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1. HAMMEHOBAHHME AU CLHUIIJIMHBI: SxoHOMeTpUKa

ABTop nporpammbl: @uiaunn CepreeBuy Kaprtaes, A.3.H. 3aBefyoumui kadpegpou
MUKpPO- M MaKpPO3KOHOMMUYECKOTO aHajiu3a 3KOHoMHuYeckoro ¢akysabtera MIY
vMmeHu M.B. JlomoHocoOBa.

[IpuMeyaHue: ITo o6pa3el paboyeil NporpaMMbl AU CLUIIMHBI JIJIs1 TPeNnoAaBaHUs
3KOHOMETPHKH Ha 6a3e uPpPOBOro MHTEPAKTUBHOIO YieOHHKa «/[pyKesitoO0Has
3KOHOMeTpHKa». CaM y4eOHUK JOCTYyIeH 3/ech: https://books.econ.msu.ru/

Ero 6oJiee TpaguIiMoHHasi, GyMaXkHas1, BEPCHS TaKXKe CYI[eCTBYET, U CChIJIKA HA HEEé
JIOCTYyIIHA JiaJiee B CIIUCKe JTUTEPATYPHI.

Ecsiv BbI JIaHMpPYeETe NpenojaBaTh Kypc, ONUPAsCh HA 3TU YYeOHUKH, U
HY/laeTeCh B JOMOJHUTENbHBIX METOJUYECKHUX MaTepuasax (IpuMepax
KOHTPOJIbHBIX WJIM MPAKTHYECKUX PAabOT, MpUMepax 3K3aMeHOB WUJIM CIoco6ax
NpeACTaBUTb pe3y/IbTaTbl 00y4eHHUs B BUJe KOMIIETEHLIUHN JJisl BbINOJHEHUS
dbopManbHbIX Tpe60OBAHUH BY30B), TO HAMUILUTE aBTOPY Ha kartaev@gmail.com.

2. CTATYC U MECTO JIMCLIUIIJIMHBI B CTPYKTYPE OCHOBHOM
OBPA30BATEJ/IbHOM IPOTPAMMEI BAAJIABPUATA

YpoBeHb BbICllIETO 060pa30BaHus: baKajlaBpUaT
HanpaB/ieHHe NOATOTOBKU: 3KOHOMHUKA
CraTyc AUCUUIIJIMHBL: 06513aTe/IbHas

IIpepekgu3umbl: MaTeMaTUYeCKUW aHa/lIW3, JMHeWHas ajrebpa, Teopusd
BEPOATHOCTEHN Y MaTeMaTu4ecKas CTaTUCTHUKA, MUKPO3KOHOMUKa-1,
MaKpO3KOHOMHKa-1.

CemecTp: 4 uiu 5
3. O’ bEM JUCHUIIJIUHBI 110 BUJAM PABOT

06beM AUCHUIJIMHBI COCTaBAdgeT 6 3a4eTHBIX e/IMHUL, Bcero 216 akaJeMHYeCcKHUX
yacoB, M3 KoTopbix: 108 4YacoB cocTaB/isieT KOHTaKTHas paboTa CTyAeHTa C
npenojansartesneM (44 4daca — 3aHSITUA JIEKIIMOHHOrO TuNa, 44 4yaca - 3aHATUS
ceMHMHapcKoro Tuma, 14 - KoHcyJbTalluy, 6 — MpoMeXyTo4yHas atTectanus), 108
4YacoB COCTaBJIsSIET CAMOCTOsITe/IbHAsA paboTa CTyAeHTa.

[IpuMeyaHue: 3Ta Bepcus NpoOrpaMMsbl AJs1 60JIBIIOTO Kypca 06’beMOM 6 3a4eTHBIX
eIMHUI], YTO [03BOJISIET MPOYUTATh 22 JIEKIUU U IPOBECTHU 22 ceMUHapa. Ecsiu Balia
nporpaMma He MpeAnoJiaraeT TaKoro KOJWYeCcTBa 4YacOB, TO MOXHO COKpPAaTHUTh
ayAMTOPHYIO HAarpy3Ky 3a c4eT TOTO, YTO 4YaCTh pe3yJIbTaTOB Oy/AeT u3JjaraTbcs 6e3
Jl0Ka3aTeJbCTB (C KOTOPbIMU CJAYLIATEJNN CMOTYT NO3HAKOMUTLCA B Y4eOHUKAX U3
CIMCKa JIUTepaTyphbl) U/UJIU 32 CYET OTKa3a OT MOCJeJHUX ABYX TeM. B aTOM ciydyae
MO>XHO YMECTUTb YTEHHUE Kypca B 4 WM 5 3a4eTHBIX eJUHULI.


