﬁ YPOBHA «3HATH» H «KYMCTb».

oOmenpogecCHOHAIBHBIX U

Aneopumm oyenusanusi KOHMPOILHOU pabomvl

1. OmpenensieTcss KOIM4ECTBO TeopeTudyeckux BompocoB — N M yueOHBIX 3amad — M B
KOHTPOJIbHOM paboTe;

2. Ompexensiercs: KOJIUYECTBO OAITIOB, MPUXOA[IIMXCS HA BOMPOCH! — V, Ha 3agaun — W,

3. B 3aBHCHMOCTH OT CJIO)KHOCTH PACCUUTHIBACTCS BEC Vi KaXI0T0 I-TOTO BOIpOca U Bec Wi
KaXJ10# J-TO¥ 3a1auu;

4. OueHHMBAETCs OTBET HA KXKIbII BOMPOC Nj ¥ OIICHUBACTCSI PEIICHUE KAXKI0H 3a1aun M.
5. Ompenensercst o0miee KOIMIECTBO 0ATOB, MOTYICHHBIX 32 KOHTPOJIBHYIO, IO GopMyIie

N M
Zni*vi+2mj*wj
=1

i=1




. ®parmenta | IloBepxHocT .
Huzkui, . . JoctaTounbl | Beicoxkui, <
0-30 PHDIH, HLIH, i, 85-100 =
31-59 60-69 0 | o
0a/110B 70-84 6anna | 6a/10B = | 2
0a/J10B 0a/J10B © | W
Otser Ha i-TB1i | OTBET B | OTBET OtBert OrtBert OtBert ni | Vi
BOIIPOC eJIoM HEIIOJIHBIH, HETIOJIHBIH, IOJIHBIMA, HO | IIOJHBINA, HE
HEBEpHBIN, | ecTh He Oonee | HO  TpyObIX | ecTh Oomnee 2 | Gonee 2
ambo  ecTh | 2 rpyObIX | OHIMOOK HET | MEJIKMX MEJIKHX
Oosee 2 | omuboK HETOYHOCTEH. | HETOUYHOCTEH
rpyObIX
OIHOO0K
Perrenue j-toit | 3amaya 3agauga 3agauga 3agauga 3amaua mj | wij
MOCTaBIICHHOW | pelieHa peleHa pelieHa pelieHa pelieHa
3a1a4n HEBEPHO, HEBEPHO, XOJI | HEBEPHO, XOJ | BEpHO, €CTh | BEPHO, €CTh
X0 peLeHus peLeHus He Oonee 4 | He Oomnee 2
pelIeHus BEPCH, ©CTh | BEPEH, €CTh | MEIKHUX MEJIKHX
omnbo4eH, | rpyobie He Oonee 5 | ommOOK. omuOoK, He
€CTh IpyOBI€ | OMIMOKH MEJIKUX OKa3bIBAIOI]
OIIMOKH OIIMOOK, X
OKa3aBIINX BO3JIeliICTBHE
BO3JICHICTBHE Ha pe3yJabTaT
Ha OTBET
Hrorosas N M
OLIEHKA Z n; xv; + z m; * W
i=1 j=1
TecTbl

TecT — HHCTPYMEHT 00s3aTENHHOTO 0OBEKTUBHOTO KOHTPOJISI 3HAHUM CTYJIEHTOB, 00YUYaIOIIUXCS

M0 TUCIMIUIMHAM, oOecTieunBaeMbIX Kadeapoir DMM.

HCJ'IBIO TCCTUPOBAHUA ABJISICTCA JKCIIPECC-OLCHKA YPOBHA 3HAaHWII HA OCHOBE MCIIOJIb30BaHMUS

CTAHAAPTU30BAHHBIX BOIIPOCOB HJIM 3a1a4 C OTBETAMU 3aKPBITOTO THIIA.

Tect

Hpenoz[aBaTenL onpeacCIACT KOJIMYCCTBO BOIIPOCOB JIA TCCTUPOBAHHA W BPEMA IMPOXOKIACHHA

TCCTA.

