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1 OobaacTb npuMeHeHNsI # HOPMATHUBHBIE CCHLJIKHU

Hacrosimmas nporpamma yueOHOH JUCHMIUIMHBI YCTaHABIUBAeT TpeOOBaHUS K 00pa3oBaTellb-
HBIM pe3yJbTaTaM U pe3ysibTaTaM OOYYEHHUsS CTYICHTA U OINpeNeNsieT COJCpKaHUe U BUIbI yUEOHBIX
3aHATUN U OTYETHOCTH.
IIporpaMMa npegHa3zHadeHa i OpenoAaBaTesiell, BeIyIuX TUCLHUIUINHY «AHaJIN3 KaTeropu-
QJIBHBIX JIAaHHBIX B CTATHCTUYECKHUX IaKeTax», YYeOHBIX ACCUCTEHTOB M CTYJICHTOB HalpaBJICHUS
41.03.04. «ITomutonorus», oOyyaromuxcs mo odpazoBarenbHOM mporpamme «llonutomorus.
[Tporpamma yueOHOM JUCHUIUIMHBI pa3paboTaHa B COOTBETCTBHH C:
* (OGOpazoBarenpubiii crapaapr HUY BIID no nanpasnenuto «llomuronmorus» xBanuduka-
st 6akanasp 2014 .

* (OOpa3oBarenpHoii mporpammoit «llomuTonorus» HampaBneHuss noAarotoBku 41.03.04.
«ITomuronorusy».

* (OObenuHEHHbIM Y4eOHBIM IIJITAHOM YHHMBEpPCHTETa MO oOpa3oBarenbHOI mporpamme «Ilo-

JUTOJIOTUSY, YTBEpKAEeHHbIM B 201 T.

2 He.lll/l 0CBOCHUA JUCHUITIINHDBI

HGHSIMI/I OCBOCHUSA AUCHUITIIMHBI «AHaJIM3 KaTer OpHAJIbHBIX NAHHBIX B CTATUCTUYCCKUX ITAKC-

Tax»

SABJIACTCA BI:IpaGOTKa KOMHGTGHHI/Iﬁ no pCUiCHUIO IIOJUTOJIOTMYCCKHUX W COLMUAJIBHO-

SKOHOMHUYECKUX 3a]]a4, CBSI3aHHBIX C aHAJIM30M JIAHHBIX B TOM CJIy4ae, KOTJla U3y4aeMble 3aBUCHUMBIC
MIPU3HAKU UMEIOT IUCKPETHYIO MPUPOJTY.

3 Komnerenuuu odyuamwiuierocsi, opmupyemMbie B pe3yibTaTe 0OCBOCHUS TUCIH-

IIJINHBI

B pesynbpraTe 0CBOCHMS NUCLUIUIMHBI CTYICHT JOJIKEH:
* 3HaThb OCHOBHBIC MOJEISIMH OMHAPHOTO W MHOXKECTBEHHOTO BHIOOpA, MO3BOJISIONINE PEIIaTh
3a/1a4d aHAJIU3a MTOJIMTUYECKUX U COLUAIbHO-DKOHOMUYECKHX IIPOLIECCOB;
* lImeTh HaBBIKAMM UX PEAIM3ALUU B CTATUCTUYCCKUX IAKETAX;
*  YMeTb UHTEPIPETUPOBATH U IPEICTABIATD IIOJYYEHHBIE PE3YJIbTATHI;
* 3HaTh B KaKHX O0JIACTSX MPUMEHSIOTCS N3yUYEeHHBIE MOIECIIH.

B PE3YJIbTATC OCBOCHUSA NUCHHUIUIMHLBLI CTYJACHT OCBAUBACT CICAYIOINEC KOMIICTCHIIUN:

dopmMma
Heckpunrtopsl — KOHTpPOIA
Koxgmo | ocHoBHble pu3Haku | POpMBI U METOABI O0YUYECHHS, CIIO- | YPOBHS
Komnerenuus OI'OC/ | ocBoeHnms (mokazare- | coOcTByromME (OPMHUPOBAHUIO U chopmmpo-
HnY JIA JOCTUXKEHUSA pe- Pa3BUTHIO KOMIIETCHIIUN BaHHOCTH
3yIbTaTA) KOMIIETEH-
IIUU
CemuHapsl: 00CyX/IeHHE cTaTel
YMeHue J0ruueckn JemoHCTpupyeT BEIYIINX 3apyOeXHBIX pedepupy-
BEPHO, apTyMEHTHPO- CHOCOOHOCTD HalH- €MBIX KypHaJIOB. JIOMaITHHe
BAHO U SICHO CTPOUTh OHK2 caHms poeccuo- Occe: caMoCToATeNbHAS TTOATOTOB- | 3a/JaHus,
YCTHYIO ¥ IHCbMEHHYIO HAJIBHBIX TEKCTOB B Ka 3cce/ CTaThH B COOTBETCTBHH CO | 3CCe
pedn BHJE 3cce/ CTaThu CTaHJapTaMH BEAYIINX 3apy0Oex-
HBIX peepupyeMbIX XKYPHAIOB.
Hcnons3oBaHue OCHOB- JemoHcTpupyer CemuHapsl: 00CyX/IeHHE cTaTel JOMaIlHUe
HBIX MOJIOKEHUHI U Me- OHKA4 CHOCOOHOCTH OTOH- BEIYUINX 3apyOeXHBIX pedepupy- | 3amaHus,
TO/IOB COITHANIBHBIX, paTh MOJIOKEHHUS TI0- | €MBIX KYPHAJIOB. Jcce, KOH-
TYMaHUTApHBIX U 9KO- JUTHYECKON HAayKH, a | Dcce: caMOoCTOsATEeNbHAS IOATOTOB- | TPOJbHAs
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HOMHMYECKUX HAyK MPHU TaK)Ke CMEXHBIX Ka 3cce/ CTaThU B COOTBETCTBUH €O | paboTa, IK-
pemenuu npodeccro- HayK, TO3BOJIAIONINE | CTAaHAAPTaMM BEAYIINX 3apyOexk- 3aMeH
HaJIBHBIX 33]1a4, CIO- WHTEPIPETHPOBAThH HBIX peepupyeMbIX KypHAIIOB.
COOHOCTh aHATTU3UPO- pe3yJbTaThl aHAIH3a
BaTh COLMANBHO3HAYH- JTaHHBIX
MBI€ MTPOOJIEMBI U TIPO-
LECCEI
Crioco6HOCTH TpUMe- OneHuBaeT u UHTEP-

