AHHOTaMs K padoyeil mporpaMmme TUCHMILIMHBI
«IKOHOMETPHUKA

Y4eOuplli Kypc «DKOHOMETpUKA» TpPEIHA3HAYCH JII  CTYACHTOB
HarnpaBiieHuss noArotoBku 38.04.01 DkoHOMHMKa, Marucrepckas Mporpamma
«DUHAHCHI TOCYAAPCTBEHHOTO CEKTOPa»

Hucuunnuna b1.5.03 «OxoHoMeTpuKka» BKIIOYEHA B COCTaB BapUATHUBHOU
gacTty O0s10ka 1 «ucuurmmasl (MOYIIN)».

OO6mrast TpyTI0EMKOCTh JUCITUIIIMHBI COCTABIISIET 3 3aUeTHbIe enuHuIb], 108
4acoB. YYEOHBIM IUIAHOM TIO0 JIAHHOW CIICIHAIBHOCTH TMPETyCMOTPEHBI
jgexkuuoHHbie 3aHsATHA (12 wyacoB), mnpaktuueckue 3aHsATUA (12 yacom),
nabopatopubie 3aHsaTHSA (12 wacoB), KCP (18 wacoB), camocrostensHas padbota
cryaeHtoB (72 waca, B TOM uucie 36 4acoB Ha IMOJATOTOBKY K SK3aMEHY).
JucnuniuHa peanusyetcs Ha 1 kypce B 1 cemectpe.

HucrummHa «9KOHOMETPHKA» OCHOBBIBACTCS HA 3HAHUSAX, YMCHHUSIX H
HABBIKAX, IMIOJYYEHHBIX B pE3ylbTaTe WU3YYCHUS JUCHUIUIUH «IKOHOMHUKA
OOIIECTBEHHOTO CeKTopay, «MUKPOIKOHOMHKA» | TO3BOJIIET IOATOTOBUTH
CTYJICHTOB K Hay4YHO-HUCCIEAOBATEIbCKOM paboTe, MPOEKTHOU JESITEIbHOCTH,
MPOXOXKJICHUIO TPOM3BOJICTBEHHOW W MPEAUIUIOMHON TPAKTUK, BBITTOJHEHHUIO
BKP.

ConepxaHue JUCHUILIMHBI COCTOMT W3 TPEX paslejoB M OXBAaThIBAET
CHEYIOIINI KPYT BOIPOCOB:

1. BBemenne B AWCHMIUIMHY. 3ajJadd, peIIaeMble SKOHOMETPHKOM.
DKOHOMETpUYECKHE MO, VICTOUHUKY aHHBIX. DKCIEPUMEHTAIbHBIC JTaHHBIE
(experimental data) u nHaOmomaembie nanHble (Observable data) B commanmbHBIX
Haykax. Koppensiuss u kay3aabHOCTh. [IpoOiema ycTaHOBIEHUS NPUIUHHO-
CJICICTBEHHBIX CBSI3¢ TIPU WCIIOJIb30BAaHWW HAONIOAaeMbIX JaHHBIX. THITBI
naHHBIX. MexoOBbeKTHBIC AaHHbBIC (cross-sectional data) - ux crpykrypa, cBolicTBa
Y OTPAaHWYECHUS, JUTSl PEIICHUS KaKuX 3a7a4 OHU UCTIOJIL3YIOTCS. BpeMeHHbIe bl

(time series data) - ux cTpykTypa, CBOWCTBA M OIPAaHUYCHHUS, JJIs PEIICHHUS KaKuX



3aJlay OHMU UCHOJIb3YyIOTCs. llaHenbHBIE HaHHBIE - MX CTPYKTypa, CBOWCTBA U
OTpaHUYEHUS], JIJISl pEIICHUs KaKUX 3a7]a4 OHU UCIOJIb3YIOTCS.

