AHHOTanUs K pado4yeil mporpamMme JUCIUATIMHbBI
«IKOHOMETPHUKA»

VYueOnniii kypc «OkoHOoMeTpuka 1» mpegHa3HauyeH ISl CTYACHTOB
HanpasieHuss noArotoBku 38.04.01 DkoHOMMKa, Marucrepckas mporpamma
«MwupoBasi 5koHOMUKA (CoBMecTHO ¢ MI'Y)».

JuciuminHa « 9KoOHOMETpUKa 1» BKIIFOYEHA B cocTaB 0a30BOM yacTu OJyioka 1
«AucuumianHel (MOTYIIN)».

OO0mrast TpyA0EMKOCTh NUCIMIUIAHBI COCTABIsIeT 3 3aueTHbie eauauIb, 108
4acoB. YUYeOHbIM IUIAHOM MO JaHHOM CHEHUaJIbHOCTH MPEAYyCMOTPEHBI
nexknuoHHble 3aHATHA (12 4yacoB), mpakTtmyeckme 3aHaTHS (12 d9acoB),
naboparopHbie 3aHATHS (12 yacoB), camocTosITelbHas paboTa cTyaeHToB (72 Jaca,
B TOM uuciie 36 4yacoB Ha MOJITOTOBKY K AK3aMeHy). JlucIuIinHa peain3yeTcs Ha
1 xypce B 1 cemectpe.

HNucuunivHa «JKOHOMETPUKA» OCHOBBIBACTCS Ha 3HAHUSAX, YMEHHSIX U
HaBbIKaX, MOJYYEHHBIX B pe3yJIbTaTe M3Y4YEHUs MUCHUIUIMH «MHKPOIKOHOMUKA:
MPOJBUHYTHIM YPOBEHb», «IKOHOMHYECKOE pa3BUTHE CTpPaH U PETHOHOB» U
MO3BOJISIET  MOATOTOBUTH  CTYAEHTOB K JucHMIUIMHaM  «MexayHapoaHas
TOproBiss», «ToproBas MOMWUTHKA», HAY4YHO-HUCCIEOBATEIIbCKON  pabdore,
MMPOEKTHOM JESITENBHOCTH, MPOXO0XKACHUIO MPOU3BOJCTBEHHON Y MPEAAUIITIOMHON
MIPaKTHUK, BbltoHeHU0 BKP.

ConepxaHue JUCHMIUIMHBI COCTOUT W3 TPEX pPa3leloB U OXBATHIBAECT
CIEYIOIIUN KPYT BOIIPOCOB:

1. BBenenve B AUCUUIUIMHY. 3ajlaud, pelIaeMble SKOHOMETPHUKOM. Buibl
SKOHOMeTpuueckux mojaeneid. Mcrounmku panHbIX. [IpoGnema ycTaHOBIEHUS
MPUYMHHO-CJIC/ICTBEHHBIX CBSI3€ TPU HUCIIOJIb30BAaHUU HAOIIOJAEMbIX JTaHHBIX.
Turer nanabIX (MeX0oOBEKTHBIC TaHHBIC, BPEMEHHBIC PSJIbI, TAHETBHBIC TAHHBIC).

2. Mopenp mapHoii perpeccun. HMHTeprperarusi yrioBoro koddduimeHra.
HNuTepnperanuss koHCTaHThl. [IpuynMHHO-CIIEACTBEHHAS CBSI3b B MOJEIW IMAPHOU
perpeccun. OlleHKa CTaHAAPTHBIX OMIMOOK ISl KO3((UIIMEHTOB PErpecCU.

