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1. HEJIb OCBOEHUSA JUCHUIIJINHBI

Ilenpro ocBOCHUS NUCUMIUIMHBI «Basic econometrics with Eviews / OcHOBBI 5KOHOMETPUKHU C
UCIIOJIb30BaHUEM EVIEWS» SBIIsieTCS COBEPINECHCTBOBAHWE W JalbHEHIICe pPa3sBUTHE HABBIKOB,
HEOOXOMMMBIX ISl MCIOJIBb30BaHHUs METOJ0B 3KOHOMETPHYECKOTO MOIETMPOBAHMS IS PEIICHUS
NPHUKIIAIHBIX 33]1a4, CBA3aHHBIX C aHAJIM30M peajbHBIX OW3HEC-TAHHBIX M IMOJYYEHHsS Ha OCHOBE
TAKOTO BHJA aHalW3a BHIBOJAOB W IIOCTPOCHHS OW3HEC-THIOTE3.  biarogaps OCBOCHHIO
CHENHAaTM3UPOBAHHOTO IIPOrpaMMHOro obecrieuenus Kypc “Basic econometrics with Eviews” maer
XOPOIIY0 OCHOBY JJISl HAYajla Kapbepbl HCCIIEA0BATENS WIIH aHAIMTHKA JaHHBIX, OH HEOOXOIMM JIJIst
HOHMMAaHUS 00JIee CIIOKHBIX IKOHOMETPHYECKUX METOIOB U PYTHX HHCTPYMEHTOB, UCIIOIB3YEMBIX
B HAayKe O JaHHBIX.

2. TPEBOBAHMUS K PE3YJIBTATAM OCBOEHUSA IUCHUIIJINHBI

OcBoeHue aucHUILUIMHBL «Basic econometrics with Excel / OCHOBBI 3KOHOMETPUKH C
ucnosp3oBanreM Excel» HampaBieHO Ha (QOpMUPOBAHHE Yy OOYYArOMIMXCS CIEAYIOIMIMX
KOMIIETCHIH (4acTh KOMITETCHIINMN ):

Tabnuya 2.1. Ilepeuenv komnemeHnyui, popmupyemuix y 00y4aouuxcs npu 0c80eHuu
OUCYUNIUHbL (Pe3yibmamsl 0CE0eHUsL OUCYUNTIUHDL)

I/IHIII/IKaTOPBI AOCTUHKCHUA KOMIICTCHIIMHU

MIndp Komnerennus o
(B paMKax JTaHHOW JUCIUTIIIMHBI)

VYK-7.1 - Ocy1iecTBisieT MOUCK HY>KHBIX
MCTOYHUKOB MH(OPMAIH U TAHHBIX,
Crioco6eH K NCIOIb30BAaHUIO | BOCIIPUHUMAET, aHAJTU3UPYET, 3alIOMUHACT U

M (POBBIX TEXHOJIOTUH U nepenaeT HHPOPMaLUIO C UCIIOIb30BaHUEM
METOJIOB ITOKMCKa, 00pabOTKH, | MU(GPOBBIX CPEICTB, & TAKKE C TIOMOIIBIO
aHanu3a, XpaHeHus U ITOPUTMOB TIPU pabOTe C MOYICHHBIMH U3

VK-7 npezcTaBieHus UHQOPMALUU | pa3MYHBIX HCTOYHUKOB JJAHHBIMU C IEJIBIO
(B mpodeccuoHanbHoOM 3 PEKTUBHOTO UCIIOIB30BAHUS MOTYYESHHOM
00J1acTH) B yCIIOBUSIX uHOpMAIHH I PeIICHUS 3a1a4

UG POBOI SKOHOMUKH U
COBPEMEHHOM KoprnopatuBHOU | YK-7.2 - [TpoBOAUT OlleHKY HH(OPMALIHH, €€
MH()OPMALIMOHHOM KYJIBTYPBL. | TOCTOBEPHOCTD, CTPOMT JIOTHUYECKUE
YMO3aKIIIOUEHHS] HA OCHOBAaHUH
MOCTYMAOIUX WH(HOPMAITUH U JaHHBIX

