AHHOTaUMs K pado4eil mporpaMMe JUCHUIINHBI
«IKOHOMETPHUKA 1»

VYyeOunlii kypc «OkoHOMeTpuka 1» mpegHazHayeH Mg CTYACHTOB
HanpaByieHus: noArotoBku 38.04.01 DkoHOMHMKa, Marucrtepckas Mporpamma
«['ocymapcTBEHHOE U MYHUIIMIIAIBHOE YMIPABJICHHUE: COIUATBHO-3KOHOMUYECKOE
Pa3BUTHE PETHOHOB.

JlucuuiuinHa OTHOCHUTCS K pasfeny BapuaThuBHOM dactu bioka 1
«JlucuuIIMHbI (MOTYJIN ).

OO6mast TpyI0€MKOCTh AUCHUILIMHBI COCTaBisieT 4 3aueTHbIe eauHuIlbl, 144
4acoB. YYEOHBIM IUIAHOM 110 JIaHHOW CICIHAIBHOCTH  TPEAYCMOTPECHBI
neknuonHbie 3aHATHS (30 vacoB, B ToMm unciie MAO 15 4dacoB), nmpakTHYECKUE
3anrsTHs (12 gacoB), mabopaTtopusie 3ausaTus (30 gacoB), camocTosTeNbHas padoTa
(72 4vacoB, B ToM uymcie 36 4acoB Ha MOATOTOBKY K 3K3aMeHy). JlucHMIUIMHA
peanusyetcs Ha 1 kypce B 1 cemecTtpe.

HucrummHa «9KOHOMETpUKa 1» OCHOBBIBACTCS HA 3HAHUSX JUCITUTUIHH
«DKOHOMUKA M yMPaBICHUE: aJaNTAIIMOHHBIN KypC», « IKOHOMUYECKAs TEOPUS» U
MO3BOJIIET TMOJTOTOBUTh CTyJA€HTA K Hay4YHO-HCCJIEAOBATEIbCKOM padoTe,
IPOEKTHOM JIESTEIBHOCTH, MPOXO0XKAEHUIO MMPOU3BOJICTBEHHON U MPEAAUINIOMHON
IIPAKTUK, BbINIOJHEHUI0 BKP.

CopaepkaHre NUCHUIUIMHBI COCTOUT W3 YETHIPEX pPa3leioB U OXBaThIBACT
CJIEIYIOIIAN KPYT BOIIPOCOB:

1. BBemenume B auCHUIUIMHY. 3aJadd, peEHIaeMble HSKOHOMETPHUKOM.
DKOHOMETpUYECKHe MoJieu. VICTOYHUKN NTaHHBIX. DKCIEPUMCHTAIBHBIC TaHHbBIE
(experimental data) u naGmomaemble manHble (Observable data) B commambHBIX
Haykax. Koppensius u kay3aabHOCTh. IHTEepIpeTanus pe3ysIbTaToB «IPU MPOYHX
paBHBIX» (Ceteris paribus). IIpoOiema ycTaHOBJICHHS NPHUYUHHO-CIICACTBEHHBIX
CBA3€H TIPU  WCIHOJB30BAaHWUM  HAONIOAACMBIX JAHHBIX. THUMBI  JaHHBIX.
MexoObekTHBIE AaHHbIe (cross-sectional data) - ux cTpykTypa, cBoOicTBa H
OTpaHUYCHMSI, JJIA PEIICHUs KaKUX 3a7a4 OHHM UCIOJIb3YIOTCS. BpeMeHHbIe psibl

(time series data) - ux cTpyKkTypa, CBOWCTBA M OIpPAaHUYCHHUS, JJIS PEIICHHS KaKuX



3aja4 OHM HCIoJib3ytoTcs. IlanenbHbie nanHble (pooled cross sections) - wux
CTPYKTypa, CBOICTBA W OTrpaHUYCHHS, [ pEHICHHA Kakux 3aJad OHH
ucnoin3ytorcs. [lanensusie/JIonrutiognsie gannbie (panel/longitudinal data) - ux
CTPYKTypa, CBOICTBA W OTrpaHWYCHHS, [ pEHICHHS Kakux 3aJad OHH
UCIIOJIb3YIOTCSI.

