AHHOTAIHA K padoyeil mporpaMmme JMCUMILIMHBI
«IKOHOMETPHKA»

VY4eOHbIE Kypc «DKOHOMETpPUKa» MpEeJHAa3HAauYe€H s  CTYACHTOB
HamnpasiieHus: noarotoBkn 38.04.01 DOxoHomMHMKa, Marucrepckas mnporpamma
«["ocynapcTBeHHBINH (PUHAHCOBBIA KOHTPOJIbY

Jucunmmraa b1.B.03 «DxoHOMETpHKa» BKIKOYEHA B COCTAaB BapHUATUBHOU
yacTtu 0s10ka 1 «Jlucuumivael (MOIYIIN)».

OO6mast TpyI0€MKOCTh JUCIHUILIMHBI COCTaBIsIeT 3 3aueTHbIe eauHuilbl, 108
yacoB. Y4YeOHbIM IIJJAaHOM [0 JAHHOM CHEUHATBbHOCTH MPEAYyCMOTPEHBI
nexkuuoHHble 3aHATHA (12 wacoB), mnpaktuuyeckue 3aHsATUsS (12 yacos),
naboparopusie 3aHsATUA (12 wacoB), KCP (18 uacoB), camocrositenbHas pabora
crynaeHtoB (72 yaca, B ToM uucie 36 4acoB Ha MOJTrOTOBKY K DK3aMEHY).
JucuuniuHa peanusyercs Ha 1 kypce B 1 cemecTtpe.

Huciummaa «9KOHOMETPUKA» OCHOBBIBAETCA HAa 3HAHUSIX, YMEHHUSIX H
HaBbIKaX, TOJYYEHHBIX B pE3yJlbTaTe H3yUYCHUA IUCHUILUIUH «DKOHOMHKA U
yIpaBiieHUe: aJanTallMOHHBIA Kypc», «IKOHOMUYECKas TEOPHs» U TO3BOJISET
NOJIFCOTOBUTHh CTYACHTOB K HAay4YHO-HCCIIEOBATEIbCKON paboTe, MPOEKTHOM
JESTENBHOCTH, MPOXOXKIECHUIO TPOU3BOJCTBEHHON W TPEAIUITIOMHON MPAKTHK,
BbITOTHEHUI0 BKP.

CopnepxaHrue IHCLUUIIMHBI COCTOMT M3 TPEX pa3leiaoB U OXBATHIBAET
CIEIYIOIIUN KPYT BOIIPOCOB:

. BBeagenue B JUCHMIUIMHY. 3ajayd, pelIaeMble SKOHOMETPHUKOM.
DKOHOMETpHUECKHe MoJenH. VICTOUHUKN JaHHBIX. DKCIEpUMEHTAIbHbIE JaHHbIE
(experimental data) m maGmonmaembie nanabie (Observable data) B commanpaBIX
Haykax. Koppemsiiuss u Kay3anbHOCTh. [IpoGiiema yCTaHOBICHHS TPHYWHHO-
CIIEICTBCHHBIX CBSI3¢d TPU WCIOJB30BAaHUU HAOIIOJAEMbIX JTAHHBIX. |HUIIBI
JTaHHBIX. MexoObekTHBIC JaHHbIe (cross-sectional data) - ux crpykrypa, cBolicTBa
W OTpaHUYCHUS, JJISl PEIICHHS KaKuX 3a7a9 OHU MCTIOIB3YIOTCA. BpeMeHHbIe psabl

(time series data) - ux cTpykTypa, CBOMCTBA ¥ OTPaHUYCHUS, JIUIS PEIICHHS KaKUX



3a7a4 OHU MCHOJb3yroTCs. [laHenpHbIE NaHHBIE - UX CTPYKTypa, CBOWCTBA H
OTpPaHUYCHHUS, JIJIS PEIICHUS KaKUX 3a7a4 OHU HUCIIOJIb3YIOTCSI.

