AHHOTaMs K padoyeil mporpaMmme TUCUUILIMHBI

«IxoHoMeTpuKa 1»

VYyebHblli Kypc «OKOHOMETpUKAa 1» mpenHa3sHaueHa MJig CTYACHTOB
HamnpaBiieHuss noArotoBkn 38.04.01 DkoHOMHMKA, Marucrepckas Iporpamma
«DuHAHCHIY.

JucnuninHa «9KOHOMETpHUKa 1» BKIIIOYEHA B cOCTaB 0a30BOM yacTu OJioka
«JIMCIUTIMHBI (MOJTYJIN)».

OO0mast TpPyI0eMKOCTh TUCIHUILIMHBI COCTaBIsIeT 3 3adeTHble enuHuIlsl, 108
4acoB. YUeOHBIM IUIAHOM MPEIyCMOTPEHBbI JIEKIMOHHBbIC 3aHsATust (12 wyacon),
npaktudeckue 3aHATusa (12 gacos, B ToM unciie MAO 12 gacoB), 1abopaTopHbIe
3arsTHsA (12 gacoB), camocTosiTenpHas padota (72 daca, B TOM yucie 36 94acoB Ha
MOJATOTOBKY K 3K3aMmeHy). Jluciumuinaa peanusyetcs Ha 1 kypce B 1 cemectpe.

JuctuninnHa ««KOHOMETpPHUKA 1» OCHOBBIBACTCS HA 3HAHMSIX, YMEHUSIX U
HaBBIKAX, MOJYYCHHBIX MPU H3yYEeHUH AUCHHUIUIMH «KpuTHueckoe W IPOeKTHOE
MBIIIIEHUE», «MUKpOAIKOHOMHUKA  (TIPOJABUHYTHIM  KypC)» H  IO3BOJIACT
MOATOTOBUTH CTYJEHTA K OCBOCHHIO psiia TaKuX JUCIUIUIMH, Kak «Puck-
MeHeKMEHT» «CoBpeMeHHbIE KOHIICNIMK (UHAHCOB W KPEAUTa», HAYYHO-
UCCJIEI0BATENbCKOM pabore, MPOXO0KICHUIO MIPOU3BOICTBEHHOM U
PEAAUIUIOMHON NMPAKTUK, BbINOJIHEHUIO BKP.

CopnepkaHve NUCHUIUIMHBI COCTOUT M3 YETHIPEX pPa3JeioB U OXBATHIBACT
CJIEIYIOIIAN KPYT BOIIPOCOB:

1. Bseaenue B AUCHMIUIMHY. 3aJayd, pENIAEMbIE SKOHOMETPHUKOM.
DKOHOMETpUYECKHe MoJieu. VICTOYHUKN MaHHBIX. DKCIEPUMECHTAIBHBIC TaHHbBIE
(experimental data) u HaGmromaemble manHble (Observable data) B commambHBIX
Haykax. Koppensiusa u kay3anbHOCTh. UHTEpIpeTanus pe3yibTaToB «IpU MPOYHX
paBHbIX» (Ceteris paribus). IIpoGiema ycTaHOBJIEHHS MNPUYHMHHO-CIICACTBECHHBIX
CBS3€H TIpM  WCIHOJb30BAaHWUM  HAONIOAACMBIX  JAHHBIX. THWIBI  JTaHHBIX.
MexoObeKkTHBIC AaHHbIe (cross-sectional data) - umx cTpykTypa, CBO#CTBa H
OTpaHUYCHMSI, JJIA PEIICHUs KaKUX 3a7a4 OHHM UCIOJIb3YIOTCS. BpeMeHHbIe psibl

(time series data) - ux cTpykTypa, CBOWCTBA M OIPAaHUYCHHUS, JJIS PEIICHHS KaKuX



3aja4 OHM HCIoJib3ytoTcs. IlanenbHbie nanHbie (pooled cross sections) - wux
CTPYKTypa, CBOMCTBA W OrpaHMYEHHUS, JJII PEIICHUs Kakux 3a7a4 OHH
ucnoin3ytorcs. [lanensubie/JIonrutionasie gannabie (panel/longitudinal data) - ux
CTPYKTypa, CBOWCTBAa ¥ OTPAaHWYCHHUS, JJII PEHICHWS KaKux 3a7a4 OHH
UCIIOJIb3YIOTCSI.