https://books.econ.msu.ru/
mailto:kartaev@gmail.com

Ha3BaHue TeMbl

TpyaoeMKOCTb (B aKafileMHYEeCKHUX Yacax) o BuJaM paboTt

KoHTakTHasi paboTa CTyleHTa C IpenojaBaTeJsieM, Yachl CamocTosTe
JIbHAas
pa6ora
Beero Bcero B TOM UYMCJIE CTYZeHTa,
4yacoB 4yachbl
4acoB | KOHTa
kthoi | 3aHATua | 3anartua | Koncyabt | IlpomexxyToy
pa6or | JIEKLMOH | ceMMHap anuu Has
bI HOT'O CKOro aTTecTalus
THUIIA THUIIA (3k3amen)
Tema 1. 8 4 2 2 4
BBeaeHue
Tema 2. 16 8 4 4 8
IlapHas
perpeccus
Tema 3. 32 16 8 8 16
MHoOXKeCTBeHHas
perpeccus
[IpakTuyeckas 4 2 — 2 2
pabora Nel
Tema 4. 16 8 4 4 8
OMHEK, retepo-
CKeACTUYHOCTh
Tema 5. 16 8 4 4 8
Croxactu-
YyecKHue
perpeccopsbl.
AcuMnToTuve-
CKHH IOAXO0],
KoHTposbHas 8 4 4 4
paboTta
U eé pasbop
Tema 6. 8 4 2 2 4
IIpoGieMbI
cnegupukanuu
MoO/Je/n

perpeccuu




Tema 7.
HUHCcTpyMeH-
Ta/IbHbIE
nepeMeHHbIe

16

Tema 8.
ITanesIbHBIE
JAaHHbIE

16

[IpakTuyeckas
paboTta Ne2

Tema 9.
Moaeau
GMHApPHOrO0
BbIGOpa

16

Tema 10.
OneHnka

3a¢pPekrTa

BO3/elCTBUSA

16

KoHcysnbTanuu

10

14

14

[IpoMexxyTO4yHasd
arrectanus
(3K3ameH)

22

20

Bcero yacos

216

108

44

44

14

108

4. COAEPKAHHUE JHUCHUITJIMHBI

Tema 1. BBegenue

YTo Takoe 3KOHOMETPHKA, U 3a4€M OHA HYX¥HaA. HpI/IMeHEHI/Ie 3KOHOMETPHKHU

B IPUKJIQJHbIX UCCJIE/IOBAHHUAX: IPUMeEPbI BOIPOCOB, OTBETHI HA KOTOPbIE MOXXHO
NOJIYYUTh C €€ MOMOIIbI0. TUIbI JAHHBIX B 9KOHOMETPUYECKOM aHAJIU3eE:
NPOCTPaHCTBEHHbIE BbIOOPKU, BpEMEHHbIE Psi/ibl, IaHEeJbHbIE IaHHbIE;
3KCIepUMEHTa/IbHbIE U HEIKCIIEpUMEeHTa/lIbHbIE JJaHHbIE.

[IporpaMMHOe o6ecriedyeHUe A/ IKOHOMETPUUECKUX UCCIeJ0BaHUM: 061U

0630p.




PasHu1a Mex iy KoppeJisiiiiel U MPUUYUHHO-C/Ie[CTBEHHOM CBSA3bI0: IPUMEPHI
IPUMEHHUTENbHO K 3KOHOMEeTPUUECKHUM HcCiefoBaHUsAM. OCHOBHBIE MOAXO0/bl
K BBISIBJIEHH IO TPUYHUHHO-CJI€/ICTBEHHBIX CBSI3EH.

HOBTOpEHI/Ie HeO6XO,Z[I/IMI:>IX NOHATUHN U3 TEOpHUHn Bep0HTHOCTeﬁ 1 MaTeMaTHu4ecKou
CTaTHUCTHUKH.

OcHOoBHas 1MTEepaTypa

KapTaeB @. C. BBefjeHre B 3KOHOMEeTPUKY. — M.: JkoHOMUYecKUH pakyibTeT MI'Y
vMmeHu M.B. 2019. I'nasa 1

Kaptaes @. C. [lpy>xent06Hast SKOHOMeTpHKa. — M.: IKOHOMUYeCKHUM GaKyJIbTeT
MI'Y umenu M.B. JlomoHocoBa, 2022.

I'nasa 1: https://books.econ.msu.ru/Introduction-to-Econometrics/chap01/

JlonosIHUTE/IbHAA JIUTEepaTypa

Joyreptu K. BBesieHre B 3KOHOMETPHUKY: Y4ebHUK. 3-e usa. / [lep. c aura. — M.:
UH®PA-M, 2009. BBeneHnue v ryiaBa, N0CBsleHHAsA IOBTOPEHUIO BEPOSTHOCTH U
CTaTUCTHUKHM.

Stock ]., Watson M. Introduction to econometrics. — Pearson, Addison Wesley. 2019.
Chapters 1-3.

Tema 2. IlapHas perpeccus

DyHKIMU perpeccuy U OCHOBHbIE 33/Ja4y CTaTUCTUYECKOT0 aHa/Iu3a NapHou
cBA3U. MeTo HauMeHblKX KBaZpaToB (MHK). BeiBog MHK-oueHok
k03P pureHToB. KoadduimeHT geTepMruHanuu R-kBajapar.

