AHHOTauMs K padoueii mporpaMMe JUCHUAIINHBI
«IKoHOMeTpUKA 1»

VYuebnslii Kypc «OKoHOMeTpHKa 1» mpeaHazHayeH g CTYACHTOB
HanpaBiieHus: noArotoBku 38.04.01 DkoHOMHMKa, Marucrtepckas Mporpamma
«DUHAHCHI»

JucnunnnHa «9koHoMeTprKa 1» BKItoOUeHa B cocTaB 0a30Boit yactu OJoka 1
«JIMCIUTIMHBI (MOJTYJIN ).

OO6mas TpyA0€MKOCTh AUCIHUILIMHBI COCTaBIsSIET 3 3a4yeTHbIe eauHuibl, 108
4acoB. Y4YeOHbIM IUIAHOM TII0 JI@HHOW CIEUUATBbHOCTH MPEAYyCMOTPEHBI
JaexknuoHHble 3aHATHA (12 4wacoB), mnpakTtmueckwe 3aHATHA (12 9acom),
nabopaTopHbie 3aHsaTHs (12 yacoB), camocTosTeabHas padoTa cTyaeHToB (72 vaca,
B TOM 4uciie 45 4acoB Ha MOJATOTOBKY K AK3aMeHY). JIuCIUIUIMHA peanu3yeTcs Ha
1 xypce B 1 cemectpe.

JuctumninHa «OKOHOMETPHUKA» OCHOBBIBAETCS HA 3HAHUSIX, YMEHHSIX H
HABBIKAaX, IOJIYYCHHBIX B PE3yNbTaTe H3YUYCHHS] MUCIUIUIMH «JKOHOMHKA U
yIOpaBJICHHUE: aJalTallMOHHBIM Kype», «IDKOHOMHYECKAas TEOpHUS» M IO3BOJIAET
MOATOTOBUTH CTYJEHTOB K HAy4HO-UCCIEN0BATENbCKOW padoTe, NPOEKTHOU
NEATEeTLHOCTH, MPOXOKICHUIO MPOU3BOJACTBEHHOW M TMPEAUIUIOMHON TPAKTHK,
BbINOJTHEHUIO BKP.

ConepkaHue JUCHMIUIMHBI COCTOUT W3 TPEX pa3lieioB U OXBaThIBACT
CJIEIYIOIIAN KPYT BOIIPOCOB:

1. BBeaeHue B JUCHUIUIMHY. 3aJayd, peEUIa€Mbleé SKOHOMETPUKOM.
DKOHOMETpUYECKHe Mojieau. VICTOYHUKN TaHHBIX. DKCIIEPUMEHTAIbHBIC TaHHBIC
(experimental data) u maGmromaembie manubie (Observable data) B commambHBIX
Haykax. Koppensuuss u kay3anbHOCTh. IIpobGiiema ycTaHOBJIEHUS NPUYUHHO-
CIICICTBCHHBIX CBSI3¢d TIPM WCIOJIb30BAaHUW HAOJIOJAEMbIX JTaHHBIX. THIIBI
naHHBIX. MexoOBeKTHBIE qaHHbIe (cross-sectional data) - ux ctpykrypa, CBOMCTBa
W OTPaHWYCHUS, JUTSl PEIICHHUS KaKuX 3a7ad OHM MCIOJIb3YIOTCS. BpeMeHHbIe psIbI

(time series data) - ux cTpykTypa, CBOMCTBA ¥ OTPAHUYCHUS, IS PELICHHUS KaKUX



3alad OHMU WCIOJIB3YIOTCS. llaHenbHBIC JaHHBIE - WX CTPYKTypa, CBOWCTBA U
OTpPaHUYCHWSI, VIS PEIICHUS KaKUX 3a7a49 OHU UCTIOJIb3YIOTCS.

