AHHOTanMs K pado4eii mporpaMMe JUCHUIINHBI

«IKOHOMETPHKA

Y4eOupiii  Kypc «DKOHOMETpUKA»  TPEIHA3HAYCH JUIsl  CTYJICHTOB
HanpaBieHus:s noarotoBkn 43.04.02 Typusm «DKOHOMHUKA BIEYATICHUM:
WHYCTPUS TOCTEIIPUUMCTBA U TypU3May

JucruninHa «J9KOHOMETPHKa» BKIIOYEHAa B COCTAaB BapHATHUBHON YacTH
osoka 1 «lucuurivHbl (MOIYJIIN ).

OO6mrast TpyA0EMKOCTh AUCITUIUTHHBI COCTABISET 3 3adeTHbIe eauHuILl, 108
4acoB. YYEOHBIM TUIAHOM TIO0 JaHHOW CICIHAIBHOCTH TPETyCMOTPEHBI
jgexkuuoHHble 3aHsATHA (12 wyacoB), mnpaktuueckue 3aHsATUA (12 yacom),
naboparopHbie 3auATHs (12 yacoB), camocTosTenbHas padoTa cTyaeHToB (72 Jaca,
B TOM 4mcie 36 4acoB Ha MOJTOTOBKY K 3K3aMeHy). JUCIUIUIMHA peaiu3yeTcs Ha
1 kypce B 1 cemectpe.

JucrummHa «OKOHOMETPHKA» OCHOBBIBACTCS Ha 3HAHMSIX, YMCHHUSX H
HABBIKAX, TOJIYYCHHBIX B PE3yJNbTaTe H3YUYCHUs] AUCIMIUIMH «DKOHOMHKA U
VIpaBJICHHUE: aMaNTAllMOHHBIA Kypc» W TO3BOJSET MOATOTOBHTH CTYISHTOB K
HAy4YHO-UCCIIEI0BATEIbCKON paboTe, MPOEKTHOW JEATETbHOCTH, MPOXOXKICHUIO
MIPOM3BOACTBEHHOU U MPEAAUIIIIOMHON MPAKTHK, BhINOJIHEHNIO BKP.

CopepkaHue JUCUUIUIMHBI COCTOMT M3 TpEX pas3lieloB M OXBATHIBAET
CJIEIYIOIIAN KPYT BOIIPOCOB:

1. BseaeHue B JUCHUIUIMHY. 3aJayd, pENIAEMbIE SKOHOMETPHUKOM.
DKOHOMeTpUYeCKue Mojenu. VICTOYHUKN TaHHBIX. DKCIIEPUMEHTAIbHBIC TaHHBIC
(experimental data) u wabmromaembie nanHbie (Observable data) B commanbHBIX
Haykax. Koppensuust u kay3anbHOCTh. [Ipobiiema ycTaHOBJIEHUS NPUYUHHO-
CJICICTBEHHBIX CBSI3e TIPU UCIOJIb30BAaHUU HAOIIOJAEMBbIX JAHHBIX. [HIIBI
naHHBIX. MexoOBeKTHBIE qaHHbIe (cross-sectional data) - ux ctpykrypa, CBOMCTBa
W OTPaHWYCHUS, JUTS PEIICHHUS KaKuX 3a7a4 OHM MCIOJIb3YIOTCS. BpeMeHHbIS psIbI

(time series data) - ux cTpykTypa, CBOMCTBA ¥ OTPAHUYCHUS, IS PEHICHHUS KaKUX



3alad OHMU WCIOJIB3YIOTCS. llaHenbHBIC JaHHBIE - WX CTPYKTypa, CBOWCTBA U
OTPaHUYCHWSI, JIJIS1 PEIICHUS KaKUX 3a7a4 OHU UCTIOJIb3YFOTCS.