2. Mopgens mnapHoui perpeccun. OnpeneneHue MapHOW JIMHEHHON
perpeccuoHHo  Mozenu.  MuTepmperanus ~— yriaoBoro ko3¢ uUIIMCHTA.
WNHuTtepriperanyisi KOHCTAHTHI. [IpUYMHHO-CIIEICTBEHHAs CBSI3b B MOJEIM ITAPHOU
perpeccuu. IIpennonoxenue o HE3aBUCUMOCTH YCIIOBHOTO CPEHEro OIIMUOOK OT
perpeccopa. llomynsimmonHast perpeccuonHast Qyskius. CiydaifHasi BbIOOpKA.
OueHky mMmapamMeTpoB NApPHOW PETPECCMOHHOW MoOJenrd. MeToJ HauMEHBIINX
kBagpaToB (MHK, OLS). Ouenku, octatku U ommOku. Anredpanueckue CBOMCTBa
OLS onenok. KauecTBO MOJATOHKM MOJENM MAPHOM MOJEIH U €r0 H3MEpEHUE.
JlexoMmmo3urus obmie# Bapuarmu. Odmiast cymma kBazapatos (TSS, Total Sum of
Squares). O0wsacuennas cymma kBazapatoB (ESS, Explained Sum of Squares).
Cymma xBagparoB octatkoB (RSS, Residual Sum of Squares). Kosddumment
nerepmunarmu  (R), ero wunTepnperanus.  HenuHeiHble (YHKIHOHATBHBIE
dopmbl.  JlorapubmupoBanue.  Uurepmperamus — koddhPuUIMEHTOB  TIpH
UCIIOJIb30BaHUU JIOTapupMOB mnokazareneii. Dmactuarocts (l0g-log), monenu log-
level u level-log. CinydaliHOCTh OILIGHOK PErPECCHOHHBIX KO3()(OUIIMECHTOB.
Oxwumaemble 3HaueHuss u gucnepcuss OLS onenok. [lpeanonoskenust monaenu
napHoii perpeccuu. JluneitHocTh B mapamerpax. Ciay4allHOCTh BBIOOPKH.
N3MeHYHBOCTh OOBSICHAIONIEH TMEepeMEeHHOM B BbIOOpKe. PaBeHCTBO HyIO
yclioBHOTO  cpeaHero omumbOku. Hecmemennocts omenok OLS wu  ee
uHTepHpeTanus. | OMOCKEaCTUYHOCTh U reTepocKeaacTUHIHOCTh. Jlucnepcus OLS
oueHok. OueHka aucrnepcud omuOOK. HecMemeHHOCTh IUCIEepCUuu  OLIMOOK.
OneHka cTaHJapTHBIX OLIMOOK I KOA()PUIIMEHTOB perpeccum.

3. MHoxecTBeHHass (MHOTO(MAKTOpHAs) JUHEIHAS PETPECCHOHHAS MOJECTH .
OnpeneneHue MoJelId MHOXKECTBEHHOM JMHEWHOW perpeccun. MoTuBanus
WCMOJIb30BaHUA MOJICJIM  MHOXECTBEHHOW JIMHEHHOW perpeccu. OIneHka

ko3P duLMeHTOB MojAeIn MHOXKeCTBeHHOU perpeccun OLS. CnyudaitHas BeIOOpKA.