[IpeanochblIKY KJIaCCUYECKOW JIMHEUHOW MOJIe/IM IapHOW perpeccuu ¢
HECTOXaCTUUYeCKUMH 00bSICHAIIMMU IlepeMeHHbIMHU (perpeccopamMu). Teopema
['aycca — MapkoBa JJ1s1 napHo# perpeccuu. OlleHKH perpecCuOHHbIX

K03 ULIMEHTOB U UX CBOMCTBA. HecMellleHHas olleHKa AUCIIEPCUU CAyYalHON
omin6kU. CTaHAApPTHBIE OLUIMOKU OLLeHOK KO3)PHUIIMEHTOB.

TecTupoBaHUMe rUNOTE3, OTHOCAUUXCS K KO3QPULIMEeHTaM perpeccuu, Npu nomMouu
t-cTaTUCTUK. YpOBEeHb 3HAYUMOCTHU U P-3Ha4yeHuHe. /loBepuTe/ibHble UHTEpPBaJbl.
[IporHo3rpoBaHUe HA OCHOBE MO/ieJIY [TapPHOW perpeccum.

OcHOBHas JMTEepaTypa

KapTaeB @. C. BBesieHue B skOHOMeTpUKY. — M.: JkoHOMUYeCcKUU PakyibTeT MI'Y
vMmeHu M.B. 2019. I'nasa 2

Kaptaes @. C. [lpyxet06Hasi SKOHOMeTpuKa. — M.: IKoHOMUYeCKHUM GaKyJIbTeT
MI'Y umenu M.B. J/lomoHocoBa, 2022. I'1aBa 2:

https://books.econ.msu.ru/Introduction-to-Econometrics/chap02/

JlonoJIHUTE/IBbHAS JIUTEepaTypa


https://books.econ.msu.ru/Introduction-to-Econometrics/chap01/
https://books.econ.msu.ru/Introduction-to-Econometrics/chap02/

Joyreptu K. BBeJieHre B 3KOHOMETPHUKY: Y4ebHUK. 3-e usa. / [lep. c aura. — M.:
HUH®PA-M, 2009.'naBa 1

Marnyc f.P., Katbiues [1.K,, [lepecenknit A.A. 3koHOMeTpHKa. HauanbHbIN KypC:
Y4ye6. M.: Jleno, 2004 (u 6os1ee mo3aHue u3aanus). ['1aBer 1-2

Tema 3. MHOXKeCTBeHHasA perpeccus

[IpeAnOCHIIKH KJIaCCUYECKON JTMHEWHOW MO/JIeJIM MHOXKeCTBEHHOW perpeccuu
C HECTOXAaCTUYeCKUMU 0O'bACHAIIIMMU NepeMeHHbIMU. Teopema ["aycca —
MapkoBa Zi/11 MHOXXeCTBEHHOW perpeccuy, craTucTudeckue ceormcrsa MHK-
oneHOK. HecMelieHHas onjeHKa JUCIePCUN CIyYalHOM OLINOKH.

CraHpgapTHas omu6bka perpeccuu. KoapounueHntol R-kBajapaT u
CKOPPEKTHPOBaHHBIN R-KBaparT.

BekTopHO-MaTpu4yHas ¢popmMa 3anucH 51 JUHEUHOU MO/ eI MHOKeCTBEHHOU
perpeccuu. BeiBog MHK-o1ieHOK B MaTpuyHOU popMe. BbiBOJ KOBaprallMOHHOM
MaTpuiibl BekTopa MHK-o1eHok k03¢ duipeHToB. PopMyJibl CTaHJAPTHBIX
O1IMO0K O1leHOK K03 duneHToB. [lokazaTesbCcTBO TeopeMbl 'aycca — MapkoBa.
TecTupoBaHMe JIMHEWHOTO OTPAaHUYEHUS 001 Ero BU/AA NPU NOMOLIU F-CTaTUCTUKU.

CTaHzapTHbIE OUIMOKU OLleHOK K03pdureHToB. [I[poBepka runoTes ¢ NOMOILbIO t-
CTaTUCTHUK. [loBepUTe/IbHbIe HHTepPBabl. [I[poBepKka 3HAUMMOCTH YpaBHEHUS IPHU
nomoiuu F-ctatuctuku. [IpoBepka 3Ha4MMOCTH IPyMIlbl IEpEMEHHBIX IPY MOMOILU
F-cTaTUCTUKU: CpaBHEHHE KKOPOTKON» U «IJHUHHOW» perpeccuil. CpaBHeHHe
HEeBJIOXKEHHBIX MO/JiesIe!.