CeMuHaphbI: peann3anus METO0B
HSTh MaTeMaTHYECKHE MIpPEeTHpPYET perpec-

9KOHOMETPHKH «PyKaMu», a TaKKe | TOMAITHHE
METO/IbI aHAJIN3A K CO- CHOHHBIE MOJIEIH,

OHK?7 Ha KOMITbIOTEpax; 00CyKAeHNE 3a/laHus,

UaTbHBIM, TIOJIHTHYC- rpad UKy, KOPPEKTHO .

cTaTell BeAyIINX 3apyOexHBIX pe- acce
CKUM M 9KOHOMHYe- MIPEJICTaBIAET pe-

(epupyeMbIX )KypHAJIOB.
CKHUM SIBJICHUSIM 3YJIBTAThI

JemoHcTpupyer
Croco6HOCTB paboTaTh CIIOCOOHOCTE K Dcce: caMOCTOSITeNbHAS TOATOTOB- OMAILIHHe
¢ napopmamnuei B rio- K2 HAXO0XKJIEHHUIO CTaTH- | Ka 3cce/ CTaThU B COOTBETCTBUU CO fanaﬂm
0aTbHBIX KOMITBIOTEP- CTHYECKOH nH(pOp- CTaHJapTaMH BEAYIINX 3apy0Oex- ece ’
HBIX CETSIX Maruu B cetu MH- HBIX peepupyeMbIX KypHAJIOB.
TEpHET

Bitanenue unocrpan- o

CemuHapsl: 00CyX/IeHHE cTaTel
HBIM SI3BIKOM Ha JemoHCTpupyeT

BEIYIINX 3apyOeKHBIX pedepupy-
YPOBHE, T0CTaTOYHOM CIOCOOHOCTBD K UTe-

€MBIX KypHaJIOB. JTIOMaITHHE
JUTS pa3sTOBOPHOTO 00- HUIO TIpodeccro-

HK3 N Dcce: caMoCTOsITENbLHAS MOATOTOB- | 3aJaHusl,

LICHUS, & TAKXKE IS HaJILHOHM JTUTEpary-

Ka 3cce/ CTaThU B COOTBETCTBHH CO | 3CCe

MOWCKa U aHAJIN3a HHO-
CTPaHHBIX HCTOYHHUKOB
nH(pOpMaINH

PBl Ha aHIJIMHCKOM
SI3BIKE.

CTaHJapTaMH BEAYIINX 3apy0Oex-
HBIX pedepupyeMbIX *KypHAJIOB.

4 MecTo JTUCHMILUIMHBI B CTPYKTYpe 00pa30BaTe/ibHOI MPOrpaMMbl

HaCTOHH_IaSI AUCHUIUIMHA OTHOCUTCH K IIUKITY HpO(beCCI/IOHa.HBHLIX JUCIHUIIIINH.
I[JISI YKa3aHHOT'O HalpaBJICHUA MOATOTOBKU JUCHUIININHA ABJIACTCA HHCHHHHHHOﬁ o BBI60py

(BapuaTuBHas NpOQUIbHAS YaCTh).

W3yuenne qaHHOM TUCHUIUIMHBI 0a3upyeTcs Ha CIeIYIOIUX AUCHUIUINHAX:

e MaremMaTHKa U CTaTUCTUKA

* Teopus BEPOATHOCTEN U MaTeMaTUUYECKasl CTATUCTUKA

Jlist ocBoeHHs y4eOHOUM MUCIUTUIMHBI CTYACHTHI TOJDKHBI BIAJCTh CIEAYIONUMHU 3HAHUSMU U

KOMIICTCHIUAMMU:

¢ ba3oBble 3HAHUSA MaTEeMaTUUYECKOM CTaTUCTUKHU U PErpe€CCUOHHOr0 aHaJIn3a.

OCHOBHBIE HOJI0KEHUS JUCHUIIIIMHBI JOJXKHBI OBITH UCIIOJIH30BAHEI B ,Z[ﬁJIBHGfIH.IGM pu U3ydce-

HHUHM AUCLUIIIINH:

* [lomurHueckuil anaiu3
* MHOroMepHslii CTATUCTUYECKUI aHAJIN3

* AHanu3 JaHHBIX C MHOTOYPOBHEBOM CTPYKTYpOi

® I/IHCTI/ITYL[I/IOHEUIBHaSI 3KOHOMHKA

e  AHanmu3 cOUaJIbHBIX CeTel
*  Ananu3 OONBIINX JAaHHBIX B COIUATBHBIX HAyKax

* KonuuecTBEHHbIE METOIbI M MOJIEIH OLICHKH 3((EKTUBHOCTH rOCy1apCcTBa
*  DnexTopaibHbII aHAJIN3
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AyJIUTOpHBIE YaChl Camocro-
Bcero uga-
Ne Hassanue paszgeina IIpakTuye- ATENIbHAs
COB Jlexknnu
CKHUE 3aHATUS pabota
1 Mopenu 6uHapHOTro BbIOOpa 68 8 12 48
2 | Moaenu MHOXECTBEHHOT'O
A 2] 8 10 24
HEYMOPSIIOYCHHOTO BBIOOpa
3 Mogenu MHOXECTBEHHOI'O yIIO-
A Y 42| 8 10 24
PSAA0YEHHOTO BEIOOpA
HTroro 152 24 32 96
6 (I)Ole)I KOHTPOJIA 3HAHUH CTYACHTOB
Tun xon- DopmMa KOHTPOJIA 1 rog ITapamerpbl
TPOJIA 11234
Texymmii | KonTponbHas paboTa * [TucpbmenHas pabota, 80 MHHYT.
Texymuii | Occe * CamocrosTenbHas TUCbMEHHas paboTa 1o
UTOTaM aHajJM3a MacCHBa IMOJUTOJIOIHYe-
CKUX M COIHAIbHO-?KOHOMHYECKHX JaH-
HBIX C MCIIOJIb30BaHUEM H3YYCHHBIX METO-
noB. O6bem: 20-40 TBIC. CHMBOJIOB C TIPO-
Oenamu.
Urorossiii | Dx3ameH * [TuceMenHast padora, 80 MUHYT.