Ocratku perpeccuu. MUHMMU3AIMU CYMMBI KBaJIpaTOB OcTaTkoB. HTEepnipeTaius
Mozenu MHorodaktopHoi perpeccuu. Ceteris paribus («Ipu IPOYUX PABHBIX).
[Tomydenne KOIPPUIUEHTOB OOBSICHIIOMNUX TEPEMEHHBIX MHOXECTBEHHOMN
perpeccun B aBa mara. AnreOpamdeckue cBoiictBa OLS perpeccun. KauectBo
MOATOHKU MOJEIN MHOXECTBEHHOW PErPECCHH M €ro U3MEpeHHue. J[eKoMIo3uIus
obmieit Bapuanuu. Koadduruent nerepmunaruu (R2) u ero unrepnperamus s
MOJIEIM MHOKECTBEHHOM perpeccuu. HWHTeprperanusi HU3KOTO M BBICOKOTO
kodddurnmenTa AeTepMHUHANIMKM TSI MOJENEeH MHOXKECTBEHHBIX —JIMHEHHBIX
perpeccuii, OLIEHEHHbIX Ha MEXKOOBEKTHBIX JaHHbIX. [Ipenmnoceuiku Mojaenu
MHOKECTBEHHOU perpeccur. JluneiHocTh B mapameTpax. CiaydyallHOCTh BBHIOOPKHU.
OTtcyTcTBHE TOJHOM KOJUIMHEapHOCTH. [loyHasi KOMIMHEapHOCTh B pe3yibTaTe
CBSA3M MEXAy AByMs perpeccopamu. [lomHas KOJUIMHEApHOCTh M3-3a MaJIEHbKOU
BBIOOpKH. PaBEHCTBO HyNIO YCIOBHOTO CPEIHETO0 OMIMOKW. ODK30T€HHBIE U
OHJOTEHHBIE OOBACHAIOIINE TEepPEMEHHbIE. JK30T€HHOCTh KaK  KII0UEBOE
MPEANOJIOKEHUE JUIsl MPUUYUHHO-CIICICTBEHHON WHTEPIpETAllud pPEerpeccuu u
HecMeIEHHOM oneHok OLS. BxkiuroueHne HE3HAUMMBIX IIEPEMEHHBIX B
perpecCuoHHyr0 MoJenb. I[Iponmyck B perpecCMOHHOM MOJEIU 3HAYMMBIX
nepemMeHHbIX.  CMmemnieHue  KOd(PQUIMEHTOB  perpeccuu,  00YCIOBICHHOE
MPOIYIIEHHOW MEepEMEHHON. AHalIM3 HalpaBJeHUS CMELIEHUs KOod(pPUIMEHTOB
perpeccuu. I'omockenactuunocts. Bwibopounas pgucnepcus OLS  orneHok
yraoBeIX  koddduimentoB. Ornenka aucnepcun omubok. HecmemeHHoCTh
nucnepcun omnOoK. KoMmmnoHeHThl BbIOOpOUHOM aucnepcuu oneHok OLS s
YTJIOBBIX KOY(P(UIIMEHTOB: IUCTEPCHs OMIMOOK, 00IMas BHIOOpOUYHAs AUCTIEPCHUs
OOBSCHSAIONICH TIEPEeMEHHOM, JIMHEWHBIE CBSI3U C JPYTUMH OOBSCHSIOIIMMHU
NEepeMEHHBIMU.  MYyJIbTUKOJUIMHEAPHOCTh, pacu€T KodhdumumeHnTa B3IyTHS
nucniepcun (VIF, variance inflation factor), ero wunTepmperanus. Jucnepcus
OLICHOK B HEMPAaBWJIBLHO ClleUU(PUIIMPOBaHHON Mozenu. Juimemma BbIOOpa MEXIy
HECMELIEHHOCTBIO OILIEHOK U UX TOYHOCTBIO.

4. TectupoBaHue THUIOTE3 B MOJIEIM MHOXXECTBEHHOH PpErpeccuu.
TectupoBaHWe THUIMOTE3 O HEU3BECTHBIX  MOMYJSAIMOHHBIX  IMapaMeTpax.