2. Mopgens mapHoi perpeccun. OrnpeneneHue TapHOM  JTUHEUHOU
perpeccuoHHoit  momenu.  WMHrepmperamus — yrioBoro  koadduimeHra.
WNHuTtepriperanyisi KOHCTAHTHI. [IpUYMHHO-CIIEACTBEHHAs CBSI3b B MOJENM ITAPHOU
perpeccun. llpeamnonoxkeHne 0 HE3aBUCUMOCTH YCIOBHOTO CPEIHEro OIIMOOK OT
perpeccopa. CiyvaitHasi BeiOOpKa. OlLEHKM MapaMeTpoB MapHOM PEerpecCHOHHOU
mMonenu. Meron HamMmeHblux kBagparoB (MHK, OLS). Onenku, octatku H
omuOku. Anredbpandeckue coiictBa OLS onenok. KayecTBo moaronku mojenu
MapHOW MOJIeNu U ero u3Mmepenue. Jlekommosuims o6uiei Bapuaruu. OOrmias
cymMma kBajapatoB (TSS, Total Sum of Squares). O0bsicHeHHass cymMMa KBaJpaToB
(ESS, Explained Sum of Squares). Cymma kBaaparoB octatkoB (RSS, Residual
Sum of Squares). Kosdpduument nperepmunanmu (R?), ero unTepnperamus.
Henuneitnpie QyHkumonanbHbie (opmbl. JlorapupmupoBanue. MHTepnperanus
K03 GUIIMEHTOB TPH KMCIOJIB30BaHUM JOTrapu(PMOB IMoOKa3aTelieid. DJacTUYHOCTh
(log-log), momenu log-level u level-log. CnydaliHOCTh OIIEHOK perpecCHOHHBIX
kodpdunmenToB. Oxumaemble 3HaueHus W gucnepcuss  OLS  oreHOK.
[IpennmonokeHns: MOAENHM TMAPHOW perpeccuu. JIMHEHHOCTh B mapamerpax.
CnyyaiiHOCTh BBIOOpPKU. M3MEHUYMBOCTh OOBSCHSIONIECH MEPEMEHHON B BBIOOpDKE.
PaBeHcTBO HyJI0 yCclIOBHOTO cpeaHero ommoku. HecmemenHocts oneHok OLS u
ee MHTepnpetanus. | OMOCKEeIacTUYHOCTh W TeTEPOCKEAACTHYHOCTh. [lucmepcus
OLS omnenok. OnieHka aucriepcuu ommook. HecMeneHHOCTs TUCTIepCri OMOOK.
OrneHka CTaHIAPTHBIX OMIMOOK JJI KOI(PPHUITUEHTOB PETPECCHH.

3. MHoxecTBeHHass (MHOTO(AKTOpHAsA) JTUHEHHAs PErpecCUOHHAasi MOJAEID .
OnpeneneHue MoJeld MHOXKECTBEHHOW JMHEWHOW perpeccud. MoTuBalus
WCMOJIb30BaHUA MOJICJIM  MHOXECTBEHHOW JIMHEHHOW perpeccu. OlneHka
kod(pduneHToB Moaen MHOXKecTBeHHOU perpeccun OLS. CnyvaitHas BeIOOpKA.
OcraTku perpeccun. MUHUMHU3AIMKA CYMMBI KBaJpaToB OCTAaTKOB. MHTEeprpeTarus
Mojienin MHorodaktopHoit perpeccuu. Ceteris paribus («mpu mpouux paBHBIXY).