MysbTHUKOJIIMHeapHOCTb. CTporas M HecTporas MyJIbTUKOJIJIMHEAPHOCTb.
[TocencTBUA My/IBTUKOJIJIMHEAPHOCTHU. BbisiB/IeHMe U yCTpaHeHue
MYJIbTUKOJIJIMHEAPHOCTH.

dukTuBHBIE lepeMeHHble. [lepeMeHHble cBUTa U Hak/JI0HA. JIOBylIKa GUKTUBHBIX
nepeMeHHbIX. Lles1eco06pa3HOCTb BK/IOYEHUSI QUKTUBHBIX IEPEMEHHBIX B MO/IE/Ib
B YCJIOBUSIX HEOJJHOPOJAHOCTHU JJaHHBIX. TecT Yoy (TecT Ha CTPYKTYPHbIH CABUT).
[Ipeobpa3oBaHUe NepeMeHHBIX B MO/ZeJIU perpeccuu. JInHenHas,
Jorapudmuueckas, nojayaorapupmuueckas v pyrve GopMbl 3aBUCUMOCTH.
CopepkaTesnbHas UHTepHpeTanys KO3QpGUIUEHTOB U yCA0BUS, IPU KOTOPbIX OHA
KOppeKTHa.

OCHOBHas JIUTepaTypa

KapTaeB @. C. BBefjeHMe B 3KOHOMEeTPUKY. — M.: JkoHOMUYecKUH pakyibTeT MI'Y
vMmeHu M.B. 2019. 'nasel 3-4

KapTaeB @. C. /Ipykesito6Hast 5KOHOMeTpUKa. — M.: IKOHOMUYECKUN PaKyJIbTET
MI'Y umenu M.B. JlomoHocoBa, 2022. ['1aBbl 3-4:

https://books.econ.msu.ru/Introduction-to-Econometrics/chap03/

https://books.econ.msu.ru/Introduction-to-Econometrics/chap04/



https://books.econ.msu.ru/Introduction-to-Econometrics/chap03/
https://books.econ.msu.ru/Introduction-to-Econometrics/chap04/

JonoJIHUTE/IbHAA JIMTEPATypa

Joyreptu K. BBeJieHre B 3KOHOMETPHUKY: YUebHUK. 3-e usa,. / [lep. c anra. — M.:
MH®PA-M, 2009. I'naBbl 3-5

Marnyc A.P., Kateies I1.K., [lepecenikuii A.A. IJkoHOMeTpHKa. HayanbHBIN KypcC:
Y4e6. M.: leno, 2004 (u 6osiee no3aHUe U3AaHus). ['1aBa 3

Tema 4. 0600611eHHbIA METO HAMMEHbIIUX KBaAPAaTOB.
l'eTepockesacTUYHOCTDH

['eTepockegacTU4HOCTD. [loc/ieicTBUA reTepoCcKeJaCTUYHOCTH. BrisiBiieHU e
reTepoCcKeJacTUUYHOCTU: rpapUYeCKrUM aHa/Iu3, TECThI HA FeTePOCKeJACTUYHOCTD
(YaiiTa, Bpeyiia - [laraHa). YcTpaHeHHe reTepoCKeJaCTUMHOCTH: METO/],
B3BelLlEHHbIX HAUMEHbUINX KBaApaTOB. COCTOATE/NIbHbIE B yCJIOBUAX
reTepoCKeJacTUUHOCTU CTaHJapTHbIE OLIUOKH.

06006111eHHBIM METO/L HAUMEHbUINUX KBaZpaToB. TeopeMa AliTKeHa. [loCTynHbIN
006006111eHHbIA METO/, HAUMEHBILUX KBa/|paTOB.

OcHOBHas JMTEepaTypa

KapTtaeB ®. C. BBesieHre B 3KOHOMeTpUKY. — M.: JKoHOMUYecKud dpakyabTeT MI'Y
uMeHu M.B. 2019. T'1aBa 5

KapTaeB @. C. [Ipyxesito6Hast 3KOHOMeTpUKa. — M.: JKOHOMUYeCKUH PaKyJIbTET
MI'Y umenu M.B. JlomoHocoBa, 2022. I'naBa 5:

https://books.econ.msu.ru/Introduction-to-Econometrics/chap05/

JlonoJIHUTE/IbHAA JINTEepaTypa

Joyreptu K. BBesieHre B 95KOHOMeTpPUKY: YueOHUK. 3-e uzza. / [lep. c anria. — M.:
UHO®PA-M, 2009. 'naBa 7

Marnyc f.P., Katbiues I1.K,, [lepecenikni A.A. 3koHOMeTpHKa. HayasbHBIN KypC:
Y4eb6. M.: [leno, 2004 (1 6osiee mo3aHUe U3aHus). ['1aBa 3

Tema 5. CToxacTuyeckue perpeccopbl. ACUMITOTHYECKUU MOAXOJ,
B JKOHOMETpHUKe

npeI/IMYLLIeCTBa dCUMIITOTHYECKOrIO nmoaxoda AJid IPpUKJIaAHbIX HCCJIEAOBaHPlﬁ.

[IToBTOpeHUe HeOOXOAUMBIX IOHATHUN U3 TEOPUU BEPOSATHOCTEN U MaTeMaTHU4YeCKOU
CTaTUCTUKU: aCUMIITOTHYECKHE CBOVCTBA OLIEHOK; IIpeieJsl 10 BepOSATHOCTH; 3aKOH
O0JIBIIMX YHCeJI; LLleHTpabHas peJie/ibHas TeopeMa; COCTOATE/NbHOCTb OLLeHKH,
TeopeMa MaHHa-Banbaa, Teopema Ciayukoro.