TecTrpoBaHue THUIOTE3bl O PaBEHCTBE KOYPPUIIMEHTA PErpecCHr KOHKPETHOMY



3HAUYEHUIO, TMpoBepka 3HauyuMocTu kodpduiuenta perpeccun. OueHKH
MmapaMeTpoB TAPHOM PErpecCCHOHHOW MOJAEIW. MeToJ HauMEHBIIUX KBaJpaToB
(MHK, OLS). Teopema TI'aycca-MapkoBa i MOJEIH JIMHCHHOH TapHOM
perpeccuu. KadyecTBO MOATOHKM MOJIeNIM TapHOM MOJEIM U €ro H3MEpeHue.
Oomas cymma kBaaparoB (TSS, Total Sum of Squares). O0wsicHeHHas cymma
kBanparoB (ESS, Explained Sum of Squares). Cymma kBaapatoB octaTkoB (RSS,
Residual Sum of Squares). Koodduument nerepmunaumn (R?), ero
uHtepnperanus. Henuneitnele QyHkunonanbubie ¢opmel. Jlorapudmuponanue.
Nurtepnperanus Ko3hPUIMEHTOB MPU UCTIOJIb30BAHUU JTOTApUPMOB MOKa3aTENECH.

3. MHuoxecTBeHHasi (MHOTO(aKTOpHasi) JUHEWHAs PErpecCUOHHAs MOJEb.
Onenka k03 GUIIMEHTOB Mojenn MHOXecTBeHHOU perpeccun OLS. Teopema
I'aycca-MapkoBa 111 MOJENIM JUHEMHOM MHOKECTBEHHOM perpeccun KauecTBo
MOATOHKH MOJIEIN MHOXECTBEHHOM perpeccuu u ero uaMmepenue. JlekoMmnosumus
oOmeit Bapuanuu. KosdduuueHt aerepmuHanuu (Rz) Y €r0 MHTEPHpETAlUHs IS
MOJIEIM MHOXECTBEHHOW perpeccuu. TecT Ha OOIIYyI0 3HAYUMOCTHb PETPECCHUHU.
Cwmenienue  kKo3(PUIMEHTOB  perpeccud, OOYCJIOBJIEHHOE  MPOIMYIICHHON
nepeMeHHOW.  MyJbTUKOJUIMHEAPHOCTh,  pacu€r  Kod(dduuueHta  B3IyTUS
muciepcunn  (VIF,  variance inflation  factor), ero  wHTepmperanus.
I'omockenactnuHocTh. ['eTepockenactnuHOCTh. [IpOrHO3 Ha OCHOBE JMHEWHOTO
YpaBHEHHUSI MHO>KECTBEHHOU pEerpecCuu.

Heab — MoOArOoTOBKA CTYJIEHTOB K MPUKJIAIHBIM HCCIEIOBAHUSM B 001aCTH
SKOHOMUKH, TMPEINojaraloudM OLICHUBAaHUE MAPAMETPOB  PErPECCUOHHBIX
MoOJelell W TECTUPOBAHME THUMOTE3 00 HUX 3HAUCHUSIX, a TaKXKE UYTECHUIO U
MOHUMAaHHUIO (MHTEPNpETAMU) CIEHUaIbHOM  JUTEpaTypbl, BKIIOYAIOLIEH
PE3YABTATHI IMIIUPUUYECKUX UCCIIEIOBAHUI B 00JIACTH MUPOBOM SKOHOMUKH.

3agaum:
e IO3HAKOMUTH C OIIEHKOW MapaMeTPOB PErpeCCUMOHHOM MOJEIN METOIOM
HauMmeHbIux kBajapatoB (MHK) u TectupoBanuem rumore3 O 3HAUYECHHUSX ITHUX

mapamcCTpoB, C HGO6XOI[I/IMBIMI/I NpCANOChIIKAMHA 1 OTPAHUYCHUAMHU 3TOT'O0 MCTOAA,



e copmupoBars HaBeiku puMeHenuss MHK nns TtectupoBaHusi rumores B
AMITUPUYECKUX UCCIICIOBAHUSAX B SKOHOMUKE U IPYTUX OOIIECTBEHHBIX HAYKaX;

e copMHpPOBATH HABBIKM MHTEPIPETALIMH MOTYUYCHHBIX PE3YJIbTaTOB OLICHKH
napaMeTpoB MOJIEJEH U UX TECTUPOBAHMUS, a TAK)KE MOHUMAHUS BO3MOXHOCTEU U
orpanndeHuid npumenenus MHK.