Cnoco6en npoBoauth ananu3 | [1K-3.3 - [IpoBoauT mOATOTOBKY AaHHBIX IS
ITK-3 OOIBIINX JAaHHBIX C IIPOBEACHUS aHATUTHYSCKUX PaOOT 110
HCIIOJIb30BaHUEM HCCJIEOBAHUIO OOJIBIINX JaHHBIX




Hudp

KoMmnerennus

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

Jucuumnuna «Basic econometrics with Excel / OCHOBbI 5KOHOMETPUKH C UCIIOIb30BAHUEM
Excel» oTtHOCHTCA K 4YacTH, (pOpMHUpPyEeMOH ydacTHHKaMU OOpa30BaTEIbHBIX OTHOIICHHUI
0JI0Ka TUCIMIUIMH 110 BHIOODY.

B pamkax OIl BO oOyuarommecss TakXe OCBaMBAIOT JIPYryue JUCITUIUIMHBI W/UIA
MPaKTUKH, CIIOCOOCTBYIOIINE AOCTIKCHHIO 3allJIAaHWPOBAHHBIX PE3yIhTaTOB OCBOCHUS
JUCHUIUINHBI «Basic econometrics with Excel / OcHOBBI 5KOHOMETPHKH C UCIIOJIb30BaHUEM Excely.

Tabnuya 3.1. Ilepeuenv xomnonenmos OIl BO, cnocobcmsyrouux 00CMUdiCeHU
3aniaHUpPOBAHHBIX Pe3YIbMamos 0C80CHUS OUCYUNTIUNBL

IMpenmecTByomue IMocaenyromue
IlIudpp | HammeHoBaHWE KOMIETEHIIMN | TUCHUIINHBI/MOYJIH, | TUCHUIUIMHBI/MOIY.IH,
NPAKTHKU™ NPaKTHKU™

Crioco6eH K MCIOIb30BaHHIO

U (PPOBBIX TEXHOJIOTUM U

METOIOB TIOMCKa, 00pabOTKH,

aHalIn3a, XpaHCHUA U DUHAHCOBBIN HH(i)p OBBIC PBIHKH 1

Unit-skoHOMHKa

yK.7 | TPeacTaBienus HHq)OPMaHI/H/I MEHEKMEHT VIMUTAIHOHHOE

(B mpodeccuoHanbHoOM NHCTpYMEHTBI MOJETHpOBaHIE

00JIaCTH) B yCIIOBHSIX 00pabOTKH IAHHBIX

(G POBOI SKOHOMUKH U

COBPEMEHHOM KOPIIOPATUBHOMU

WHOOPMAIIMOHHON KYJIBTYPHI.

Crioco0OeH IpOBOANTH aHAIIN3

OOJIBIIINX JaHHBIX C

WCIIOJIb30BaHUEM
[K-3 CYLIECTBYIOLIEH B OCHOBBI HAyKH O [IponBuHYTHIE METOIBI

OpraHu3aIu JTaHHBIX aHaIM3a TaHHBIX

METOJI0JIOTMYECKON U

TEXHOJOTUYECKOU

UHOPACTPYKTYPHI

* - 3aIOJIHAETCS B COOTBETCTBUU ¢ Marpuien kommeteHuit u CYIT OIT BO




4. OFBEM JUCIHHUILIMHBI 1 BUJIbI YYEBHOM PABOTHI

OO6mas TpyA0EMKOCTh IUCHMIUIMHBI «Basic econometrics with Excel / OcHoBBI

HPKOHOMETPUKH C UCTIONIb30BaHueM Excely» cocTamiseT 2 3aueTHbIC €TUHUIIBL.

Tabnuya 4.1. Buov yuebnoii pabomui no nepuodam oceéoenus OI BO ons OQYHOH

gopmbl 06yuenus

N BCETI'O, CemecTp(-b1)
Buj yueoHoii pa6oThI AL 5 3 4 5
Konmaxmmnas paboma, ax.u. 27 27
Jlexmmn (JIK) 9 9
Jlaboparophbie padcots (JIP) 18 18
ITpaktrueckue/cemunapckue 3anstus (C3)
Camocmosmenvnas paboma 45 45
00yuarowuxcs, ax.u.
Konmpono (sx3amen/zauem c oyenxoti),
aK.u.
Oo0mas TpyroeMKoCTb aK.dJ. 72 72
JUCIUIIINHBI 3a4.el. 2 2

