AHHOTanMs K pado4eii mporpaMMe JUCHUIINHBI

«IKOHOMETPHKA

YueOHplii  Kypc «OKOHOMETpPHKA»  NpeJHa3HAadeH s CTYJCHTOB
HamnpaBiieHuss noaArotoBkun 38.04.01 DkoHOMHMKA, Marmcrepckas IMporpamma
«MexyHapOoaHbIA YUET U ayauT».

Jucuunnuaa «OKOHOMETPHKA» BKJIIOYEHAa B COCTAaB BapUaTUBHOM YacTu
0J10Ka «/IuCIUTUIMHBI (MOJTYIIH)».

OO6mrast TpyA0EMKOCTh AUCITUIUTHHBI COCTABISET 3 3adeTHbIe eauHuILl, 108
gacoB. YYeOHBIM IUTAHOM II0 JAHHOW CHEIHAIBHOCTH TMPEIyCMOTPEHBI
jgexkuuoHHble 3aHsATHA (12 wyacoB), mnpakTtuueckue 3aHsATUA (12 yacom),
naboparopHbie 3auATHs (12 yacoB), camocTosTenbHas padoTa cTyaeHToB (72 Jaca,
B TOM 4mcJie 45 4acoB Ha MOJIMOTOBKY K dK3aMeHy). JUCIUIUIMHA peaiu3yeTcs Ha
1 kypce B 1 cemectpe.

JucrummHa «OKOHOMETPHKA» OCHOBBIBACTCS Ha 3HAHMSIX, YMCHHUSX H
HABBIKAX, MOJIYYCHHBIX B PE3yJlbTaTe H3YUYCHHs] AUCIMIUIMH «DKOHOMHKA U
yIOpABJICHHWE:  aJanTaluOHHBIA  Kypc», «MHUKpOIKOHOMHKA  (TPOABUHYTHIN
YPOBEHb)» M TO3BOJSET MOATOTOBUTH CTYJACHTOB K HAay4YHO-MCCIIEAOBATEIIbCKOM
paboTe, NPOEKTHOW NEATEIbHOCTH, MPOXOXKIACHUIO MPOU3BOJACTBEHHOW U
MPEIAUIIIOMHON NPAKTUK, BINOJIHEHUIO BKP.

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

1. BseaeHue B JUCHUIUIMHY. 3ajJadyd, pEUNIAEMbIE SKOHOMETPUKOM.
DKOHOMETpUYECKHEe MOJIen. VICTOUHUKU aHHBIX. DKCIEPUMEHTAIbHBIC JTaHHbBIE
(experimental data) u mabmomaembie nanubie (Observable data) B cormanbHBIX
Haykax. Koppensmuss u kay3aabHOCTh. [IpoOnema ycTaHOBIEHHS NPUIUHHO-
CJICICTBEHHBIX CBSI3¢d TIPU UCIOJIb30BAaHUU HAOIIOJAEMbIX JTAHHBIX. [HIIBI
naHHBIX. Mex0oOBbEKTHBIC AaHHBIC (cross-sectional data) - ux cTpykrypa, cBoiicTBa
Y OTPaHUYEHUS, JUTSl PEIICHUS KaKuX 3a7a4 OHU MCTOJIB3YI0TCs. BpeMeHHbIe psijibl

(time series data) - ux cTpykTypa, CBOWCTBA M OIPAaHUYCHUS, JJIS PEIICHHUS KaKuX



3aJa4 OHM HUCHONB3yIOTCSA. [laHenpHBIE MaHHBIE - HX CTPYKTypa, CBOMCTBA U
OTPaHUYCHWSI, JIJIS1 PEIICHUS KaKUX 3a7a4 OHU UCIIOJIb3YFOTCSI.

