AHHOTaNMs K padoyeil mporpaMmme TUCUMILIMHBI

«IKOHOMETPHKA- 1»

VYyebnblii Kypc «OKOHOMeTpHKa-1» mpenHazHayeHa [JIsi CTYACHTOB
HarnpaBiieHus: noArotoBku 38.04.01 DkoHOMHMKa, Marucrepckas Iporpamma
«TpancnopT ¥ MPOCTPAHCTBEHHAS JIOTUCTUKAY.

JucnunnnHa «9KOHOMETpHUKa-1» BKIIOYEHa B COCTaB 0a30BOM vacTu OJjoka
«IucuUIIIMHBI (MOTYJIN ).

OO0mast TpyI0eMKOCTh TUCIHUILIMHBI COCTaBIseT 3 3aueTHble enuHuIlbl, 108
4acoB. YUeOHBIM IIJIAHOM MPEyCMOTPEHBI JIEKIIMOHHBIE 3aHATUS (12 yacoB, B TOM
gucie MAO 12 wdacoB), mpaktudeckue 3aHatus (12 dwacoB), mabopaTopHbIC
3arsTHsA (12 gacoB), camocTosiTenpHas padora (72 daca, B ToM gncie 36 4acoB Ha
MOJATOTOBKY K 3K3aMmeHy). Jluciumuinaa peanusyetcs Ha 1 kypce B 1 cemectpe.

HuctumninHa «9KOHOMETpUKa-1» OCHOBBIBAETCS Ha 3HAHUSAX, YMEHUAX H
HaBBIKAX, MOJTYYCeHHBIX Npu m3ydenun mucturmuinea «SKills for Study in Economics
and Management (AkajgeMUuecKue HaBBIKM B 00JIACTH OSKOHOMHMKHA U
MEHEKMEHTA)», «MUKPOAIKOHOMHUKA (MPOABUHYTHIA KypcC)» U TO3BOJIAET
MOJATOTOBHUTH CTYJICHTAa K OCBOCHMIO Psifla TAKMX JUCIHMIUIAH, KaK « IKOHOMETpPHUKA
2», HAY4YHO-HCCIIEOBATENLCKONH paboTe, MPOXOXKIEHUIO TMPOU3BOJICTBEHHOW W
PEAAUIUIOMHON NMPAKTUK, BbINOJIHEHUIO BKP.

CopnepkaHve NUCHUIUIMHBI COCTOUT W3 YETHIPEX pPa3JeloB U OXBATHIBACT
CJIEIYIOIIAN KPYT BOIIPOCOB:

1. Bpemenume B aUCHUIUIMHY. 3aJadd, peEHIaeMble HSKOHOMETPHUKOM.
DKOHOMETpUYECKHE MOJIeTU. VICTOUHNKY AaHHBIX. DKCIIEPUMEHTAIbHBIE JaHHbBIC
(experimental data) u HaGmromaembie ganHble (Observable data) B commambHBIX
Haykax. Koppensiusa u kay3anbHOCTh. UHTEepIpeTanus pe3yibTaToB «IpU MPOYHX
paBHBIX» (Ceteris paribus). IIpoGiema ycTaHOBJICHHS MNPUYHMHHO-CIICACTBECHHBIX
CBS3€H TIpM  WCIHOJb30BAaHWUM  HAONIOAACMBIX  JAHHBIX. THUIBI  JTaHHBIX.
MexoObeKkTHBIC AaHHbIe (cross-sectional data) - umx cTpykTypa, CBO#CTBa H
OTpaHUYCHMSI, JJIA PEIICHUs KaKUX 3a7a4 OHHM UCIOJIb3YIOTCS. BpeMeHHbIe psibl

(time series data) - ux cTpyKkTypa, CBOWCTBA M OIPAaHUYCHHUS, JJIS PEIICHHUS KaKuX



3a1a4 OHM HCIoJib3ytoTcs. IlanenbHbie nanHble (pooled cross sections) - wux
CTPYKTypa, CBOMCTBAa W OrpaHMYEHHUS, JJII PEIICHUs Kakux 3a7a4 OHH
ucnoin3ytorcs. [lanensubie/JIorrutionasie gannabie (panel/longitudinal data) - ux
CTPYKTypa, CBOWCTBA U OrpPaHUYCHHUS, [JIsi PEHICHUS KaKUX 3aJad OHHU
UCIIOJIb3YIOTCSI.