2. Mopgens mnapHou perpeccun. OrnpeneneHue NapHOW  JMHEHHOU
PErPECCUOHHON  MOJIEIIH. WuTtepnperanust  yriaoBoro  koddUIMEHTA.
WNuTtepnperanuss KoHCTaHTHI. [IpuynHHO-CIEACTBEHHAs CBSA3b B MOJEIM TapHOU
perpeccuu. IIpennonoxenne o HE3aBUCUMOCTH YCIOBHOTO CPEIHET0 OMIMOOK OT
perpeccopa. Cmyuaiinasi BeiOOpka. OLIEHKH MapamMeTpoB MapHOW PEerpecCUOHHON
monean. Meron HaumeHblnux kBagpatoB (MHK, OLS). Ouenku, ocTaTku Hu
ommOku. Anredpamdeckue cBoiictBa OLS orenok. KauecTBo moAroHkn mMomenu
NapHOW MOJENU U ero u3Mmepenue. Jlekommosuims oOmei Bapuanuu. OO6mias
cymma kBazapaToB (TSS, Total Sum of Squares). O0bsicHeHHas cyMMa KBaJpaTOB
(ESS, Explained Sum of Squares). Cymma kBagpatoB octatkoB (RSS, Residual
Sum of Squares). Kosdpduument nerepmunammu (R°), ero HHTepIpeTalsL.
Henuneitnsie Qynkimonansubie ¢opmbl. Jlorapudmupoanue. Muatepnperarus
KO3((PUIIMEHTOB NPH HMCHOJb30BAHUM JOrapu(PpMOB IMOKa3aTeNe. DIACTUHUHOCTh
(log-log), momenu log-level u level-log. CnyuaitHOCTh OIIEHOK PETrpecCHOHHBIX
koddoummentoB. Oxumaemble 3HaueHuss W gucnepcus OLS  omeHok.
[IpennosioxxeHuss MoJenW NapHOM perpeccu. JIMHEMHOCTH B mapaMmerpax.
CnyuyaliHOCTh BBIOOpKU. VI3MEHUYMBOCTH OOBSCHSIONICH MEPEMEHHON B BHIOOpPKE.
PaBeHcTBO Hy;IO ycnmoBHOTO cpeanero ommoOku. Hecmemennocts onenok OLS u
ee uHTepnperanus. [ OMOCKEeNacTUYHOCTh UM TeTEePOCKEAACTUUHOCTh. [lucmepcus
OLS omenok. OneHka aucriepcuu ommook. HecMemeHHOCTh TUCIIepCH OIHOOK.
OneHka cTaHIapTHBIX OIMOOK AJ11 KO3(PPUIIUEHTOB pErpeCcCHH.

3. MHoxecTBeHHass (MHOTO(MAKTOpHAs) JUHEIHAS PETPECCHOHHAS MOJECTH .
Onpenenenue MOJEIM MHOKECTBEHHOM JIMHEMHOW perpeccuu. MoTuBanus
UCIIOJB30BaHUsI MOJEIM MHOXKECTBEHHOM JHMHEHHON perpeccun. OneHka
kod(hurreHToB Moaenu MHokecTBeHHOU perpeccun OLS. CrydvaitHas BeIOOpKA.
OcraTku perpeccnr. MUHIMH3allMA CYMMBI KBaJpaToB OCTAaTKOB. MHTEppeTarus
Mojien MHorodakropHoi perpeccuu. Ceteris paribus («mpu Ipouux paBHBIXY).