7 Kpurepuu oneHKH 3HAHUI, HABBIKOB

OHGHKI/I 3a JOMAIlIHUC 3aJaHrd U 3a49CT BBICTABIAIOTCA, HCXOAA U3 CIICAYIOIIUX KPUTCPUCB:

¢ IIPAaBUJIBHOCTH PCIICHUA 3a1a4H,

¢ IIOJIHOTa PCUICHUS 3a1a4H,

* HaJIW4yue U KOPPEKTHOCTb MHTEPIIPETALUU IIOJyYCHHBIX PE3YyJIbTaTOB.

OneHku 1o BceM (popMaM TEKyIIEero ¥ UTOTOBOIO KOHTPOJIA BHICTABISIIOTCA 10 10-TH OannpHON

mIKalJic.

8 Coaep:xanue TUCHUATIIIMHBI

Pasgen 1. Mogenu GuHApHOrO BEIOOpA

e JluHeliHas monenbs perpeccuu. JIUCKpeTHbIE 3aBUCUMBIE I€pEMEHHbIC. JIaTCHTHBIM NpU3HAK U

Ha6.HIOIIaeMI:IC HCXOObI. JInneinas BCPOATHOCTHAA MOACIIb.

* OueHuBaHUEe MoOJENEH C JUCKPETHBIMU 3aBUCHMBIMH TEPEMEHHBIMH. MeTOoJ] MaKCHMAallbHOTO
npasaononodus (MMII). Monenu 6uHapHOTO BBIOOpA: JIOTUCTHYECKAs! PErpeccHst (JOTUT-MOIENb)

U IPOOUT-MOJIeTTh. Y CJIOBHSI Ha OIIMOKU MOJIeNel OMHApHOTO BBIOOpA.

*  Hurepnperanust Ko3QHUIUESHTOB JIOTUCTUIECKONW PErpecCUM MPH HEMPEPHIBHBIX U KATETOpHAIb-
HBIX IlepeMeHHbIX. [1lanchl 1 oTHOWIEHUS maHcoB. [IpenckazanHpie BEpOATHOCTH. JJOBEPUTENBHBIE
uHTepBanbl. ['paduyeckoe mpencraBieHue pesynbraToB. CpaBHeHHE KOI(Q(OUIIMEHTOB JIOTUT- U

npoOUT-MOAETIeH.

* IlpoBepka rumnoTe3 O JUHEHHBIX OTPAaHUYCHUAX HA KOAPPHUIIMEHTHI: TecT Banbaa, TecT OTHOLICHHS

PaBIONIO00uSI.
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[TpoBepka runoTe3 00 ageKBaTHOCTH MOJIEH (KPUTEPUU KaueCcTBa MOJICIH), CPAaBHEHUE MOJCICH.
(pseudo-R2, AIC, BIC). Ananu3 ocTaTkoB MOZENU. BhIsIBIICHNE HETUMTHYHBIX HAOIIOICHUIA.
OcHoBHasi iMTEpaTypa

. Long, J. Scott. 1997. Regression Models for Categorical and Limited Dependent Variables. Thou-

sand Oaks, CA: Sage. Ch. 2, 3, 4.

Long, J. Scott and Jeremy Freese. 2005. Regression Models for Categorical Dependent Variables
Using Stata. 2nd Edition. College Station, TX: Stata Press. Ch. 3, 4

Stata Topics. Logistic (and Categorical) Regression UCLA: Academic Technology Services, Sta-
tistical Consulting Group. (http://www.ats.ucla.edu/stat/stata/topics/logistic_regression.htm).

Jlomo/IHUTeIbHAS JIUTEpPaTypa

1.

[\S}

(98]

Bepouk M. IlyreBoautens o coBpeMeHHOU skoHOMeTpuKe. [lep. ¢ anrn. B. A. bannukosa. Ilog
Hayu. pen. u npeauci. C.A. AiiBazsHa. — M.: Hayunas knura, 2008. - 616 c. (I'n. 7 c. 296-316).

. Agresti, A. (2002). Categorical Data Analysis. John Wiley & Sons, Inc., Hoboken, New Jersey. Pp.

120-125, 165-196, 211-230.

. Allison, P. D. (1999). Comparing logit and probit coefficients across groups. Sociological Methods

and Research 28: 186-208.

4. Burnham, Kenneth P. and David R. Anderson (2004). Multimodel Inference: Understanding AIC

and BIC in Model Selection. Sociological Methods & Research, 33(261), pp. 261-304.

5. Cook, R. D. and Weisberg, S. (1999). Applied Regression Including Computing and Graphics. New

York: Wiley. Ch. 21, 22.

6. Gujarati, D.N. Basic econometrics. New York McGraw-Hill, 2003. Ch. Ch. 15.1-15.10.

10.

11.

12.

13

Peng, C.-Y. J., Lee, K. L., & Ingersoll, G. M. (2002). An introduction to logistic regression analy-
sis and reporting. The Journal of  Educational Research, 96(1):3-14.
(http://sta559s11.pbworks.com/w/file/fetch/37766848/IntroLogisticRegressionPengEducResearch.
pdf).

Peng, C.-Y. J., & So, T.-S. H. (2002). Logistic regression analysis and reporting: A primer. Under-
standing Statistics, 1(1), 31-70. (http://www.indiana.edu/~jopeng5 l/teaching-logistic.pdf).