2. Mopgens mnapHou perpeccud. OmnpeneneHUE MAPHOM  JIMHEMHOM
perpeccuoHHo  Mozenu.  MuTepmperanus ~— yriaoBoro ko3¢ UIIMEHTA.
WNHuTtepniperanyisi KOHCTAHTHI. [IpUYMHHO-CIIEICTBEHHAS CBSI3b B MOJENMU IAPHOU
perpeccun. IIpennonoxenue o HE3aBUCUMOCTH YCIIOBHOTO CPEIHEr0 OIIMOOK OT
perpeccopa. IlomymnsiimmonHasi perpeccuonHast gynkiusi. CiydaifHass BbIOOpKA.
OueHky mMmapamMeTpoB NApPHOW PErPECCMOHHOW MoOJenrd. MeToJ HauMEHBIINX
kBagpaToB (MHK, OLS). Onenku, octatku 1 omnOku. Anredpandeckue CBOCTBa
OLS omnenok. KauecTBO MOJTOHKK MOJIEIM TMAPHOM MOJEIH U €ro H3MEpEHUE.
JlexoMmmo3urus obmiei Bapuarmu. Odmast cymma kBaapatos (TSS, Total Sum of
Squares). O6wsicaenHas cymma kBaapatoB (ESS, Explained Sum of Squares).
Cymma kBagpatoB octatkoB (RSS, Residual Sum of Squares). Koaddumment
nerepmunanuu  (R?), ero wuntepnperamus. — Henuneilinble (yHKIHMOHAIBHBIE
dopmbl.  JlorapubmupoBanue.  Uurepmperamuss  koddhduimeHToB  mpH
UCIIOJIb30BaHUU JIOTapupMoB nokazareneii. Dmactuarocts (l0g-log), monenu log-
level u level-log. CnydalilHOCTh OILIGHOK PErPECCHOHHBIX KOA()(OUIIMECHTOB.
Oxwumaembie 3HaueHuss u gucnepcuss OLS onenok. [lpeanonoskenuss monmenu
napHoil perpeccuu. JluneitHocTh B mapamerpax. Ciay4allHOCTh BBIOOPKHU.
N3MeHYHMBOCTh OOBSICHAIONIEH TEpeMEHHONW B BbIOOpKE. PaBEHCTBO HYJIIO
ycinoBHOTO  cpenHero ommOku. HecmemenHocts omenok OLS wu  ee
uHTepHpeTanus. | OMOCKeaCTUYHOCTh U reTepockeaacTuaHOCTh. Jucnepeust OLS
oueHok. OueHka aucrnepcud omuOOK. HecMemeHHOCTh UCIEepCUuu  OLIMOOK.
OneHka cTaHIapTHBIX OLIMOOK AJ1 KO3(PPUIIMEHTOB perpeccuu.

3. MHoxecTBeHHass (MHOTO(MAKTOpHAs) JUHEIHAs PETPECCHOHHAS MOJECTH .
OnpeneneHue MoJeId MHOXKECTBEHHOW JMHEWHOW perpeccud. MoTuBanus
WCMOJIb30BaHUA MOJICJIM  MHOXECTBEHHOW JIMHEHHOW perpeccuu. OIneHka

ko3P duLIMeHTOB MoAeIn MHOXXeCTBeHHOM perpeccun OLS. Cnyuaiinas BeIOOpKa.