[IpeAnocblLIKY MOZies I MHOXXECTBEHHOM perpeccyuu Co CTOXaCTU4eCKUMU
00'BbSAACHAIIIVMMY TepeMeHHbIMHU (J151 TapHOU perpeccuu U JiJii MHOXKeCTBEHHOH
perpeccuu). AcuMmntorudeckue cBoictea MHK-o1ieHOK K0adduIiieHTOB


https://books.econ.msu.ru/Introduction-to-Econometrics/chap05/

perpeccuun Co CTOXaCTU4eCKUMH 06']3HCHHI-OLLU/IMI/I IIepeMeHHbIMHU. TeCTI/IpOBaHI/Ie
TUIIoTe3.

OCHOBHas JIUTeEpaTypa

KapTaeB @. C. BBesieHue B 9kOHOMeTpPUKY. — M.: JkoHOMUYeCcKUU PpakyibTeT MI'Y
uMmeHu M.B. 2019. I'naBa 6

Kaptaes @. C. [lpyxeato6Hasi SKOHOMeTpHKa. — M.: IKoHOMUYeCKHUM GaKyJIbTeT
MI'Y umenu M.B. JlomoHocoBa, 2022. ')1aBa 6:

https://books.econ.msu.ru/Introduction-to-Econometrics/chap06/

JlonosIHUTE/IBbHAA JIUTEepaTypa

Joyreptu K. BBeieHHe B 5KOHOMETPUKY: YUeOHUK. 3-e usj,. / Ilep. c anri. — M.:
NUHO®PA-M, 2009. I'aBa 8

Stock ]., Watson M. Introduction to econometrics. — Pearson, Addison Wesley. 2019.
Chapters 2-3, Chapter 17

Tema 6. [Ipo6/1eMbl cienupUKa M MOAE/IU perpeccum

OcHOBHbIE UCTOYHHUKH 3H/IOTEHHOCTU B MO/JIeJISIX perpeccuu (Iponyck
CyLIIECTBEHHOM MepeMeHHOM, CMellleHHe CaMO0T60pa, HEKOPPEeKTHast
dyHKIMOHabHAsA popMa, ABYHaANpaBJeHHAs IPUYUHHO-C/Ie/CTBEHHAs! CBSI3b,
OLIMOKU U3MEepeHUsl perpeccopa) u NyTH UX yCTPaHEHMUSI.

Cnenudurkanys ypaBHeHUs: BbIOOp Habopa nepeMeHHbIX U BbIOOD
GYHKIMOHA/IBHOU POPMBbI 3aBUCUMOCTH.

[TocnencTBus olIMO604YHOM cielPUKALIMUA MO/JIeJU perpeccuu. BavsHue
OTCYTCTBUSI B ypaBHEHUHU [IepeMEHHOM, KOTOpas [0J/IKHA ObITh B HET'O BKJIIOUEHA.
BiusaHUA HaM4us B ypaBHEHU U [IepeMEHHOM, KOTopas He JOJKHA ObITh B HETO
BKJIIOYeHa. KpuTepuu /1 NpUHATHUSA pelleHUs 0 BKJIIYEHUN TIepeEMEHHON B
MO/JieJIb.

3aMenjawoujre nepeMeHHble. TecT Ha QYHKIUOHANbHYIO popMy: TecT Pamces
(RESET). AHa/1u3 0CTaTKOB YpaBHEHUS PerpecCcuH.

OcHoBHasd J1MTEpaTypa

KaprtaeB ®. C. BBesieHre B 3KOHOMeTPUKY. — M.: IKoHOMUYecKkud pakynbteT MI'Y
uMmenu M.B. 2019. 'taBa 7

KaprtaeB ®. C. lpyxesito6Hast 3KOHOMeTPUKA. — M.: JKOHOMUYECKUU PaKyJIbTeT
MI'Y umenu M.B. JlomoHocoBa, 2022. I')1aBa 7:

https://books.econ.msu.ru/Introduction-to-Econometrics/chap07/

JlonoJIHUTE/IbHAA JINTEpaTypa

Joyreptu K. BBeieHre B 3KOHOMETPUKY: Y4ebHUK. 3-e usa. / [lep. c aura. — M.:
UH®PA-M, 2009. 'naBa 9


https://books.econ.msu.ru/Introduction-to-Econometrics/chap06/
https://books.econ.msu.ru/Introduction-to-Econometrics/chap07/

Stock J., Watson M. Introduction to econometrics. — Pearson, Addison Wesley. 2019.
Chapters 2-3, Chapter 17

Tema 7. MeToa MHCTPYMEHTAJ/IbHbIX IlepeMeHHbIX. /IByxmarossii MHK

JIByx1aroBblii MeTo/, HaUMeHbMX KBaZpaToB (2MHK). Tpe6boBanus
9K30T€HHOCTH U pesIeBaHTHOCTH UHCTPYMEHTA/IbHBIX IEPEMEHHBIX.
TecTrpoBaHue runotes. C1abble MHCTPYMEHTHI. TeCTUpOBaHUE pesieBaHTHOCTU
MHCTPYMeHTOB. TecTHpoBaHNe 3K30reHHOCTH MHCTPYMEHTOB, TecT CapraHa.
Bb160p HHCTPYMEHTOB.