Bo Hu, Jun Shao and Mari Palta (2006). Pseudo-R* in Logistic Regression Model, Statistica Sinica
16:847-860. (http://www3.stat.sinica.edu.tw/statistica/oldpdf/A16n39.pdf).

Logistic Regression with Stata. UCLA: Academic Technology Services, Statistical Consulting
Group. (http://www.ats.ucla.edu/stat/stata/seminars/stata_logistic/default.htm).

Logistic Regression with Stata by Xiao Chen, Phil Ender, Michael Mitchell & Christine Wells.
Stata Web Books. UCLA: Academic Technology Services, Statistical Consulting Group.
(http://www.ats.ucla.edu/stat/stata/webbooks/logistic/).

Stock, J., Watson, M. Introduction to Econometrics, Pearson Addison Wesley, 2008. Pp. 383-400.

. What are pseudo R-squareds? UCLA: Academic Technology Services, Statistical Consulting

Group. (http://www.ats.ucla.edu/stat/mult_pkg/fag/general/psuedo_rsquareds.htm).

Pasgen 2. Mojiesii MHOXKECTBEHHOIO HEYIOPSIOYEHHOTO BEIOOpA
HomunaneHbeie nepemeHHble. MyJnbTHHOMMANIbHAS JIOTUCTUYECKas perpeccus. VHrepnperanus
KO3 PHUIHEHTOB MYJIbTHHOMHAIBLHON JIOTUCTUYECKON PErpEeCCHH.
Ycnosnas noructudeckas perpeccus (Conditional logit).
IIpenmnonoxeHne o HE3aBUCUMOCTH OT IOCTOPOHHUX AJIbTEPHATHB.
OcHoBHasi iMTEpaTypa

. Long, J. Scott. 1997. Regression Models for Categorical and Limited Dependent Variables. Thou-

sand Oaks, CA: Sage. Ch. 6. (ITonounsrif uaaekc B 6ubnuoreke HUY BILD — 519 L87).

Long, J. Scott and Jeremy Freese. 2005. Regression Models for Categorical Dependent Variables
Using Stata. 2nd Edition. College Station, TX: Stata Press. Ch 3, 6. (Ilonounsiii uHAEKC B OHOIHO-
texke HUY BIID — 519 L&7).

Stata Topics. Logistic (and Categorical) Regression UCLA: Academic Technology Services, Sta-
tistical Consulting Group. (http://www.ats.ucla.edu/stat/stata/topics/logistic_regression.htm).
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Jlomo/IHUTeIbHAS JIUTepPaTypa

1.

2.

3.

3.

Bepouk M. IlyteBonuTens mo coBpeMeHHoOM sxoHOMeTpuKe. [lep. ¢ anrn. B. A. bannukosa. Ilog
Hayd. pen. u npeauci. C.A. AiiBazsina. — M.: Hayunas kuaura, 2008. - 616 c. (I'n. 7 c. 324-329).
Agresti, A. (2002). Categorical Data Analysis. John Wiley & Sons, Inc., Hoboken, New Jersey.
Pp. 267-302.

McFadden, D., 'Conditional Logit Analysis of Qualitative Choice Behaviour', in Zarembka (ed.),
Frontiers in Econometrics, Academic Press, 1973.
(http://elsa.berkeley.edu/reprints/mcfadden/zarembka.pdf )

R Data Analysis Examples. Multinomial Logistic Regression. UCLA: Academic Technology Ser-

vices, Statistical Consulting Group. (http://www.ats.ucla.edu/stat/r/dae/mlogit.htm).

Stata Data Analysis Examples. Multinomial Logistic Regression. UCLA: Academic Technology

Services, Statistical Consulting Group. (http://www.ats.ucla.edu/stat/stata/dae/mlogit.htm).

Stata Library. Understanding RR Ratios in Multinomial Logistic Regression. UCLA: Academic

Technology Services, Statistical Consulting Group.

(http://www.ats.ucla.edu/stat/stata/library/odds_ratio_mlogit.htm).

Steckel J, Vanhonacker W. 1988. A heterogeneous conditional logit model of choice. Journal of

Business and Economic Statistics 6: 391-398.

Thurner P. (2000) The empirical application of the spatial theory of voting in multiparty systems

with random utility models. Electoral Studies, No. 19, pp. 493-517.

Paznen 3. Moseny MHOKECTBEHHOT'O YIIOPSIOYEHHOTO BEIOOPA
ITopsnkoBbie nepemenHsle. [lopsiikoBas noructudeckas perpeccus. OLeHUBaHUE MOPAIKOBOH JI0-
THCTHYECKOi perpeccun. MHTepnperanus ko3(h(UIHMEHTOB MOPSAKOBOI JOTMCTHYECKOH perpec-
cuu. [Ipennonoxenue o napamuieIbHOCTH perpeccuil: Tect bpanra.
O06o00mieHHass MOJENIb MHOXKECTBEHHOTO yropsoueHHoro BeiOopa (Generalized ordered logit) /
YacTUYHAs MOJIeNb MPONOpIHOHaNbHbIX maHcoB (Partial proportional odds model).

OcHoBHasi iMTEpaTypa
Long, J. Scott. 1997. Regression Models for Categorical and Limited Dependent Variables. Thou-
sand Oaks, CA: Sage. Ch. 5. (ITonounsrif uaaekc B bubnuoreke HUY BILD — 519 L87).
Long, J. Scott and Jeremy Freese. 2005. Regression Models for Categorical Dependent Variables
Using Stata. 2nd Edition. College Station, TX: Stata Press. Ch. 3, 5. (IlomouHslii uHAEKC B OHO-
muoreke HUY BIIID — 519 L87).
Stata Topics. Logistic (and Categorical) Regression UCLA: Academic Technology Services, Sta-
tistical Consulting Group. (http://www.ats.ucla.edu/stat/stata/topics/logistic_regression.htm).

Jlomo/IHUTeIbHAS JIUTepPaTypa

1.

2.