OcraTku perpeccud. MUHMMH3alMK CyMMBbI KBaIpaToOB OCTaTKOB. IHTepnpeTanus
Mozenu MHorodaktopHoi perpeccuu. Ceteris paribus («IpHu MpoYHX PaBHBIXY).
[Tomyuenune kod(DPUIMEHTOB OOBACHSAIOMUX TEPEMEHHBIX MHOXKXECTBEHHOMN
perpeccun B naBa miara. AnreOpanueckue cBoiictBa OLS perpeccun. KauectBo
MOATOHKU MOJEIN MHOXECTBEHHOW PETPECCHH M €ro U3MEpeHHUe. J[eKoOMIO3UIIMs
obmieit Bapuanuu. Koaddumuent nerepmunanuu (R2) u ero unreprperanus s
MOJIEJI MHOXXECTBEHHOW perpeccud. MHTeprnperanuss HHU3KOIO W BBICOKOIO
KodpduImeHTa JAeTepMUHAIIMM 711  MOJEJeH MHOMXECTBEHHBIX JIMHEWHBIX
perpeccuii, OLIEHEHHbIX Ha MEXKOOBEKTHBIX JaHHBIX. [Ipenmoceuiku Mopenu
MHOKECTBEHHOU perpeccu. JInHelHocTs B mapameTpax. Ciiy4aiiHOCTh BBIOOPKH.
OTtcyTcTBHE TOJHOM KOJUIMHEapHOCTH. [loyHasi KOMIMHEapHOCTh B pe3yibTaTe
CBSA3M MEXAy AByMsl perpeccopamu. [lonHas KOJUIMHEApPHOCTh M3-32 MaJ€HbKOU
BbIOOpDKH.  PaBEHCTBO HYNIO YCJIOBHOIO CpEJHEr0 OMIMOKH. OK30T€HHBIE U
OH/IOTCHHbIE  OOBACHAIOIINE TIEPEMEHHBbIE. OK30T€HHOCTh KaK  KIIIOUYEBOE
NPEANOJIOKEHUE I NPUYUHHO-CIEICTBEHHOW WHTEPHpPETallud PETrpeccur U
HecMemEHHOM oneHok OLS. BxkiuroueHne HE3HAUMMBIX IIEPEMEHHBIX B
pErpeccHoHHy0 Mojelb. IIpomyck B pErpecCMOHHOM MOJEIM 3HAaYUMBIX
nepemMeHHbIX.  CMmenieHue  KOd(PQUIMEHTOB  perpeccuu,  00YCIOBICHHOE
MPOIYIIEHHOW MEepEMEHHON. AHalIM3 HalpaBieHUS CMELIEHUs KOod()PUIMEeHTOB
perpeccun.  l'oMockenactuyHocTh. BwiOopounas aucnepcus OLS  oueHok
yraoBeIX  koddduimentoB. Ornenka aucnepcun ommubok. HecmemeHHocTh
nucnepcur omubok. KoMmoHeHThl BbIOOpOYHOU aucrniepcun oreHok OLS nms
YTJIOBBIX KO3(P(UIIMEHTOB: IUCHEPCHs OMIMOOK, 00IMas BbIOOpOYHAs AUCHEPCHUs
OOBSCHSAIONICH TIEPEeMEHHOM, JMHEWHbIE CBS3W C JPYTUMHU OOBSCHSIOIIMMHU
NepeMEHHBIMU.  MyJIbTUKOJUIMHEAPHOCTh, pacu€T KodhdummeHnTa B3IyTHS
mucnepcun (VIF, variance inflation factor), ero wunTepnperauus. Jucnepcus
OLICHOK B HEMPAaBWJILHO ClleUU(PUIIMPOBaHHON Mozenu. /uimemma BbIOOpa MEXIy
HECMELIEHHOCTBIO OIIEHOK U UX TOYHOCTBIO.

4. TectupoBaHue THUIOTE3 B MOJIEIM MHOXXECTBEHHON pErpeccuu.
TecTupoBaHve THUMNOTE3 O HEU3BECTHBIX MOMYJALHOHHBIX  MapameTpax.