[Tonyuenne KOA(DPUIMEHTOB OOBSICHAIONIUX TEPEMEHHBIX MHOYXECTBEHHOU



perpeccun B aBa mara. Anrebpamdeckue cBoiictBa OLS perpeccun. KauectBo
MOJTOHKH MOJIEJIM MHOYKECTBEHHOM PErpeccuu W ero uzMepeHue. Jlexkommosuuus
obmieit Bapuanuu. Koaddunuent nerepmunaiuu (R2) u ero uHTEpOpeTanus s
MOJIEJI MHOXXECTBEHHOW perpeccud. MHTeprnperanuss HHU3KOIO W BBICOKOIO
koddduimenTa AeTepMHUHAIIMM JUISI  MOJENEed MHOXKECTBEHHBIX —JIMHEHHBIX
perpeccuii, OLIEHEHHbIX Ha MEXKOOBEKTHBIX JaHHbIX. [Ipenmnoceuiku Mojaenu
MHO>KECTBEHHOU perpeccur. JIuneiHocTs B napamerpax. CiaydallHOCTh BBIOOPKHU.
OrcyTcTBHE TONHOW KOJUIMHEApHOCTH. [lonmHasg KOJUIMHEApHOCTh B PE3YJbTATE
CBS3M MEXAy IAByMsl perpeccopamu. llosHas KoJIIMHEApHOCTh W3-3a MaJIEHbKOU
BBIOOpKH. PaBEHCTBO HYyNIO YCIOBHOTIO CPEIHEr0 OWIMOKU. ODK30T€HHBbIE U
OH/IOTCHHbIE OOBACHAIOIINE TIEPEMEHHBIE. OK30T€HHOCTh KaK  KIIKOYEBOE
NPEANOJIOKEHNE I NPUYMHHO-CIEICTBEHHOW HWHTEPIPETAUU PErPECCUr U
HecMelmEHHOM  oneHok OLS. BxirodueHne HE3HAUMMBIX [EPEMEHHBIX B
perpeccuoHHyr0 Monenb. IIpomyck B PpErpecCMOHHOM MOJENW 3HAYMMBIX
nepemMeHHbIX. CMemeHune  KO3(Q(QUUHUEHTOB  PErpeccu,  O0O0YCIOBIEHHOE
MPOITYIIEHHOW II€PEMEHHOU. [ OMOCKEIAaCTHYHOCTh. | 'eTepocrenacTUYHOCTD.
MyJbTUKOJIIMHEAPHOCTh, pacyéT Koddduuuenta B3aytuss aucnepcuu (VIF,
variance inflation factor), ero untepnperanus. F-cratucruka. F-pacnpenenenue.
Tect Ha 00LIYI0 3HAUUMOCTb PErPECCHUH.

Heab — MOAroToBKa CTYIEHTOB K MPUKIIAIHBIM UCCIEAOBAHUIM B 001aCTH
SKOHOMHKH, MPEIANOJaralolliM OLEHHUBAaHUE MapaMeTPOB  PErpecCUOHHBIX
MOJiellell W TECTHUPOBAHWE THUIOTE3 00 UX 3HAUCHMSIX, a TaKXKe€ UTCHHIO U
MOHMMAHUIO  (MHTEpOpeTaluy) CHOelUalbHONM  JIUTEepaTyphl, BKIIOYAIOIIEH
PE3YNBTAThl AMITUPUIECKUX MCCIICOBAaHUN B OOIIIECTBEHHBIX HAYKaX.

3agaum:

e II03HAKOMHUTH C OLICHKOH IapaMeTpOB PErPECCHOHHOM MOJAEIN METOJIOM
HauMeHblux kBajapatoB (MHK) u TectupoBaHneM Tumore3 O 3HAUYCHUSX ITUX
napameTpoB, ¢ HEOOXOIUMBIMU MPEANOCHUIKAMU U OTPAHUYEHUSIMHU 3TOI0 METO/1a;

e copmupoBaTh HaBbiku npumMenenns MHK st tectupoBanust rumotes B

OMIITNPUUYCCKUX UCCICIOBAHUAX B DOKOHOMUKE U IPYIUX O6H_I€CTBCHHBIX HayKax;



e c(hopMHUPOBATh HABBIKM MHTEPIPETALIUHU TOJYyUYEHHBIX PE3YJIbTaTOB OLIEHKH
napamMeTpoOB MOJENEH U UX TECTUPOBAHHUSA, & TAK)KE MOHUMAHUA BO3MOKHOCTEH U
orpanndyeHuit npuMenenust MHK.