9

Bepoux M. IlyreBoautens o coBpeMeHHOU skoHOMeTpuKe. [lep. ¢ anrn. B. A. bannukosa. Ilog
Hayu. pen. u npeauci. C.A. AiiBazsHa. — M.: Hayunas knura, 2008. - 616 c. (I'n. 7 c. 316-324).
Beyond Binary: Ordinal Logistic Regression in Stata. UCLA: Academic Technology Services, Sta-
tistical Consulting Group.
(http://www.ats.ucla.edu/stat/stata/seminars/stata_BeyondBinaryLogistic/Stata _ordinal seminar.ht
m).

eterson, Bercedis and Frank E. Harrell. (1990). Partial Proportional Odds Models for Ordinal Re-
sponse Variables, Journal of the Royal Statistical Society. Series C (Applied Statistics), Vol. 39,
No. 2, pp. 205-217.
Fu, V. 1998. sg88: Estimating generalized ordered logit models. Stata Technical Bulletin 44: 27—
30.

OoOpa3oBaresibHbIE TEXHOJIOTHHU

3aHATUSA IPOBOAATCS B GOpPME JIEKIMIA U MPAKTHUECKUX 3aHATHI B KOMIIBIOTEPHOM KJ1acce.
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10 OIIeHOqHLIe cpeacrea AJsl TEKYIHIEI0 KOHTPOJISA U aTTECTAllUU CTYACHTA

10.1 OueHouyHble CcpeacTBa JJsl OLEHKH KAa4eCTBA OCBOECHHUS] JUCHUILIMHBI B X0/€ TeKYILIero
KOHTPOJIA

Occe (npumep)
Htoroserii TexkcT CAAaCTCA B 3JICKTPOHHOM M MEYATHOM BUIC. OTCYTCTBI/IQ II€4YaTHOI'O TEKCTa aB-
TOMATUYECCKU BJICYUECT HeyHOBHCTBOpHTeHLHBIﬁ 6am1 3a AOMAIIHEC 3a0aHUC.

Occe --- camocTosTeNbHas (MHAMBUIyalbHasl) NMUChMEHHAs paboTa MO pe3ylbTaTaM aHalu3a
MaccuBa OIPOCHBIX JaHHBIX C HCIIOJB30BAHUEM M3YUEHHBIX METONOB Ha TeMy <<CouuajabHO-
HKOHOMHUYECKUE U TICUXOJOTHYECKUE (PAKTOPHI 3JIEKTOPATIHLHOTO TIOBEACHUS POCCUSH>>.

Bam masbl Tpu MaccuBa naHHBIX HccaenoBaHus <<Kypwsep>> Ananutuueckoro Llentpa HOpus
JleBazpl, OTHOCSIIUECS K TPEM Pa3HbIM MEPHOAAM BpEMEHHU. 3aja4a COCTOUT B TOM, YTOOBI IOCTPOUTH
TpHU OJUHAKOBBIC U Pa3yMHBIC MOJACIIHN JJIS TPEX <<BPEMCHHBIX TOYCK>> M CPABHUThb MOJIYYCHHLIC pEC-
3ynbTatbl. CpaBHUTh B CMBICIE HEU3MEHHOCTH IOPOXAAIOIIErO JaHHBIE IPOLECCA: BBIICHUTD,
HACKOJIBKO CYIIECTBEHHO MEHSIOTCS KO3()(DUIIMEHTHI U collepKaTeIbHbIE Pe3yIbTaThl, OJIy4yaeMble 110
PETPECCUOHHBIM MOIEIISIM.

Jlnst aHaM3a npejyiararoTcs CIeayole 3aBUCUMBbIE TIEpEMEHHBIE:
1. DnexTopaibHBIN BBIOOD.
2. Nopnepxxka B. Ilytuna u /1. MenBenena.
3. T'oTOBHOCTH yyacTBOBAaTh B MPOTECTAX.

(YTouHeHHE 3aBUCUMBIX MEPEMEHHBIX, a TAK)KE X WHAMBHUIYyalIbHOE pacmpeneneHue cMm. B [Ipu-
noxxeHuu. JKemaHue CMEHUTh HA3HAUYEHHYIO TEMY Ha JPYryro (M3 MPEJIOKEHHOTO CIMCKA) MOXKET
ObITh 000CHOBAHO B IHCbME Ha aapec rkamalova@hse.ru npu HaTMYUU JOTOBOPEHHOCTH 00 OOMEHE ¢
OJTHOKYPCHUKOM/-TICH. )

[TpeauKTOpH! AOJDKHBI OBITH BBIOPAHBI CAMOCTOATENBHO B COOTBETCTBHH C TEOPETHUYECKUMH CO-
o0paxeHUsIMU (HayYHOH JINTEpaTypon).

TpeboBaHus K CTPYKType 3cce:

THUTYyIBHBIN JIKCT;

AHHOTaNU;

3. Baenenue (mocraHoBKa 3aqaud, KpaTKUid 0030p JIUTEPATyphl, ONMUCHIBAIOLINNA HCCIIe-
JI0BaTENIbCKYIO MPOOIeMy 1 TIOKa3bIBAIOIINMA, Ky/1a Bel BHOCHTE BKIIaN);

4. Twunotessl (popMyIupyIOTCs U 000CHOBBIBAIOTCS COAECPIKATEIbHBIE TUIIOTE3bI);

JIaHHBIE U HCIIONIB3YyeMbIe METOABI (TPEAINOIaraeTcsi ONUCAaHUE HCIOIb3yEeMbIX JIaH-

HBIX U METOJIOB; BBIOOP METOZOB TpeOyeT 000CHOBaHUS; HE 0043aTeIbHO HCIIOIB30-

BaTh BCE METO/IbI, KOTOPBIE BaM 3HAKOMBI);

6. PesynbraThl (IpeACTaBISAIOTCS B TAOIUYHONM (OpME, COOTBETCTBYIOMICH 3apyOeKHBIM
nyONIMKAMOHHBIM CTaHAPTaM U CONIPOBOXKIAIOTCS 0053aTENbHOM HHTepIpeTaueil);