[IpeanonoxxeHue o0 HOpMalIbHOM pachpeneneHuu owmubok. Ciyyaw, Korja



JOTyIIEHHEe O HOpMajdbHOCTH HE paboraeT. bomibmoit pasmep BBIOOPKH.
IIpennoceuiku u  Teopema I'aycca-MapkoBa. Ilpennoceuiku Knaccuueckoit
Jluneiinot Mopenu (KJIM). BLUE (Best Linear Unbiased Estimator).
HopmanbHoe  BbeIOOpo4yHOE  pacmpenenenwe orneHok OLS. HopwmanbHoe
pacrpejiefieHde CTaHAapTU3UPOBAHHBIX OLEHOK. TecTUpoBaHUS THUIIOTE3 00
OTZEJIBHOM IMOMYJISIIIUOHHOM IapaMmeTpe. t-pacrpeneieHne CTaHIapTU3NPOBAHHBIX
OLIGHOK. t-CTaTHCTUKA. TecT MPOTHUB OJHOCTOPOHHEW aabTepHATUBBI (OOJIbIIIE
HyJis1). TecT mpoTUB OJTHOCTOPOHHEN albTEepHATHUBBLI (MEHbIIIE HYJs). TecT MPOTUB
JBYCTOPDOHHEN  anpTepHAaTHBBl. «CTAaTUCTHUYECKHM 3HAYUMBIE» IIEPEMEHHBIC B
perpeccur. OKOHOMHMYECKAs] M CTAaTHCTUYECKAas 3HAYUMOCTb. TeCTHpOBaHUE
TUIIOTE3bl O PABEHCTBE KOAY(P(UIIMEHTA TEOPETUUECKOMY 3HAUEHHUIO. Bhluncienue
u wuHTepnpeTamus p-values s t-tectoB. IlocTpoeHue  AOBEPUTEIBHBIX
UHTEPBAIOB M WX uHTeprnperanus. COOTHOLIEHHWE MEXAY JOBEPUTEIbHBIMU
WHTEPBAJIAMU U TECTHUPOBAHUEM THUIIOTE3. TECTUpPOBAHHWE TUIIOTE3 O JIMHEHHOU
KOMOMHAIIMK MapaMeTpoB. t-CTaTUCTHKA. BblYucieHuE CTaHAAPTHBIX OLIMOOK.
Henocpencreennass mnpoBepka orpanuueHusa. I[IpeoOpa3zoBaHue perpeccuu, HX
uHTeprperauus. TecT Ha MHOXKECTBEHHbIe orpaHuueHus. OIeHKa MOJeNu C
orpannueHusiMu. F-cratuctuka. F-pacnpenenenue. Mutepnperaius pe3yinbTaToB
F-tecta. TecT Ha 0011yI0 3HAYUMOCTh PETPECCHUM.

eab — MOATOTOBKA CTYJIEHTOB K MPHUKIAJHBIM HUCCIIECIOBAHUSM B OOJIACTH
SKOHOMHKH, MPEIANOJaralolliM OIEHHWBAaHUE MapamMeTpax PErpecCUOHHBIX
MOJiellell W TECTUPOBAHWE THUMOTE3 00 UX 3HAUCHMSIX, a TaKXKe€ UTCHHIO U
MOHMMAHUIO  (MHTEpOpeTaluu) ChelualibHONM  JIUTEepaTyphl, BKIIOYAIOIIEH
PE3YNbTAThl AMIUPUUECKUX HCCIICIOBAaHUN B OOIIIECTBEHHBIX HAYKaX.

3agaum:

e TO3HAKOMHUTH C OLICHKOM IMapaMeTpPOB PErpecCHMOHHON MOJAENN METOJIOM
HauMmeHbIux kBajapatoB (MHK) u TectupoBaHueM THMOTE3 O 3HAYCHUSAX ITHUX
napameTpoB, ¢ HEOOXOIUMBIMHU TIPEANOCHUIKAMHU U OTPAHUYCHUSIMHU 3TOTO METO/1a;

e copmupoBaTh HaBbiku npuMenenns MHK st tectupoBanust rumores B

OMIINPUUYCCKUX UCCICIOBAHUAX B OKOHOMUKE U APYTIUX O6H.ICCTB€HH]':>IX HayKax;



e c(hopMHUPOBATh HABBIKM HHTEPIPETALUHU MOJYyUYEHHBIX PE3yJIbTATOB OLIEHKU
apaMeTpoB MOJENEH U UX TECTUPOBAHMS, a TAKKE MOHUMAHUS BO3MOXKHOCTEHN U
orpannyennii npumenennss MHK.