2. Mopgens mnapHou perpeccun. OrnpeneneHue NapHOW  JMHEHHOU
PErPECCUOHHON  MOJIEIIH. WuTtepnperanust  yriaoBoro  koddUIMEHTA.
WNuTtepnperanusi KOHCTaHTHI. [IpuynHHO-CIEACTBEHHAs CBSA3b B MOJENM TapHOU
perpeccun. IIpennonoxenne o HE3aBUCUMOCTH YCIOBHOTO CPEIHETO OMIMOOK OT
perpeccopa. CiydaiiHast BbeiOOpKa. OUEHKH MapaMeTpoB MapHOM PErpecCHOHHOU
monean. Meron HaumeHblnux kBagpatoB (MHK, OLS). Ouenku, ocTaTku Hu
ommOku. Anredpamdeckue cBoiictBa OLS orenok. KauecTBo moAroHkn momenu
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 kBagpatoB octatkoB (RSS, Residual
Sum of Squares). Koadpduument nerepmunammu (R®), ero HHTEpIpETALsL.
Henuneltnsie Qyskimonanbubie ¢opmbl. JlorapudmupoBanue. MuTepnperanus
KO3((PUIIMEHTOB NPH HMCHOJb30BAHUM JOrapu(PpMOB IMOKa3aTeNe. DIACTUHUHOCTh
(log-log), momenu log-level u level-log. CnyyaitHOCTh OIIEHOK PErpecCHOHHBIX
kodpounmentoB. Oxumaemble 3HaueHuss U gucnepcus OLS  omeHok.
[IpennosioxxeHuss MoJenW NapHOM perpeccu. JIMHEMHOCTH B mapaMmerpax.
CnyyaliHOCTh BBIOOpKU. VI3MEHUYMBOCTH OOBSCHSIONICH MEPEMEHHON B BHIOOpPKE.
PaBeHcTBO Hy;IO ycnmoBHOTo cpeanero ommoOku. Hecmemennocts onenok OLS u
ee MHTeprperanusa. ['OMOCKeJaCTUYHOCTh M T'eTepOCKEAACTUYHOCTh. Jlucnepcus
OLS omenok. OneHka aucriepcuu ommook. HecMemeHHOCTh TUCIIepCH OIHOOK.
OneHka cTaHIapTHBIX OMIMOOK AJ11 KO3(PPUIUEHTOB pErpecCcrH.

3. MHoxecTBeHHass (MHOTO(DAKTOpHAsA) JUHEHHAs PErpecCUOHHas MOJECIb .
Onpenenenue MoOAENM MHOXKECTBEHHOM JIMHEWHOW perpeccud. MoTuBanus
UCIIOJB30BaHUsI MOJEIM MHOXKECTBEHHOM JHMHEHHON perpeccun. OneHka
kod(hurreHToB Moaenu MHoKecTBeHHOU perpeccun OLS. CryuvaitHas BeIOOpKA.
OcraTku perpeccnr. MUHIMH3allMA CYMMBI KBaJpaToB OCTAaTKOB. MIHTEepIipeTarus
Mojienn MHorodakropHoi perpeccuu. Ceteris paribus («mpu HIpouux paBHBIXY).

[Tonyuenne KOAQPUIMEHTOB OOBSICHSIONIUX TEPEMEHHBIX MHOYXECTBEHHOM



perpeccun B aBa mara. Anrebpamdeckue cBoiictBa OLS perpeccun. KauectBo
NOJATOHKH MOJEJIM MHOYKECTBEHHOW PErpeccrur W ero uzMepenue. Jlexkommnosuuus
obmieit Bapuanuu. Koaddumment nerepmunarnuu (R2) u ero uHTEpOpeTanus s
MOJIEJI MHOXXECTBEHHOW perpeccud. MHTeprnperanuss HHU3KOIO W BBICOKOIO
koddduimenTa AeTepMHUHAIIMM JUISI  MOJENEed MHOXKECTBEHHBIX —JIMHEHHBIX
perpeccuii, OLIEHEHHbIX Ha MEXKOOBEKTHBIX JaHHbIX. [Ipenmnoceuiku Mopaenu
MHO>KECTBEHHOU perpeccur. JIunelHocTs B nmapamerpax. CiaydallHOCTh BBIOOPKHU.
OrcyTcTBHE TONHOW KOJUIMHEApHOCTH. [lonHasg KOJUIMHEApHOCTh B pPE3yJbTaTe
CBSA3M MEXAy AByMs perpeccopamu. llosHas KoJUIMHEApHOCTh HM3-32 MaJIEHBKOW
BBIOOpKH. PaBEHCTBO HYyNIO YCIOBHOIO CPEIHEr0 OWIMOKU. ODK30T€HHBbIE U
OH/IOTCHHbIE OOBACHAIOIINE TIEPEMEHHBIE. OK30T€HHOCTh KaK  KIIKOYEBOE
NPEANOJIOKEHNE I NPUYMHHO-CIEICTBEHHOW HWHTEPIPETAUU PErPECCUr U
HecMelmEHHOM oueHok OLS. BxiroueHne HE3HAUMMBIX TEPEMEHHBIX B
perpeccuoHHyr0 Monenb. IIpomyck B PpErpecCMOHHOM MOJEIM 3HAYMMBIX
nepemMeHHbIX. CMmemeHune  KO3(Q(QUUHUEHTOB  PErpeccud,  O0O0YCIOBIEHHOE
IPOIYILICHHOW IepeMeHHOM. ['omockenacTMYHOCTh. l'eTepocre acTU4HOCTb.
MyJbTUKOJIIMHEAPHOCTh, pacyéT Koadduuuenta B3aytuss naucnepcun (VIF,
variance inflation factor), ero untepnperanus. F-cratucruka. F-pacnpenenenue.
Tect Ha 00LIYI0 3HAUUMOCTb PErPECCHUH.