[IpeanonoxkeHue o0 HOpMalIbHOM pachpeneneHuu owmubok. Ciyyaw, Korja



JIOTIyIIEHHEe O HOPMaJbHOCTH HE padoraer. bonbmioit pasmep BBIOOPKH.
IIpennoceuiku u  Teopema I'aycca-MapkoBa. Ilpennoceuiku Knaccudeckoit
JIuneiinot Mopenu (KJIM). BLUE (Best Linear Unbiased Estimator).
HopmanbsHoe  BbeIOOpouHOE  pacmpenenenwe oreHok OLS. HopwmaneHoe
pacrnpejiefieHde CTaHAapTU3UPOBAHHBIX OIEHOK. TecTupoBaHusl TUNOTE3 00
OTZEJIbHOM TMOMYJISIIIUOHHOM IapaMeTpe. t-pacrpeneieHne CTaHIapTU3HPOBAHHBIX
OLICHOK. t-CTaTHCTHKAa. TeCcT MpPOTHB OAHOCTOPOHHEW allbTepHATUBBI (OOJbIIE
HyJis1). TecT mpOTUB OJTHOCTOPOHHEHN albTEpHATHUBBI (MEHbIIE HYJs). TecT MPOTUB
JBYCTOPDOHHEN  ajnpTepHATUBBL. «CTAaTUCTUYECKU 3HAYUMBIE» IMEPEMEHHBIE B
perpeccur. OKOHOMHMYECKAsT M CTATHCTHUYECKAas 3HAYUMOCTb. TeCTHpOBaHUE
TUIIOTE3bl O PABEHCTBE KOA(P(UIIMEHTA TEOPETUUECKOMY 3HAUEHHUIO. Bhluncienue
U uHTepnperauus p-values ngns  t-rectoB. IlocTpoeHne  JIOBEpUTEIBHBIX
UHTEPBAIOB M uX uUHTeprperanus. COOTHOLIEHHE MEXAY JOBEPUTEIbHBIMU
WHTEPBAJIAMU U TECTHUPOBAHUEM THUIIOTE3. TECTUpPOBAHHE THUIOTE3 O JIMHEUHOU
KOMOMHAIIMK MapaMeTpoB. t-CTaTUCTHKA. BbIYMcieHUE CTaHAAPTHBIX OLIMOOK.
Henocpencreennass mnpoBepka orpanuueHud. [IpeoOpazoBaHue perpeccuu, HxX
uHTeprperauus. TecT Ha MHOXKECTBEHHble orpaHuueHus. OleHKa MOJeNu C
orpannueHusiMu. F-cratuctuka. F-pacnpenenenue. MuTepnperanus pe3yiabTaToB
F-tecta. TecT Ha 00111yI0 3HAYUMOCTh PETPECCHUM.

eab — MOATOTOBKA CTYIEHTOB K MPHUKIIAJHBIM HUCCIICIOBAHUSIM B 00JacTU
SKOHOMHKH, MPEIANOJaralolliM OIEHWBAaHUE MapamMeTpax PErpecCUOHHBIX
MOJIellell W TECTUPOBAHME THUMOTE3 00 HUX 3HAUCHMSIX, a TaKXKE€ UTCHUI0 HU
MOHMMAHUIO  (MHTEpOpeTaluy) ChelualibHONM  JIUTEepaTyphl, BKIIOYAIOIIEH
PE3YNBTATHl AMITUPUIECKUX MCCIICOBAHUN B OOIIIECTBEHHBIX HAYKaX.

3agaum:

e IO3HAKOMHUTH C OLICHKOM IMapaMeTpPOB PErpecCMOHHON MOJENN METOJIOM
HauMmeHbIux kBajapatoB (MHK) u TectupoBaHweM THUMOTE3 O 3HAYEHUAX ITHX
napameTpoB, ¢ HEOOXOIUMBIMHU TIPEANOCHUIKAMYU U OTPAHUYCHUSIMHU 3TOTO METO/1a;

e copmupoBaTh HaBbiku npuMenenns MHK st TectupoBanust rumnotes B

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



e c(hopMHUPOBATh HABBIKM MHTEPIPETALMHU MOJTYUYECHHBIX PE3YJIbTaTOB OLICHKH
napaMeTpoB MOJENEH U UX TECTUPOBAHUSA, a TAKXKE MOHUMaHUS BO3MOYKHOCTEN U
orpannueHnii npumenennss MHK.