TectupoBanue nposoautcs B cucreMax OMM-tect, MyTest, Iren test.

AﬂeopumM OUyeHueaHnusl mecma

1. OHpCI[CHHeTCH KOJIMYCCTBO BOIIPOCOB B TECTEC — N,

2. PaccuutsiBactcs Bec Borpoca — 100/N 6amos;

3. Ompenensercs obmiee KoiauuecTBO OayioB, monydeHHbIX 3a TecT 100/N*K, rme K —

KOJIMYECTBO BEPHBIX OTBCTOB.

Lxana oyenueanus ypoeHs 3HAHUL ¢ NOMOWbLIO Mecma

CIIy’)KUT JUISI OIIEHKH OCBOEHHs 0OHIenpo(ecCHOHANBHBIX H  MPOpECCHOHATBHBIX
KOMIIETEHIIHI YPOBHS «3HATH» H «YMETHY.




Hu3zknii,
0-30 6a10B

®dparMeHTapHbIi,
31-59 6ana0B

IToBepxHOCTHBII,
60-69 6an10B

JlocTaTo4uHbIii,
70-84 6anna

Bbicoxuid,
85-100 6amn0B

[Ipumeuanue: Konkpernsle rpanuipl 0amioB s auddepeHnnpoBaHHON OIEHKU (HAmpumep,

nn

"Hey10BJIETBOPUTENLHO", "y IOBIIETBOPUTENHHO" U T./1.) yCTaHaBIMBalOTCs B Paboueit mporpamme
JUCHUIUIMHEL U [Too)keHnn o TeKyIieM KOHTPOJIe YCIEBaeMOCTH.




TexHosiornueckas KapTa no AMCUUILINHE
JxoHOMeTpHKa (YIiIy0JIeHHBIH Kypc)

IIpunaoxenue 6

Haszpanue moayJeii ®dopma 3a4YeTHBIIl | 3aUeTHBI | rpaduk
y KonTpouasn P P
AUCHUIIHHBI KOHTPOJISI | MUHHUMYM | MAKCUMYM | KOHTPOJIsI
Moayns 1. OcHOBBI Texymmii Jlomamnue 7 12
IACCHYCCKOTO KOHTPOJIb  [33JlaHUs
6
PETPECCHOHHOTO aHAM3A M |pyGascyif Teer ; o
HapylIEHUE MTPEANOCHUIOK KOHTPOJIb
Texymuii |[JlaGopaTopHas 4 8
Moayns 2. Cnerudukaus KOHTPOIb [paboTa
MOJEINA U CTOXAaCTUYECKUE 9
PyOexHbBIN
perpeccopsl y Tect 4 6
KOHTPOJIb
Texyumii  |[JlaboparopHas 4 8
Monyns 3. Mozaenu Ha KonTpon, pabota 12
OCHOBE MAHENBHBIX AAHHBIX  |pyGeycyprit [KonTposHas 6 10
KOHTpOJIb  [paboTa
Moy 4 Texymuii  |JlabopatopHas 4 8
Crenuanu3upoBaHHbIC KoHTpONIL  pabota
MOJICIIA U TTIOCTPOEHHUE 16
PKOHOMETPHUYECKOTO Py0exHblil |KoHTpobHAs 6 10
HCCIIeT0BAHUS KOHTpOJIb  |pabora
BCETI'O 3a cemectp 40 70
[IpoMeKyTOYHBIN KOHTPOJIb 20 30
(3auer c o1EeHKOM)
CeMeCcTpOBBIM PEUTHUHT MO
pOBRI P 60 100
TTACITUTIINHE




Ipunoxenne 7

MeToanyeckne yKa3aHHus M0 OCBOCHUIO M CUMILTUHBI
JxoHoMeTpHuKA (Yriy0JeHHbIH KYpC)