Heab — MOAroToBKa CTYIEHTOB K MPUKIIAIHBIM UCCIEAOBAHUIM B 001aCTH
SKOHOMHKH, MPEIANOJaraloliiM OLEHHUBAaHUE MapaMeTpPOB  PErpecCUOHHBIX
MoOJiellell W TECTHUPOBAHWE THUIOTE3 00 UX 3HAYCHUSIX, a TaKXKe UTCHHUIO U
MOHMMAHUIO  (MHTEpOpeTaluy) ChelualibHONM  JIUTEepaTyphl, BKIIOYAIOIIEH
PE3YNbTAThl AMIUPUUECKUX HCCIICIOBAaHUN B OOIIIECTBEHHBIX HAYKaX.

3axayu:

e II03HAKOMHUTH C OLICHKOH IapaMeTpOB PErPECCHOHHOM MOJAEIN METOJIOM
HauMeHblux kBajapatoB (MHK) u TectupoBaHneM Tumore3 O 3HAUYCHUSX ITUX
napameTpoB, ¢ HEOOXOIUMBIMU MPEANOCHUIKAMU U OTPAHUYEHUSIMHU 3TOI0 METO/1a;

e copmupoBaTh HaBbiku npumMenenns MHK st tectupoBanust rumotes B

OMIITNPUUYCCKUX UCCICIOBAHUAX B DOKOHOMUKE U IPYIUX O6H_I€CTB€HHBIX HayKax;



e copMupoBaTh HABBIKM HHTEPIIPETAIIUH TTOTYICHHBIX PE3YIHTATOB OIICHKU
MapaMeTPOB MOJIECIIEN U UX TECTUPOBAHMS, & TAKKE MOHUMAHUS BO3MOXKHOCTEU U
orpanndyeHuit npuMenenust MHK.

JI71s1 yCIenHoro OCBOEHHUSI JUCHUIUIUHBI « DKOHOMETPUKA» Y 00ydarOUIUXCs
JOJKHBI OBITH CHOPMHUPOBAHBI CIIEYIONINE MPEIBAPUTEIbHBIE KOMIICTCHITUU:

e yMEHHE OBICTPO OCBaMBaTh HOBBIC IMPEAMETHBIE O0OJIACTH, BBISBISATH
MPOTUBOPEYHS, MPOOJEMbI W BBhIpAOATHIBATh AJbTEPHATUBHBIE BApHUAHTHl HX
peLIeHus

e CIOCOOHOCTH K a0CTPAKTHOMY MBIIUICHHIO, aHATHU3Y, CHHTE3Y;

e TOTOBHOCTh K KOMMYHMKAIlMM B YCTHOW W THUCbMEHHON ¢dopmax Ha
PYCCKOM M HWHOCTPAaHHOM SI3bIKaX I PpEIIeHUsd 3ajad MpodecCHuOoHaATbHOU
JESTENbHOCTH

e CIIOCOOHOCTH TPEJCTABIATh PE3YyIbTaThl MPOBEIECHHOTO HCCICAOBAHUS
HAy4YHOMY COOOIIECTBY B BHJI€ CTaTbU WUJIU JIOKJIaa

B pesynpraTe M3ydeHUs JaHHOM  JUCHUIUIMHBL Yy  OOydYarouuxcs

dbopMupyroTCS  cheayronme MpoheCCHOHAIBHBIE KOMIETEHIUH  (3JIEMEHTHI

KOMITIETCHITUH ).
Koa u popmysnposka Jtanbl GOpMHPOBAHMA KOMIIETEHIIMHU
KOMIIeTCHIIHHU
METO/IbI PETPECCHOHHOTO AHANIN3a, B T.4. MOJECIIN