2. Mopgens mnapHou perpeccuu. OmnpeaeneHue NapHOM JIMHEWHOU
PETrPECCUOHHON  MOJIEIIH. HNuTepnperauuss  yriioBOTo ko3 dunmenra.
NHutepnperannss KOHCTaHTHI. IIpMyYnMHHO-CIIEACTBEHHAs CBSA3b B MOJEIH ITAPHOU
perpeccun. llpeamnonoxeHne 0 HE3aBUCHMOCTH YCIIOBHOTO CPEIHEr0 OIUOOK OT
perpeccopa. CmyuaiiHas BeiOOpka. OIeHKHM TapaMeTpoB MapHON perpecCHOHHOMN
mojenn. Meton HauMmenbinux kBaapatoB (MHK, OLS). Onenku, octaTku u
omuOku. Anredpanueckue cBoiictBa OLS omenok. KadyecTBo moaroHku mojenu
napHOW Mojenu W ero u3Mmepenue. Jlexkommosurms oOmieit Bapuwanuu. OOras
cymMma kBazapatoB (TSS, Total Sum of Squares). O0bsicHeHHass cymMMa KBaJpaToB
(ESS, Explained Sum of Squares). Cymma xBagparo ocratkoB (RSS, Residual
Sum of Squares). Kospduuuent perepmunanuu (R?), ero uHTepnperaius.
Henuneitnpie Qynkiuonansusie ¢opmbl. Jlorapudmuposanue. Muteprperarus
K03 (HUIIMEHTOB MPU HMCIOJIB30BAHUM JIOTapU(PMOB TMOKazaTeNeld. DIacTUYHOCTh
(log-log), moxgenu log-level u level-log. CayuaiiHOoCTh OIICHOK perpecCHOHHBIX
koddduinmentoB. Oxumaemple 3HaueHuss W gucrnepceuss OLS  oreHOK.
[Ipennonoxkenuss MOJEIM TIAPHOM perpeccud. JIMHEWHOCTh B MapaMeTpax.
Cny4aitHOCTh BBIOOpKH. M3MEHYMBOCTH OOBSCHSIONMICH MEPEeMEHHON B BBIOOPKE.
PaBeHcTBO HYy/II0 yclIOBHOTO cpenHero omuOku. HecmemenHocTs oneHok OLS m
ee uHTepmnperanus. ['OMOCKeNacTUYHOCTh M TeTEPOCKEeTACTUUHOCTh. Jlucmepcus
OLS ormenok. Onenka aucniepcun omubok. HecMemeHHOCTh TUCIIepCui OITMOO0K.
OreHka cTaHJAPTHBIX OMTUOOK I KOA()PHUIIMEHTOB PErpecCru.

3. MHoxecTtBeHHas (MHOro(hakTOpHasi) JIMHEHHass perpecCUOHHasi MOJENb .
Onpenenenue MoJeId MHOXXECTBEHHOW JIMHEHHON perpeccuu. MoTtuBanus
WCIOJB30BaHUS MOJENM MHOXKECTBEHHOW JHHEHHOM perpeccud. OleHka
kodh punrerToB Moaenn MHOKecTBeHHOU perpeccun OLS. CriywaitHas BEIOOpKA.
Ocrarku perpeccun. MuHUMU3aUu CyMMBbI KBaJIpaTOB OCTaTKOB. MHTepnperanus
Mozenn MHorodakTopHod perpeccun. Ceteris paribus («mpu mpouux paBHBIX»).

[lonyuenne KO>POUINMEHTOB OOBICHAIONINX TEPEMEHHBIX MHOKECTBEHHOMU



perpeccun B ABa wara. AnreOpamdeckue cBoiictBa OLS perpeccun. KauectBo
MOJATOHKH MOJEIN MHOXECTBEHHOW PETPECCUU M €ro M3MepeHue. [[exkommno3unus
obmeit Bapuanuu. Koapdumuent nerepmunaiuu (R2) u ero unTepnperamus ais
MOJIEJIA MHOXECTBEHHOW perpeccuu. HWHTepnperanuss HU3KOTO M BBICOKOTO
kod(puimeHTa JeTepMUHALIMU JJI1 MOJEJIEH MHOXKECTBEHHBIX JIMHEHWHBIX
perpeccuii, OIICHEHHBIX Ha MEXOOBEKTHBIX JaHHbIX. [IpeanoceulkKu Moaenu
MHOECTBEHHOM perpeccuu. JInneiHocTh B mapamerpax. Ciy4ailHOCTh BBIOOPKH.
OrcyTrcTBHE TONHOW KOJUIMHEAPHOCTH. [loJHAsg KOMIMHEApHOCTh B PE3yJIbTATE
CBSI3M MEXIY JBYyMsi perpeccopamu. lloyiHas KOIMHEAPHOCTHh M3-3a MAJICHBKOU
BHIOOpKH.  PaBEeHCTBO HYyNIO YCJIOBHOTO CpEIHEro OMUOKH. ODK30T€HHbIE U
OHJIOTCHHBIC OOBSACHSIONIUE TEPEeMEHHbIE. OK30M€HHOCTh KakK  KJIHOYEBOE
NPEATOI0XKEHNE i1 NPUUYUHHO-CIEACTBEHHOW WHTEPIPETALMU PETPECCUN U
HecMen€éHHo  oneHok OLS. BxitoueHue HE3HAUMMBIX TIEPEMEHHBIX B
perpecCuoHHyr0 Mozenb. Ilponmyck B pPErpecCMOHHONW MOJENU 3HAYUMBIX
nepemeHHbIX.  CMmemnieHue  KO3(PQGUIMEHTOB  perpeccuu,  0O0YCIOBIEHHOE
IOPOIMYLIEHHOW TMepeMeHHOW. ['oMockenacTUyHOCTh. [ 'eTepocreqacTuyHOCTb.
MynnbTUKOUTMHEAPHOCTh, pacuér koddduimenta B3aytus aucnepcuu (VIF,
variance inflation factor), ero unrepmperanus. F-craructuka. F-pacmpenesienue.
Tect Ha 00111yI0 3HAUUMOCThH PETPECCUM.