[Tomyuenne ko3(pPUIMEHTOB OOBACHAIOMIMX MEPEMEHHBIX MHOXKECTBEHHOU



perpeccun B aBa mmara. AnreOpamdeckue cBoiictBa OLS perpeccuun. KauectBo
MOATOHKU MOJEIN MHOXECTBEHHOW PETPECCHH U €ro U3MEpeHHe. J(eKoMITo3uIus
obmeit Bapuarnuu. Koaddumuent nerepmunanuu (R2) u ero maTepniperanus s
MOJEIN MHOKECTBEHHOM perpeccun. HWHTeprperanysi HU3KOIO M BBICOKOTO
KodpuIMeHTa JAeTePMHUHALIMKA ISl MOJIENe MHOXECTBEHHBIX JIMHEWHBIX
perpeccuii, OLEHEHHBIX Ha MEKOOBEKTHBIX JaHHbIX. l[Ipenmoceuikun Moxaenu
MHOKECTBEHHOU perpeccuu. JluneiHocTs B nmapamerpax. CiaydyallHOCTh BBIOOPKHU.
OtcyTcTBHE TONHOW KoJuTMHeapHOCTH. [lonmHas KoJuIMHEapHOCTh B pe3ysbTaTe
CBSI3U MEXIY IBYMs perpeccopamMu. [lojHasi KOJUIMHEAPHOCTh W3-3a MAJIICHBKOU
BbIOOpPKH. PaBEHCTBO HyNIO YCJIOBHOTO CpPEIHEr0 OUIMOKH. DK30T€HHbBIE HU
DHAOTEHHBIE OOBACHAIOIINE TMEpPEMEHHbIE. OK30M€HHOCTh KaK  KIII0UYEBOE
IPEANOJIOKEHNE Ul NPUYMHHO-CIEICTBEHHOW HWHTEPIPETAUU PErpecCur U
HecMelmEHHOM oneHok OLS. BximrodyeHne HE3HAUMMBIX IIEPEMEHHBIX B
perpeccuoHHy0 Mojenb. IIpomyck B perpecCMOHHOM MOJETW 3HAYMMBIX
nepemMeHHbIX.  CMmemnieHne  KO3(GQGUIMEHTOB  PErpeccuu,  O0O0YCIOBICHHOE
IPONMYIIEHHOW mnepemMeHHOM. ['omockenactnuHoCTh. ['eTepocrenacTUUHOCTD.
MynbTUKOITUHEAPHOCTh, pacyéT Kodhdumumenta B3mytusi nucnepcuu (VIF,
variance inflation factor), ero untepnperanus. F-cratucruka. F-pacnpenenenue.
TecT Ha OOLIYI0 3HAYMMOCTh PETPECCHH.

Heab — MoAroToBKa CTYIEHTOB K MPUKIIAIHBIM UCCIEIOBAHUIM B 001aCTH
HPKOHOMMKH, TMPEANOJaralolluM OLEHUWBAHHE MapaMeTpOB  PErpecCHOHHBIX
MOJENed W TECTUPOBAHHE THUIIOTE3 00 HMX 3HAYCHUAX, a TaKXKe YTCHHUIO U
MOHMMAHUIO  (MHTEpOpeTalMu) CHEeUalbHONM  JIUTEepaTyphl, BKIIOYAIOIIEH
pe3yabTaThl SMIIUPUUYECKUX UCCIEIOBAHUN B O0IIECTBEHHBIX HayKax.

3agaum:

— II03HAKOMWTBH C OLIEHKOHN MMapaMeTpOB PErPECCHOHHON MOJEIN METOAOM
HauMmeHbIux kBajgpatoB (MHK) u TectupoBaHueM THMNOTE3 O 3HAYCHHUSAX ITHUX
napameTpoB, ¢ HEOOXOIUMBIMHU TIPEANOCHUIKAMHU U OTPAHUYCHUSIMHU 3TOTO METO/1a;

— chopmupoBats HaBeiku puMeHeHUst MHK nmiist TecTupoBanmst rumores B

OMIINPUUYCCKUX UCCICIOBAHUAX B DOKOHOMHUKE U IPYIUX O6HI€CTBCHHBIX HayKax;



— cdopMUpOBAaTh HAaBBIKM WHTEPIPETAIMM TOJYYEHHBIX PE3yJIbTAaTOB
OLICHKM TMapaMeTpoB MOJEJIed M MX TECTUPOBAaHUSA, a TaKKE ITOHUMaHUs
BO3MOKHOCTEMN M orpannyeHnid npuMmeHennss MHK.