7. OO6cyxaeHne MONyYeHHBIX Pe3yJbTaToOB (OMUCHIBACTCS, B KaKOHl Mepe MOJTy4YeHHbIE
Pe3yIbTaThl COOTBETCTBYIOT CYIIECTBYIOIIEH JTUTEpaType; 00CYKIAIOTCSI BO3MOMXKHBIE
NPUYMHBI PACXOXACHUH; 00CYKIaeTcsi YCTOMYMBOCTh MOJYYECHHBIX PE3yJIbTaTOB K
CMEHE MacCHBa JaHHBIX, N3MEHEHHIO METOIOB aHAIIN3A);

8. 3axmoyenue (GopMyIHPYIOTCS BBIBOABI Pa0OTHI, 00CYKAAI0TCS TEOPETUUECKUE CIIe-

CTBHSI U3 TOJIyYE€HHBIX BBIBOJOB, YKA3bIBAIOTCS BO3MOXKHbBIC HAIpaBJICHUS JAIbHEH-

IIET0 YTOUHEHHS PE3YJIbTAaTOB);

N —

N
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9. Cnucok nuTeparypsl.

Omnenka BoicTaBnsieTcs 1no 10-0amuibHOM mikane. ONEHMBAIOTCSA AJAEKBAaTHOCTH (DOPMYITHUPOBKU
3a71aun/mpo0IeMbl, COOTBETCTBHE 3asBICHHBIX UIA MPOBEPKH TUNOTE3 c(HOPMYITHUPOBAHHOM 3amade,
KOPPEKTHOCTh MOA00pa METOJI0B M MHTEPIIPETALUHN PE3YJIbTaTOB, 0OOCHOBAHHOCTH BHIBOZOB, ITPOBEP-
Ka yCTOMYMBOCTH pe3ynbTaToB. OOpamaiite BHUMaHUE Ha TPAMOTHOCTb PYCCKOTO SI3bIKa U KOPPEKT-
HOCTB HCIIOJIb30BaHMsI TEPMUHOB, aKKyPaTHOCTh 0(hOpMIIEHUS, B T.4. Oubnuorpaduu.

Ecnu 00beM 1 xapaktep 3aMMCTBOBaHHS, O(OPMIICHHOTO B BUJIE CCBUIKH, CTaBAT M0J] COMHEHHE
CaMOCTOSITENIbHOCTh BBITIOJHEHUS! paboThl, IpernoiaBaTeNb AeHCTByeT B cooTBeTCTBHH C 1. 2.5 Ilomo-

skeHus o marnare HUY BIID.

Jlsis1 BBIOJTHEHUH JIOMAIIHEH paboThl CTYAEHTAaM PEKOMEHIYETCs TOJIb30BaThCsl PyKOBOJICTBA-
MU Kk ctatuctudeckuM nakeram ot UCLA: Academic Technology Services.

10.2 IIpumepsl 3aJaHUI NPOMEKYTOYHOH ATTeCTALMHI
Ilpomesicymounaa ammecmayus (npumep)

1. Tlokaxwure, uto P(y;= 1|X) = F(Bo+ Pix;), npunsB, uto y;= 1, ecau narenTHsIid y;* > 0, n1y; =0 B
IIPOTHBHOM CIy4ae.

2. Bbl onleHHMIM MOJIEINb TOTUCTHYECKOM perpeccun Ha naHHbIX GSS (General Social Survey) no
CIIA

P(y; = 1|X;) = 2.5 — 0.11education; + 0.53male; + 0.70bush92; — 0.07children;

. logit cappun educ male bush92 chldrn, nolog

Logistic regression Number of obs = 5570
LR chi2(4) = 248.17

Prob > chi2 = 0.0000

Log Tikelihood = -2831.6609 Pseudo R2 = 0.0420
cappun Coef. std. Err. z P>|z]| [95% conf. Interval]

educ -.1133811 .0127096 -8.92 0.000 -.1382916 -.0884707

male .5295012 .0667557 7.93 0.000 .3986624 .66034

bush92 .7005197 .0736915 9.51 0.000 .556087 .8449524
chldrn -.0748111 .0221608 -3.38 0.001 -.1182455 -.0313767

_cons 2.500112 .1964794 12.72 0.000 2.115019 2.885204

3aBucuMas iepeMeHHas --- OTHOIICHHE K cMepTHOH ka3 (0 --- oTpunatensHoe), education --- KOJIH-
4ecTBO JIeT 00y4deHus, male --- Myx4nHa (qammu), bush92 --- ronocosan 3a byma B 1992 r. (nammn),
children --- uucno nereit y pecnionnenta. Ilpounrepnerupyiire k03ppuuueHTs Npu KOIMYECTBE JIET
00y4YeHHS U TOJIOBOW MPUHAJICKHOCTH B TEPMHUHAX OTHOILICHUS IIIAHCOB.

3. Bo CKOJIBKO pa3 MIaHCHI MYXXYHHBI 0€3 JIeTel Ha TO, YTOObI MOAJEPKUBATH CMEPTHYIO Ka3Hb,
OoJIbIIIe/MEHBIIIE, YeM Y )KECHIIMHBI ¢ 2 AeThbMU (IIPU MPOYUX PaBHBIX (3a()UKCUPOBAHHBIX HA
CpeIHEM 3HAUCHHH)).

4. KakuMu KpUTEPUSIMHU MOXKHO MOKHO NPOBEPHUTH 3HAYMMOCTb KO3(PPHUINEHTOB NPU MPEAUKTO-
pax B Moy OMHApHOTO BhIOOpa:
1. Kpurepuit ®umepa
2. Kpurepuit Banbnia



HanunonansHslil nccneqoBaTeNbCKUA YHUBEPCUTET «BoIciIas 1Kona 3KOHOMUKN»
«AHanu3 KaTeropualbHbIX JaHHBIX B CTATUCTUUECKHUX MaKeTax» AJs 00pa3oBaTeIbHOM MPOrpaMMbl
«ITonurtonorus» HanpasiaeHus noarorosku 41.03.04. «Ilonuronorus», ypoBeHb Oakanasp

3. Kpurepuii oTHOIICHHS TPaBIOIOA00HS
4. Kpurepuit Xaycmana

5. Paccuwuraiite nis monenu noanep:xku cMeptHoi kasuu AIC u BIC.

6. Y amprepHaTUBHON Mojenu 6e3 nepemennoi bush92 AIC = 8174.8, BIC = 8202.7. Kakyto Bol
npennourere? OOOCHYHTE CBOM BEIOOD.