JI71sl yCcriemHoro u3y4eHusi AUCLUILUINHBI « JKOHOMETpHKa 1» y oOydarommxcs
JOJIKHBI OBITH CPOPMUPOBAHBI CIEAYIOLINE NTPEABAPUTEIBHBIE KOMIIETEHLINN:

e yMEHHME OBICTPO OCBaMBaTb HOBBIE IPEIMETHbIE OOJACTH, BBISIBIISTH
IPOTUBOpEUHs, TPOoOJieMbl W BbIpaOaThIBaTh albTEPHATHBHBIC BapUAHTHI MX
peLIeHus;

e CIIOCOOHOCTB K a0CTPAKTHOMY MBILUICHHIO, aHAIU3Y, CUHTE3Y;

e TOTOBHOCTh K KOMMYHHKAIlUM B YCTHOM M MHUCbMEHHOW (opmax Ha
PYCCKOM M HWHOCTPAHHOM SI3bIKaX JJisi pelIeHus 3a1ad Mpo¢decCuoHaNbHOU
NEeSATEIbHOCTH;

e CIIOCOOHOCTH IMpPEACTaBIATh PE3YJIbTaThl IPOBEIECHHOTO HCCIEAOBAHUS
HAayYHOMY COOOILIECTBY B BUJI€ CTAaTbH UJIU JIOKJIA/a.

B pe3synapraTe uM3ydeHMs JaHHOM JHUCHUIUIMHBI Y  OOyYaroluxcs
dbopmupyroTcs  crenayroume MnpodhecCHOHAIbHBIE KOMIETEHIHMH  (2JIEMEHTHI
kommneteniuin). OK-9; I1K-11; IIK-12; T1K-13

Koa n ¢popmyanpoBka Jranbl GOpMHPOBAHUA KOMIIETEHIIMU
KOMIIeTEeHIIUN

KaK JIelicTBOBaTh B HECTAHAAPTHBIX CUTYaLIUsX,
3HaeT HECTH COI[MAIbHYIO M 3TUYECKYIO

OK-9 roTOBHOCTbH NIEWCTBOBATH B OTBCTCTBCHHOCTD 3a IIPUHATHIC pPCIICHUS

HECTaHJAPTHHIX CUTYAIUsX, JENCTBOBATH B HECTAHIAPTHBIX CUTYAIUIX,
HECTH COLMANBHYIO VMeeT | HECTH COLMAIBHYIO U STHYECKYIO
STUYECKYIO OTBETCTBEHHOCTh 32 OTBETCTBEHHOCTH 3a NPHHSATHIE PEIICHUS
IIPHHATBIC PEHICHHA HaBLIKAMH JE€HCTBUS B HECTAHIAPTHBIX

Bna,ueeT CUTyallusaX, HCCTU COUAIIBHYIO U STUYCCKYTO
OTBCTCTBCHHOCTD 3a IMPUHATHIC PCHICHUSA

METO/Ibl PETPECCUOHHOTO aHAIN3a, B T.4.
3Haer MOJIEJIN ITAPHON U MHOKECTBEHHOU PErPECCUH,
MHK, ero npearnocsuiku 1 OrpaHUYEeHUS

[1K-11 - cnocoGHOCTH
AQHAJIN3UPOBATh U UCII0JIb30BAThH
pa3IM4YHbIE UICTOUHUKHU YMmeer
UHOPMALIUK [T TPOBEACHUS
9KOHOMHYECKUX pacCyCTOB