Leab — MOATOTOBKA CTYIEHTOB K MPHUKJIAIHBIM UCCIEIOBAHUSIM B 001aCTH
SKOHOMHUKH, MPEANOJaraloliM OIIEHUBAaHUE MapaMeTPOB  PErpecCUOHHBIX
MOJIeNied W TECTUPOBAHHME THUIMOTe3 00 MX 3HAYEHUSAX, a TaKKE UTCHUIO W
MMOHUMAHHIO  (MHTEpPIpETAMU) CHEHHAIbHOM  JUTEpaTypbl, BKJIIOYAIONIEH
PE3YNIBTATH AMIUPHIECCKUX UCCIEAOBAHII B OOIIECTBEHHBIX HAYKaX.

3anaum:

— TO3HAKOMHTH C OLIEHKOM NapaMeTPOB PErPECCUOHHOM MOJEIN METOJIOM
HauMmeHbuX kBajgpaToB (MHK) M TecTupoBaHHEeM THUIIOTE3 O 3HAYEHHUSIX ATUX
apaMeTpoB, C HEOOXOJUMBIMU MPEANOCHUIKAMH U OTPAaHUYEHUSIMHU 3TOT0 METO/1a;

— copmupoBars HaBbikM npuMmeHennss MHK miist tectupoBanust runores B

OMIINPHUICCKUX UCCIICTOBAHUAX B OKOHOMHUKE U IPYIrUX O6H_ICCTBCHHBIX HayKax;



— cdopMupoBaTh HABBIKM HWHTEPIPETAMH TOJYYCHHBIX PE3yJIbTaTOB
OLICHKH TapaMeTpoOB MOJENEeH M WX TECTHPOBAHUS, a TaKKe MOHHUMAHHUS
BO3MOKHOCTEW U orpanndyeHuii npuMmenenuss MHK.

JUIs ~ yCTemrHOro  OCBOCHHMS  TUCIHUIUIMHBI ~ «DKOHOMETpHKa» Y
00y4aroMXxcs JOJDKHBI OBITh CQPOPMHUPOBAHBI CIIEAYIONINE TPEABAPUTEIHHBIC
KOMIIETCHIINH

— yMeHHe OBICTPO OCBaMBaTh HOBBIC MpPEIMETHbIE OOJACTH, BBISBIATH
NPOTHBOPEYHs, TPOOJIEMBI M BbIpAOATHIBATh albTEPHATUBHBIC BapPHAHTHI HUX
pereHus

—  CIIOCOOHOCTBIO K a0CTPaKTHOMY MBIIUICHHUIO, aHAIU3Y, CUHTE3Y;

— TOTOBHOCTBIO K KOMMYHHKAIINM B YCTHOW M THCBMEHHOH (opMax Ha
PYCCKOM H WHOCTPAaHHOM SI3bIKaxX JJIsl peHIeHHus 3a1ad Tpo¢deCCUOHATHHON
JESITeTLHOCTH

— CHOCOOHOCTBIO MPENCTABIATh PE3YJIbTAThl IPOBEIEHHOTO UCCIIEJOBAHUS
Hay4YHOMY COOOIIECTBY B BUJI€ CTATbU WM JOKJIAa

B pesynprate M3yueHUs JAHHOM JAMCHMIUIMHBL Yy  0OYyYaroIIMXcCs
Gopmupyrorcss  cieayromue NpodecCHOHaIbHbIE KOMIETEHIUMH  (3JIEMEHTHI

KOMIIETEHITUH).

Kox u popmysiupoBka Jdranbl ((GOPMUPOBAHUS KOMIIETEHIIUN
KOMIIeTeHIIUH

METOJbl PETPECCUOHHOTO aHAIMU3a, B T.4.
MOJIEJIM [TAPHO U MHOKECTBEHHOM
perpeccun, MHK, ero npeanochliku u
OTpaHUYECHUS

3Haer

IIK-11 - cnocoGHOCTHIO
aHAJIM3UPOBATh M UCIIOJIb30BATh
pa3IUYHbIE HCTOYHUKH
nH(bOpMaLUU IJIs IPOBEICHUS
SKOHOMHUYECKUX PAacCUeTOB

