AHHOTanMs K pado4eii mporpaMMe JUCHUIINHBI
«IKOHOMETPHUKA»

VYyebnblii  Kypc  «OKOHOMETpHKa» MpeAHa3HayeH s CTYACHTOB
HampaBiaeHus: noarotoBku 38.04.08 @uHaHCBI W KpPEeAUT, Marucrepckas
nporpamma «®OUHAHCOBBIE CTPATErMH U TEXHOJOTMU OAHKOBCKOIO HHCTUTYTAY,
3ao4yHas ¢opma 0Oy4ICHHUS.

Jucuunnuaa «9KOHOMETPHUKa» BKIIOUEHA B COCTaB 0a30BOW yacTH Onoka 1
«JlucuuImIMHbI (MOTYIIN ).

OO6mast TpyI0eMKOCTh JTUCIUIUIMHBI COCTaBISIET 3 3a4eTHbIe eauHuIbl, 108
4acoB. YYeOHbIM IUIAHOM MO JaHHOM CHIEHHAIBHOCTH MPETyCMOTPEHBI
JICKIIMOHHbBIE 3aHATUA (4 daca), mpakTudeckue 3aHsaTHs (4 vaca), JabopaTOpHBIC
3aHATUA (4 9aca), caMocTosTeIbHas pabora cryaeHToB (96 waca, B TOM uucie 9
4acoB Ha MOJATrOTOBKY K 3K3aMeHy). /lucuumnnuna peanusyercsa Ha 2 Kypce.

JuctumninHa «OKOHOMETPHUKA» OCHOBBIBAETCS HA 3HAHUSIX, YMEHHSIX H
HABBIKAX, MOJIYUEHHBIX B PE3yJIbTaTe€ M3YUYEHUs TUCUUIUIMH «MHKPOIKOHOMUKAY,
«MakposPKOHOMHUKa» W  TO3BOJSIET TOJATOTOBUTH CTYJAEHTOB K Hay4HO-
UCCIIEIOBATENbCKOM  paboTe, MPOEKTHOM  JIESITENBHOCTH,  MPOXOXKICHUIO
IIPOU3BOJICTBEHHOM U PEAIUIUIOMHON MPAKTHUK, BhINOJHEHHIO BKP.

ConepkaHue JUCHUIUIMHBI COCTOUT W3 TPEX pa3leiOB M OXBAaThIBAET
CJHEYIOIINI KPYT BOIPOCOB:

1. BBeageHue B JUCHUIUIMHY. 3aJayd, pEUIa€Mbleé SKOHOMETPUKOM.
DKOHOMETpUYECKHE MOJIeu. VICTOUHUKN W TUIIBI JAHHBIX. DKCIEPUMEHTAIBHbBIC
nanneie (experimental data) w waGnromaembie nmanubie (Observable data) B
COIMAJIbHBIX Haykax. Koppensiusa u kay3aabHOCTh. [IpoGnema ycTaHOBICHHS
NPUYUHHO-CJIEICTBEHHBIX CBSI3€M MpPH HKCIOIb30BAHUU HAOJIOIaeMbIX JAHHBIX.
Bpemennsie psabl (time series data). ITanenbubie manusie (pooled cross sections).
[Tanensubie/JIonruTIOAHBIE MaHHbIE (panel/longitudinal data).

2. Mopenb napHoi perpeccuu. OLIEHKH apaMeTpoOB NapHONW perpecCUOHHON
monenn. Meron HammeHblmx kBagparoB (MHK, OLS). Onenku, octatku u

omnOku. KauecTBo moAroHKH MOJAENTH MapHON MOJENU U ero uzmepenue. OneHka



CTaHJIAPTHBIX OIMIMOOK Al KO3 (UIIMEHTOB perpeccuu. ['oMoCKeacTHYHOCTD U
reTepPOCKEIaCTUUHOCTh. OlIEHKA TUCTIEPCUU OIIHUOOK.