OCHOBHas JIUTEpaTypa

KapTaeB @. C. BBesieHue B 9kOHOMeTpPUKY. — M.: IkoOHOMUYeCcKUU PpakyibTeT MI'Y
vMmeHu M.B. 2019. I'naBa 8

Kaptaes @. C. [lpyxent06Hast SKOHOMeTpHKa. — M.: IKOHOMUYeCKHUM GaKyJIbTET
MI'Y umenu M.B. JlomoHocoBa, 2022. '1aBa 8:

https://books.econ.msu.ru/Introduction-to-Econometrics/chap08/

JlonoJIHMTE/IbHAsA JIUTEpaTypa

Joyreptu K. BBesieHHe B 5KOHOMETPUKY: YUueOHUK. 3-e usj. / llep. c anri. — M.:
NUHOPA-M, 2009. I'naBa 8

Marnyc 4.P., Kateies [1.K,, [lepecenikuii A.A. IkoHOMeTpuKa. HayasbHBIN KypC:
Y4e6. — 6-e uspg,., nepepab. u gon. — M.: [leso, 2004. I'1aBa 8.

Stock J.,, Watson M. Introduction to econometrics. — Pearson, Addison Wesley. 2019.
Chapters 2-3, Chapter 12 + Paragraph 18.7

Tema 8. [IaHe/1bHBIE JAaHHbIE

[Ipermy1ecTBa Noxo4a, OCHOBAaHHOT'O HA NaHebHbIX AaHHbIX. [[pocTas nosHas
perpeccus. Mogenb ¢ bukcupoBaHHbIMU 3ddekTamMu. OJHOHANpPaBJIeHHAs U
JIByHaInpaBJieHHasi MoJiesib. MoJiesib co caydyaiHbIMU 3¢ dekTaMu. Boibop Moaesu.
KavyecTBO No/iIrOHKU JJaHHBIX MO/Ie/IbI0. Y4YeT reTepoCcKeJaCTUYHOCTU U
aBTOKOpPpEJISLIMU B MO/JIeJISIX C TaHEeJbHbIMU JAHHBIMU.

OCHOBHas JIUTEpaTypa

KapTaeB @. C. BBesieHre B 3KOHOMEeTPUKY. — M.: JkoHOMHYecKUl pakyibTeT MI'Y
vMmeHu M.B. 2019. I'naBa 9

Kaptaes @. C. [lpy>xet06Hast SKOHOMeTpHKa. — M.: IKoHOMUYeCKUM GaKyJbTeT
MI'Y umenu M.B. JlomoHocoBa, 2022. '1aBa 9:

https://books.econ.msu.ru/Introduction-to-Econometrics/chap09/

JlonoJIHMTE/IbHAsA JIMTEpaATypa


https://books.econ.msu.ru/Introduction-to-Econometrics/chap08/
https://books.econ.msu.ru/Introduction-to-Econometrics/chap09/

Bep6uk M. [lyTeBoguTeNb 10 COBpeMEeHHOW 3KOHOMeTpHKe. [lep. c anrs. B.A.
bannukoBa. HayuH. pen. u npeguci. C.A. AiBassaHa. — M.: Hayynada kHura, 2008.
['y1aBa 10

Marnyc A.P., Katsies [1.K,, [lepecenjkuii A.A. IkoHOMeTpHKa. Haya/ibHBIN KypC:
Y4e6. — 6-e usg,., nepepab. u gon. — M.: Jlesno, 2004. I'naBa 13

Stock ]., Watson M. Introduction to econometrics. Third Edition. — Pearson, Addison
Wesley, 2010. Chapters 10, 18

Tema 9. Moaein GUHAPHOTO BbIOOPaA

Mojsiesin 6MHapHOTO BbIOOpA. JIMHENHAsA MO/iesib BEPOSATHOCTHU. JIOTUT-MO/1eJb,
npo6uT-mo/iesb. OlleHuBaHWe MapaMeTPOB JIOTUT- U IPOOUT-MO/ieJIEd METOI0M
MaKCHMaJIbHOTO NpaBonooous. UHTepnpeTanysa K03GpGULIMEHTOB B JIOTUT- U
NpOOUT-MOJeJSIX (BbIYUCIEHME TPeJeabHbIX 3 PeKkToB). OlleHKa KayecTBa JIOTUT-
¥ npo6buT-Mojiesieil. TecTupoBaHUe TUMOTE3.