3HaeT | mapHOW M MHOXecTBeHHOMU perpeccun, MHK, ero
[IK-11 - coco6HOCTS MIPEATIOCBUIKN U OTPAaHUYECHUS
aHAJIM3UPOBATh U OLICHUBATb MOJIEJIM ITAPHON U MHOKECTBEHHOU
HCIIOJIB30BATh PA3JIUYHBIC Vameer | PETPECCHH MHK, unTepnpernpoBaTh pe3yabTaThl
MCTOYHHUKH MHPOPMALIUY JUIS perpeccuii, TECTUpOBATh TUIIOTE3bI HA
MIPOBEACHUS IKOHOMUYECKUX MEXOOBEKTHBIX TaHHBIX

pactcTos METOJAMH PErPECCHOHHOIO aHAIM3a

Braaneer MEXKOOBEKTHBIX JAAaHHBIX IJId ITPOBCACHUA
OKOHOMHYECCKUX paCyYCTOB

OCHOBHBIE BH/IbI 5KOHOMETPUUECKUX MOJIEIIEH;
METO/bI IOCTPOEHMS IKOHOMETPUUECKUX MOJENIEN
Ha OCHOBE II0Ka3areJiel 1eATeIbHOCTH
MPENIPUATHSL, OTPACIIH, PETUOHA U IKOHOMUKH B
1L[€JI0M, MCTIONIb3YEMBIX JJIsl KOJTMYE€CTBEHHBIX
IIPOTHO30B.

[1K-12 - crtocoOHOCTE
COCTaBJIATH MMPOTHO3
OCHOBHBIX COITMATIBHO- 3naer
DKOHOMHWYECKHUX MOKa3aTeliei
eI TEIILHOCTH IIPEAIIPUSTHS,
OTpaciu, peruoHa 1
3KOHOMUKH B IICIIOM

CO6I/IpaTL " aHAaJIM3UPOBATH JAHHBIC 110 OCHOBHLBIM
YmMmeer COMaJIbHO-3KOHOMHWYCCKUX IMOKa3aTcIsiM
ACATCIIbBHOCTH NPCAIIPUATHA, OTPACIIU, pCTrUOHA U




SKOHOMHMKHU B LIE€JIOM; COCTABIIATH IPOTHO3 110
OCHOBHBIM COLIMAIIBHO-D)KOHOMUYECKHUX
[IOKa3aTelsiM AeATEeIbHOCTU IIPEAIIPUATHS,
OTpaciy, peruoHa U SKOHOMHUKH B LIEJIOM C
HCIIOJIb30BAHUEM DKOHOMETPUUYECKUX MOZECIIEH;
HMHTEPIPETUPOBATH PE3YIIBTATHI
IIPOTHO3UPOBAHUS.

MeToaMu cOopa U 00pabOTKH CTAaTUCTUIECKUX
JAHHBIX; METO/IaMHU aHAJIM3a U TIPOTHO3HPOBAHHUS

BrazieeT | conManbHO-3KOHOMUYECKHX MOKa3aTeleit
JIESATETLHOCTH TIPEANPUATHS, OTPACIIH, PETUOHA U
SKOHOMHKH B LIETIOM.
COBPEMEHHBIE METO/IbI TOCTPOEHUSI
SKOHOMETPHYECKHUX MOJIEJIEH PUPMBI U PBHIHKA;
K - 13 - cIocoBHOCTE 3Haer | ocoOeHHOCTH (HYYHKITMOHUPOBAHHUS
HCTIONB30BATH COBPEMEHHBIE 5KOHOMHYECKUX MEXAHU3MOB B Pa3IMYHbIX
METO/IbI ¥ HHCTPYMEHTHI CTpaHax.
MCCIIEN0BAHMS COLMAIIBHO- UCII0JIb30BaTh COBPEMEHHBIE METOIbI TIOCTPOEHHUS
5KOHOMHYECKHX TIPOLIECCOB, SKOHOMETPHYECKHX MOJENEH GUPMBI M PHIHKA;
CPaBHUTEIBHOTO aHAJIN3a VMeeT | MHTEPIPETHPOBATH MONYYEHHBIE PE3YIILTATHI;
HAIMOHATLHBIX MOJIETIEH IPOBOJIUTHL CPABHUTENLHBIN aHAIH3
3KOHOMHUKH HAIMOHAILHBIX MOJIENIEN SKOHOMHUKH.
Brancer | METOAAMH MIOCTPOCHHST OKOHOMETPHHECKIX

MOJEIIEN i1 HallMOHAJILHON DKOHOMUKHU.

I[J'ISI (bOpMI/IpOBaHI/IH BbINICYKA3aHHBIX KOMH@TGHHI/Iﬁ B paMKax OUCHUILIMHBI

((BKOHOMGTpI/IKa» IMPUMCHAIOTCA

W (13% 01113 METOJIbI aKTUBHOTO/

WHTEPAKTUBHOTO OOYy4YEHHUs: NPOEKT, IUCKYCCHs, Pa3HOYPOBHEBbIE 3aJaud U

3aaHus.