3. MHoxecTBeHHas (MHOTO(MAKTOpHAsI) JMHEHHAas PErpecCHOHHAs MOJIETb.
[Ipennoceulkn MOAENM MHOXKECTBEHHOW JIMHEMHOM perpeccun. MotuBanus
WCIIOJIb30BAHUSI MOJEIM MHOXECTBEHHOM JHMHEHHOW perpeccun. OleHka
ko3pdunreHToB Mojenu MHokecTBeHHOM perpeccun OLS. Koaddurument
nerepmuHaiu  (R2) w ero wuHTepmperanus A MOJEIA MHOXKECTBEHHOU
perpeccunu. ['oMoCKeacTUUHOCTb. I'eTepocrenacTHYHOCTS.
MybTUKOJIITUHEAPHOCT. TecT Ha OOUIYI0 3HAYUMOCTh PETPECCHH.

Heab — MOAroTOBKA CTYIEHTOB K MPUKIIAIHBIM UCCIEIOBAHUIM B 001aCTH
(uHAHCOB, MPEANOJATraloIIUM OLICHUBAHNUE NTAPaMETPOB PETPECCUOHHBIX MOJEEH
U TECTUPOBAHUE TUNOTE3 00 WX 3HAYEHUSX, & TAKXKE UYTCHHUIO WM TOHUMAHHUIO
(MHTepHpeTauuy) CHEHUAJIBHOM  JUTEepaTyphl, BKIIOYAIOMIEH  pe3yJIbTaTbl
HMIIMPUYECKUX UCCIIEIOBAaHUI B OOILIECTBEHHBIX HAYKaX.

3agayu:

e II03HAKOMHUTH C OLICHKOH IapaMeTpPOB PErPECCHOHHON MOJAEIN METOJIOM
HauMmeHblux kBajapatoB (MHK) u TecTupoBaHueM THMOTE3 O 3HAYEHUSX JTHUX
apaMeTpoB, ¢ HEOOXOAUMBIMU MPEANOCHUIKAMHU U OTPAaHUYEHUSMU 3TOTO METO/1a;

e chopmupoBaTh HaBbikH NpuMmeHeHus MHK nims TtectupoBanms rumores B
AMIIUPUYECKUX HCCIEIOBAHUAX B IKOHOMHKE U APYTHX OOIIECTBEHHBIX HAYKAX;

e c(hopMUpOBaTh HABBIKM UHTEPIPETALUHU MOJYUYEHHBIX PE3YJIbTATOB OLEHKU
napamMeTpoB MOJIEJE U UX TECTUPOBAHMS, a TaK)Ke MOHUMAHMS BO3MOKHOCTEU U
orpannyeHuii npumeHennss MHK.

JIJis yCHenHoro OCBOSHUS JUCIUILIMHBI « DKOHOMETPUKay Y 00yJaronmxcs
JOJIKHBI OBITH COOPMHUPOBAHBI CIIETYIOIINE MPEIBAPUTEIbHBIE KOMIIETCHIINU:

e yMEHHME OBICTPO OCBaMBaThb HOBBIE MPEIMETHbIE OOJACTHU, BBISIBIATDH
OpOTUBOpEUMs, NpoOJieMbl U BbIpaOaThIBaTh aJIbTEPHATHBHBIC BapUAHTBl HX
peuieHus

e CIIOCOOHOCTBIO K a0CTPAaKTHOMY MBIIIJICHHUIO, AHATTU3Y, CUHTE3Y,



e TOTOBHOCTHIO K KOMMYHHMKAIlMM B YCTHOM M MUChMEHHOW (opMax Ha
PYCCKOM M HWHOCTPAaHHOM SI3bIKax JJisi peHIeHHs 3a7ad Ipo¢decCHOHATBHOU
NEATEIbHOCTH

e CIIOCOOHOCTBIO TPENCTABIATH PE3YyJbTaThl NPOBEIECHHOIO HCCIEIOBaHUS
HAayYHOMY COOOILECTBY B BUJI€ CTAThH WJIU JT0KJIa/1a

