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1. HEJIb OCBOEHUSA JUCIIUIIJINHBI

Ilenpro ocBOeHMs AUCHUILIMHBI «Basic econometrics with Excel / OcHOBBI 3KOHOMETpUKH C
ucnonb3oBanueM EXcel» sBusercss coBepiieHCTBOBaHHME W JajbHEHIICe pPa3sBUTHE HABBIKOB,
HEOOXOJUMBIX JIJIsl MCIOJIh30BAHUS METOJOB SKOHOMETPHUYECKOTO MOJCITHPOBAHUS IS PEIICHUS
NPUKIIAJHBIX 33]1a4, CBSI3aHHBIX C aHAJIM30M pEajbHBIX OW3HEC-JAaHHBIX U TOJYYCHHUS Ha OCHOBE
TaKOro BHUJA aHajdW3a BBIBOJOB U TIOCTPOCHHUS OW3HEC-TUIOTE3.  brarogaps OCBOEHHIO
CHEHAaTM3UPOBAHHOrO MPOrpaMMHOro obecreuenust Kypc “Basic econometrics with Excel” maer
XOPOIITYI0 OCHOBY JJIsI Ha4aJia Kapbephl UCCIICIOBATEIIS WM aHATUTHKA TAHHBIX, OH HEOOX OTMM JIS
MOHUMaHHs 00JIee CIIOKHBIX SIKOHOMETPUIECKHX METOJIOB U APYTHUX HHCTPYMEHTOB, HCIIOIB3YEMbIX
B HAyKE O JaHHBIX.

2. TPEBOBAHMUA K PE3YJIIBTATAM OCBOEHMSA JUCIHUITJIMHBI

OcBoenue aucHUIUIMHBL «Basic econometrics with Excel / OcHoBbl 3kOHOMETpHKH C
ucnons3oBanreM Excel» HampaBneHo Ha QopMupoBaHHe y OOYYArOMIMXCS CIEAYIOIINX
KOMIIETEHIINH (4acTU KOMIETEHIINN):

Tabnuya 2.1. Ilepeuenv komnemenyuti, popmupyemsix y 00y4arouuxcs npu 0C60eHuu
OUCYUNTIUHBL (DE3VIbMAMbL 0CBOEHUSL OUCYUNTUHDL)

Lugp KoMmeremmus HHauKATOPbI JOCTHKEHHS KOMITETEHIHN
(B paMKax JaHHOM JHCIUIUIHHBI)
VYK-7.1 - Ocy1iiecTBisieT MOUCK HY>KHBIX
HUCTOYHUKOB MH(DOPMAITIH U TAHHBIX,
Crioco6eH K NCIOIb30BAaHUIO | BOCIIPUHUMAET, aHAJTU3UPYET, 3alIOMUHACT U
M (POBBIX TEXHOJIOTUH U nepenaeT HHPOPMAIHUIO C UCIOIB30BaHUEM
METOJIOB MOKCKa, 00pabOTKH, | MU(GPOBBIX CPEICTB, & TAKKE C TIOMOIIBIO
aHaJn3a, XpaHeHUs U QJITOPUTMOB TIpU PabOTE C MOTYYCHHBIMH U3
VK-7 npeacTaBieHuss UHPOPMALIMK | pa3JIMYHBIX UCTOYHUKOB JaHHBIMHU C TIEJTBIO
(B mpodeccuoHanbHoOi 3 PEKTUBHOTO UCIIOIB30BAHUS MOTYUCHHOM
00J1acTH) B YCIIOBUSIX uHGOpMAaLMK JUIsl pelIeHUs 3a1a4
(G POBOI SKOHOMUKH U
COBPEMEHHOM KoprnopaTuBHOU | YK-7.2 - [TpoBOAUT OlleHKY HH(OPMALINH, €€
UH()OPMALMOHHOM KyJIBTYpBL. | JOCTOBEPHOCTh, CTPOUT JIOTHYECKUE
YMO3aKJIFOUeHHS HA OCHOBAaHUH
MOCTYMAONUX HHPOPMAITUU U TaHHBIX
Cnoco6en npoBoauTh ananu3 | [1K-3.3 - [IpoBoauT mOATOTOBKY AaHHBIX IS
[1K-3 OOJBIINX JAHHBIX C MIPOBEJICHUS] AaHATUTUYECKHUX PabOT 1Mo
MCI0JIb30BAHUEM HCCJICIOBAHUIO OOJIBIITNX JaHHBIX