. o p2
7. PaccumrtaiiTe CKOPPEKTUPOBAHHBIA R ¢oyns, CICIU(DUIHOCTD U UyBCTBUTEIBHOCTD MOJICIIH.

estat classification, cutoff(.6)

Logistic model for cappun

True
Classified D ~D Total
+ 4224 1163 5387
- 104 79 183
Total 4328 1242 5570

Hapucyiite ROC-kpuByto. [lognummure ocu.

11 Iopsinox ¢popMupOBaHNS OLIEHOK MO IMCIUIJINHE

[IperoaBaTens OIEHUBAET paOOTy CTYACHTOB Ha MPAKTHYECKUX 3aHATHAX: aKTMBHOCTbH B JIHC-
KYCCHsIX, NPAaBWJIBHOCTh PELICHUs 3a7a4 Ha CEMHUHApE, NPAaBWIBHOCTb U CBOEBPEMEHHOCTD PELICHUS
3a/1a4 B TEKYLIUX JOMAIIHUX 33JaHUSAX U [IPOUYMX 33JaHUSIX, KOTOPBIE BBIIAIOTCA HA CEMUHAPCKUX 3a-
HATUAX. DCCE OLICHMBAETCS C yYETOM IOJIHOTHI U KOPPEKTHOCTH HCIOJB30BaHUS MMEIOLIETOCS MH-
CTpyMEHTApus AJIs aHAJIW3a JaHHBIX.

Haxomnnennas ouenka no 10-tu OamipHOH IIKaje 3a paboTy HAa CEMUHAPCKUX U MPAKTUYECKUX
3aHATHUAX OIPEACIIACTCs Mepe] IMPOMEKYTOUYHBIM WJIA UTOTOBBIM KOHTpoJeM. HakorieHHas oleHKa
YUUTBIBAET PE3YJbTAThI CTYJICHTA MO TEKYIEMY KOHTPOJIIO CIEIYIOIUM 00pa3oM:

OH(ZKO}’UL: kK/ ) OK/p + kacce.oacce + kay()'an().,
e kyp = 0.2, kycce = 0.5, Kayo = 0.3.

B ayaurtopHyto paboTy BXOAAT MPOBEPOUHbIe pabOTHI U JOMAIIHHE 3a1aHUs C OJIMHAKOBBIM BE-
COM.

OprFJIeHI/Ie KaXXI0ro KOMIIOHCHTAa HAaKOIUICHHOM OLICHKU MPOHU3BOAUTCA B COOTBCTCTBHUHU C
npaBHUJIaMHi MAaTCMATUKH U IPOUCXOJUT IO pacyCTa HaKOIUIEHHOU OIICHKU. OprFJIeHI/Ie HaKOIUICHHOH
OICHKHU TAKKC MPOU3BOAUTCA B COOTBECTCTBUU C IpABUJIAMU MATCMATUKH.

Pe3ynbTHpYIOLIas OleHKa 3a JUCIUIUTHHY PACCUMTBHIBACTCS CIIEAYIOINM 06pa3oM:

Ope3yflbm = OHHKO}’UZ. + 3K3(l./’l/l€H.O3altem7
rae kHaKOn]l. =0.6, kBKS{IMEH =04.
OxpyrieHue pe3yabTUPYIOUIeH OIIEHKH TaKXe MPOU3BOAUTCS B COOTBETCTBHU C NpaBUIIAMHU
MaTEeMaTHKU.
Ecnu B 3adetHoii pabote nomymieHsl Tpyosie ommOku. ([Tampumep, nHTepnpeTanus perpeccu-
OHHOTo K0od(duumeHTa 6e3 ydera HEIMHEHHOCTH MOJIENH PErpecCHH; MPUMEPHBIA CIMCOK TaKUX
omuO0K OyIeT COOOIIEH CTYACHTaM), TO padoTa OIICHUBAETCS HE BhIIIE 4 OaIIOB.



HanunonansHslil nccneqoBaTeNbCKUA YHUBEPCUTET «BoIciIas 1Kona 3KOHOMUKN»
«AHanu3 KaTeropualbHbIX JaHHBIX B CTATUCTUUECKHUX MaKeTax» AJs 00pa3oBaTeIbHOM MPOrpaMMbl
«ITonurtonorus» HanpasiaeHus noarorosku 41.03.04. «Ilonuronorus», ypoBeHb Oakanasp

12 Y4yeOHO-MeTOAMYECKOe U MH(POPMALIMOHHOE 00ecneyeHne JUCIUILTUHbI

12.1 Bba3zoBblii yueOHHK

1.

Long, J. Scott. 1997. Regression Models for Categorical and Limited Dependent Variables.
Thousand Oaks, CA: Sage. (ITonounsrit uanekc B oudbnuorexke HUY BIID — 519 L87). HoctynHa
3JIEKTPOHHAsI BepCHs yueOHUKA.

Long, J. Scott and Jeremy Freese. 2005. Regression Models for Categorical Dependent Variables
Using Stata. 2nd Edition. College Station, TX: Stata Press. (ITomounslii uHIEKC B OMONIHOTEKE
HNY BIID - 519 L87). locTynHa 31eKTpOHHAsI BEpCus yueOHHUKa.

12.2 JlomoJiHUTeIbHAS JUTEpPaTypa

3.
4.

5.

*®

10.

11.

12.

13.

14.

15.

16.

17.
18.

19.
20.

21.

22.
23.

AiiBazsiH C.A. Meroabl skoHOMeTpukH. YueOnuk. — M.: Uadpa-M, 2010. 512 c.