JInst  yCHemHOro OCBOEHHMS  AUCHUIUIMHBI ~ «OKOHOMETPHKa» Y
oOyyarolmuxcs JOJKHBI ObITh C(HOPMHPOBAHBI CIEAYIOLIUE IPEIBAPUTEIBHBIE
KOMITETEHIIUH:

— yMeHHuEe OBICTPO OCBAaMBAaTh HOBBIE IPEAMETHBIE OOJIACTH, BBISBIATH
IPOTUBOpPEUMs, NpoOJieMbl U BbIpaOaThIBaTh aAJIbTEPHATUBHBIC BAapUAHTBl MX
pelIeHus

—  CIOCOOHOCTBIO K a0CTPAKTHOMY MBIIIJIEHUIO, aHAIU3Y, CHHTE3Y;

— TOTOBHOCTHIO K KOMMYHHMKAallUM B YCTHOM M NMHUCBbMEHHOW (opMax Ha
PYCCKOM M HWHOCTPaHHOM SI3bIKax JJIs peuieHusl 3agad IpoecCUOHATbHOU
NeATEIbHOCTH

— CIOCOOHOCTBIO MPEACTABIATH PE3YJIBTAThI IPOBEACHHOIO MCCIEA0BAHUS
HayYHOMY COOOILIECTBY B BHJI€ CTAThH WJIU JTOKJIa/1a

B pesynprare uW3yyeHUs JAHHOM JAUCHMUIUIMHBL Yy  OOyYaromIMXcs

dbopmupyroTcs  cieayronme MpoheCCHOHAIBHBIE KOMIETEHIIUMH  (3JIEMEHTHI

KOMITETCHITUH).
Koxa u popmyauposka Aransl GOPMUPOBAHUS KOMIIETEH U
KOMIIeTEeHIIHH
Oco0eHHOCTH OLIEHKH IMapaMeTpOB
3HaeT | perpecCHOHHON MOJIEH METOI0M
OK-9 roTOBHOCTB JIEHCTBOBATH B HanMeHbIHX KBajparos (MHK)
HECTAH/IAPTHBIX CHTYAIMAX, HeCTH | - | pumensh MHK st rectipoBanus runotes
COLIMANILHYIO U DTUYECKYIO B OMIIMPUYECKHX MCCIIENOBAHMAX
OTBETCTBEHHOCTD 34 TIPUHATHIE HasbIkami puvenernst MHK s
peIICHI Brageer | TCCTHPOBAHI THIIOTES B OMITHPHHICCKIX
WCCIIENOBAHMUAX B DKOHOMHUKE U JIPYTUX
00IIECTBEHHBIX HAYKaX
METO/Ibl PETPECCUOHHOTO aHAJIN3a, B T.4.
MOJIETU TTAPHOM Y MHOKECTBEHHOU
11— 3HaeT
IIK-11 — cnocobrocTs perpeccun, MHK, ero npeanocsuiku u
aHAJN3UPOBATh U UCIIONB30BATh P ——
pa3IMYHbIE MCTOYHUKH —
MH(OPMAIIH [T IPOBEICHHS OLCHUBATL MOZICIIN MTAPHON PII\/IHK
5KOHOMHUECKHX PACUCTOR Vaeep | MHOKECTBEHHOH perpeccuu , )
MHTEPIPETUPOBATH PE3YIbTATHI PETPECCHIA,
TECTUPOBATH THIIOTE3bI HA MEKOOBEKTHBIX




JAaHHBIX

Bnaneer

METOJaMHU PErpeCCHUOHHOI'O aHalIu3a
MEKOOBEKTHBIX AAaHHBIX IJId IPOBCIACHUA
9KOHOMHYCCKUX paCUCTOB

I1K-12 - cr1ocoOHOCTE COCTaBIIATE
MIPOTHO3 OCHOBHBIX COIUAIBHO-
SKOHOMMYCCKHX IIOKa3aTelei
JEATEILHOCTH TPEIITPUATHSA,
OTpacyu, peruOHa U 5KOHOMUKH B
LIEJIOM

3Haer

OCHOBHBIE BH/Ibl SKOHOMETPUYECKHX
MOJIEJIEN; METO/IbI IOCTPOEHUS
HKOHOMETPUYECKHUX MOJZIEIeH Ha OCHOBE
IIOKa3arese AesITeIbHOCTH IIPEAIPUITHS,
0Tpaciu, perioHa U SKOHOMHUKH B LIEJIOM,
HCIOJIb3YCMBbIX IJId KOJIMYCCTBCHHBIX
IIPOTHO30B.