Hudp

KoMnerennus

NHauKaTopsl 10CTHKEHUS KOMIIETEHIIMU
(B paMKax JTaHHOW JUCIUTIIIUHBI)

CYLIECTBYIOIIEH B
OpraHu3aiuu
METO0JIOTHYECKOU 1
TEXHOJIOTUYSCKOU

UHPPACTPYKTYPbI

[1K-3.4 - TIpoBOaUT aHATUTHIECKOE
WCCIIeIOBaHUE C MPUMEHEHUEM TEXHOJIOTUI
OOJIBIINX TAHHBIX B COOTBETCTBHUH C
TpeOOBaHUSAMH 3aKa3ynKa

3. MECTO JUCHUIIJIMHBI B CTPYKTYPE OII BO

Jucnumnuna «Basic econometrics with Excel / OcHOBbI 5KOHOMETPUKH C UCIIOIB30BAHUEM
Excel» oTtHOCHTCA K 4YacTH, (popMHUpPyeMOH ydacTHHKaMU OOpa30BaTEIbHBIX OTHOIICHHUI
0JI0Ka TUCUMIUIUH 110 BhIOopy B1.B.J1B.01.01.

B pamkax OIl BO oOyuarommecss TakXe OCBaMBAIOT JIPYryue JUCITUIUIMHBI W/UIA
MPaKTUKH, CIIOCOOCTBYIOIINE JOCTIIKCHHUIO 3allJIJaHHPOBAHHBIX PE3yJIhTAaTOB OCBOCHUS
JUCIUTUIMHBI «Basic econometrics with Excel / OcHoBbI s5KkOHOMETpHKH € HcToIb30BaHueM Excely.

Tabnuya 3.1. Ilepeuenv xomnonenmos OIl BO, cnocobcmeyrnoujux 00CmMudiceHuro
3aniaHUpPOBAHHBIX Pe3YIbMamos 0C80CHUS OUCYUNTIUNBL

IMpemmecTByonme Iocaenywomue
Iingpp | HammeHnoBaHWe KOMIETEHIMH | AMCHUIINHBI/MOMYJH, | THCHHUILINHBI/MOXYJIH,
NpPaKTHKU* NPaKTHKH*
OCHOBBI 5KOHOMUKH U
MEHEPKMEHTA
Hudpossie miatdopmbl
Y 9KOCHCTEMBI
COBpPEMEHHOI0 OM3Heca
CriocoGeH K MCTOIb30BAHHIO Hudposrie peiHKy 1
(POBBIX TEXHOJIOTHIA U Unit-oxonomuka
METOJIOB TIOMCKa, 00PabOTKH, VmuTanmonHoe
aHan3a, XpaHEHUs 1 . MOJCIMpOBAHHIE
PUHaHCOBBIN HNucTpymenTsI
npecTaBiIeHus HHPOpMAITTU
YK-7 o MEHEKMEHT 00pabOTKU JAHHBIX
(B mpoeccuonanbHOU Vi
paBIiieHHE
obmacTu) B YCIOBHAX YCTOMUHBBIM
u(poBoi YKOHOMUKH U pazeuTrem u ESG
COBPEMEHHOM KOPIIOPATUBHOM UHBECTUIUH
MH(OPMAIIMOHHON KYJBTYPHI. [MpepmumnnomHas
MpaKTHKa
HUPM

