AHHOTanMs K pado4eii mporpaMMe JUCHUIINHBI
«IKOHOMETPHUKA»

VYyebnblii  Kypc  «OKOHOMETpHKa» MpeAHa3HayeH s CTYACHTOB
HampaBiaeHus: noarotoBku 38.04.08 @uHaHCBI W KpPEeAUT, Marucrepckas
nporpamma «DOUHAHCOBBIE CTPATETHMH U TEXHOJOTHH OAHKOBCKOTO WHCTUTYTAY,
3ao4yHas opma 0OydIeHHUS.

Jucuunnuaa «9KOHOMETPHUKa» BKIIOUEHA B COCTaB 0a30BOW yacTH Onoka 1
«JlucuuImIMHbI (MOTYIIN ).

OO6mast TpyI0eMKOCTh JTUCIUIUIMHBI COCTaBISIET 3 3a4eTHbIe eauHuIbl, 108
4acoB. YYeOHBIM IUTAHOM T[I0 JAHHOW CHEIHAIBHOCTH MPETyCMOTPEHBI
JICKIIMOHHbBIE 3aHATUA (4 daca), mpakTudeckue 3aHsaTHs (4 vaca), JabopaTOpHBIC
3aHATUA (4 9aca), caMocTosTeIbHas pabora cryaeHToB (96 waca, B TOM uucie 9
94acoB Ha MOJTOTOBKY K 3K3aMeHy). JlucuurinHa peanusyeTcs Ha 2 Kypce.

JuctumninHa «OKOHOMETPHUKA» OCHOBBIBAETCS HA 3HAHUSIX, YMEHHSIX H
HaBBIKaX, TOJYYCHHBIX B PE3yJIbTaTe M3YUEHUS TUCIUTUINH «MHKPOIKOHOMHUKAY,
«MakposPKOHOMHUKa» W  TO3BOJSIET TOJATOTOBUTH CTYJAEHTOB K Hay4HO-
UCCIIEIOBATENbCKOM  paboTe, MPOEKTHOM  JIESITENBHOCTH,  MPOXOXKICHUIO
IIPOU3BOJICTBEHHOM U PEAIUIUIOMHON MPAKTHUK, BhINOJHEHHIO BKP.

ConepkaHue JTUCHUIUIMHBI COCTOMT M3 TpPEX pasleJloB M OXBaThIBAET
CJHEYIOIINI KPYT BOIPOCOB:

1. BBeageHue B JUCHUIUIMHY. 3aJayd, pEUIa€Mbleé SKOHOMETPUKOM.
DKOHOMETpUYECKHE MOJIeN. VICTOUHUKY aHHBIX. DKCIEPUMEHTAIbHBIC JTaHHbBIE
(experimental data) u nHaOmomaembie nanHble (Observable data) B commanmbHBIX
Haykax. Koppensmuss u kay3anbHOCTh. [IpoOiema ycTaHOBIEHUS NPUIMHHO-
CIICICTBCHHBIX CBS3¢d TIPM WCIOJIb30BAaHUU HAOJIOJAEMbIX JTaHHBIX. |HIIBI
naHHBIX. Mex0OBbEKTHBIC AaHHBIC (cross-sectional data) - ux cTpykrypa, cBolicTBa
Y OTPaHWYECHUS, JUTsl PEIICHUS KaKuX 3a7a4 OHHU MCTOJB3YIOTCsI. BpeMeHHbIe psibl
(time series data) - ux cTpykTypa, CBOWCTBA M OIPAaHUYCHHUS, JJIS PEIICHHUS KaKhX
3aJa4 OHM HUCHOJNB3YIOTCSA. [laHenpHBIE JaHHBIE - HX CTPYKTypa, CBOMCTBa U

OIrpaHUYCHM:A, U1 PCHICHWA KaKUX 3a1a4 OHU UCIIOJIb3YHOTCA.