5. COAEP) XAHUE JUCIIUITJIMHbI

Tabnuya 5.1. Codepoicanue oucyuniunvl (Mo0yis) no eudam yueoHou pabomul

HaumenoBaHue pasjaesa

Conep:xanue pasjaesa (TeMbl)

Bup yueonoii

AUCHHUILIMHBI padoTer*
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
use it
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

* - zanonusiercs Tonbko 1o QUHOWM dopme o6yuenus: JIK — nexyuu; JIP — nabopamopuvie pabomuwr; C3 —
CEMUHAPCKUE 3aHAMUSL.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE JTUCIIUIIJINHBI

Tabauya 6.1. MamepuanvHo-mexuuueckoe obecneyerue OUCYUNTUHDL



Crnennann3npoBaHHoOe
yueOHoe/1adopaTopHoe
obopynoBanme, IO u
MAaTepHaJIbl 1J151 OCBOEHHUS
AUCHUTLTHHBI
(Ipr HEOOXOTUMOCTH)

Tun aynuropun OcHameHue ayauTopun

Ayautopusi Il CaMOCTOSITENIbHOM paboThI

Jns oOyyaromuxcsi (MOXKET HCIOJIb30BaThCA JIs
CaMOCTOSITEIILHOW | IPOBE/ICHUSI ~ CEMUHAPCKUX  3aHATHH U
paboThI KOHCYJIbTAIMi), OCHAICHHAS KOMIUJICKTOM
00y4JaroIuxcs CHCIUATM3UPOBAHHON mebenu u

KoMmnbroTepamu ¢ goctynom B SUOC.
* - ayauTOpHsI I CAMOCTOATEIILHON paboThl 00yvatonuxcs ykaspiBaetcss OBSA3ATEJIBHO!

7. YYEBHO-METONYECKOE n NHOPOPMAIIMOHHOE
OBECIIEYEHUME JUCIUIIVINHBI

OcHognas numepamypa.

Lim Kian Guan.  Theory and Econometrics of Financial Asset Pricing / K. G. Lim. -
DJIEKTPOHHBIE TEKCTOBBIE JIaHHEBIE, - De Gruyter, 2022. URL:
https://mega.rudn.ru/MegaPro/UserEntry?Action=Link_FindDoc&id=510837&idb=0

Enuceea .M. un np. OxoHoMeTpuka: yueOHUK ais By30B/ [lox pen. U.M.Enuceesoii.- M.:
FOpaiir, 2022 (ameKkTpoHHas KHUTA, JIOCTYyT o MOITMCKE PYJIH
https://urait.ru/viewer/ekonometrika-488603).

Martromok B.M., banamoa C.A., Jlazaniok WN.B. «OcCHOBBI SKOHOMETPUYECKOTO
MOJIETTMPOBaHUs ¢ ucmonb3oBaHueM Eviews». — M.: u3a-Bo PYJIH, 2020 (anmexkTpoHHass KHUTA,
noctyn B PYJIH).

Dougherty Christopher.  Introduction to Econometrics / C. Dougherty. - Fifth Edition. -
Oxford : Oxford university press, 2016. - 590 p.

Llononnumenvnas numepamypa:

1. AiiBazsa C.A. Metonsl skoHoMeTpukn. U3a-Bo Uadpa-M, 2014.

2. Hoyreptu Kpucrodep. Bpenenue B 3koHOMETpUKY: YueOHMK ais By3oB: Ilep. ¢
aHriI..- 2-¢ u3f..- M.: UHOPA-M, 2007, 2009. (YHUBEpCUTETCKNH YICOHHK)
3. Teopust CTaTUCTUKHU C DJIEMEHTAMH SKOHOMETPHKH B 2 4. YacTsp 1 : yueOHMK A7 By30B

/ B. B. KoBanes [u ap.] ; otB. pea. B. B. Kosanes. — M. : U3gatensctBo Opaiit, 2022. — 333 ¢.—
ISBN 978-5-534-04021-0 (4. 1) (omexkTpoHHas KHHra, jgoctyn mo mnoxamucke PYJIH
https://urait.ru/viewer/teoriya-statistiki-s-elementami-ekonometriki-v-2-ch-chast-1-490798).