1. O61mue noaoxxeHus

Hacrosimue Metonuueckre yKazaHusl perJIaMEHTHPYIOT MOPSAJOK U PEKOMEH/IyeMble TTOIXO0/bI K
U3YyUYEHHUIO AUCHUIUIMHBI «OKOHOMeTpHuKa(yriayOneHHslli Kype)». Llenbto ykasaHuil sBisercs
obecrieueHne A(G(HEKTHBHONW OpraHM3alMH CaMOCTOSATEIBHONH paboThl OO0y4arommxcs |
(GbopMHpOBaHNE CUCTEMHOI'O IOHUMAHUS METO/10JIOTUH SKOHOMETPUYECKOI0 aHaIM3a.
Jucuumuimaa «9KOHOMETpUKA(yTITyOJIeHHBIH KypC)» OTHOCHUTCS K LUKIY HPOQEeCCHOHATBHBIX
JUCLMIUIMH M HalelleHa Ha (OpMUpPOBaHHME KOMIIETEHIMH B OOJACTH IMOCTPOEHUS, OLICHKH,
JMUAarHOCTUKM W MHTEpPIpPETal  SKOHOMHMKO-MAaTeMaTHYECKMX MOJEJIeH Ha  OCHOBE
SMIMPUYECKUX JAHHBIX. YCIEIIHOE OCBOEHHE Kypca TpeOyeT MOCIIEOBaTEIbHOTO H3y4YeHMS
TEOPETUYECKHX OCHOB W HX O0S3aTENIbHOTO 3aKPEIUICHHsT Ha IMPAKTHKE C HCIOJIb30BaHUEM
CHELHMATU3UPOBAHHOIO IPOIPAMMHOI0 00€eCIIeYeHus.

2. CTpyKTypa U JOTHMKa JUCLHIIINHBI
Jucuuiimza CTpyKTypUPOBaHA B YETBIPE COAEPKATEIBHBIX MOLYJISA, U3YYEHUE KOTOPBIX JOJKHO
OCYLIECTBIIATHCS CTPOTO IOCIIEN0BATENBHO:

Monyns 1. Knaccuueckuii perpecCHOHHBIN aHalli3 U AMAarHOCTUKA HAPYIICHUH TPEAIOCHUIOK.
N3yuatorcst 6a30BbIe MOJEIIN MHOKECTBEHHOM JINHEHHOMN perpeccuu, yCIOBUS UX TPUMEHIUMOCTH
(mpenmnockuku TeopeMbl ['aycca-MapkoBa) M METOJIbl BBISBJIECHUS HApyLIEHUH 3THX YCIOBUH
(MyJIBTUKOJUIMHEAPHOCTh, TeTEePOCKEeIaCTUYHOCTh). OCHOBHOE BHUMAHUE JOJKHO OBITH YAEICHO
HE MEXaHUYECKOMY BBIYHCIIEHUIO OI[EHOK, a TOHUMAHUIO CTATUCTUYECKUX CBOMCTB 3TUX OLIEHOK
Y TIOCJIEICTBUN UX HApYILIEHUS 7Sl BBIBOJOB.

Monyns 2. Cneundukaius Mojesei u npodieMa 3HJ0TeHHOCTH.

PaccmaTpuBaroTcst BONMpPOCH KOPPEKTHOTO BbIOOpa (PyHKIHMOHAIBHON (GOpPMBI  MOJEINH,
BKJIIOYEHHUSI Ka4eCTBEHHBIX (PAKTOPOB M JAMArHOCTUKM OIIMOOK crerudukanuu. LlenTpambHoe
MECTO 3aHUMaeT MpodjieMa SHAOTEHHOCTH pPETPeccOpoB M METOJ HHCTPYMEHTAIbHBIX
nepemenHbIx (IV/2SLS) kxak ocHoBHOI cmoco0 e€ pemneHus. TpeOyeTcs OCBOMTH HE TOJBKO
MIPOLIEIyPY OLIEHKH, HO M CTPOTYIO MPOBEPKY BAJTUAHOCTH U PEIEBAHTHOCTH HHCTPYMEHTOB.

Monyns 3. MoaenupoBaHre Ha OCHOBE MTaHEJIbHBIX JTAHHBIX.