JUIsl yCHeHOoro OCBOCHHS JUCHUIUIMHBI « DKOHOMETPUKAY y 00yHarOIIUXCS
JOJIKHBI OBITH CPOPMHUPOBAHBI CIEAYIOLINE NTPEABAPUTENbHBIE KOMIIETEHIINN:

e yMEHHME OBICTPO OCBaMBaTb HOBBIE IPEIMETHbIE OOJACTH, BBIABIATH
IPOTUBOpEUHs, TPOOJIeMbl U BbIpaOaThIBaTh aJIbTEPHATHBHBIC BApUAHTHI HX
pelieHus

e CIIOCOOHOCTBIO K a0CTPAKTHOMY MBILUJIEHUIO, aHAIU3Y, CHHTE3Y;

e TOTOBHOCTHIO K KOMMYHHMKAallUM B YCTHOM M NUCBbMEHHOW (opmax Ha
PYCCKOM M HWHOCTPaHHOM sI3bIKax JJIs peuleHusl 3ajad IpodecCUOHAIbHOU
NeATEIbHOCTH

e CIIOCOOHOCTBIO MPEACTABIATh PE3YJIbTaThl MPOBEIECHHOIO HCCIEIOBAHUS
HAayYHOMY COOOILIECTBY B BUJI€ CTAThH WJIU JIOKJIa/1a

B pe3ynpraTe uM3ydeHUs JaHHOM JUCHUIUIMHBI Y  OOyYaroluxcs

dbopMupyrOTCS  cleayromue  MpodheCCHOHAIBHBIE KOMIETEHIMH  (JIEMEHTHI

KOMITIETCHITUH).
Koa u ¢popmyaupoBka Jrtansl GOPMUPOBAHHUA KOMIETEHIMH
KOMIIeTeHIIUH
OCHOBHBIE TTPEJICTABICHUS O COIIMAIBHON H
3naer ATUYECKON OTBETCTBEHHOCTH 32 NpUHATbIE
pelIeHHsI, IOCIEeI0BATEIILHOCTD ACHCTBUI B
HECTaHAAPTHBIX CUTYAIMSIX
BBIJICJIATH M CHCTEMAaTU3UPOBATh OCHOBHBIC
IPEJCTaBICHUS O COLMANBHOM U ATHYECKOM
OK-9 - TOTOBHOCTBIO JICHICTBOBATH OTBETCTBEHHOCTH 3a IPUHSTHIE PEIICHIS;
B HECTaH/IAPTHBIX CUTYyallUsX, Veer KPUTUYECKH OIICHUBATh NPUHSITHIE
HECTH COLMAIBHYIO U 3THYECKYIO pemeHust; n30eraTb aBTOMaTHIeCKOTO
OTBETCTBEHHOCTH 32 MPUHSTHIE NPUMEHEHHS CTaHJapTHBIX (opM 1
peteHwst MIPUEMOB TIPH PEIICHUN HECTAaHIAPTHBIX
3amad
HaBBIKAMU aHAJIHM3a 3HAYUMOCTH
COIIMAIbHOW U 3TUYECKON OTBETCTBEHHOCTH
Brnaneer | 3a mpuHSATHIE pelIeHHs], TOJX0AaMH K
OIICHKE JIEMCTBUIM B HECTaHJAPTHBIX
CUTYalMIX
I1K-11 - cnocoGHOCTBIO 3naer METO/Ibl PETPECCUOHHOIO aHAJIN3a, B T.4.
aHAJM3UPOBATH U UCIIOJIH30BaTh MO/IENI TTApHOW I MHOKECTBEHHOM




pa3TUYHbIE UCTOYHHUKH
nH(pOpMaLUY AJI TPOBECHUS
3KOHOMHWYECKUX PacueTOB

perpeccun, MHK, ero npeamnocbuiku u
OTpaHUYCHUA

VYwmeer

OLICHUBATh MOJIENIH [TAPHON U
MHOKeCcTBeHHOU perpeccun MHK,
MHTEPIPETUPOBATH PE3YJIbTAThl PETPECCHI,
TECTUPOBATh TUIIOTE3bI HA MEKOOBEKTHBIX
JTAaHHBIX

Bnaneer

METOdaMHU PErpeCCHUOHHOI'O aHalIn3a
MEKOOBEKTHBIX AAHHBIX IJIA NPOBCACHUA
O9KOHOMHYCCKUX pPaCUCTOB

I1K-12 - cr1ocoOHOCTE COCTaBIISATE
MIPOTHO3 OCHOBHBIX COITUAIBHO-
SKOHOMMYCECKHX IOKa3aTelei
JEATETLHOCTH TPEIIPUATHSA,
OTpacyu, peruoHa U 5KOHOMUKH B
LIEJIOM