2. Mopgens mnapHoi perpeccun. OrnpeneneHue NapHOW  JUHEHHOU
PErPECCUOHHON  MOJIEIIH. WuTtepnperanust  yriaoBoro  koddUIMEHTA.
WNuTtepnperanuss KoHCTaHTHI. [IpuynHHO-CIEACTBEHHAs CBSA3b B MOJEIM TapHOU
perpeccuu. IIpennonoxenne o HE3aBUCUMOCTH YCIOBHOTO CPEIHET0 OMIMOOK OT
perpeccopa. Cryuaiinasi BeiOOpka. OLEHKH MapaMeTpoB MapHOW PErpecCUOHHON
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). Kosdpduument nerepmunammu (R°), ero HHTepIpeTALsL.
Henuneitnsie Qyskimonanbubie ¢opmbl. JlorapudbmupoBanue. MuTepnperanus
KO3((PUIIMEHTOB NPH HMCHOJb30BAHUM JOrapu(PpMOB IMOKa3aTeNe. DIACTUHUHOCTh
(log-log), monmenu log-level u level-log. CnyuaitHOCTh OIICHOK PErpeCcCHOHHBIX
kodpounmentoB. Oxumaemple 3HaueHuss W gaucnepcus OLS  omeHok.
[IpennosioxxeHuss MoJenW NapHOM perpeccu. JIMHEMHOCTH B mapaMmerpax.
CnyuyaliHOCTh BBIOOpKU. VI3MEHUYMBOCTH OOBSCHSIONICH MEPEMEHHON B BHIOOpPKE.
PaBeHcTBO HyNIO ycnmoBHOTO cpeanero ommoOku. Hecmemennocts onenok OLS u
ee uHTepnperanus. [ OMOCKEeNacTUYHOCTh UM TeTEePOCKEAACTUUHOCTh. [lucmepcus
OLS omenok. OneHka aucriepcuu ommook. HecMemeHHOCTh TUCIIepCH OIHOOK.
OneHka cTaHIapTHBIX OIMOOK AJ11 KO3(PPUIIUEHTOB pErpeCcCHH.

3. MHoxecTBeHHass (MHOTO(MAKTOpHAs) JUHEIHAS PErpecCHOHHAsT MOJETH .
Onpenenenue MoOAeNIM MHOXKECTBEHHOM JIMHEWHOW perpeccud. MoTtuBanus
UCIIOJB30BaHUsI MOJEIM MHOXKECTBEHHOM JHMHEHHON perpeccun. OneHka
kod(hurreHToB Moaenu MHoKecTBeHHOU perpeccun OLS. CryuvaitHas BeIOOpKA.
OcraTku perpeccnr. MUHIMH3allMA CYMMBI KBaJpaToB OCTAaTKOB. MHTEppeTarus
Mojiend MHorodakropHoi perpeccuu. Ceteris paribus («mpu HIpouux paBHBIXY).

[Tonyuenne KOA(DPUIMEHTOB OOBSICHAIONIUX TEPEMEHHBIX MHOYXECTBEHHOU



perpeccun B aBa mara. Anrebpamdeckue cBoiictBa OLS perpeccun. KauectBo
NOJATOHKH MOJIEJIM MHOYKECTBEHHOM PErpeccuu W ero uzMepenue. Jlexkommnosuuus
obmieit Bapuanuu. Koaddunuent nerepmunaiuu (R2) u ero uHTEpOpeTanus s
MOJIEJI MHOXXECTBEHHOW perpeccud. MHTeprnperanuss HHU3KOIO W BBICOKOIO
koddduimenTa AeTepMHUHAIIMM JUISI  MOJENEed MHOXKECTBEHHBIX —JIMHEHHBIX
perpeccuii, OLIEHEHHbIX Ha MEXKOOBEKTHBIX JaHHbIX. [Ipenmnoceuiku Mojaenu
MHO>KECTBEHHOU perpeccur. JIuneiHocTs B napamerpax. CiaydallHOCTh BBIOOPKHU.
OrcyTcTBHE TONHOW KOJUIMHEApHOCTH. [lonHasg KOJUIMHEApHOCTh B pPE3yJbTaTe
CBSA3M MEXAy AByMs perpeccopamu. llosHas KoJUIMHEApHOCTh M3-3a MaJIEHbKOU
BBIOOpKH. PaBEHCTBO HYyNIO YCIOBHOTIO CPEIHEr0 OWIMOKU. ODK30T€HHBbIE U
OH/IOTCHHbIE OOBACHAIOIINE TIEPEMEHHBIE. OK30T€HHOCTh KaK  KIIKOYEBOE
NPEANOJIOKEHNE I NPUYMHHO-CIEICTBEHHOW HWHTEPIPETAUU PErPECCUr U
HecMelmEHHOM  oneHok OLS. BxirodueHne HE3HAUMMBIX [EPEMEHHBIX B
perpeccuoHHyr0 Monenb. IIpomyck B PpErpecCMOHHOM MOJENW 3HAYMMBIX
nepemMeHHbIX. CMemeHune  KO3(Q(QUUHUEHTOB  PErpeccud,  O00YCIOBIEHHOE
IPOIYILICHHOW IepeMeHHOM. ['omockenacTMYHOCTh. l'eTepocre acTUYHOCTb.
MyJbTUKOJIIMHEAPHOCTh, pacyéT Koapduuuenta B3aytus aucnepcun (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 OLEHUBAaHUE MapaMeTPOB  PErpeCcCUOHHBIX
MOJiellell W TECTHUPOBAHWE THUIOTE3 00 UX 3HAUCHMSIX, a TaKXKe€ UTCHHIO U
MOHMMAHUIO  (MHTEpOpeTaluy) CHOelUalbHONM  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€CTBCHHBIX HayKax;