2. Mopgens mapHoi perpeccun. OnpeneneHue MNapHOW  JIUHEHHOU
PErPECCUOHHON  MOJIEIIH. WuTtepnperanust  yriaoBoro ko3¢ UIHEHTA.
WNuTtepnperanusi KOHCTaHTHI. [IpuynMHHO-CIEACTBEHHAs CBSA3b B MOJENM MapHOU
perpeccun. [IpenmonoxeHne 0 HE3aBUCHMOCTH YCIOBHOTO CPETHEro OIMOOK OT
perpeccopa. CiyvaitHasi BeiOOpKa. OlLEHKM MapaMeTpoB MapHOM PEerpecCHOHHOU
moneian. Meron HaumeHblnux kBagpatoB (MHK, OLS). Ouenku, ocTaTku Hu
ommnOku. Anredpamdeckue cBoiictBa OLS orenok. KauecTBo moaAroHku momenu
napHoil Mojenu U ero usMmepenue. Jlexkommosunusa oOuiedt Bapuanuu. OOmas
cymMma kBajapatoB (TSS, Total Sum of Squares). O0bsicHeHHasT cymMMa KBaJpaToB
(ESS, Explained Sum of Squares). Cymma kBagpatoB octatkoB (RSS, Residual
Sum of Squares). Kosdpduument nerepmunammu (R°), ero HHTepIpeTaLs.
Henuneitnpie @yHkumoHanbHble (opmbl. JlorapupmupoBanue. MHTepnperanus
KO3 (PUIIMEHTOB TIPU HMCMOJB30BAaHUM JOTrapu(PpMOB IMOKa3aTese. DIaCTUUHOCTh
(log-log), monmenu log-level u level-log. CnyuaitHOCTh OIICHOK PErpecCHOHHBIX
kodpoummentoB. Oxumaemble 3HaueHuss W gaucnepcus OLS  omeHok.
[IpennosioxxeHuss MoOJenIW NapHOM perpeccu. JIMHEMHOCTH B mapaMmerpax.
CnyyaliHOCTh BBIOOpPKU. M3MEHUYMBOCTh OOBSCHSIONIECH MEPEMEHHON B BBIOOpPKE.
PaBeHcTBO HyJI0 yCclIOBHOTO cpeaHero ommOku. HecMemennocts orneHok OLS m
ee uHTepnperanus. [ OMOCKeNacTUYHOCTh U TE€TEPOCKENACTUYHOCTD. Jlucnepcus
OLS omenok. OneHka aucriepcuu ommook. HecMemeHHOCTh TUCTIepCH OMHOOK.
OrneHka CTaHIAPTHBIX OMIMOOK I KOA(PPHUITMEHTOB PETPECCHH.

3. MHoxecTBeHHass (MHOTO(MAKTOpHAs) JUHEIHAS PErpecCUOHHasi MOJENb .
OnpeneneHue MOJEIM MHOKECTBEHHOM JIMHEMHOW perpeccuu. MoTuBanus
WCIIOJB30BaHUsI MOJEIM MHOXKECTBEHHOM JHMHEHHON perpeccun. OneHka
kod(pduneHToB Moaen MHOXKecTBeHHOU perpeccun OLS. Cnyvaitnas BeIOOpKA.
OcraTku perpeccur. MUHIMH3allUA CYMMBI KBaJpaToB OCTAaTKOB. MHTEepmpeTarus
mojeni MHorodakropHoi perpeccuu. Ceteris paribus («mpu HIpouux paBHBIXY).
[Tonyuenne KOIHPUIMEHTOB OOBSACHSAIONIUX TEPEMEHHBIX MHOYXECTBEHHOM
perpeccun B aBa mara. Anrebpamdeckue cBoiictBa OLS perpeccun. KauectBo