JIns  ycHmemiHoro OCBOCHUSI JUCHUIUIUHBL  «JKOHOMeTpuka 1» vy
o0y4Jarolmuxcs JOJDKHBI ObITh CHOPMHUPOBAHBI CIEAYIONIUE MpPEABAPUTEIbHBIC
KOMIIETEHIUU

e yMeHHE OBICTPO OCBaMBaTh HOBBIE MPEIMETHBIE OO0JIACTH, BBISBIATH
MPOTUBOpPEUMs, MPOOJEMbl U BbIpaOAThIBATh aJbTEPHATUBHBIC BApPUAHTHI HX
penieHus

e TOTOBHOCTHIO K KOMMYHHMKAIlMM B YCTHOM M MNHUCBMEHHOW (Qopmax Ha
PYCCKOM M MHOCTPAaHHOM S3bIKax [JIsi pelIeHus 3aaad npodeccroHaIbHOU
NeATEeNbHOCTH

B pe3ynbraTe M3ydyeHUs JTaHHOW JUCHUIUIMHBI Yy  OOYy4Yaromiuxcs

dbopMupYIOTCS  cleAyrole MpodecCHoHaIbHbIE KOMIIETCHIIUH  (JIEMEHTHI

KOMIIETCHITHH ).
Kox u popmyaunpoBka Atanbl GOPMUPOBAHUS KOMITETEHIIMH
KOMIIETECHIH U
PeanbHO OLICHUBATH CHTYAIIHIO,
3Haer HEO0XO0IUMYIO JUTSL MOCTPOCHUS
OK-9 — roTOBHOCTBIO AEHCTBOBATH SKOHOMETPHYECKUX MOZEIEH

B HCCTAHAAPTHBIX CUTYyallUAX,
HCECTU CONUAJIBHYIO U 9TUYCCKYIO
OTBCTCTBCHHOCTD 3a ITPUHATLIC

petenus (popmupyemcs
YacmuuHo) OCHOBHBIMH METO/IaMU cOOpa M aHaIH3a

Bnaneer JAHHBIX, UCIIOJIb3yEMBIX JUISl IIOCTPOEHUS
SKOHOMETPUYECKUX MOJCIIEN

[IpoBOANUTH JOCTOBEPHBINM aHAIU3 TAHHBIX,
YmMeer HEOOXOIUMBIX JJIsl TOCTPOCHUS
9KOHOMETPUYECKUX MOJEIEH

OCHOBHBIE METOJIaMH cOopa 1 00paboTKU
CTaTUCTHUYECKHUX JaHHBIX, HEOOXOAUMBIX

3HaeT
[IK-11 - cIocoBHOCTEIO JUIS TIOCTPOEHUS DKOHOMETPUUECKUX
AHATM3UPOBATH U MCIIOJIb30BAThH MozeIeH
pa3UYHbIE UCTOUYHUKHI OLIEHUBATh MOJIEJIN MapHOUN U
uHbOpMALUK IS TPOBEICHUS Vaeer MHOXecTBeHHOU perpeccun MHK nHa
9KOHOMHUYECKHUX PACUETOB OCHOBE COOpaHHBIX JAHHBIX,
(popmupyemces uacmuuno) HMHTEPIPETUPOBATH PE3YJIbTATHI PETPECCUN
METOJJaMU PETPECCUOHHOIO aHAJIN3a
Bnaneer A Perp

AAaHHBIX IJId ITPOBCACHUS DKOHOMHWYCCKUX




pacueToB

OCHOBHBIE BU/Ibl JKOHOMETPUUECKHUX
MOJEJIEN; METOBI IOCTPOCHUS
SKOHOMETPUUYECKUX MOJEJIEN HA OCHOBE
MOKa3aTesiel IeATENbHOCTH MPEAIPUATHH,
PETUOHOB U CTPAH, UCIOJIb3YEMBIX IS
KOJIMYECTBEHHBIX IPOTHO30B.