ITogroroska k
IIPOLEYPE 3aIIUTHI U
3allUTA BBITYCKHOU




IMpemmecrByomue Hocaenyromue
Indp | HammeHoBaHMe KOMIIETEHIUN | IMCHUIUIMHBI/MOAYJIH, | JUCHUILIMHBI/ MOLYJIH,
NPaAKTUKN* NPaKTUKN*
KBaJTU(DUKALIMOHHOU
paboThI
HNucTpymeHThI
00paboTKH JaHHBIX
SQL u PYTHON
Beenenue B
MHOT'OMEPHBIN
CTaTUCTUYECKHI
Cnioco6eH TpOBOIUTH aHAJIHN3 AHATN3 JAHHBIX
OOJIBIIMX TaHHBIX C [IpoABHHYTHIE METOMIBI
HCIIOJIB30BAHUEM aHaJIM3a JAaHHbIX
K-3 CYLIECTBYIOIIEH B MammmHHOe 00y4yeHue
Opra’usaluuu AHanu3 cpefpl
METOJIOJOTHYECKON 1 (GyHKUHOHMpPOBaHUS
TEXHOJIOTHYECKOHN (DEA)
I/IH(bpaCprKTprI [Ipennumiomuas
IpaKkTHUKa

[TonroroBka k
IpoLeype 3alUThl U
3aIATA BBITYCKHON
KBaTM(UKAITMOHHON
paboThl

* - 3aTI0JTHAETCS B COOTBETCTBUH ¢ MaTpuueil komnetenuuii u CYII OIT BO

4. OFBEM JIUCHUILIMHBI U BUJIbl YYEBHOM PABOThI

OO0mmass TpyJ0eMKOCTh JaUCIHUIUIMHBI «Basic econometrics with Excel / OcHoBbI
HKOHOMETPHUKH C MCIIOJIb30BaHueM Excely» cocTaBiseT 2 3a4eTHbIC €AMHUIIBI.

Tabauya 4.1. Buov yuebnoii pabomsi no nepuooam oceoerus OIT BO ona OTHOH
gopmbl 06yuenus

Buj y4ueoHoii padoThI BEE_E’O’ 1 > CgMeCTpi_bl) 5
Koumaxmnas paboma, ax.u. 27 27
Jleximu (JIK) 9 9
Jlaboparopusie pabots (JIP) 18 18
[TpakTuyeckue/cemunapckue 3anarus (C3)

Camocmosmenvuas paboma 45 45
obyuaowuxcs, ax.u.

Konmponw (3x3amen/3auem c oyenxoti),

ak.u.

OO0mas Tpy10eMKOCTb ak.4. 72 72
JTUCHHUIINHBI 3a4.e]1. 2 2




5. COJEP)KAHUE TUCHUTIINHBI

Tabauya 5.1. Coodeporcarnue oucyuniumvl (MOOYs) No 8UOAM Y4eOHOU pabomol

HaumenoBaHue pasjaeia

Conep:xanue pasjaena (TeMbl)

Bup yueonoii

use it

JTUCIHUILINHBI padoTbI*
1. Introduction 1.1 What is econometrics and econometric | JIK, JIP
analysis?
1.2 Relevant topics from basic statistics JIK, JIP
courses
2. Simple Regression 2.1 The simple regression model JIK, JIP
Analysis
2.2 Ordinary least squares JIK, JIP
3. Properties of the 3.1 Properties of the regression coefficients | JIK, JIP
Regression
Coefficients and
Hypothesis Testing
3.2 Hypothesis Testing JIK, JIP
3.3 t-tests and confidence intervals JIK, JIP
3.4 Predictions from the simple regression JIK, JIP
model
4. Multiple Regression 4.1 The multiple regression model JIK, JIP
Analysis
4.2 Multicollinearity JIK, JIP
4.3 Scaled coefficients JIK, JIP
4.4 Comparing models JIK, JIP
4.5 Model specification JIK, JIP
5. Nonlinear relationship | 5.1 Basic procedure JIK, JIP
5.2 Comparing linear and logarithmic JIK, JIP
specifications
5.3 Cobb-Douglas production function as an | JIK, JIP
example of nonlinear relationship
6. Dummy variables 6.1 What is a dummy variable and how to JIK, JIP