3Haer

OCHOBHBIC BUIbI SKOHOMETPHUUYECKHUX
MOJIEJIEN; METO/IbI TIOCTPOCHUS
SKOHOMETPHUYECKHUX MOJIeNIel Ha OCHOBE
MoKa3areseH AesITeIbHOCTH MPEANPUSITHS,
OTPACIIH, PETHOHA U SKOHOMHKH B IIEJIOM,
MCIIOJIb3YEMBbIX JIJIs1 KOJIMYECTBEHHBIX
MIPOTHO30B.

VYmeer

coOupaTh U aHAJTM3UPOBATh JAHHBIE IO
OCHOBHBIM COLIMAJIBHO-D)KOHOMUYECKHUX
[IOKAa3aTessiM AeATEIbHOCTH IIPEAIPUATHUSA,
OTpACIU, PETUOHA U SKOHOMUKH B LIEJIOM;
COCTaBJIATH IIPOTHO3 110 OCHOBHBIM
COLIMAIbHO-3KOHOMMYECKHUX OKA3aTENSIM
JeATEIbHOCTHU IIPEANIPUATHUSA, OTPACIIH,
pPErMoHa U SKOHOMHUKH B LIEJIOM C
UCIIOJIB30BAaHUEM DKOHOMETPUYECKUX
MOJIEJIEN; MHTEPIIPETUPOBATH PE3YIIBTATHI
IIPOTHO3UPOBAHUS.

Bnaneer

MeTonamu cbopa u 00paboTKU
CTaTUCTHYECKUX JAHHBIX; METOJJAMH
aHaJM3a U MPOTHO3MPOBAHUS COLMAIBHO-
HYKOHOMHYECKUX ITOKa3aTenen
JEeSTeIbHOCTH MPEIPUsATH, OTPaciy,
pEeruoHa M SKOHOMHUKH B IIEJIOM.

IIK - 13 - crmocoOHOCTE
HCIIOJIb30BaTh COBPEMEHHBIC
METOJIbI U UHCTPYMEHTHI
HCCJIEIOBAHUS COIIMAILHO-
SKOHOMHYECKHUX MPOIIECCOB,
CPaBHHTEIHHOTO aHAJIH3a
HaIlMOHAILHBIX MOJEIEH
SKOHOMHKH

3Haer

COBPEMEHHBIE METO/IbI TIOCTPOCHUS
HKOHOMETPHUECKUX MoJiesIel PUPMBI U
PBIHKA; 0COOEHHOCTH (DYHKIIMOHUPOBAHUS
HSKOHOMMUYECKUX MEXAHU3MOB B Pa3/INUHBIX
CTpaHax.

VYmeer

UCII0JIb30BaTh COBPEMEHHBIE METO/IbI
ITOCTPOEHHUSI SKOHOMETPUYECKUX MOJEIeN
(bupMBI U phIHKA; HHTEPIPETUPOBATH
HOJ'Iy‘-IeHHBIe pGSYJ'IBTaTI)I; HpOBOHI/ITI)
CpaBHUTEJBHBIN aHAIN3 HAllMOHAIBHBIX
MOJIeJIEH DKOHOMUKH.

Bnaneer

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




Jis popmMupoBaHUS BBIIIEYKA3aHHBIX KOMIIETEHIIMN B pamMKax JUCUUTIIMHBI
«JKoHOMETpHKa 1»  NpUMEHSIOTCA  CIHEAYIOIME  METOAbl  AKTUBHOTO/
MHTEPAKTUBHOIO OOYYEHMS: JIEKLIMU C Pa300poM KOHKPETHBIX CHUTYyalMi, pa30op
KECOB Ha MPAaKTHYECKUX 3aHATHIAX M Ja0OpaTOpHBIX padoTax, BBIINOIHEHHUE

I'pYIIIOBOI'O UCCIACAOBATCILCKOI'O IIPOCKTA.