2. Mopgens mnapHoii perpeccun. OnpeneneHue MapHOW JIMHEHHON
perpeccuoHHo  Mozenu.  MuTepmperanus ~— yriaoBoro ko3¢ UIIMCHTA.
WNuTtepnperanuss KOHCTaHTHI. [IpuynHHO-CIEACTBEHHAs CBSA3b B MOJEIM MapHOU
perpeccun. [IpeanonoxxeHne 0 HE3aBHCUMOCTH YCIOBHOTO CPEIHEro OMIHOOK OT
perpeccopa. llomynsauuonnass perpeccuonHHas ¢GyHkiusa. CnydaiiHas BbIOOpKA.
OneHky mapaMeTpoB TMAapHOM pPErpecCMOHHONM Mojenu. MeToj HauMEeHbIITUX
kBagpaToB (MHK, OLS). Onenku, octatku U ommOku. AnreOpanyeckue CBoMCTBa
OLS onenok. KayecTBo mOArOHKM MOJENM NApHOH MOJEIU U €ro U3MEpEHHE.
JlekoMmmo3urus obmiei Bapuarmu. OOmast cymma kBajapatos (TSS, Total Sum of
Squares). O6wsicaenHas cymma kBaapatoB (ESS, Explained Sum of Squares).
Cymma kBamparoB octaTkoB (RSS, Residual Sum of Squares). Koaddumment
nerepmunamun  (R?), ero wunTepnperaums.  Henunelinple (yHKIMOHAIBHBIE
dopmbl.  JlorapubmupoBanue.  Uurepmperamus — koddhduimeHToB  1pH
UCTIOJIb30BaHUH Jiorapu(MoB mokasateneil. Dnactuanocth (l0g-log), moaenu log-
level u level-log. CnydalilHOCTh OILIGHOK PErPECCHOHHBIX KOA()(OUIIMECHTOB.
Oxwumaemble 3HaueHuss u gucnepcuss OLS omenok. [lpeanonoskenust monmenu
napHoil perpeccuu. JluneitHocTh B mapamerpax. Ciay4allHOCTh BBIOOPKHU.
N3MeHYHBOCTh OOBSICHSAIONIEH TMEepeMEeHHOM B BbIOOpKe. PaBeHCTBO HyIO
yclioBHOTO  cpeaHero ommbOku. Hecmemennocts omenok OLS wu  ee
UHTEepHnpeTanus. ' oMocKkeJaCTUYHOCTh U reTepockegacTuaHocThb. Jucnepcus OLS
ommeHok. OrleHKa aucnepcuy omuOOK. HecMerneHHOCTh IUCIepcuu  OIMOOK.
OrneHka cTaHIAPTHBIX OMUOOK I KOA(DPHUITMEHTOB pErpeCcCHm.

3. MHoxecTBeHHass (MHOTO(MAKTOpHAs) JUHEIHAs PErpecCUOHHasi MOJENb .
OnpeneneHue MoJelId MHOXKECTBEHHOW JMHEWHOW perpeccuu. MoTuBamus