JlJis yCTenHoro u3y4eHus: AUCUUIUINHBI « DKOHOMETpHKA 1» y 00ydaromuxcs
JOJIKHBI OBITH CPOPMHUPOBAHBI CIEAYIOLINE NTPEABAPUTENBHBIE KOMIIETCHLINN:

e yMEHHME OBICTPO OCBaMBaTb HOBBIE IPEIMETHbIE OOJACTH, BBISIBISATH
IPOTUBOpEUHs, TPOoOJIieMbl U BbIpaOaThIBaTh aJbTEPHATHBHBIC BApUAHTBHl HX
pelIeHus;

e CIIOCOOHOCTB K a0CTPAKTHOMY MBILUICHHIO, aHAIU3Y, CUHTE3Y;

e TOTOBHOCTh K KOMMYHHUKAIlUM B YCTHOM M IMCbMEHHOW (opmax Ha
PYCCKOM M HMHOCTPAHHOM SI3bIKaX JJisl pelIeHus 3a1ad MpodecCuOHAIbHON
NEeSATEIbHOCTH;

e CIIOCOOHOCTh IMPEJACTABIATh PE3YJbTaThl IPOBEIECHHOTO HCCIEA0BAHUSA
HAayYHOMY COOOILIECTBY B BHJI€ CTAaTbH UJIU JIOKJIA/a.

B pe3synpraTe uM3yueHMs JaHHOM JUCHUIUIMHBI Y  OOyYaroluxcs
dbopmupyroTcs  crenyroume MnpodecCHOHAIbHBIE KOMIETEHIHMH  (2JIEMEHTHI

KOMIICTCHITUI).

Kon u popmyuposka Jranbl GOpMHPOBAHMA KOMIIETEHIIMHU
KOMIICTCHIIUH
OK-9 rotoBHOCTb JIeHiCTBOBATH B 3naer TEXHHUKU BBIPAOOTKU U (OPMYINPOBAHUS
HECTaHJIapPTHBIX CUTYaLMsIX, pELIECHNI; COBPEMEHHBIE ITUUYECKHUE TPUHIINIIBI
HECTH COLUANIbHYIO U
ATUYECKYIO0 OTBETCTBEHHOCTb 32
MPUHSTHIE PEIICHUS

MPUMEHSTh KPEATUBHBIE MOJIXO/bI K PEIICHUIO
YMeeT | CIOXKHBIX 3aa4; MPUHUMATh 000CHOBAHHBIE
pereHus

HAaBbIKOM ITPUHATHUA pGHIGHI/Iﬁ B HCCTAaHAAPTHBIX
CUTyalusIX, a TaKKC CIIOCOOCH HECTH
CONHAJIBHYIO U 3TUYCCKYIO OTBETCTBCHHOCTD 34
MMPUHATBIC PCIICHUA

Bnaneer

METO/BI PETPECCUOHHOTO aHAJIN3a, B T.4.
3HaeT MOJIEJI ITAPHON U MHOKECTBEHHOU PErPECCUH,
MHK, ero npeanocbuiku U OrpaHUYEHUs

I1K-11 - cmoco6HOCTD
AHAIM3UPOBATH M UCIIOJIb30BATh
paanqHLIe NCTOYHUKHN YMCCT
uH(pOpMAIIUU AJIS IPOBEICHHS
3KOHOMHYCCKUX paC‘—IeTOB

OLICHUBATh MOJEJIM ITAPHOM U MHOKECTBEHHOU
perpeccun MHK, nnTepnpernpoBath
pe3ynbTaThl PErPECCUN, TECTUPOBATH THIIOTE3BI
Ha MEKXOOBEKTHBIX JaHHBIX

METOdaMHU PErpeCCHOHHOIO aHalIn3a
Baaneer MEKOOBEKTHBIX AAHHBIX U IPOBCACHUA
9KOHOMHYECCKUX paCyYCTOB




