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Tpe6oBaHUS K 3HAHMSAM U YMEHUSIM M0 AUCLMANANHE

«SKOHOMeTpI/ILIeCKI/II\/JI aHa/IM3 NaHesJIbHbIX JaHHbLIX»

MmeTb npefcTaBeHme:
0 Haubonee akTyasbHbIX NPO6/1eMax COBPEMEHHOr O 3KOHOMETPUYECKOro aHanm3a, CBS-
3aHHbIX C aHa/IM30M [UHAMMKWN 3KOHOMUYECKMX MOKasaTesfieil U ¢ NOCTPOeHWEM MOAenei
COLMaNIbHO-3KOHOMUYECKMX MPOLLECCOB, OCHOBAHHbLIX HA MOLENAX TaK Has3blBaeMbIX M a-
HE/IbHbIX JaHHbIX;
0 crneumuKe U NpPerMyLLECTBAX aHasmM3a Y 3KOHOMUYECKOW WHTep npeTauuy mogenein
MaHe/bHbIX JaHHbIX N0 CPaBHEHUIO C aHA/IM30M U UHTepnpeTaLyein Mogenen, nocTpoe H-
HbIX Ha [aHHbIX BPEMEHHOr0 psfa WM MPOCTPaHCTBEHHbIX AaHHbIX (“ cross-section
data”);
06 OCHOBHbIX MOCTaHOBKax COLMa/IbHO -3KOHOMUYECKUX 3afa4y B pamMKax mogenen na-
HEMbHbIX faHHbIX Y 06 OCHOBHBIX MOAX0AAX U UX PELLUEHNIO.

3HaTb OCHOBHBbIE MOJIOXKEHWSA:
TEopuK NOCTPOEHMA MOAENEN NaHe bHbIX AaHHbIX;
METOLO/OMMMN NX aHaNM3a N 3KOHOMUYECKOW MHTeprpeTauum,;
NPUKNagHOro 3KOHOMETPUYECKOr0 aHan3a MaHe IbHbIX JaHHbIX.

YMeTb rpaMoOTHO NPUMEHATD:
TEopeTUYecKne 3HaHWUSA K NPaKTUYeCKOMY MOCTPOEHUIO COLMaIbHO -3KOHOMUYECKMX MO-
Aenen B hopme Moeneit NaHeNbHbIX AaHHbIX;
COBpEMEHHbIe 3KOHOMETPUYECKME NakeTbl Nporpamm, Ha npumepe naketa ECONOMET-
RIC VIEWS.

O6LLUKMii 06bEM ayAUTOPHbIX YacoB MO AaHHOMY Kypcy — 20 4acoB, B TOM uucne

12 4acoB NeKLMA 1 8 YacoB NPaKTUYECKMX 3aHSTWIA.

Bce npakTuyeckue 3aHATUA NPOBOAATCA B KOMMbIOTEPHOM Kiacce ¢ 00y4YeHMeM CTY[eHTOB
npumMeHeHuto naketa nporpamm ECONOMETRIC VIEWS.

TOroBbIii KOHTPO/Ib — B (hOpMe 3a4eTa.

ABTOp NPOrpamMmmbl 1 y4e6HO -MeTOANYECKMX MaTepuasioB — JOKTOP (u3.-mMaT. Hayk npodec-

cop C.A. AliBassiH.
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MogenvpoBaHue 1 CPaBHUTESbHBIA Me X-
CTpaHOBOM aHa/M3 KayecTBa W 0b6pasa
YKN3HW HaceneHnsi, 0CHOBaHHbI Ha M4 (¢
1CMosib30BaHNeEM naketa “E-views”)
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NMPOrPAMMA

YyUYebHON ANCUUNNINHBI «OKOHOMETPUYECKUIA aHaIN3 NaHeIbHbIX AaHHbIX»

Tema 1.