OcHOBHas J1UTEepaTypa

KapTtaeB ®. C. BBesieHre B 3KOHOMeTpUKY. — M.: JKoHOMUYecKud dpakyabTeT MI'Y
uMenu M.B. 2019.'1aBa 10

Kaptaes @. C. [lpyxento6Hasi SKOHOMeTpHKa. — M.: IKoHOMUYeCKUM GaKyJbTeT
MI'Y umenu M.B. JlomoHocoBa, 2022. '1aBa 10:

https://books.econ.msu.ru/Introduction-to-Econometrics/chap10/

JlonoJIHUTE/IBbHAA JIUTEepaTypa

Marnyc f.P., Katbiues [1.K,, [lepecenknit A.A. 3koHOMeTpHKa. HauasbHBIN KypC:
Y4e6. — 6-e uzza., nepepab. u gomn. — M.: Jlesio, 2004. 'naBa 10 u naparpadsi 2.7,
12.1

Joyreptu K. BBeJieHre B 3SKOHOMETPHUKY: YUeOHUK.
3-e usg. / [lep. c anri. — M.: UH®PA-M, 2009. 'naa 10

Stock J., Watson M. Introduction to econometrics. — Pearson, Addison Wesley. 2019.
Chapter 11

Bep6uk M. [lyTeBoauTeN b IO COBpeMeHHOM 3KOHOMeTpHKe. [lep. c anr. B.A.
banHukoBa. Hay4yH. pen. v npeguci. C.A. AiBasssHa. — M.: HayyHas kHura, 2008.
['y1aBa 7

Tema 10. Ounenka 3¢p¢pekTa Bo3aeicTBUA

OueHka a¢ppexTa Bo3/1eHMCTBUA B U/ ea/IbHOM 3KcniepuMeHTe. KOHTpoJibHasA

Y 9KCIlepUMeHTaJbHas rpynibl, cpesHUN 3¢ ekt Bo3aecTBUA (average treatment
effect). MeTon pasHocTu pazHocTei. JIokanbHblN cpeiHUM 3QPEKT BO3/1 €M CTBHUS
(LATE). PaspbiBHbIN perpecCHOHHbIN JU3aMH.

OcHOBHas JiuTepaTypa

KaptaeB @. C. BBeieHue B 3kOHOMeTpUKY. — M.: IKOHOMUYeCKUU PpaKyaibTeT MI'Y
uMenu M.B. 2019.'maBa 11


https://books.econ.msu.ru/Introduction-to-Econometrics/chap10/

Kaptaes @. C. [lpyxet06Hast SKOHOMeTpUKa. — M.: IKOHOMUYeCKHUM GaKyJIbTET
MI'Y umenu M.B. J/lomoHocoBa, 2022. ')1aBa 11:

https://books.econ.msu.ru/Introduction-to-Econometrics/chap11/

JlonoJIHMTEe/IbHAsA JUTEepaTypa

Stock ]., Watson M. Introduction to econometrics. — Pearson, Addison Wesley. 2019.
Chapters 2-3, Chapter 13

5. TH®OPMAIIMOHHOE OBECINIEYEHUME AU CHUIIJINHBI

OcHOBHas JiUTepaTypa

KapTaeB @. C. BBeseHne B 3KOHOMETPUKY. — IKOHOMUYECKUUN dpaKyabTeT MY
umeHu M.B. JlomoHocoBa MockBa, 2019.

KaprtaeB ®. C. lpyxeyito6Hasi 3KOHOMeTPUKA. — M.: JKOHOMUYECKUU PaKyIbTeT
MI'Y umenu M.B. JlomoHocoBa, 2022. https://books.econ.msu.ru/Introduction-to-
Econometrics/

JlonoJIHMTE/IbHASA JIUTEPATypa

Bep6uk M. [lyTeBoauTeN b IO COBpeMeHHOW 3KOHOMeTpHKe. [lep. c anra. B.A.
banHukoBa. Hay4yH. pen. v npeguci. C.A. AriBasssHa. — M.: HayyHas kHura, 2008.

['puH Y. IKOHOMeTpUUYeCKHUM aHa/u3. — M.: UspaTenbckuit oM «/leno» PAHXuI'C,
2016.

Joyreptu K. BBeJieHre B 3KOHOMETPHUKY: Y4ebHUK. 3-e usa. / [lep. c anra. — M.:
UH®PA-M, 20009.

Marnyc 4.P., Kateies [1.K., [lepecenikuii A.A. IJkoHOMeTpHKa. HayasnbHbIN KypcC:
Y4e6. M.: leno, 2004 (u 6oJsiee mo3aHUE U3JAHUSA)

Stock J., Watson M. Introduction to econometrics. — Pearson, Addison Wesley. 2019.

