AHHOTAaUMs K pado4eil mporpaMMe JTUCHUILINHBI

«IKOHOMETPHUKA)

YuebHbiii  Kypc «OKOHOMETPUKa» MpeIHa3HaueH JUisl  CTYAEHTOB
HarnpaBiieHus: noArotoBku 38.04.01 DkoHOMHMKa, Marucrepckas Iporpamma
«bn03KOHOMHUKA ¥ POJAOBOJILCTBEHHAS 0€3011aCHOCThY

JucuuminHa «OKOHOMETPHUKa» BKIIOYEHAa B COCTAaB BapUATHBHOM 4YacTu
osoka 1 «lucuurivHbl (MOTYJIIN ).

OO6m1ast TpyJ0EMKOCTh JUCHHUIUIMHBI COCTABISAET 3 3aueTHbIe eNUHUIIBI, 108
4acoB. Y4YEOHBIM IIJJAHOM 10 JAHHOW CHEUUATIbHOCTH MPEayCMOTPEHBI
JexkuuoHHble 3aHsATHA (12 4yacoB), mpakTtuueckue 3aHsATus (12  4yacos),
naboparopHsble 3aHsATuA (12 yacoB), camocTosATeNbHas padoTa cTyneHToB (72 4daca,
B TOM ymcie 36 4acoB Ha MOJTOTOBKY K dK3aMeHy). JucumiMHa peanusyercs Ha
1 kypce B 1 cemectpe.

JucuuminHa «OKOHOMETPUKa» OCHOBBIBAETCS HAa 3HAHUAX, YMEHHUSX U
HaBbIKaX, TMOJYYEHHbIX B pe3yJbTaT€ W3y4YeHUs JUCHUIUIMH «Bbicmas
Maremaruka», «Teopuss BeposiTHOCTEN», «CTaTUCTHKA», «IDKOHOMHUYECKAS
TEOpUs» U TO3BOJSET MOATOTOBUTH CTYACHTOB K Hay4YHO-UCCJIEAOBATEIbCKOU
paboTe, TPOEKTHON JIEATENBHOCTH, TMPOXOXKICHUIO TMPOU3BOJCTBEHHON U
PEAAUIUIOMHON NMPAKTUK, BbINOJIHEHUIO BKP.

ConepxaHvue NHUCIUIUIMHBI COCTOUT W3 TPEX pa3feioB U OXBATHIBAET
CJIEIYIOUIAN KPYT BOIIPOCOB:

1. BBegenue B JUCHMIUIMHY. 3ajlaud, pellaeMble IKOHOMETPUKOM.
DOxoHoMeTpuueckrue Moaeiau. MICTOUHUKY NaHHBIX. JKCIEPUMEHTAIIbHBIE JaHHBIE
(experimental data) u nHaGmromaembie nanHble (Observable data) B commambHBIX
Haykax. Koppensmuss u kay3anbHOCTh. [IpoOnema ycTaHOBIEHUS NPUIMHHO-
CJICICTBEHHBIX CBSI3¢d TIPU UCIOJIb30BAaHUU HAOIIOJAEMbIX JTAHHBIX. [HIIBI
naHHBIX. Mex0oOBbEeKTHBIC JaHHbIC (cross-sectional data) - ux cTpykrypa, cBolicTBa
Y OTpaHUYEHUs, JIJIs PEIICHHs] KaKUX 3a7]a4 OHU UCITOJb3YIOTCA. BpeMeHHbIe psiibl

(time series data) - ux cTpykTypa, CBOWCTBA M OIpPAaHUYCHHUS, JJIs1 PEIICHHUS KaKuX



3a/lad OHU UCHONB3YIOTCS. llaHenbHbIE JaHHBIE - MX CTPYKTypa, CBOWCTBA U
OTPaHUYCHUSI, I PEUICHUS KaKUX 337]a4 OHU HUCIIOJIb3YIOTCS.