6.2 Set of dummy variables JIK, JIP
6.3 Slope dummy variables JIK, JIP
7. Heteroscedasticity 7.1 Heteroscedasticity and its implications JIK, JIP
7.2 How to detect heteroscedasticity JIK, JIP
7.3 What to do about heteroscedasticity JIK, JIP

* - zanonasercs Toiapko o OUHOM dhopme odyuenust: JIK — aexyuu, JIP — nabopamopnsie pabomsi; C3 —
CEMUHAPCKUE 3AHAMUSL.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE JUCHUIIJINHBI

Tabauya 6.1. MamepuanvHo-mexunuyeckoe obecneyerue OUCYUNIUHbL
CneumnaJu3upoBaHHoe
yueOHOe/1adopaTopHoe

odopynoBanmue, IO u
MaTepHAJbI IIsl 0CBOEHHUS
AU CIHUTIIHHBI
(pu HEOOXOMMOCTH)

Tun ayauropun OcHamenue aynuropuu

AynuTtopust JUIsl  caMOCTOSATENbHOM paboTh

st oOyyaronuxcsi (MOXXET HCIOJIb30BATHCA IS
CaMOCTOSITENILHOW | MPOBEACHUSI ~ CEMHUHApPCKUX  3aHATUH U
paboTHI KOHCYJIbTAIMi), OCHAICHHAS KOMIUICKTOM
o0yJaromuxcst CHeIHAIN3UPOBAHHON Meoeau 51

KoMmnbioTepamu ¢ goctynom B SUOC.
* - ayIUTOPHS JJIsL CAMOCTOSTENbHOM paboThl oOyuaromuxcs ykasbiBaeTcss OBA3ATEJIbHO!

7. YYEBHO-METOANYECKOE n NHP®POPMAIIMOHHOE
OBECIIEYEHUME JUCIIUIIVINHBI

OcHosnas tumepamypa:

1. Enuceesa N.U. u 1p. DxoHoMeTpuKa: yueOHuk 1i1st By30B/ [lox pen. .M. EnuceeBoii.-
M.: Opaiir, 2022 (d7eKTpoHHas KHUTA, JIOCTYyT o MOJIIHICKE PYJIH
https://urait.ru/viewer/ekonometrika-488603).

2. Dougherty Christopher. Introduction to Econometrics [Tekcr] / C. Dougherty. - Fifth
Edition. - Oxford : Oxford university press, 2016.

Hononnumenvnas aumepamypa:
1. Teopust CTaTUCTUKHU C 3JIEMEHTaMH SKOHOMETPUKH B 2 4. YacTh | : yueOHUK /7151 By30B
/ B. B. KoBanes [u ap.] ; otB. pea. B. B. KoBanes. — M. : U3gatensctBo Opaiit, 2022. — 333 ¢.—



ISBN 978-5-534-04021-0 (4. 1) (smekTpoHHas KHHWra, jgoctyn mo mnoxmucke PYJIH
https://urait.ru/viewer/teoriya-statistiki-s-elementami-ekonometriki-v-2-ch-chast-1-490798).