(nekums 1)

Tema 2.
(nexumn
1~3)

Tema 3.
(nekumm
4n5)

Tema 4.
(nekums 6 n
npakTunyec-
Kue 3aHATUA
B KOMIMbHO-
TepHOM
Knacce)

MaHenbHble gaHHble (MA): nx cneumguka n 0OCHOBHbIE 3afayun X aH a-
nn3a.

MpocTpaHCTBEHHbIE AaHHble (“cross-selection data™) Kak MHgopmauua o
PasNNYHbIX BbIOOPOUHBIX €AMHULAX U BPEMEHHbIE PALbI KaK AMHAMUYECKNMe
JaHHble O Pas/IMYHbIX NoKa3aTeNsX OAHON BbI6OPOYHONA efuHMUbI. T, Kak
CTPYKTYpa [aHHbIX, 06beauHAWan B cebe MHHOPMaLMIO NPOCTPAHCTBE H-
HbIX [@HHbIX 1 BpeMeHHbIX pagos. Mpumepsl MA. Cneunduka 3apad, BO 3-

HUKaroLWmX npn aHannse MAO.

OueHMBaHMe CTaTUYECKOW NUHEHOW MOAENN MHOXECTBEHHOW perpe c-
cumn (CZTIMMP) no MAa.

O6beanHeHHass CJTIMMP (“pooled model”). CIMMP ¢ mKcupoBaHHbIMM
appektamm. CJIMMP co cnydaii HbiMK 3th(heKTaMun: UCMob30BaHWe npa kK-
TUYECKN pean3yemMoro 0600LLEHHOro MeToAa HaMMeHbLUMX KBaApaToB U
MEXIPYnnoBbIX OLeHOK. [loaxofbl K BblOOPY KOHKPETHOro BapuaHTa
C/IMMP npu pa6ote ¢ MA. XapakTepucTMKN KayecTBa NOAFOHKM MCKOMOIA

3aBUCUMOCTW B paMKaX KaXKAoro U3 sapm aHToB MOAENN.

OKOHOMETPUYECKUI  aHa/IM3  AVHAMUYECKUX JIMHEMHbIX  MOfenei
(841M), ocHoBaHHbIN Ha M.

MpocTeiias mMoAenb aBTOPErpeccun 6e3 3K30reHHbIX MepeMeHHbIX. M o-
[eNb aBTOPErpeccumn C 3K30reHHbIMK NepemMeHHbIMU. OB06LLEHHbIN METOA

momeHTOB (OMM) 1 ero ncnonb3o8 aHne B aHannse AJ/IM Ha 6aze MA.

MogenvpoBaHmne 1 CpaBHUTENbHbBIA MEXCTPaHOBOW aHa/IM3 Ka4yecTsa
n obpasa xn3Hu HaceneHnsa (KXXH n OXXH), ocHoBaHHbI Ha MM (c
ncnosb3oBaHMeM nakeTa “E-views”). VicxogHble MA: exerogHnkn “The
World Competitiveness Yearbook” 3a 1997—2004 rr. [locTpoeHve
C/ZIMMP ¢ (vKCUPOBaHHLIMW U CyYaliHbIMK 3(deKTamm, ONuCbIBaoLL, U-
Mu: (i) 3aBUCUMOCTb UHTerpanbHoro nHavkatopa KXXH (OXKH) ot psaga u a-
CTHbIX CTATUCTUYECKUX MaKpPO3IKOHOMMYECKMX Mokasateneid; (i) 3aBucu-

MOCTb MHTErpasibHoro uHAukatopa KXXH 0T XapakTe pUCTVK COLpanbHO-



9KOHOMMWYECKOI MONUTUKU U KauyecTBa UHCTUTYTOB. BblGop noaxoasiuel
BEPCUV MOZENN 1 ee MHTEPMpeTaLys.
Mo 3TOi TeMe CTYAEHTbI BbINO/HST UHAMBUAYa/IbHOE [0Ma LL-

Hee 3alaHue (3a4eTHOe).
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