e c(hopMHUPOBATh HABBIKM HHTEPIPETALIUHU TOJYyUYEHHBIX PE3YJIbTATOB OLIEHKH
apamMeTpOB MOJENEH U UX TECTUPOBAHHUSA, & TAK)KE MOHUMAHUSA BO3MOKHOCTEH U
orpanndyeHuit npuMenenust MHK.

JUIsl yCHeHOoro OCBOCHHS JUCHUIUIMHBI « DKOHOMETPUKAY y 00yHarOIIUXCS
JOJKHBI OBITH CHOPMUPOBAHBI CIIEYIONINE MPEIBAPUTEIbHBIE KOMIIETCHIINU:

e yMEHUE OBICTPO OCBaMBaTh HOBBIE IMPEAMETHBbICE O0OJACTH, BBISABISATH
IPOTUBOpEUHs, TPOOJIeMbl U BbIpaOaThIBaTh aJIbTEPHATHBHBIC BApUAHTHI HX
penieHus

e CIIOCOOHOCTBIO K a0CTPAKTHOMY MBIIUJIEHUIO, aHAIU3Y, CHHTE3Y;

e TOTOBHOCTHIO K KOMMYHHMKAallUM B YCTHOM M NUCBbMEHHOW (opmax 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 JUCHUIUIMHBI Y  OOyYaroluxcs
dopMupyroTcs  crefyroumue Mnpo(eccHOHaNbHbIE KOMIETEHIHMHU  (3JEMEHTHI

KOMITIETCHITUH ).

Koa n popmyanpoBka Jtanbl GOpMHPOBAHUSA KOMIIETEHIIMHU

KOMIICTCHI MU

MCTOABI pCrPECCUOHHOI0 aHaJIn3a, B T.4.

MOJIEJIU TTAPHOM Y MHOKECTBEHHOU

3HaeT
perpeccun, MHK, ero npeanocsuiku u
OTpaHUYECHUS
[1K-11 - cnoco6HOCTBIO
OLICHUBATh MOJIENIH ITAPHON U
AHAJIM3UPOBATh U UCIIOJIB30BATh
MHOkeCcTBeHHOH perpeccun MHK,
pa3In4YHbIE HCTOYHUKH
YmMmeer UHTEPIPETUPOBATE PE3YIbTATBI PETPECCUH,

uH(bOpMaIUK 715 TPOBEACHHUS
TECTUPOBATH TUIIOTE3bI HA MEKOOBEKTHBIX
SKOHOMMUYECKUX PacyeToOB
JTAHHBIX

METOJaMH PErPECCUOHHOTO aHan3a
Bnaneer MEXOOBEKTHBIX JaHHBIX JJIS MPOBEIACHUS

9KOHOMHYECCKUX paCyYCTOB




I1K-12 - cr1ocoOHOCTE COCTaBIIATE
MIPOTHO3 OCHOBHBIX COIUATIBHO-
SKOHOMHMYECKHUX ITOKa3aTeIeH
JEATETbHOCTH TPEIIPUATHSA,
OTpacyu, peruoHa U 5KOHOMUKH B