MOATOHKH MOJEJIM MHOKE€CTBEHHOU perpeCCrun U €ro U3MCpPCHUC. I[CKOMHOBI/IHI/ISI



obme#t Bapuarnuu. Kosddumuent nerepmunanuu (R2) u ero maTepniperanus 1jis
MOJIEIM MHOKECTBEHHOM perpeccuu. HWHTeprperanusi HU3KOTO M BBICOKOTO
kodhduimenTa AeTepMUHAIIMM  JUISI  MOJENEed MHOXKECTBEHHBIX JIMHEHHBIX
perpeccuii, OIEHEHHBIX Ha MEKOOBEKTHBIX JaHHBIX. [Ipenmoceuiku Moaenu
MHOKECTBEHHOU perpeccur. JluneiHocTs B nmapamerpax. CiaydyallHOCTh BBIOOPKHU.
OTtcyTcTBHE TOJIHOM KOJUIMHEapHOCTH. [loyHasi KOIMHEApHOCTh B pe3yibTaTe
CBSI3U MEXIY IBYMsI perpeccopamu. llosHasi KouiMHEapHOCTh M3-3a MaJICHBKOM
BBIOOpKH.  PaBEHCTBO Hy/IO0 YCIOBHOTO CPEAHET0 OWIMOKU. ODK30T€HHBIE U
SHJOTCHHBIE OOBACHSIONMIME TIEPEMEHHbIC. OJK30T€HHOCTh KaK  KJIOUEBOE
NPEANOJIONKEHUE JUIsl TPUUYMHHO-CIICICTBEHHOM WHTEPIPETAIMU PETPECCUU U
HecMelmEHHOM  oneHok OLS. BxirodueHne HE3HAUMMBIX TEPEMEHHBIX B
perpecCUOHHYI0 Mojeib. [Iponyck B perpecCUOHHOM MOJEIU 3HAYMMBIX
nepemMeHHbIX.  CMmemnieHne  KO3(G(GUIHUEHTOB  PErpeccuu,  00YCIOBICHHOE
NpOMyIICHHOW mnepemMeHHOM. ['omockenactnuHOoCTh. ['eTepocrenacTUUHOCTD.
MyJbTUKOJIIMHEAPHOCTh, pacyéT Koa(pduuuenta B3aytuss aucnepcun (VIF,
variance inflation factor), ero unrepnperanus. F-cratucruka. F-pacnpenenenue.
Tect Ha 00IIYI0 3HAUUMOCTh PETPECCUH.

Heab — MoOAroToBKa CTYIEHTOB K MPUKIIAIHBIM UCCIEIOBAHUIM B 001aCTH
(GbrHaHCOB, TPEITOIAralONIUM OIIEHUBAHNUE TTAPaAMETPOB PErPECCUOHHBIX MOJIeTeH
U TECTUPOBAHUE TUIMOTE3 00 MX 3HAYCHUSIX, a TAKKE YTEHUIO U TTOHUMAHMIO
(MHTEpIIpeTaluu)  CICNHAIbHON  JINTEPATyphbl, BKJIIOYAIONIEH  pe3yJbTaThl
AMITUPUYECKUX UCCIICTOBAaHUMN B OOIIECTBEHHBIX HAyKaX.

3agaum:

e TMO3HAKOMHUThH C OLIEHKON MapamMeTpOB PErpeCCHMOHHON MOJEIH METOJIOM
HauMmeHbIux kBajapatoB (MHK) u TectupoBaHueM THMOTE3 O 3HAYCHUSAX ITHUX
napameTpoB, ¢ HEOOXOIUMBIMHU MIPEANOCHUIKAMHU U OTPAHUYCHUSIMH 3TOTO METO/1a;

e chopmupoBaTh HaBbIKH NpuMeHeHus MHK nis TectupoBanms rurmores B

OMIINPHUUYCCKUX UCCICIOBAHUAX B DOKOHOMHUKE U IPYTIUX O6H.ICCTB€HHBIX HayKax;



e c(hopMHUPOBATh HABBIKM MHTEPIPETALUHU MOJYyUYEHHBIX PE3yJIbTATOB OLIEHKU
napamMeTpoOB MOJENEH U UX TECTUPOBAHHUSA, & TAK)KE MOHUMAHUA BO3MOKHOCTEH U
orpanndyeHuit npuMenenust MHK.

JUIsl yCHeHOoro OCBOCHHS JUCHUIUIMHBI « DKOHOMETPUKAY y 00yHarOIIUXCS
JOJIKHBI OBITH CPOPMHUPOBAHBI CIEAYIOLINE NTPEABAPUTENbHBIE KOMIIETEHIINN:

e yMEHHME OBICTPO OCBaMBaTb HOBBIE IPEIMETHBIE OOJACTH, BBISIBIISTH
IPOTUBOpEUHs, TPOOJIeMbl U BbIpaOaThIBaTh aJIbTEPHATHBHBIC BApUAHTHI HX
pelieHus

e CIIOCOOHOCTBIO K a0CTPAKTHOMY MBILUJIEHUIO, aHAIU3Y, CHHTE3Y;

e TOTOBHOCTHIO K KOMMYHHMKAallUd B YCTHOM W NUCBMEHHOM (popmax Ha
PYCCKOM M HWHOCTPaHHOM sI3bIKax JJIs peuleHusl 3ajad IpodecCUOHAIbHOU
NeATEIbHOCTH

e CIIOCOOHOCTBIO MPEACTABIATh PE3YJIbTaThl MPOBEIECHHOIO HCCIEIOBAHUS
HAayYHOMY COOOILIECTBY B BUJI€ CTAThH WJIU JIOKJIa/1a