HHTEpHeT-pecypchl:
https://books.econ.msu.ru/Introduction-to-Econometrics/ — lludppoBoi
MHTEPAKTHUBHBIN Y4eOHUK 3KOHOMUYecKoro ¢pakysnbTeta MI'Y «/Ipyxento6Has
3KOHOMETpPHKa»

https://gretl.sourceforge.net/ru.html — 3To kpocc-naaTpopMeHHbIH
nporpaMMHbIi nakeT Gretl /151 SKOHOMeTpuyeckoro aHaausa. Gretl ssiBasieTcs
OTKpPBIThIM, CBOOOJHBIM U 6ecriaTHbIM [10.



https://books.econ.msu.ru/Introduction-to-Econometrics/chap11/
https://books.econ.msu.ru/Introduction-to-Econometrics/
https://books.econ.msu.ru/Introduction-to-Econometrics/
https://books.econ.msu.ru/Introduction-to-Econometrics/
https://gretl.sourceforge.net/ru.html

6. BAJI/IbHAA CUCTEMA OLIEHKH

MakcuMasibHble 3Ha4eHHUs 6a/lJI0B, KOTOPbIE CTYJIEHT MOXET MOJYYUTh 3a
BbINIOJIHEHUE GOPMbI IPOBEPKHU 3HAHUM (TeKylasi U MPOMEXXyTOYHast aTTecTalus)
B IIPOIEHTax OT 061el CYMMbI 6a/IJIOB:

dopmMbI TEKyILeH U IPOMEKYTOYHOM aTTecTaluu
(oeHOYHBbIE CpeACTBaA)

[lepBas npakTHUyeckas paboTa 10%
BTopas npakTuyeckas paboTa 10%
KoHTposibHas paboTta 40%
JK3aMeH 40%

O1eHKa 10 KypCy BbICTABJISIETCS 110 CJEAYIONUM KPUTEPUSM: YA0BJIETBOPUTEIBHO
— He MeHee 25% 0T MaKCHMaJIbHOTO KOJIMYecTBa 6aJlJIoB, XOpoilno — He MeHee 50%,
OTJINYHO — He MeHee 75%.

7. MATEPUAJIbBHO-TEXHHUYECKOE OBECIIEYEHHUE AU CHUIIJIMHbI

Jlnsi opraHv3al My 3aHATHUM 10 JUCLUIIJIMHE HEOOXOAUMBbI C/IeIyI0ll e TEXHUYeCKUe
cpeAcTBa 00y4YeHUsT:

MyabTUMegUHAsA ayJUTOPUS A/ YTEHUS JIEKLIUU

KoMnbloTepHble KJacChl [Ji1 MPOBeJEHUsT CeMHUHApOB C YCTAHOBJIEHHOH
KOMIIbIOTEPHOUW MPOTpaMMOM /Jii 3KOHOMETPHUUYECKOTO0 MOJieJMpoBaHus: R umaum
Gretl.



IMPUJIOKEHUE

8. YYEBHO-METOAUYECKOE OBECIIEYEHHUE AU CHUIIJINHbI

[IpuMep KOHTPOJIBHOM pa60ThI U [IpuMep 3K3amMeHa

JIOCTYIHBI NIpeno/iaBaTe/isM 110 3apocy, He06X0AMMO HaNMcaThb aBTOPY YueOHMKA U 3TON
PITI/l ®ununny CepreeBuuy KapraeBy Ha kartaevfs@my.msu.ru.

9. OHAbI OUEHOYHBIX CPEACTB PE3YJIbTATOB OBYYEHUA

dopmMmupyemMbie KOMIIETEHI MU Pe3ysbTaThl 06y4YeHMs MO OueHoYyHbIE
AUCHMIUIMHE cpeacTBa
[1K-3.U-3 [log6upaet [1K-3.1-3.3-1 3HaeTr metoabs! | KoHTpOo/sbHaAA
peJsieBaHTHbIe METO/ bl Ka4yeCTBEHHOI'0 U pabora,
Ka4eCTBEHHOI'0 U KOJIMYEeCTBEHHOI'0 aHa/In3a [IpaKTUYECKHE

KOJIMYEeCTBEHHOI'0 aHaJ/IK3a JJ1s
NPOBEPKHU T'MIIOTE3,
MHTEpPIpPEeTUPYET U COrJiacyeT
NoJiy4eHHbIe pe3yabTaThbl C
pe3yJibTaTaMu

npeabIyIUX UCCeJ0BaHUN U
3/paBbIM CMbICJIOM

JIJIS1 IPOBEPKU TMIIOTE3

[1K-3.1-3.Y-1 YMmeeT
MPUMEHSATb METO/bI
Ka4eCcTBEHHOTO

Y KOJINYEeCTBEHHOT0 aHaJ/IM3a
JU11 IPOBEPKHU TMIIOTE3

[1K-3.U-3.Y-2 YmeeT
noJi6upaTh pejieBaHTHbIE
3ajlayaM U

HMCTOYHUKAM METO/ bl
aHa/13a, UHTepNpeTUpPOBaTh
NoJiy4YeHHble pe3yabTaThl,
JleslaTh BbIBO/IbI U
0060CHOBaHHbBIN BbIOOP
BapUaHTa pelleHu
MOCTaBJIE€HHOM
npodeccuoHaJIbHOM 3a/1a4U

paboThbl, 3K3aMeH



https://books.econ.msu.ru/Introduction-to-Econometrics/
mailto:kartaevfs@my.msu.ru