WCMOJIb30BaHUA MOJICJIM  MHOXECTBEHHOW JIMHEHHOW perpeccu. OleHka



K03 GUIIMEHTOB MoieNnu MHOXKecTBeHHOU perpeccun OLS. Cayvaitnast BeiOOpKa.
OcraTku perpeccud. MUHUMH3alMK CyMMBbI KBaJIpaToOB OCTaTKOB. HTepnpeTanus
Mozenu MHorodaktopHoi perpeccun. Ceteris paribus («Ipy IPOYUX PABHBIX).
[Tomyuenne kod(PUIMEHTOB OOBACHSAIOMUX TEPEMEHHBIX MHOXECTBEHHOMN
perpeccun B jABa mara. Anredpanyeckue cBoiictBa OLS perpeccun. KauectBo
MOATOHKU MOJEIN MHOXECTBEHHOW PErPECCHH M €ro U3MEpeHHUe. J[eKoMIo3uLus
obmie#t Bapuarnuu. Koaddumuent nerepmunanuu (R2) u ero uatepnperanus s
MOJEIN MHOXKECTBEHHOM perpeccun. HWHTeprperanysi HU3KOIO M BBICOKOTO
ko3 duimenTa AeTepMHHALMM Uil  MOJENEd MHOXKECTBEHHBIX —JIMHEHHBIX
perpeccuid, OLEHEHHbIX Ha MEXKOOBEKTHBIX JaHHbIX. llpenmoceuiku Mopaenu
MHOKECTBEHHOU perpeccur. JlunerHocTh B mapameTpax. CiaydyallHOCTh BBHIOOPKHU.
OTtcyTcTBHE TOJIHOM KOJUIMHEapHOCTH. [loyHas KOMIMHEapHOCTh B pe3yibTaTe
CBSI3U MEXIy IOBYMs perpeccopaMu. [lonHas KOIMHEApPHOCTh M3-3a MAJIICHBKOU
BbIOOpPKH.  PaBEHCTBO HYNIO YCIOBHOTIO CpEJHEr0 OMIMOKH. DK30I€HHbIE U
OHAOTEHHBIE OOBACHAIOIINE TMEpPEMEHHbIE. OK30T€HHOCTh KaK  KIIOYEBOE
MPEANOJIOKEHUE ISl MPUYUHHO-CIICICTBEHHON HWHTEPIPETALMU PETPECCUU U
HecMelEHHOM oneHok OLS. BxiuroueHne HE3HAUMMBIX IEPEMEHHBIX B
perpeccuoHHyr0 Mojenb. lIpomyck B perpecCHOHHOM MOJEIM 3HAYMMBIX
nepemMeHHbIX.  CMmenieHue  KOd(PQUIMEHTOB  perpeccuu,  00YCIOBICHHOE
MPOIYIIEHHOW MEepEMEHHON. AHalIM3 HalpaBieHUS CMELIEHUs KOod()PUIMEHTOB
perpeccuu. I'omockenactuunocTh. BwiOopounass gucnepcuss OLS  oreHok
yraoBeIX Ko3@duuuentoB. Ouenka aucnepcun omubOok. HecmemeHHOCTh
nucnepcur omubok. KoMmoHeHThl BbIOOpOYHOUM guctiepcuu oneHok OLS st
YTIOBBIX KOY(PUIIMEHTOB: TUCIIEpCUsi OMMOOK, 0O0IIasi BEIOOpOUYHAS UCTICPCHUS
OOBSICHSIIOIICH TEePEeMEHHOM, JMHEHHbIE CBSI3M C JPYTUMU OOBSICHSIOIMIMMHU
NepeMEHHBIMU.  MyJIbTHKOJUIMHEAPHOCTh, pacu€T KodhdummeHnTa B3IyTHS
mucniepcun (VIF, variance inflation factor), ero wnTepmnperanus. Jlucnepcus
OLICHOK B HEMPAaBWJILHO ClieUU(PUIIMPOBaHHON Mozenu. Juimemma BbIOOpa MEXIy

HECMCIICHHOCTBIO OIICHOK U UX TOYHOCTBIO.