VYmeer

coOupaTh U aHAJTM3UPOBATh JaHHBIE 110
OCHOBHBIM COLIMAJIBHO-D)KOHOMUYECKHUX
[IOKAa3aTelsIM AeATEIbHOCTH IIPEANIPUATHS,
OTpAaCIIU, PETUOHA U YKOHOMUKH B LIEJIOM;
COCTaBJIATH IIPOTHO3 10 OCHOBHBIM
COLIMAIbHO-3KOHOMMYECKHUX OKA3aTENSIM
JeATEIbHOCTHU IIPEANIPUATHUSA, OTPACIIH,
pPErMoHa U SKOHOMHKH B LIEJIOM C
UCIIOJIB30BAaHUEM DKOHOMETPUYECKUX
MOJIEJIEN; MHTEPIIPETUPOBATH PE3YJIBTATHI
IIPOTHO3UPOBAHUS.

Bnaneer

MeToaMu cOopa u 00paboTKH
CTaTHCTUYCCKUX JIAHHBIX; METOIAMHU aHAJIH3a
U TPOTHO3WPOBAHUS COIMATBHO-
YKOHOMHYECKHX TTOKa3aTeseH eaTebHOCTH
MPEINPUITHSI, OTPACIIH, PETHOHA U
HSKOHOMHKH B TICJIOM.

IIK - 13 - crmocoOHOCTE
WCIIOJIb30BaTh COBPEMEHHBIC
METOJIbl U UHCTPYMEHTHI
HCCIIEIOBAHUS COI[UAILHO-
SKOHOMHYECKUX MPOIIECCOB,
CPaBHHTEIHHOTO aHAJIH3a
HaIlMOHAJIBHBIX MOJEIEH
SKOHOMUKH

3Haer

COBPEMEHHBIE METO/IbI TIOCTPOCHUS
HKOHOMETPHUECKUX MoJiesiel GUpMBbI U
PBIHKA; 0COOEHHOCTH (DYHKIIMOHUPOBAHUS
HYKOHOMHMYECKUX MEXAHU3MOB B Pa3/INUHBIX
CTpaHax.

VYmeer

HCII0JIb30BaTh COBPEMEHHBIE METOIbI
MTOCTPOEHHUS SKOHOMETPUYECKUX MOJENIeN
(bupMBI U phIHKA; HHTEPIPETUPOBATH
HOJ'Iy‘-IeHHBIe pGSYJ'IBTaTI)I; HpOBOHI/ITI)
CpaBHUTEJBHBIN aHAIN3 HAIIMOHAIbHBIX
MOJIEJIEH DKOHOMUKH.

Bnaneer

METOdaMHU MMOCTPOCHUA SKOHOMCTPHUICCKUX
MOI[CJ'ICI\/'I JJIA HaLIPIOHaJILHOfI OKOHOMUKH.

Jlist hopMHpOBaHUS BBINICYKAa3aHHBIX KOMIIETCHIIMI B paMKaX JACIUTLTAHBI

((9KOHOMCTpPIK8,» IMPUMCHATIOTCA

CIEIYIOIINE METOIbI aKTUBHOTO/

WHTEPAKTUBHOTO OOYYEHHS: JISKIIMH C pa300pOM KOHKPETHBIX CUTyaIlui, pazoop



KEMCOB Ha IMPAKTHYCCKHUX 3aHATHUAX U J'Ia60paTOpHI>IX pa60Tax, BBITTIOJTHCHHUC

I'pYIIIOBOI'O UCCIACAOBATCILCKOI'O IIPOCKTA.



