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Microeconomics (Advanced Level)

1 TpumecTp, o0bsi3aTEIHLHBII

JlekTop: 3amunyc Ajaekceit BacuinbeBuy

O0beM AUCHUILIAHBI: 4 3a9€THBIX €IUHUIIBI, Bcero 144 akajieMUYeCKUX 4acoB, B TOM 4ucie 68 aka-
JIeMUYIeCKAX 9aCOB COCTaBJIAET KOHTaKTHas pabora ¢ mpernojaBareseM, 76 akaJIeMHIECKUX TacOB CO-
CTaBJIsIET CAMOCTOSATE/IbHAsT paboTa MaruCTpaHTa.

®opmart 3aHATUII ¥ OTYETHOCTH CTYyAeHTOB: Kypc cOCTONT 13 JIEKIIMOHHBIX W MIPAKTUIECKIX 3a-
HaTuil. OTYEeTHOCTD CTY/IEHTOB BKJIIOYAET IIpaKkTudecKue jomarnane 3aauus (80%) u sxsamen (20%).

Kpurepun orenku: 15 oNeHKr «OTIMIHO» HeobXoauMo HabpaTh 85% 6aslioB 1o Kypey, «XOpOIIo»
— 65% 6asnos, yaosaersopurenbno — 40% 6asios.

Copep:kaHue Kypca:

Tema 1. Jleckpunmuetviti aHaiud daGHHHBLT U ONUCAMEADHIE CMAMUCTUKY. THIbI JTaHHBIX B 9KOHOMU-
ke. [IpuHIMnIB 1 381291 ONUCATETbHBIX CTATUCTUK. OCHOBHBIE XapaKTEPUCTUKHU BHIOOPKU: BBIOO-
pOUHOE CpejiHee 3HAYEHNE, BRIOOPOIHAsT MO/IA U MeIUaHa, BRIOOPOYHAs JUCIEPCHUs], BHIOOPOUIHDIE
MOMEHTBI U UX CBOWCTBa. BriOopovuHasi KOBapualusl U KOPpeJdnus. XapaKTePUCTUKU PacCIpeie-
sternit. TecThl HA cpaBHEHMe CpPeIHUX B HOABBIOOpKax. Ouucare/ibHbIE CTATUCTUKNA U UCCIIEI0BA-
TEJIbCKUE TUIIOTE3bI.

Tema 2. Ocroswvl peepeccuormnozo anarusa. Hnempymernmanvroe nepemenmsie. MeTos HAUMEHBITNX KBa/I-
paroB, ceoiictBa MHK-o1eHOK, KOMIpOMUCE MeXK Iy JUCIIEPCUeil U CMelleHneM, HapyIeHne mpe/l-
IHOCBLJIOK KJIACCUYECKOU JIMHEHHON MOAe n MHOXKECTBEHHOHN perpeccuu, TEeCTUPOBAHUE T'UIIOTES,
ommbku 1 u 2 poja, p-3HadeHue, obuias cxema nposenenust rectos (t, F, J, Wald), koppexius
p-3HAYEHUS [IPU COBMECTHOM HJIM ITOCJIE/IOBATEILHOM TECTUPOBAHUU T'UIIOTE3. Bosbias pazmep-
HOCTB ¥ peryisipusarust: lasso, ridge. IIpegsapurebublit aHa/n3 maHHBIX. TecTUpoBaHUE BHIOPO-
coB. CocTosITe/IBHOCTD OIleHOK. VHCTpyMeHTaIbHBIE IepeMenHble. JByxmmarosnrit MHK.

Tema 3. Modeau ¢ ozparunennoli 3asucumoti nepementoti. Meron MakcuMabHOrO npaBaonoaoous. Mo-
Jiesin GuHApHOTO BhIGOpa (orut, npobut). Kpurepnn kauecrsa mozesnu. Tectuposanue rumores.
Monenun ynopsiIo9eHHOr0 U HEeYIHIOPSJ0YEeHHOI'0 MHOYKECTBEHHOTO BBIOOPA, «BJIOXKEHHBIN» JIOTHUT
(nested logit model), nporenypa Xekmana.

Tema 4. Haneavrvie dannoe. IlaneapHass CTPYKTypa MaHHBIX, MOJEIN ¢ (PUKCHPOBAHHBIMH OJHOHA-
[paBJjIeHHbIE U AByHalpaBieHable. ONeHKa B IEPBBIX PA3HOCTAX U BHY TPUTPYIIIOBLIM IIpeobpa3o-
BauueM. Mogenu co cayqaitasivu 3¢ dexkravu, OMHK. Tecrsr jy1s1 cpaBHeHust Mojeseii. Meto
Pa3HOCTU PA3HOCTEH, METOJ, CHHTETHIECKOI'0 KOHTPOJISI, PACIIUPEHUS METO/a Pa3HOCTH Pa3HO-
creit. Meroy ananusza cobbituii (event study). /lunamMuveckue naHebHbIE MOJIEN: OOOOIEHHBIH
MeToz MOMeHTOB, MoMeHTHBIe yemoBust, MHK n 2MHK kak oboOIIEHHBIT METO MOMEHTOB.

(HporpaMMa HOCHUT Hpe,ﬂBapI/ITeﬂbeIﬁ XapaKTEep U MO2KET HE3HAYUTEJIbHO I/ISMGHHTBCH)
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AxaneMuydeckasi 4eCTHOCTb: JI100ble HapyIleHnsT HOPM aKaJIeMHUIECKON STUKH, B TOM 9HC/e ILIa-
ruaT, HecaMOCTOSITE/IbHOE BBIIOJIHEHUE JOMAIINHUX M KOHTPOJILHBIX paboT 10 KypcCy, UCIOJIb30BaHUe
3aIpeIeHHbIX BCIIOMOTATE/IbHBIX MATEPUAJIOB — CIUTAIOTCS HEIOIYCTUMBIMHU.