OLICHMBATh MOJEIH IIAPHOU U
MHO>kecTBeHHOM perpeccun MHK,

YMeeT | MHTEepIPETUPOBATH PE3YJIBTATHI PETPECCUM,
TECTUPOBATH TUIOTE3bI HA MEXKOOBEKTHBIX
JAHHBIX

MCTOAAaMHU PETPECCUOHHOIO aHalIn3a
Brnaneer MEK0OBEKTHBIX JAaHHBIX IJIA ITPOBCACHU A
9KOHOMHYCCKUX PACUCTOB

IIK-12 - cnocoOHOCTH COCTaBIIATh OCHOBHBIC BUABI SKOHOMCTPHUYCCKUX
MIPOTHO3 OCHOBHBIX COUAJIBHO- MOHCHCﬁ; MCTOJbI ITOCTPOCHUA
SKOHOMMYECKHUX MOKa3aTele 3HaeT 9KOHOMCTPHUYCCKUX MoJeje Ha OCHOBE
ACATCIIbHOCTH NPCANIPUATHA, MoKa3arejaen AesITeIbHOCTU NpCANIpUATHUA,

oTpaciid, peruoHa U 5GKOHOMHKHU B 0Tpaciiu, peruoHa U 5dKOHOMHKHU B L CJIIOM,




OcJIoOM

HCIIOJIB3YCMBbIX IJIA KOJIMYCCTBCHHBIX
IPOTHO30B.

VYmeer

coOuparh U aHAJIM3UPOBAThH JAHHBIE 110
OCHOBHBIM COIIUMAJIBHO-3KOHOMHNYCCKHUX
MoKasarejisIM ACATCIbHOCTHU IMPEAIIPUATHA,
OTpaciii, pETHOHA M SKOHOMHUKH B IIEJIOM;
COCTABIISTH MIPOTHO3 10 OCHOBHBIM
COLIMATBHO-PKOHOMUYECKHX ITOKA3aTeISIM
ACATCIIbHOCTU NPCANPUATHUA, OTPACIIH,
PEeruoHa 1 5SKOHOMHUKH B LCJIOM C
UCTIOJIF30BaHNEM YKOHOMETPUIECKUX
MOJIEIEN; MHTEPIIPETUPOBATH PE3YIIBTATHI
MIPOrHO3UPOBAHUA.

Bnaneer

MeTogamu cOopa u 00paboTku
CTAaTUCTUYCCKUX AAaHHBIX, MECTOAaMH aHaJInu3a
U TIPOTHO3WPOBAHHS COIMAIBHO-
SKOHOMHYECKHX ITOKa3aTelieH ACATCIBbHOCTHN
NpearnpuiaTuAa, oTpaciu, peruoHa u
OKOHOMMHKHU B IIC€JIOM.

IIK - 13 - cnocoOHOCTE
WCII0JIb30BaTh COBPEMEHHBIC
METOJIbI ¥ HHCTPYMEHTBI
HCCIIEIOBAHUS COIHAIBHO-
SKOHOMMYECKHUX MPOIIECCOB,
CPaBHHMTEIHLHOTO aHAIN3a
HAIIHOHAILHBIX MOJIEJIEH
9KOHOMHUKH

3Haer

COBPEMCHHBIC MCTOABI ITIOCTPOCHUSA
SKOHOMETPUYECKHUX Mojiee pupMbl 1
PBIHKA; 0COOCHHOCTH (DYHKITMOHUPOBAHUS
HKOHOMHUYECKUX MEXaHU3MOB B Pa3IMUHBIX
CTpaHax.

VYmMmeeT

HCIIO0JIb30BATh COBPEMEHHBIE METO/IbI
MOCTPOEHUS SKOHOMETPUUECKUX MOJIeNen
(bupMbI U phIHKA; HHTEPIPETUPOBATD
MOJIy4YeHHBIE PE3YAbTAThl; IPOBOIUTH
CPaBHUTENbHBINA aHAIN3 HAIIMOHAIBHBIX
MoieIeil 5KOHOMUKHU.

Bnaneer

METOJaMH TIOCTPOEHUS YKOHOMETPHIECKHUX
MOJIEJIEH T HAIlMOHAIBHONH Y3KOHOMUKH.

st hopMupoBaHUs BBINICYKA3aHHBIX KOMIIETCHIIMN B paMKaX JUCIUILTAHBI

«IKOHOMETPUKA» IPUMEHSIOTCS

CeAYIOIIe METO/IbI aAKTUBHOTO/

WHTEPAKTUBHOTO OOYYEHHs: JIEKIIMU C pa300pOM KOHKPETHBIX CUTYaIlHid, pa3zoop

KEeCOB Ha TMPAKTUYECKHX 3aHATUAX W JaOOpaTOpHBIX paboTax, BHITOJHCHHE

IPYIIOBOIO UCCIEIOBATENBCKOTO MPOEKTA.