OcBanBalOTCd METOJbl aHAIM3a JAHHBIX, HWMEIOINIMX OJHOBPEMEHHO NPOCTPAHCTBEHHYIO U
BPEMEHHYIO pa3MepHOCTh. HeoO0X0oInMo 4YeTKO YCBOWUTH KOHIICTITYaJbHBIC Pa3IHUUS MEXIY
monensmMu ¢ ¢ukcupoBanHbiMU (FE) wu  ciyuwaitneimu  (RE) sddexramu, ycnmoBus wux
MPUMEHUMOCTH U (DOpPMaJIbHBIN aIrOpUTM BbIOOpa HA OCHOBE TeCcTa XayCcMaHa.

Monyns 4. [IpoaBUHYTBIE METOIBI U IPUKIIAHOE UCCIEA0BAHUE.

W3yvaroTcst Mojenud Ui KaueCTBEHHBIX 3aBUCHUMBIX MEPEeMEHHBIX (JIOTHT, MTPOOUT) U
0000meHHblii MeTog MoMeHToB (GMM) nmns nuHamMuueckux maHesneil. Mtorom siBisieTcs
BBINIOJIHEHHE KOMIUIEKCHOTO 3KOHOMETPUYECKOTO HCCIEOBaHUs, CHUHTE3UPYIOIIEr0 BCE
MOJTyYCHHBIC 3HAHUSI.

3. Pexomenaaruu o opranu3anuy yaeOHOH paOoThI
Jnst dGheKTUBHOTO OCBOSHHUS TUCIUILUIMHBI OOYyYaroIIMMCS TPEINUCHIBACTCS COONIONATh

CJIETyIOIIHNH perJaMeHT paboThl:

3.1. IloaroroBka K JIEKIIMOHHBIM 3aHATHUSIM.



Jlo Hadanma JEeKIUH HEOOXOIUMO O3HAKOMHUTHCS C IUIAHOM 3aHSATHS M COOTBETCTBYIOIIUMU
pazzenaMyu OCHOBHOM JuTepaTypbl. Bo BpeMs JIEKIMU KOHCIIEKTUPOBAHHUE JOJKHO BECTUCH C
AKIICHTOM Ha KJIIOUEBbIE ONPEJICTICHUS, YCIOBUS TEOPEM, JTOTUUECKUE CBSI3U MEXAY MOHATUSMHU U
SKOHOMMYECKYIO MHTEpHpeTanuio MeTofoB. Ilocne nexkuuu B 00s3aTEIbHOM MOPSIKE CIETYET
BOCCTAHOBUTH U JOTOJHUTH KOHCIIEKT, UCTIOIb3Ysl PEKOMEHIyEMYIO JIUTEPATYPY.

3.2. PaboTa Ha nmpakTHUeCKuX (J1aOOPaTOPHBIX) 3aHATHIX.
[IpakTueckue 3aHATHA HPOBOAATCS B  KOMIIBIOTEPHBIX KJIAcCax C  HCIOJIB30BaHUEM
nporpamMmuoro makera EViews. Llenp 3anatuii — ¢GopMupoBaHHE YCTOHYMBBIX HABBIKOB
IPUMEHEHHs TEOPETUUECKUX 3HAHUH K PEeIICHUI0 MPUKIaIHbIX 3a1a4. OOyuaronuiics o0s13aH:
— AKTHBHO CJEIUTh 3a JIEMOHCTpaLueil mpenojaaBaTens, GUKCUPYs MOCIIEI0BATEIbHOCTh
JICACTBHM.
— CaMOCTOATENbHO BBINOJHATH BCE YKa3aHHbIE OIEpallid, HEMEMJIEHHO YCTPaHss
BO3HUKAIOIINE TEXHUYECKUE 3aTPYAHCHHUS.
— IloHMMaTe colep;KaTeNnbHbI CMBICI KaKIOTO IMIPOBOAMMOIO TECTA U UHTEPIPETUPOBATH
M0JTy4aeMble pe3yJIbTaThl.