I1K-12 cnioco6HOCTHIO COBPEMEHHBIE TTOJIOKEHUSI U OCHOBHBIE

COCTAaBJIATH MPOTHO3 OCHOBHBIX KOHICIIIHU ITPOTHO3UPOBAHUSA OCHOBHBIX
COLMAJIbHO-3KOHOMHUYECKUX COLIMAJIbHO-3KOHOMHUYECKUX MTOKa3aTesei;
IIOKa3aTeJIeH IeATEeIbHOCTH 3Haer METO/BI IIPOTHO3UPOBAHUS;
HpPEANPUATHS, OTPACIH, PETHOHA OCHOBHBIE COLIMATIbHO-3KOHOMUYECKHE

U 3KOHOMHMKHU B LICJIIOM MMOKa3aTeC/in ACATCIIbHOCTU MMPCAIIPUATHSA,

oTpaciii, p€ruoHa 1 59 KOHOMUKHU B IEJIOM

coOuparh U aHANU3UPOBATH (PAKTOIOTUUECKUE
JAaHHBIC O JEATEIILHOCTH CyOBEKTa IKOHOMUKH
Y DKOHOMHUKH B LIEJIOM;

MPUMEHATHh METO/IbI IIOCTPOCHUS
HKOHOMUYECKUX, (PUHAHCOBBIX U
OpraHU3aIMOHHO-YTIPABICHYECKUX
MIPOTHO3HBIX MOJEJeH MyTeM UX aJanTaluu K
KOHKPETHBIM 3a/1auaM B c(pepe AesiTeIbHOCTH
MPEINPUATHS, OTPACIH, PETUOHA U SKOHOMUKH
B LIEJIOM

VYmMmeer

HaBBIKaMU cOOpa, aHAJIN3a, HHTEPIIPETAIUH,
IIPOrHO3UPOBAHUS OCHOBHBIX COLUAJIBHO-
SKOHOMHUYECKHX IIOKa3aTesied, TpaMOTHOTO U
JIOTUYHOT'O U3JI0KEHUS MOJTYyYEHHBIX
pe3ynbTaTOB AHAIIUTHUYECKOU IEATEIBbHOCTH,
IIPEJICTaBJICHUs] PE3YJIBTaTOB B BUJIE OTUETOB

Bnaneer

[1K-13 criocobHOCTEIO COBPEMEHHBIE METO/Ibl U HHCTPYMEHTBI
UCIIOJIb30BaTh COBPEMEHHbBIE 3HaeT UCCIIEIOBAaHMSI COLIMATbHO-3KOHOMUYECKUX
METO/BI U MHCTPYMEHTHI IPOLIECCOB

HCCICIOBAHNA COLUAIBHO- UCIIOJIb30BAaTh COBPEMEHHBIE METO/IbI 1
9KOHOMHYCCKHX IIPOLECCOB, VMeeT | MHCTPYMEHTBI UCCIIE0BAHMS COIHATBHO-
CPaBHUTCIIPHOI'O aHAJIN3a HKOHOMHYECKUX MTPOIIECCOB

HAIMOHAJILHBIX MOJEIEN

HaBbIKaMHU ITPUMCHCHU A COBPEMECHHBIX METO10B
9KOHOMMKHU

U UHCTPYMCHTOB HCCJICAOBaHNA COITUAJIBHO-
9KOHOMHYECCKUX IMPOLECCCOB, CPABHUTCIILHOTO
aHaJIM3a HallMOHAJIbHBIX MOJIENEH YKOHOMUKHU

Bnaneer

Jnst hbopMHpoOBaHUs BBIIIEYKAa3aHHBIX KOMIETEHIMI B paMKaX IHUCUUILIAHBI
«JKOHOMETpHKa 1»  NpUMEHSTCS  CIAEAYIOIIUME  METOAbl  aKTUBHOIO/
WHTEPAKTUBHOTO OOy4YEHHMs: TPOEKTUpOBaHUE (MOATOTOBKA M IPE3EHTalus
IpyNIOBOrO MCCIIENOBATENBCKOTO MPOEKTa), pa3dop KEMCOB Ha MPaKTUYECKHUX
3aHATUAX U JIaOOpaTOpHBIX paboTax, M METOJ OSKCHEPTU3bl (peleH3us u

Mpe3eHTalUs SMIIUPUIECKON CTaThH).