4. TectupoBaHHE€ THUNOTE3 B MOJEIM MHOXKECTBEHHOM PpErPECCHUHU.
TecTupoBaHWe THUIOTE3 O HEU3BECTHBIX  MOMYJSIMOHHBIX  IMapaMeTpax.
[IpeanonoxxeHue o0 HOpMalIbHOM pacnpeneneHuu omubok. Ciydyaw, Korja
JIOTIyIIEHHEe O HOPMaJdbHOCTH HE padoraer. bomnbmoil pasmep BBIOOPKH.
IIpennoceuiku u  Teopema I'aycca-MapkoBa. Ilpennoceuiku Knaccuueckoit
Jluneitnorn Mopenn (KJIM). BLUE (Best Linear Unbiased Estimator).
HopmanbsHoe  BbeIOOpouHOE  pacmpenenenue orneHok OLS. HopwmansHoe
pacrmpejiefieHde CTaHAapTU3UPOBAHHBIX OIEHOK. TecTUpoBaHusl TUNOTE3 00
OTJIEJIbHOM MONYJISIIMOHHOM MapaMeTpe. t-pacnpeiesieHue CTaHIapTU3NPOBAHHBIX
OLICHOK. t-CTaTHCTHKA. TeCcT MPOTHB OAHOCTOPOHHEW allbTepHATUBBI (OOJbIIE
HyJis1). TecT mpOTUB OTHOCTOPOHHEHN albTepHATUBLI (MEHbIIE HyIs). TecT npoTuB
JIBYCTOPOHHEH  anbTepHAaTUBBL. «CTaTUCTUYECKU 3HAYUMBIC» IEPEMEHHBIE B
perpeccur. OKOHOMHMYECKAsT M CTATHCTHUYECKAas 3HAYUMOCTb. TeCTHpOBaHUE
TUIOTE3bl O PaBEHCTBE KOA(PPUIIMEHTa TCOPETUUECKOMY 3HaueHUI0. Brruncinenue
U uHTepnperauus p-values nns  t-rectoB. IlocTpoeHne JIOBEpUTEIBHBIX
UHTEPBAIOB M uX uUHTeprperanus. COOTHOWIEHHWE MEXAY JOBEPUTEIbHBIMU
MHTEPBAJIAMU W TECTUPOBAHUEM THUIOTE3. TE€CTUPOBAHUE THUIOTE3 O JIMHEHHOU
KOMOHWHAIIMK TMapaMeTpoB. t-CTaTUCTHKA. BhluncieHue CTaHIApPTHBIX OIIMOOK.
HemnocpencrBennass mpoBepka orpanuueHus. [IpeoOpazoBanue perpeccuu, ux
uHTepnperauus. TecT Ha MHOXECTBEHHble orpaHuyeHus. OleHKa MOJENU C
orpannueHusiMu. F-cratuctuka. F-pacnpenenenue. Mutepnperanus pe3ynbTaToB
F-tecta. TecT Ha 00111yI0 3HAYUMOCTh PETPECCHUMU.

Heap AUCHUIIMHBI — SBISETCS MOATOTOBKA CTYACHTOB K IPUKJIAIHBIM
UCCJICNOBAHUSIM B 00JIACTH  DKOHOMHKH, TMPEAMNOJIATAONINM  OIICHHBAHUE
napameTpax perpecCUOHHBIX MOJIEIEH U TECTUPOBAHUE TMIIOTE3 00 UX 3HAUYCHHUSIX,
a TAaKX€ YTCHUI0O U TMOHMMAaHUIO (MHTEPIPETalNH) CIEeUHAIBHON JUTEpaTyphl,
BKJTFOYAIOIIEH pe3yJbTaThl AMIIMPUYECKUX HCCIEJOBAHUN B OOIIECTBEHHBIX

HayKax.



3agaun:

e IO3HAKOMUTBH C OLIEHKOM IapaMeTPOB PErpPECCHOHHOM MOJEIN METOAOM
HauMmeHbIux kBaapaToB (MHK) m tectupoBaHumeM rumore3 0 3HAYEHUSX ITHX
apameTpoB, ¢ HEOOXOAUMBIMU MIPEANOCHUIKAMYU U OTPAHUYEHHUSMH 3TOI0 METO/A;

e cpopmupoBarh HaBblku npumeHeHus MHK nns tectupoBanus rumnores B
HMIIMPUYECKUX UCCIIETOBAHUAX B SKOHOMUKE U JPYTHX OOIIECTBEHHBIX HAyKax;

e c(hopMHUPOBATh HABBIKM HHTEPIPETAIIUHU TIOJYUYEHHBIX PE3yJIbTATOB OLIEHKU
IIapamMeTPOB MOJEJEH U UX TECTUPOBAHHUS, & TAK)KE IIOHUMAHUs BO3MOKHOCTEH U
orpannuyeHnii npumenennss MHK.