AiiBazsH C. A., MxurapsH B. C. Teopus BeposiTHOCTEN M IpUKIAgHAs CTaTUCTUKA, B 2 4. M.:
FOnuTH, 2001.

Bepouk M. IlyreBoautens o coBpeMeHHOM skoHOMeTpuKe. [lep. ¢ anrn. B. A. bannukosa. Ilog
Hayu. pen. u npeaucia. C.A. AliBazsiHa. — M.: Hayunas kuura, 2008. - 616 c.

Kppimtanosekuit A.O. AHann3 cCOLMOJIOIMYECKUX JaHHBIX C nomolneto nakera SPSS. M.: I'V—
BIIID, 2006.

[Hannop 3. MynbTHHOMHUANBHBIE MOJIENIN AUCKPETHOTO BbIOOpa // KBanTHib, Ne7, c. 9-19.

Agresti, A. (2002). Categorical Data Analysis. John Wiley & Sons, Inc., Hoboken, New Jersey.
Agresti, A. and 1. Liu. (2005). The analysis of ordered categorical data: An overview and a survey
of recent developments, invited discussion paper for the Spanish Statistical Journal, TEST.

Allison, P. D. 1999. Comparing logit and probit coefficients across groups. Sociological Methods
and Research 28: 186-208.

Beyond Binary: Ordinal Logistic Regression in Stata. UCLA: Academic Technology Services, Sta-

tistical Consulting Group.
(http://www.ats.ucla.edu/stat/stata/seminars/stata_BeyondBinaryLogistic/Stata_ordinal _seminar.ht
m)

o Hu, Jun Shao and Mari Palta (2006). Pseudo-R* in Logistic Regression Model, Statistica Sinica
16:847-860. (http://www3.stat.sinica.edu.tw/statistica/oldpdf/A16n39.pdf).

Burnham, Kenneth P. and David R. Anderson (2004). Multimodel Inference: Understanding AIC
and BIC in Model Selection. Sociological Methods & Research, 33(261), pp. 261-304.

Cameron, A. Colin and Pravin K. Trivedi. 2005. Microeconometrics: Methods and Applications,
Cambridge University Press, New York.

Cameron, A. Colin and Pravin K. Trivedi. 2009. Microeconometrics Using Stata, Cambridge Uni-
versity Press, New York.

Fu, V. 1998. sg88: Estimating generalized ordered logit models. Stata Technical Bulletin 44: 27—
30.

Guyjarati, D.N. Basic econometrics. New York McGraw-Hill, 2003.

Hosmer, D. and Lemeshow, S. (2000) Applied Logistic Regression (Second Edition). New York:
John Wiley & Sons, Inc..

Jann, B. 2005. Making regression tables from stored estimates. Stata Journal 5: 288-308.

Logistic Regression with Stata. UCLA: Academic Technology Services, Statistical Consulting
Group. (http://www.ats.ucla.edu/stat/stata/seminars/stata_logistic/default.htm).

McFadden, D., 'Conditional Logit Analysis of Qualitative Choice Behaviour', in Zarembka (ed.),
Frontiers in Econometrics, Academic Press, 1973.
(http://elsa.berkeley.edu/reprints/mcfadden/zarembka.pdf )

Menard, S. (1995). Applied logistic regression analysis. Thousand Oaks, CA: Sage.

Peng, C.-Y. J., & So, T.-S. H. (2002). Logistic regression analysis and reporting: A primer. Under-
standing Statistics, 1(1), 31-70. (http://www.indiana.edu/~jopeng5 l/teaching-logistic.pdf).




24.

25.

26.

27.

28.

29.
30.

31.

HanunonansHslil nccneqoBaTeNbCKUA YHUBEPCUTET «BoIciIas 1Kona 3KOHOMUKN»
«AHanu3 KaTeropualbHbIX JaHHBIX B CTATUCTUUECKHUX MaKeTax» AJs 00pa3oBaTeIbHOM MPOrpaMMbl
«ITonurtonorus» HanpasiaeHus noarorosku 41.03.04. «Ilonuronorus», ypoBeHb Oakanasp

Peng, C.-Y. J., Lee, K. L., & Ingersoll, G. M. (2002). An introduction to logistic regression analy-
sis and reporting. The Journal of  Educational Research, 96(1):3-14.
(http://sta559s11.pbworks.com/w/file/fetch/37766848/IntroLogisticRegressionPengEducResearch.
pdf).

Peterson, Bercedis and Frank E. Harrell. (1990). Partial Proportional Odds Models for Ordinal Re-
sponse Variables, Journal of the Royal Statistical Society. Series C (Applied Statistics), Vol. 39,
No. 2, pp. 205-217.

Stata Data Analysis Examples. Multinomial Logistic Regression. UCLA: Academic Technology
Services, Statistical Consulting Group. (http://www.ats.ucla.edu/stat/stata/dae/mlogit.htm).

Stata Topics. Logistic (and Categorical) Regression UCLA: Academic Technology Services, Sta-
tistical Consulting Group. (http://www.ats.ucla.edu/stat/stata/topics/logistic_regression.htm).
Steckel J, Vanhonacker W. 1988. A heterogeneous conditional logit model of choice. Journal of
Business and Economic Statistics 6: 391-398.

Stock, J., Watson, M. Introduction to Econometrics, Pearson Addison Wesley, 2008.

Thurner P. (2000) The empirical application of the spatial theory of voting in multiparty systems
with random utility models. Electoral Studies, No. 19, pp. 493-517

Williams, R. 2006. Generalized ordered logit/partial proportional odds models for ordinal
dependent variables. Stata Journal 6: 58—82.

13 MaTepI/laﬂLHO-TeXHI/I‘IeCKOC o0ecrneueHue ANCIHHUII/INHBI

[TakeTs! ans ananuza qaHHbIX Stata 1 R. Bo3aMOXHO caMOCTOSITENIbHOE UCIIOJIb30BAHUE IPYTUX

nporpamm: Excel, SPSS, Python.