2. Mopgens mapHou perpeccun. OrnpeneneHue NapHOW JUHEWHOU
perpeccuoHHo  Mozenu.  MuTepmperanus ~— yriaoBoro ko3¢ UIIMCHTA.
WNuTtepnperanuss KoHCTaHTHI. [IpuynHHO-CIEACTBEHHAs CBSA3b B MOJEIM TapHOU
perpeccuu. IIpennonoxenne o HE3aBUCUMOCTH YCJIOBHOTO CPEIHEro OMIMOOK OT
perpeccopa. CiydaiiHast BbeiOOpKa. OUEHKH MapaMeTpoB MapHOM PErpecCHOHHOU
Mozaenu. Meron HamMeHbImx kBaapatoB (MHK, OLS). Ouenku, ocratku u
ommOku. Anredpamdeckue cBoiictBa OLS orenok. KauecTBo MOATOHKH MOIETH
NapHOW MOJENU U ero u3Mmepenue. Jlekommosuims oOmei Bapuanuu. OO6mias
cymma kBazapatoB (TSS, Total Sum of Squares). O0bsicHeHHas cyMMa KBaJpaToOB
(ESS, Explained Sum of Squares). Cymma kBagparoB octatkoB (RSS, Residual
Sum of Squares). Kosdpduument nerepmunammu (R%), ero HHTepIpETALsL.
Henuneitnsie Qynkimonanbubie ¢opmbl. Jlorapudgmuposanue. Mutepriperarus
KO3((PUIIMEHTOB NPH HMCHOJb30BAHUM JOrapu(PpMOB IMOKa3aTeNe. DIACTUHUHOCTh
(log-log), momenu log-level u level-log. CnyyaitHOCTh OIIEHOK PErpecCHOHHBIX
kodpoumentoB. Oxupmaempie 3HaueHuss U gucnepeus OLS  omeHok.
[IpennosioxxeHuss MoOJeIM NapHOM perpeccu. JIMHEWHOCTP B MapaMmeTpax.
CnyyaliHOCTh BBIOOpKU. VI3MEHUYMBOCTH OOBSICHSIONIEH MEPEMEHHOW B BBIOODKE.
PaBeHcTBO Hy/IO ycnmoBHOTO cpeanero ommoOku. Hecmemennocts onenok OLS u
ee MHTepnpeTanusi. ' OMOCKeTaCTUYHOCTh U T€TEPOCKENACTUYHOCTh. Jucnepcus
OLS omnenok. Ouenka gucrnepcuu omuodok. HecmeneHHoCTh qucnepcun OmmooK.
OneHka cTaHJapTHBIX OLIMOOK I KOA(DPUIIMEHTOB perpeccum.

3. MHoxecTBeHHass (MHOTO(aKTOpHAs) TUHEHHAsS PErPECCHOHHAS MOJENb .
OnpeneneHue MOAEIM MHOXKECTBEHHOM JIMHEMHOW perpeccur. MoTtuBanus
UCIIOJB30BaHUsI MOJEIM MHOXKECTBEHHOM JHMHEHHON perpeccun. OneHka
kod(durreHToB Moaenu MHokecTBeHHOU perpeccun OLS. CrydaitHas BeIOOpKa.
Ocratku perpeccuu. MUHMMU3AIMU CYMMBI KBaJIpaToB OCcTaTKOB. MHTEpnpeTalus
Mozaenu MHorodakTtopHon perpeccuu. Ceteris paribus («Ipu mpoYHX PaBHBIXY).

[Tonyyenne KOdPPUIUEHTOB OOBSACHSAIOMIUX MEPEMEHHBIX MHOXECTBEHHON



perpeccun B jaBa mara. AnreOpamdeckue cBoiictBa OLS perpeccun. KauectBo
NOJATOHKH MOJEIIM MHOXXECTBEHHON PErpeccUu U €ro u3MepeHue. J(eKoMmo3uims
obmieit Bapuanuu. Koaddumuent nerepmunanuu (R2) u ero unrepriperanus s
MOJIEJI MHOXXECTBEHHOW perpeccud. MHTeprnperanuss HHU3KOIO W BBICOKOIO
koddduimenTa AeTepMHUHAIIMM JUISI  MOJENEed MHOXKECTBEHHBIX —JIMHEHHBIX
perpeccuii, OLIEHEHHBIX Ha MEXKOOBEKTHBIX JaHHbIX. [Ipenmnoceuiku Mopaenu
MHO>KECTBEHHOU perpeccur. JIuneiHoCTh B mapameTpax. Ciay4yallHOCTh BBIOOPKHU.
OTtcyTcTBHE TOJHOM KOJUIMHeapHOCTH. [loyiHasi KoIMHEapHOCTh B pe3yibTaTe
CBSA3M MEXAy AByMs perpeccopamu. [lomHas KOJUIMHEApHOCTh M3-3a MaJleHbKOU
BBIOOpKH. PaBEHCTBO HyNIO YCIOBHOTO CPEIHEr0 OWIMOKUA. DK30T€HHBIE U
OH/IOTCHHbIE OOBACHAIOIINE TIEPEMEHHBbIE. OJK30T€HHOCTh KaK  KIIFOUYEBOE
NPEANOJIOKEHUE I NPUYUHHO-CIEICTBEHHOW WHTEPHpPETallud PErpeccur u
HecMelmEHHOM omneHok OLS. BxiroueHne HE3HAUYMMBIX TEPEMEHHBIX B
pErpeccHOHHY0 MoAenb. IIpolmyck B pErpecCMOHHOM MOJEIW 3HAaYUMBIX
nepeMeHHbIX. CwmemieHue  Kod(PPUIMEHTOB  perpeccuu,  O0OYCIOBICHHOE
MPOITYLICHHOW IIEPEMEHHOU. [ OMOCKENAaCTHYHOCTh. [ 'eTepocrenacTUYHOCTD.
MyJbTUKOJIIMHEAPHOCTh, pacdyeéT kKodpduuuenta B3aytus nucnepcun (VIF,
variance inflation factor), ero unHTepnperanus. F-cratucruka. F-pacnpenesnenue.
Tect Ha 00LIYI0 3HAUUMOCTb PErPECCHUH.