B pe3ynpraTe uM3ydeHUs JAHHOM JHUCUMIUIMHBI Yy  OOy4aroluxcs

dbopMupyroTcs  cleayronme MpodeCCHOHAIBHBIE KOMIETEHIIUMH  (3JIEMEHTHI

KOMITIETCHITUH).
Koa u popmyupoBka Jransl popMUpPOBaAHUS KOMIETEHIIUN
KOMIICTCHIIUU
COBPEMECHHBIC METOAbI ITIOCTPOCHUSA
3Haer HKOHOMETPHUECKUX MoJieNiel pUpMBbI U
pBIHKa

MCII0JIb30BaTh COBPEMEHHBIE METOIBI
MIOCTPOEHHUS SKOHOMETPHUUECKUX MOJeIen
(UPMBI U pbIHKA; HHTEPIPETHPOBATH
MOJIy4YE€HHBIE PE3YJIbTAThI

OK-5 - coco6HOCTH
TeHepUPOBAThH UCH B HAYYHOU U YmMmeer
poeCCUOHATBHON IEATETLHOCTH

HaBbIKaMU T€HEPUPOBATh UJIEU TIPU
Bnageer | mocTpoe€HHMH SKOHOMETPUUYECKUX MOJENIEN
GbupMbI U phIHKA

3a/1a4M, perraeMbie SKOHOMETPUKOM,
WCTOYHHUKH W BUJIbI TAHHBIX, MPOOIEMbI

OK-9 - rOTOBHOCTB I€MCTBOBATH B YCTAHOBJICHUS IPUYUHHO-CJICACTBCHHBIX

3Haer

HECTaHJAPTHBIX CUTYAIIUSIX, HECTU CBSI3€H MPU UCIIOJIb30BaHUHU HAOITIOMAEMBIX

COIHAITBHYIO U 3THYECKYIO JTAHHBIX, 0COOCHHOCTH TTOCTPOCHUS

OTBETCTBECHHOCTDH 3a IPUHSATHIC PErpECCHOHHBIX MOJETIEH

pecHUA pelare 3a1a4u, CBSI3aHHbBIE C OLIEHKOMN
YMmeer MapaMeTPOB PErPECCUOHHON MOJIEIIH

MeToJIoM HauMeHbuX kBaaparoB (MHK) u




TECTUPOBAHUEM THIIOTE3 O 3HAYEHUAX ITUX
apaMeTpoB

Bnaneer

HaBBIKAMH UHTEPIIPETALMHU MTOJTYICHHBIX
pE3yNbTaTOB OIICHKHU MapaMeTpoB Mojeen
U UX TECTUPOBAHUS

OK-10 - roToBHOCTB K
CaMOpPa3BUTHIO, CAMOpEaTH3allHH,
HCIIOJIb30BAHUIO TBOPUYECKOTO
[MOTEHIIMaIa

3Haer

BO3MOKHOCTHU U OTpaHUYECHUS IPUMEHEHUS
MHK 17151 OeHKM IapaMeTpoB
pErpecCUOHHON MOJIENHU

VYwmeer

MIPUMEHSTD MOTyYCHHBIC 3HAHUS B 00JIaCTH
MHK, caMocTOSTEILHO BELABUTATE U
TECTUPOBATH PA3TUYHBIC TUIIOTE3HI,
CTPOUTH PErpecCUOHHBIE MOJIEIH,
UHTEPIPETUPOBATH PE3YIbTAThI
AMITUPUYECKUX UCCIICTIOBAHUM

Bnaneer

HaBbikamMu nipuMenenuss MHK mos
TECTUPOBAHUS TUIIOTE3, & TAKXKE UTCHUS U
MOHUMAaHUS (MHTEPIPETALIN)
CHEIHAIBHOM TUTEPaTyphl, BKIIIOYAOIIEH
pe3yJIbTaThl SMIUPUUYECKUX UCCIIET0BAHUIN
B 00nacTu (pUHAHCOB U IPYTUX
OOLIECTBEHHBIX HAYKaX.