OcJIoM

3Haer

OCHOBHBIE BHU/IbI 3KOHOMETPHUECKHUX
MOJEJIEH; METOBI IOCTPOCHUS
HYKOHOMETPUYECKUX MOZEIEH Ha OCHOBE
IIOKa3aTeseH AeSITeIbHOCTH IIPEATIPUTHS,
OTpAaCIU, PETUOHA U SKOHOMUKH B LIEJIOM,
UCIIOJIB3YEMBIX Ul KOJIMYECTBEHHBIX

IMIPpOrHO30B.

Ywmeer

CO6I/IpaTb " aHAJIM3UPOBATb JAHHBIC 110
OCHOBHBIM COIIMAJIBHO-3KOHOMHNYCCKHUX
MoKa3areJisiM ACATCIbHOCTH NPCAIIPUATHA,
OoTpacyii, pCruoHa U 5 KOHOMUKHU B LCJIOM;
COCTAaBJIATD IIPOrHO3 11O OCHOBHBIM
COLNAJIBHO-OKOHOMHUYCCKHUX I10Ka3aTC/IsIM
ACATCIIBHOCTH NPCAIIPUATHA, OTPACIIH,
peruoHa U 5dKOHOMHKHU B LCIIOM C
HCIIOJIb30BAHUECM S3KOHOMETPHUYCCKUX
MOI[GJ'IGﬁ; HHTCPHPETUPOBATH PC3YJIbTATHI

IIPOTHO3UPOBAHUS.

Bnaneer

MeToaMu cOopa u 00paboTKH
CTaTHUCTUYCCKUX JIAHHBIX; METOTAMHU
aHaJIN3a U TIPOTHO3HPOBAHUS COITHATBHO-
HSKOHOMHYECKHX MoKa3areneit
JESTENbHOCTHU MPEANpPUsITHS, OTPaCIy,

pE€ruoHa U 5dKOHOMHKHU B ICIIOM.

IIK - 13 - crtocoOHOCTE
WCIIOJIb30BaTh COBPEMEHHBIC
METOJIbl U UHCTPYMEHTHI
HCCIEI0BAHUS COIUAILHO-
YKOHOMHYECKHX TPOIIECCOB,
CPaBHHTEIHHOTO aHAJIH3a
HaIlMOHAJILHBIX MOJEIEH

O9KOHOMUKH

3Haer

COBPEMEHHBIE METO/IbI TOCTPOCHUS
HKOHOMETPHUECKUX MoJienel GupMsel
PBIHKA; 0COOEHHOCTH (YHKIIMOHUPOBAHUS
HYKOHOMHMYECKUX MEXAHU3MOB B Pa3JINUHBIX

CTpaHax.

VYmeer

UCIIOJIB30BaTh COBPEMEHHBIE METO/IBI
MTOCTPOEHHUSI SKOHOMETPUYECKUX MOJENIEN
GbupMbl U phIHKA; HTHTEPIPETUPOBATH
IIOJIyYEHHBIE PE3YIIbTaThl; IPOBOAUTH

CpaBHI/ITeJ'ILHHﬁ aHaJIN3 HallTUOHAJIBHBIX




Moaenel IKOHOMHUKH.

METOJaMH TIOCTPOCHUS YKOHOMETPHUECKHUX
Bnaneer
MOJEJIEN A1 HallMOHAIBHON SKOHOMHUKH.

st hbopMHpoOBaHUs BBINIEYKAa3aHHBIX KOMIETEHIIMN B paMKaxX ITUCHUILIAHBI
«OKOHOMETPHKA IPUMEHSIOTCS CJIeIyIOLIe METO/IbI aKTUBHOTO/
WHTEPAKTUBHOTO OOYYEHHMS: JIEKIIMM C pa300pOM KOHKPETHBIX CUTyallui, paz0op
KECOB Ha MPAaKTHYECKUX 3aHATHAX M Ja0OpaTOpHBIX padoTax, BBIIOIHEHHUE

TpynIroBOro UCCIca0BaTCIbCKOro IMpocKTa.