3Haer

coOuparh U aHAIIM3UPOBATH JAHHEIE TI0
[1K-12 - ciocoOHOCTH COCTABIIATE OCHOBHBIM COIIMAJIbHO-PKOHOMHUECKHX
MIPOrHO3 OCHOBHBIX COLMAJILHO- MOKA3aTeIsAM JESITENBHOCTH NPEANPUITHH,
SKOHOMMYECKHUX MOKa3aTelIeH PETHOHOB U HAIIMOHAJIbHBIX JKOHOMUK B
NEATEIIbHOCTH PEAIIPUATHS, LIEJIOM; COCTABJISATH MPOTHO3 [0 OCHOBHBIM
OTpaciiv, PETHOHA U 3KOHOMUKHU B | YMeer COIMAJILHO-PKOHOMHUECKHM TT0Ka3aTeIIsIM
1esnoM (gpopmupyemces yacmuuno) JEATEIIbHOCTU MPEANPUATHI, pETHOHOB,
CTpaH C UCMOJIb30BAaHUEM
SKOHOMETPUUYECKUX MOJEIIEH;
WHTEPNPETUPOBATH PE3YIbTATHI
MPOrHO3UPOBAHMUSL.

METOAAMM AHAJIW3a U NPOTHO3UPOBAHUS
COL[MAIbHO-OKOHOMHMUYECKUX ITOKa3aTeIICH
NEATENbHOCTU IPEAIIPUATUN, PETUOHOB,
CTpaH.

Bnaneer

COBpPEMEHHBIE METO/IbI TIOCTPOCHUS
HKOHOMETPUUECKUX MOeel (GUPMBI U

K - 13 - cmoco6HocTs | 3HAET PBIHKA; 0COOEHHOCTH (PYHKIIMOHUPOBAHUS
HKOHOMHUYECKUX MEXaHU3MOB B Pa3IMYHbBIX
CTpaHax.

UCIIOJIb30BATh COBPEMEHHBIE
METO/IbI u UHCTPYMEHTBI
HCCIIEN0BaHUs COLIMAJIBHO- HCIIOJIb30BAaTh COBPEMEHHBIE METOIbI
9KOHOMHUYECKUX IIPOLIECCOB, IIOCTPOCHHUS SKOHOMETPUUYECKUX MOJEIEH
CPaBHUTEIIBLHOTO AHAM3A | o o (GUPMBI U PBIHKA; HHTEPIPETUPOBATH
HallMOHAJIbHBIX MoJenen [IOJIy4EHHBIE PE3yJIbTaThl; IPOBOIUTH
SKOHOMUKH (popmupyemcs CPABHUTEJIBHBIN aHAJIN3 HALIMOHAJIBHBIX

4acmuyHo) Mo/jieJiel SKOHOMHUKH.

MCTOAAaMHU MOCTPOCHUSA SKOHOMCTPHUICCKUX

Bnaneer . o
MOJIEJIEN I HAIIMOHAJIHLHON SKOHOMUKHU.

st dopMupoBaHUsl BHINIEYKA3aHHBIX KOMIETEHIIUNA B paMKax JUCHUILTAHBI
«JKOHOMeTpUKa 1»  mHpuUMEHSIOTCS  CIEAYIOIIME  METOABbl  aKTUBHOIO/
WHTEPAKTUBHOTO OOYYEHUS: JICKIIUU C Pa300pOM KOHKPETHBIX CUTYyallluid, METO]
CUTYallMOHHOTO aHaiu3a (pelieHue CUTYallMOHHBIX 3a/1ad), BBIIOJHEHUE

IPYIIOBOIO UCCIEIOBATENBCKOTO MPOEKTA.