I1K-2 - cnocoOHOCTH
aQHAJIM3UPOBATH M UCITOJIb30BATh
Pa3IMYHbBIC HCTOYHUKH
uH(hOpMaLuY AJ TPOBEICHUS
(hMHAHCOBO-PKOHOMHUYECKUX
pacueToB

3Haer

METO/Ibl PETPECCUOHHOr0 aHAJIN3a, B T.4.
MOJIEJIH MTAPHOM U MHOKECTBEHHON
perpeccun, MHK, ero npeanocsuiku u
OTpaHUYEHUS

YMeer

OLICHUBATh MOJIENIH ITAPHON U
MHOkeCcTBeHHOH perpeccun MHK,
UHTEPIPETUPOBATE PE3YNbTATBI PETPECCUH,
TECTUPOBATh TUIIOTE3bI HA MEKOOBEKTHBIX
JAaHHBIX

Bnaneer

MCTOdaMHU PErpe€CCUOHHOTO aHAIN3a
MEKOOBEKTHBIX AAHHBIX U IPOBCACHUA
@HH&HCOBO-SKOHOMH‘ICCKI/IX pPacucToB

[1K-4 - ctocoOHOCTH MPOBECTH
aHaJN3 M 1aTh OIICHKY
CYIIECTBYIOIIUX (PMHAHCOBO-
HKOHOMHYECKUX PHCKOB,
COCTaBHUTh U 0OOCHOBATH MPOTHO3
JTMHAMUKHA OCHOBHBIX (DMHAHCOBO-
HKOHOMHUECKHUX MoKa3aTeien Ha
MHUKpPO-, MAaKpPO- U ME30YPOBHE

3Haer

OCHOBHBIE BHJIBI 3KOHOMETPHUECKHIX
MOJIeJIeH; METO/bI TOCTPOCHUS
HKOHOMETPUYECKUX MOJIEJIEl Ha OCHOBE
noKa3aresneit 1eaTeIbHOCTH MPEIPHUITHS,
OTpacJid, PETUOHA U IKOHOMUKH B 1LIEJIOM,
MCIIONB3YEMBbIX ISl KOTMYE€CTBEHHBIX
IIPOTHO30B.

VYmeer

coOuparh U aHAJIM3UPOBATh JaHHbIE 110
OCHOBHBIM COIIHAJIEHO-9KOHOMHUYECKHUX
MMoKa3arCJIsAM ACATCIBHOCTH NPEAITPUATHA,
OTpaciy, perTHOHa U SKOHOMHUKH B II€JIOM;
COCTaBJISITh TTPOTHO3 TI0 OCHOBHBIM
COLIMAIbHO-OKOHOMUYECKHX TOKa3aTeNsIM
JeATEIIbHOCTH MIPEATIPHUATHS, OTPACIIH,
pEeruoHa U SKOHOMUKH B IIETIOM C
UCTIONIb30BAaHHEM SKOHOMETPHYECKHIX
MOJIEJIEN; UHTEPIIPETUPOBATH PE3YJILTATHI




MIPOrHO3UPOBAHHUS.

MeTonamu coopa u 00paboTKu
CTaTUCTUYECKHX TAHHBIX; METOJAMH
aHaJIM3a ¥ TPOTHO3UPOBAHUSI COLUAIBHO-
IKOHOMHYECKUX TOKa3aTesIen
ACATCIIBHOCTH NPCAIIPUATHA, OTPACIIU,
pEruoHa U SKOHOMHUKH B IIEJIOM.

Bnaneer

Jlig popMHUpoBaHUs BBIIEYKA3aHHBIX KOMIIETEHUUH B paMKax JMCLHUILIMHbBI
«DKOHOMETPHKA IIPUMEHSIIOTCS CIEeAYIOIINe METO/BI aKTUBHOTO/
MHTEPAaKTUBHOTO OOYYEHHS: JIEKLIUU C Pa300pOM KOHKPETHBIX CHUTyalMi, pa30op
KECOB Ha MPAaKTHYECKUX 3aHATUSIX M Ja0OpaTOpHBIX pabdoTax, BBINOJIHEHHUE

I'PYIIIOBOI'O UCCICAOBATCIBLCKOI'O IIPOCKTA.