Heab — MOAroTOBKa CTYAEHTOB K NMPHUKIIATHBIM UCCIEIOBAHUSIM B 001aCTH
SKOHOMHKH, TMPEINOJaralolliM OIEHUBAHUE TIAPAMETPOB PErPECCHOHHBIX
MoJeNied W TECTUPOBAHHE THUIIOTE3 00 MX 3HAUYECHUAX, a TaKXKe YTCHHUI0 U
NOHUMAaHUIO0  (MHTEpPHpETalli) CHEHHAIbHOW  JIUTEpaTyphl,  BKJIIOYAIOLIEH
PE3YNBTAThl AMITUPUIECKUX HCCIICIOBAHUHN B OOIIIECTBEHHBIX HAYKAX.

3agaum:

*II03HAKOMHUTH C OLIEHKOW MapaMeTpOB PErPECCHOHHON MOAEIH
MetoaoM HauMmeHbux kBaapatoB (MHK) u tectupoBanuem rumnores o
3HAYEHHUAX OSTUX MMApaMETPOB, C HEOOXOJIMMBIMHU MPEANOChUIKAMHU U

OIpaHUYICHHAMU 3TOTI'O MCTO/IA,



ecchopmupoBath HaBbiku npuMmeHeHuss MHK nnst rectupoBanus
TUIIOTE3 B JMIUPUYECKUX HCCICIOBAHUSX B HKOHOMUKE U APYTUX
OOIIIECTBEHHBIX HAYKAX;

ec(hOPMHUPOBATh  HABBIKM  WHTEPIPETANMH  TOJTYYCHHBIX
pe3yJbTaTOB OLIEHKH IapaMeTPOB MOJEJIEd M HMX TECTUPOBAHMS, a
TaKK€ TOHUMaHHs BO3MOYKHOCTEN U orpanndyeHuii npumenenuss MHK.

JIJIsl yCTIETITHOTO OCBOCHHMSI JUCITUTUIHHBI « DKOHOMETPUKA» Y O0yJAFOIIINXCS
JOJKHBI OBITH CHOPMUPOBAHBI CIIETYIOIINE MPEIBAPUTEIbHBIE KOMIIETCHIIUU:
eyMEHHE OBICTPO OCBaMBaTh HOBBIE IPEJAMETHBIE O0JIACTH,
BBISIBJISITH MPOTUBOPEUHSI, npo0JIeMbl u BbIpaOaThIBaTh
albTEPHATUBHBIE BAPUAHTHI UX PEIICHUS

eCIIOCOOHOCTBIO K  aOCTPaKTHOMY  MBIIUICHUIO, aHAJU3Y,
CUHTE3Y;

*TOTOBHOCTBIO K KOMMYHHMKAIIMM B YCTHOH WM MHUCbMEHHOMU
dbopmMax Ha PYCCKOM M HMHOCTPAHHOM S3bIKAaX MJIA PEIICHUs 3ajaad
npoecCUOHANBbHOM eI TeIbHOCTH

eCIIOCOOHOCTBIO  MPEACTABIATh  Pe3yJbTaThl  MPOBEACHHOTO
MCCJIEIOBAHMSI HAYYHOMY COOOIIECTBY B BUJIE CTaThHU WM JJOKJIa/1a

B pesynprare wuW3ydeHUs JaHHOM AWCIHUIUIMHBL Yy  OOYYarOIIMXCS
dbopmupyroTcs  crenayroume MnpodecCHOHAIbHBIE  KOMMETEHIUH  (3JIEMEHTHI

KOMIICTCHITUI).

Koa n ¢popmyanpoBka Jtanbl GOpMHPOBAHUSA KOMIIETEHIIMHU
KOMIIeTEeHIIUHN

METO/Ibl PETPECCUOHHOI0 aHaJn3a, B T.4.
MOJIEU TTAPHON Y MHOKECTBEHHOU

3HaeT
perpeccun, MHK, ero npeanocsuiku u
OTpaHUYEHUs
[1K-11 - cnocoGHOCTBIO "
OLICHUBATh MOJIEJIH ITAPHON U
AHAJIM3UPOBATh U UCIOJIB30BATh N
MHOecTBeHHOU perpeccun MHK,
pa3IMYHbIE HCTOYHUKH .
Ywmeer MHTEPIPETUPOBATH PE3YNIBTAThI PETPECCUM,