B pesynpraTe M3yueHUs JAAHHOM JUCHUIUIMHBI Yy  OOydaroluxcs

dbopmupyroTcs  cienyione MmpodecCHOHATbHBIE KOMITETCHIIUUA  (JIEMEHTHI

KOMIICTEHIIUHN ).
Koa u ¢popmyamnpoBka Jransl GopMUPOBAHUSA KOMIIETEHIIUH
KOMIIETeHIH U
METO/bl PETPECCUOHHOTO aHAIN3a, B T.4.
3naer MOJIEIY MTAPHOM U MHOKECTBEHHOU
perpeccun, MHK, ero npeamnocbuiku u
[1K-2 - cnioco6HOCTh OrpaHntCHAA
aHAIM3UPOBATH U UCIOJIb30BATh OIICHUBATH MOJIEJIH IMAPHON 1
pa3inyHble HICTOYHUKH MHOkecTBeHHOH perpeccun MHK,
nH(OpMALIAY IJI TPOBEICHUS Ywmeer WHTEPIPETUPOBATH PE3YIIbTAThl PETPECCUH,
(MHAHCOBO-?)KOHOMUYECKUX TECTUPOBAThH TUIIOTE3bI HA MEKOOBEKTHBIX
pacyeToB JTAHHBIX

METOJaMH PErPECCUOHHOTrO aHan3a
Bnaneer MEXOOBEKTHBIX JaHHBIX JJIS MPOBEIACHUS
(MHAHCOBO-?PKOHOMUYECKUX PACcueTOB

OCHOBHBIE BUIbl SKOHOMETPUUYECKHUX
MOJIEJIEH; METO/IbI TOCTPOCHUS
HSKOHOMETPUYECKHUX MOJIEeNIEl Ha OCHOBE
3HaeT MoKa3areseH AesITeIbHOCTH MPEANPUSITHS,
OTpACIU, PETUOHA ¥ SKOHOMHKH B LIEJIOM,
HCIIOJIB3YEMBIX JIJIsI KOJIMYECTBEHHBIX
MIPOTHO30B.

coOupaTh U aHAJTU3UPOBATH JIAHHBIE 110
OCHOBHBIM COLIMAJIBHO-D)KOHOMUYECKHUX
[IOKa3aTessiM JeATEIbHOCTH IIPEAIPUATHSA,
OTpACIIU, PETUOHA U YKOHOMHUKH B LIEJIOM;
COCTaBIIATh IIPOTHO3 110 OCHOBHBIM
Ymeer COIMATbHO-3KOHOMHMYECKUX MOKA3aTENSIM
JIeATEIbHOCTHU IIPEANIPUATHUS, OTPACIIH,
PErMoOHa U SKOHOMHKH B LIEJIOM C
UCIIOJIb30BAaHUEM DKOHOMETPUYECKUX
MOJIENIEN; MHTEPIIPETUPOBATH PE3YIIBTATHI
IIPOTHO3UPOBAHUS.

[1K-4 - ctocoOHOCTD MPOBECTH
aHaJN3 M J1aTh OIICHKY
CYIIECTBYIOIIUX (PMHAHCOBO-
HKOHOMHYECKUX PHCKOB,
COCTaBHUTb U 0OOCHOBATH MPOTHO3
JTMHAMUKHA OCHOBHBIX (DMHAHCOBO-
HKOHOMHUYECKHUX MOKa3aTenel Ha
MHUKpPO-, MAaKpPO- U ME30YPOBHE

MeTonamu cbopa u 00paboTKU
CTaTHCTHYCCKUX JIaHHBIX; METOIAMH
Brnaneer | aHanu3a M IpOTHO3MPOBAHUS COIMAIBHO-
HYKOHOMMYECKHX ITOKa3aTenen
JEeSITeIbHOCTH MPEIIPUATHS, OTPaciy,




pPE€ruoHa 1 5GKOHOMHKH B LICJIOM.

Jlia popmMHUpoBaHUs BBIIIEYKA3aHHBIX KOMIIETEHUUH B paMKax JMCLHUILIMHbBI
«OKOHOMETPHKA» IIPUMEHSIOTCS cleAyoIue METO/BI aKTUBHOTO/
WHTEPAKTUBHOIO OOY4YEHHUs: IUCKYCCHUs, IMPOEKT, PAa3HOYPOBHEHBBIE 3a/layd W

3aJaHus.