JUiss  yCHemHOro W3y4eHusi JHUCHMIUIMHBI «ODKOHOMETpuka 1» vy
oOyyaromuxcs JOKHBI OBITh C(OPMHUPOBAHBI CIEAYIOLIUE IPEABAPUTEIbHbIC
KOMIIETEHIINHN:

e yMEHHME OBICTPO OCBaMBaTb HOBBIE IPEIMETHbIE OOJACTHU, BBISIBISTH
IPOTUBOpEUMs, NpoOJieMbl U BbIpaOaThIBaTh aJIbTEPHATUBHBIC BapUAHTBl MX
peneHus

e CIIOCOOHOCTBIO K a0CTPAaKTHOMY MBIIIJICHHUIO, aHAJIU3y, CUHTE3Y;

e TOTOBHOCTHIO K KOMMYHHMKAallMM B YCTHOW M NHUCBMEHHOM (opMax Ha
PYCCKOM M HWHOCTPaHHOM sI3bIKax JJisi pelleHus 3agad IpodecCUOHATbHOU
NEATEIIBHOCTH

e CIIOCOOHOCTBIO TPENCTABIATH PE3YyJbTaThl MPOBEICHHOIO HCCIEIOBaHUS
HayYHOMY COOOILIECTBY B BUJI€ CTAThH WJIU JIOKJIa/1a

B pe3ynbTaTe uW3ydeHUsT JAHHOM JHMCUMIUIMHBI Yy  OOydarolmmxcs

dbopmupyroTcs  crenayroume MnpodecCHOHAIbHBIE  KOMMETEHIUH  (3JIEMEHTHI

KOMIICTCHITUH).
Koa un ¢popmyanpoBka Jtansbl GopMUPOBAHUA KOMIIETEHINH
KOMIIeTeHIIUH
METO/Ibl PETPECCUOHHOTO aHAJIN3a, B T.4.
MOJIEIU [TAPHOM ¥ MHOKECTBEHHOU
[TK-11 - crocoBHOCTHIO 3Haer

perpeccun, MHK, ero npeanocsuiku u

AHAJIIU3UPOBATH U UCIIOJIB30BATh OrpaHHYCHHUS

pa3IUYHbIE HCTOYHUKH
uH(hOpMaLUY AJ TPOBEICHUS
SKOHOMHUYECKHUX PacueTOB VMeer

OLICHUBATb MOJIEJIN [TAPHON U
MHOXkeCTBeHHOH perpeccun MHK,
HUHTEPIPETUPOBATH PE3YIIbTaThI
perpeccuii, TeCTUpOBaTh TUIOTE3bI HA




MEKOOBEKTHBIX TAHHBIX

METOJaMH PErPECCUOHHOT0 aHaIu3a
Brnaneer MEXOOBEKTHBIX JAHHBIX IS MPOBEACHUS
SKOHOMHUYECKHUX PacueToB

st hbopMHpoBaHUs BBINIEYKAa3aHHBIX KOMIIETEHIIMI B paMKaxX JUCHUTIIMHBI
«JKOHOMETpHKA 1»  NpPUMEHSIOTCA  CIAEAYIONME  METOJIbl  AKTUBHOTO/
UHTEPAKTUBHOTO OOYYECHHS: JIEKIUU C pa300poOM KOHKPETHBIX CUTyallui, pa3zdoop
KEeMCOB Ha MPaKTHMUYECKUX 3aHATUSIX M J1a0OpaTOpHBIX paboTax, BBINOIHEHHUE

MPOEKTa U Pa3d0p IMIUPUUYECKON CTATHU.