Pecypcvl ungpopmayuonno-menexommynuxayuonnoti cemu « nmepremy:

1. 9bC PYJIH u croponnue I9bC, Kk KOTOPbIM CTYJICHTbl YHUBEPCUTETA UMEIOT JOCTYI Ha
OCHOBAHUU 3aKJIFOYEHHBIX JIOTOBOPOB:

- DnekrponHo-6ubaHoTeuHas cucremMa PYJIH — DBC PYJIH http://lib.rudn.ru/MegaPro/Web

- OBC «YHuBepcuterckas Oudanoreka onnainy» http://www.biblioclub.ru

- OBC IOpaiit http://www.biblio-online.ru

- OBC «KoncynbranT ctyaeHTa» Www.studentlibrary.ru

- OBC «Jlanby http://e.lanbook.com/

- OBbC «Tpounkuii MocT»

2. basbl JaHHBIX W TIOUCKOBBIE CHCTEMBI:

- DJEKTPOHHBIK  (OHA TPaBOBOM W  HOPMATUBHO-TEXHHYECKOW  JOKYMEHTAIIUH
http://docs.cntd.ru/

- mouckoBas cucrema dunekc https://www.yandex.ru/

- mouckoBas cucrtema Google https://www.google.ru/

- http://www.gks.ru/ — mopran ®enepanbHoi Cay)0bl TOCYIapCTBEHHOMN CTATUCTUKU PD

- http://www.cbr.ru/ — nopran LlenTpansHoro 6anka PO

- http://data.worldbank.org/ - 6a3a qanHbIX MEpoBOro 6aHka

- https://ec.europa.eu/eurostat/data/database - 6a3a ganubix crpan EBpocorosa

- https://www.imf.org/external/datamapper/datasets - 6a3bl maHHBIX MeXIyHAPOIHOTO
BaJIIOTHOTO (pOHJIA

Yuebno-memoouueckue mamepuanvl 0151 cCamocmosamenbHol pabomovl 00YUaOWUxXcs
npuU 0C80EeHUU OUCYUNIUHBY/MOOYIA ™!

Buneo-neknun

[Ipe3eHTarMOHHBIE MATEPUAITBI

TecThl 111 caMONIPOBEPKH YCBOEHUS MaTepHraia

MeTtoanueckre peKOMEH/IaluH 110 BBITOJIHEHUIO TPAKTUYECKUX 33 JaHUH
Buneo-aeMoHCTpalyy 1Mo BHITIOTHEHHIO MMPAKTUYCCKUX 3aTaHUH

Tectel 11 caMONPOBEPKH KOPPEKTHOCTH  BBIMOJIHEHUS 3aJaHUi IS
CaMOCTOSATEIHHON pabOTHI

7. CchUIKH Ha TOTIOTHUTEIBHBIE PECYPCHI

ok owdE

* - Bce y4eOHO-METOJHMYECKHE MaTepHalibl Uil CaMOCTOSTEILHONH paboThl  00yYaromuxcs

pa3MemaTcsi B COOTBETCTBUH C ICHCTBYIONUM MOPSIKOM Ha cTpanuiie quciuiumasl B TYUC!

8. OILIEHOYHBIE MATEPUAJIBI W BAJNJbHO-PEUTUHIOBAS
CUCTEMA OHEHUBAHUSA YPOBHA CO®OPMHUPOBAHHOCTH
KOMIIETEHIUH 11O JUCHUIIJIMHE

OneHouHble MaTepuanbl W OaTbHO-PEHTHHIOBas CHCTEMa*™  OICHUBAHUS  YPOBHS
c(OpPMHPOBAHHOCTH KOMIICTEHITHH (YaCTH KOMITETCHIIHI ) IT0 HTOraM OCBOSHUS TUCIUTUIMHBI «Basic
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https://www.imf.org/external/datamapper/datasets

econometrics with Excel / OcHoBbl 3KOHOMETpHKH ¢ HcCHoONb30BaHMEeM EXcel» mpencrasieHsr B
[Tpunoxxenuu k Hactosmel Pabodeii mporpaMMe TUCITUATIIIUHBI.

* - OM u BPC ¢opmupyroTcst Ha OCHOBaHUH TPEOOBAHUI COOTBETCTBYIOIIETO JIOKAIFHOTO HOPMATUBHOTO

akta PYJIH.
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