uH(popMaLuy AJi1 TPOBEICHUS

TCCTUPOBATH I'MITIOTC3bI HA MEXKOOBEKTHBIX
9KOHOMHYCCKUX paCdYCTOB

JaHHBIX

METOJaMH PErPECCHOHHOIO aHan3a
Brnaneer MEXOOBEKTHBIX JAHHBIX JJIS MPOBEIACHUS
SKOHOMUYECKUX PACUueTOB




OCHOBHBIE BH/Ibl 9KOHOMETPUYECKHX
MOJIEJIEN; METO/IbI IOCTPOEHUS
HKOHOMETPUYECKHUX MOJIEIeH Ha OCHOBE
3Haer IIOKa3aTeseH AeSITeIbHOCTH IIPEATIPUITHS,
0Tpaciu, peruoHa U SKOHOMHUKH B LIEJIOM,
HCIIOJIb3YCMBbIX IJId KOJIMYCCTBCHHBIX
IIPOTHO30B.

coOupaTh U aHAJTM3UPOBATH JaHHBIE 110
OCHOBHBIM COLIMAJIBHO-D)KOHOMUYECKUX
[IOKa3aTessAM JeATEIbHOCTH IIPEAIPUATHSA,
OTpAaCiU, PETUOHA U SKOHOMUKH B LIEJIOM;
COCTaBJIATH IIPOTHO3 110 OCHOBHBIM
Ymeer COLIMAIbHO-DKOHOMMYECKHUX ITOKA3aTENSIM
JeATEIbHOCTH IIPEAIIPUATHUSA, OTPACIIH,
PEroHa ¥ SKOHOMHUKH B LIEJIOM C
UCIIOJIB30BAaHUEM DKOHOMETPUYECKUX
MOJIEJIEN; MHTEPIIPETUPOBATH PE3YIIBTATHI
IIPOTHO3UPOBAHUS.

I1K-12 - cr1ocoOHOCTE COCTaBIIATE
MIPOTHO3 OCHOBHBIX COIUAIBHO-
SKOHOMMYECKHX IOKa3aTeliei
NEeSATEIbHOCTH TPEIPUATHSA,
OTpacyu, peruoHa U 5KOHOMUKH B
LIEJIOM

MeToaaMu cbopa 1 00paboTKU
CTaTHCTHYECKUX JaHHBIX; METOIaMH
aHaM3a ¥ TPOTHO3MPOBAHUS COITUAIILHO-
HKOHOMUYECKUX MOKa3aTenei
ACATCIIBHOCTH NPCAIIPUATHA, OTPACIIH,
pErHOHa ¥ SKOHOMHKH B IIEJIOM.

Bnaneer

COBPEMEHHBIE METO/IbI IOCTPOECHUS
HKOHOMETPHUECKUX Mojienel (GupMbl 1
3Haer PBIHKA; 0COOEHHOCTH (DYHKIIMOHUPOBAHUS

TIK - 13 - cnocobHoCTH HKOHOMHYECKUX MEXaHHU3MOB B Pa3IMIHBIX
HCITOJIb30BATh COBPEMEHHBIC CTpaHax.

MCTOAbI U UHCTPYMCHTBI
HUCCICIO0BaHUs COIUAIIBHO-
9KOHOMHYCCKHUX IMPOLIECCOB,
CPaBHHUTCJIBHOI'O aHaJin3a YmMmeer
HallMOHAJIbHBIX MOJEIIeH
O9KOHOMUKH

HCII0JIb30BaTh COBPEMEHHBIE METOIbI
HOCTpOCHI/ISI BKOHOMeTpI/ILIeCKI/IX MO}IGJ’IGI\/'I
(bupMBI U phIHKA; HHTEPIPETUPOBATH
nonyquHHe pe3yanaT51; HpOBOI[I/ITI)
CpPaBHUTEBHBIN aHAIN3 HAITUOHAJIBHBIX
Mojiene SKOHOMHUKH.

METOAaMU MMOCTPOCHUA SKOHOMCTPUICCKUX

Bnaneer N o
MOJIENIEN JUTST HAIIMOHATIBHON DKOHOMHUKH.

Jlst hbopMupoBaHUs BBINICYKAa3aHHBIX KOMIIETCHIIMM B paMKax JUCITUTIIMHBI
«OKOHOMETPHUKA» IPUMEHSIIOTCS CIHEAYIOIINE METO/IbI aKTUBHOTO/
WHTEPAKTUBHOTO OOYUYEHHMS: JICKIIMU C pa300pOM KOHKPETHBIX CUTYyallui, pa3zoop
KEMCOB Ha MPAaKTHUYECKUX 3aHATUSIX M J1a0OpaTOPHBIX paboTax, BBIMOTHEHHUE

IrpynIroBOro UCCICaAO0OBATCIILCKOTO IIPOCKTA.