3.3. BolnosiHeHue 1OMAIIHUX 33JaHUN 1 1a0OpaTOPHBIX padoT.
CamocrosTenbHas padoTa sSBISEeTCS 00s3aTebHBIM M Hanbosee BaXKHBIM 3JIEMEHTOM OCBOCHUS
muciumuinHel. Kaxknoe 3agaHue JOMKHO OBITh BBINOJIHEHO B MOJHOM OOBEME M CIaHO B
YCTaHOBJICHHBIE CPOKU. PeKOMEHIyeTCsl Cie Iy oIl TOPSOK BBIMOIHEHUS:
1. Teopernueckoe n3y4eHue METOa, OUIEKALETO IPUMEHEHUIO.
2. IloaroroBka M MpoBEpKa UCXOJHBIX JAHHBIX.
3. IlosranmHoe BbINOJHEHHE pacueToB B EViews ¢ NpPOMEXKYTOUHBIM COXpaHEHUEM
pEe3yIbTaTOB.
4. AnHamu3 TONYYEHHBIX BBIXOJHBIX (OPM: TPOBEpPKA CTATUCTUYCCKOH 3HAYUMOCTH
KO3 PHUIIMEHTOB, aHAJIU3 TUArHOCTUYECKUX TECTOB.
5. Hamucanue TeKCTOBOTO OTUETA, BKJIIOUYAIOIIEr0 IOCTAHOBKY 3a/1a4H, OITUCAHNE METOJUKH,
NpEeACTaBICHUE PEe3yJbTaTOB B BUAE TalOaMLl M TpaHKOB, MX TMOJIHYI 3KOHOMHKO-
CTaTUCTHYECKYIO HHTEPIPETAIMIO U BBIBOJIBI.
Karteropuueckn He JI0IycKaeTcss MEXaHMYEeCKoe KOIMpPOBaHME KOMaHJ 0e3 MOHUMaHUsA HX
CMBICIIA.

4. TpeboBaHus K paboTe ¢ IPOrpaMMHBIM 00€CTIEUEHUEM
OCHOBHBIM UHCTPYMEHTOM siByisieTcs makeT EViews. OOyuvaronuiics 00s13aH:
— OcBouts 6a3oBble onepaiuu: coznanue Workfile, umnopt naHHbIX, 3a7jaHie YpaBHEHU,
OILICHKA MOJEJIEH.
— VYMeTb NpPUMEHSATh BCTPOEHHBIE NPOLEAYPHl AJI JUArHOCTHKU MoJenel (TecTbl Ha
reTEPOCKEAACTUYHOCTD, MYJIbTHKOJIIIMHEAPHOCTD, aBTOKOppesnuto, RESET-tecr).
— KoppekTHo ocymIecTBIATE OIICHKY CHelranu3upoBanHbix mojaeneii (IV/2SLS, nanensHbie
FE/RE, norut/mpo6ur).
— Coxpanats ¢aiinsl npoektoB (.wfl') u rpaduueckue marepuaibl B OpraHU30BaHHOM
GaitioBoii cTpyKType.
— Bce pe3ynbraThl, mpeacTaBiIsieMble B OTYETaX, JOIDKHBI OBITh BOCIIPOM3BOINMBI HA OCHOBE
MPEIOCTAaBIEHHBIX (halIOB MPOEKTA.

5. IloAroroBKa K KOHTPOJIbHBIM MEPOIPUATHIM

5.1. Texkymuii KOHTPOJIb (TECTUPOBAHUE, KOHTPOJIbHBIE PAOOTHI).

[ToaroroBka 3akirodaeTcsi B TIIATEIBHOM M3YYEHHUU JIEKIIMOHHOTO MaTepHaja, OCHOBHBIX
onpezeneHui, GopMyIMpOBOK TEOPEM M YCIOBUN NMpUMEHEHHUs MeToa0B. Heobxoaumo ymeThb
pelaTh TUIMOBbIE PacUETHBIE 337aYl U MHTEPIPETUPOBATh (PPAarMEHTh! BBIXOAHBIX PE3yJIbTAaTOB
EViews.