OLIEHUBATh MOJIEJIM ITAPHON U MHOKECTBEHHOU
perpeccun MHK, nntepnperupoBath
pe3yNbTaThl PErPECCUN, TECTUPOBATH THIIOTE3BI
Ha MEXOOBEKTHBIX JTaHHBIX

METO/IaMH PErPECCHOHHOIO aHan3a
Brageer | Me)KOOBEKTHBIX TAHHBIX ISl IPOBEICHUS
SKOHOMHUYECKUX PACUETOB




KaK COCTaBJISATH IMMPOTrHO3 OCHOBHBIX COLIUAJILHO-
SKOHOMHYECKHX IOKa3aTelei JCATCIIbHOCTH

3uact HPENPUATHS, OTPACIH, PETHOHA ¥ SKOHOMHMKHU
[TK-12 crnocoGHOCTEIO B [CJIoM
COCTABJIATH IIPOTHO3 OCHOBHBIX COCTABJIATH IPOrHO3 OCHOBHBIX COIUAIBHO-
COLHAIIHHO-3KOHOMHUCCKHX Vageep | PKOHOMHUECKHX THoKasareJieii AeITeNbHOCTH
HoKa3aTeleil AesTebHOCTH IPENPUATHS, OTPACIH, PETHOHA ¥ SKOHOMHUKHU
IPENPUATHUS, OTPACIIH, PETHOHA B LIEJIOM
1 S5KOHOMHKH B LEJIOM HABLIKAMH COCTABIICHHUS IIPOTHO30B OCHOBHBIX
Brazcer | COLHATPHOOKOHOMIHECKIX nokasareJei
JEATENLHOCTH TIPEANPHUSITHS, OTPACIIH, PETMOHA
¥ DKOHOMUKH B LIEJIOM
KaK HCIIOJIb30BaTh COBPEMEHHBIE METO/IBI M
WHCTPYMEHTBI UCCIIE0OBAHUS COIUAIBHO-
3Haer SKOHOMHUYECKHX TPOLIECCOB, CPABHUTEIHLHOTO
TTK-13 cHOCOBGHOCTLIO AHAIIM3a HAIIMOHAILHBIX MOJIENIEH SKOHOMUKH
VCIIOJIL30BATh COBPEMEHHBIE
METO/IbI ¥ MHHCTPYMEHTBI YCIIONIb30BAaTh COBPEMEHHBIE METO/IBI K
VCCIIEOBAHMS COLUAIBHO- WHCTPYMEHTHI UCCIIE0OBAHMUS COIUATBHO-
5KOHOMHUYECKHX TIPOLIECCOB, VMeeT | SKOHOMHMYECKUX MPOIIECCOB, CPABHUTEILHOTO
CPaBHMTEIBHOIO AHAIM32 AHAIIM3a HAIIMOHAILHBIX MOJIENIEH SKOHOMUKH
HallMOHAJIBHBIX MOJIEIICH
OKOHOMHKH HaBBIKAMH HCIIOJIb30BAHUS COBPEMEHHBIX
METOJIOB ¥ HHCTPYMEHTOB UCCIIEI0BAHUS
Buazeer | connanbHO-3KOHOMUYECKHX ITPOLIECCOB,

CPaBHUTEIBLHOTO aHAIN3a HAIlMOHATBHBIX
Moaene DKOHOMUKHA

st hopMupoBaHUs BBINICYKAa3aHHBIX KOMIETEHITMN B paMKaX TUCHUTLTAHBI

«9KoHOMETpHKa-1»

WHTEPAKTUBHOTO OOYYCHHS:

IMPUMCHSATIOTCA

CIIEYIOIINE METO/IBI aKTUBHOTO/

MPOEKTUPOBaHWE (MIOATOTOBKA M MPE3EHTAlUs

IpyNIoOBOrO MCCIEI0BATENBCKOTO MPOEKTa), pa30op KEMCOB Ha MPaKTUYECKHUX

3aHATHSX W J1A0OpaTOpPHBIX pabdoTax, M METOJ DKCHEPTHU3BI

MpEe3eHTAUs SMIIMPUYECKON CTAThHU).

(peueH3uss