Pecypcvl ungpopmayuonno-menexkommynuxayuonnot cemu « nmepnemy»:

1. ObC PY/IH u croponnue 3bC, Kk KOTOPBIM CTYyAECHTBI YHUBEPCUTETA UMEIOT JOCTYII Ha
OCHOBAHMU 3aKJIIOUYEHHBIX JOTOBOPOB:

- DnekTponHo-6ubOMoTeuHas cucrema PYJIH — ODBC PYJIH http://lib.rudn.ru/MegaPro/Web

- OBC «YHuBepcurerckas Oubdanoreka onnaita» http://www.biblioclub.ru

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

- OBC «KoncynbranT ctyaeHTa» Www.studentlibrary.ru

- OBC «Jlanby http://e.lanbook.com/

- ObC «Tpounkuii MocT»



http://lib.rudn.ru/MegaPro/Web
http://www.biblioclub.ru/
http://www.biblio-online.ru/
http://www.studentlibrary.ru/
http://e.lanbook.com/

2. ba3bl JaHHBIX U IOMCKOBBIE CUCTEMBI:

- OJeKTPOHHBIM (OHA TPaBOBOM ¥  HOPMATHBHO-TEXHHYECKOW  JOKYMEHTALUU
http://docs.cntd.ru/

- mouckoBas cucteMa Sunexc https://www.yandex.ru/

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

- http://www.gks.ru/ — mopran ®enepanbHoli ciy)0bl TOCY1apCTBEHHON CTATUCTHKKA PD

- http://www.cbr.ru/ — mopran LlenrpansHoro 6anka PO
- http://data.worldbank.org/ - 6a3a nanabIx MupoBoro 6aHka

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

- https://www.imf.org/external/datamapper/datasets - 6a3bl maHHBIX MEXIyHAPOIHOTO
BaJIIOTHOTO (pOHJ1a

Yuebno-memoouueckue mamepuanvt 0151 cCamocmosamenbHol padomovl 00YUaAOWUXCs
npu 0C80EHUU OUCYUNIUHBY/MOOYIA ™!

Buneo-nexnmnn

[Tpe3eHTaIMOHHBIE MATEPHUAITBI

TecTsl 4711 caMONIPOBEPKH YCBOCHHS MaTeprasa

MeTonudeckrne peKOMEHIAIUHN 10 BBITTOJTHCHHUIO TIPAKTHYCCKHUX 3aITaHUuN
Bunieo-neMoHCTpanyy mo BHIMOJTHCHHUIO MPAKTHYSCKHUX 33 JaHUH

Tectsl UIsi  CaMONpPOBEPKH KOPPEKTHOCTH  BBIMOJHEHUS  3aJ@aHUW IS
CaMOCTOSITEIHLHON PabOTHI

7. CCBUIKH Ha JOTOJIHUTEIBHBIC PECYPCHI

ok wnrE

* - Bce yueOHO-METOAMYECKHE MaTepuasibl Il CaMOCTOSTENbHOH paboThl 00yYaroIuXCst

pa3MeIIaTca B COOTBETCTBUH C JIEHCTBYIONIUM MOPSIKOM Ha cTpaHulie nuciuriuasl B TYUC!

8. OILIEHOYHBIE MATEPUAJIBI W BAJNJBHO-PEUTUHIOBAS
CUCTEMA OLHEHUBAHUA YPOBHA COPOPMHUPOBAHHOCTH
KOMIIETEHIIUH ITO JUCIHUIIJIMHE

OneHouHble Marepuanbl W OATBHO-PEHTHHIOBas CcHCTEMa*™  OICHMBAHUS  YPOBHS
c(OPMHPOBAHHOCTH KOMIIETEHIIMHA (4acTH KOMIIETEHLIMH) IO HWTOraM OCBOEHHS JUCIHUILIMHBI
«MOVE: Business Communication / MexXKyJabTypHasi JejloBas aHIJIOS3bIYHAs KOMMYHMKAIIUS)
npezcrasiensl B [Ipunoxxennn k Hactosmelt Paboueil mporpamMme JUCHUTUIMHEL.

* - OM u BPC dopmupyroTCst HA OCHOBaHUHW TPeOOBAHMI COOTBETCTBYIOIIETO JJOKAIHHOTO HOPMAaTUBHOTO
akta PYJIH.
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