5.2. IlpoMesxyTouHas arrectauus (3a4er).
[ToaroroBka HOCUT KOMIUIEKCHBIN xapaktep. PekoMmenayercs:

— CocTtaBuTh CBOAHBIC TaOIHUITBI, cpaBHUBatonue n3ydeHubsie metonbl (MHK, IV, FE, RE u
T.J.) MO CIEAYIOIIUM KPUTEPHSIM: TPEINOCHUIKH, pellaeMble MPOOJIEMBI, aJITOPUTM
OLICHKH, UHTEepIpeTalus K03()pPHUIHEeHTOB, TUarHOCTUYECKHE TECTHI.

— IIpoananu3upoBaTh U UCIIPABUTH OLIMOKH, TOMYIIEHHBIEC B XO/I€ BHIMOJIHEHUS JOMAITHUX
3a/IaHUI ¥ KOHTPOJIBHBIX PaloT.

— DBBITh TOTOBBIM HE TOJIBKO K BOCIIPOU3BEACHHUIO TEOPHUHU, HO U K PEHICHUIO KOMILIEKCHOU
3a/a4ym, Tpedyrolei BEIOOpa aIeKBaTHOrO METO/1a, €ro 00OCHOBAHMSI M COJIEPIKATEIbHON
WHTEPIPETAINH PE3yJIbTATOB.

6. Kpurepuu chopmMupoBaHHOCTH KOMIETSHITHI
OOyyaromuiicss CYMTaeTCs YCHEIIHO OCBOMBIIMM JUCHUIUIMHY, €CIH OH JIEMOHCTPUPYET
CIIOCOOHOCTB:

—  ®opMaiM30BaTh IKOHOMUYECKYIO THIIOTE3Y B BUEC SKOHOMETPUUECKON MOJICIIH.

— KoppekTHo BRIOpaTh U MPUMEHUTH METO/T OLIEHKH, aJICKBAaTHBIN THITY IAaHHBIX U PEIIacMOM
3ajaue.

— IIpoBecTu NOTHYIO TUATHOCTUKY MMOCTPOSHHOW MOJIEIH, BBISIBUTH BO3MOXKHBIE MPOOIEMBI
(HapylIeHue NPEeANnOoChUIOK, dHIOTEHHOCTh, HEBEpHas crenuuKanus) U MpeIoKUTh
000CHOBAaHHBIE METO/IbI UX YCTPaHEHHUSI.

— Jate coaepkaTesibHyl0 SKOHOMHUYECKYIO WHTEPIPETALMIO MOJYyUYECHHBIX PE3yIbTaTOB,
yKa3aB Ha OrpaHUYEHUs IPOBEJICHHOIO aHAIN3A.

—  OdopMuTh pe3yabTaThl HCCIEAOBAHUS B COOTBETCTBUH C aKaJJeMUUYECKIMH CTaHAapTaMH.

7. OTBETCTBEHHOCTh O0YYarOIIETOCS
OOyuaromuiicss HeCeT MOJIHYI0 OTBETCTBEHHOCTb 3a:

PerynsipHoe nocernieHue Bcex BUA0B yUSOHBIX 3aHATHIA.

CBOEBpEMEHHOE M CaMOCTOSITEIILHOE BHITIOJIHEHHE BCEX 33 JaHHIA.

YpoBeHb OCBOCHHUS TEOPETUUECKOTO MaTeprasa U MPaKTHYECKUX HaBBIKOB.

CobmroieHue akageMHueckol n100pocoBecTHOCTH. Vcronb30BaHMe 4yKuX padoT (miiaruar),
HECaHKIMOHMPOBAHHAsl TOMOIIb, Ha KOHTPOJBHBIX MEpONPHUATUSAX BIEKYyT 3a coOoi
aKaJeMUYECKHE CAaHKI[MH B COOTBETCTBUH C ACWCTBYIOIIUM ITOJIOKEHUEM.
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