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1. IloHsiTHE SKOHOMETPUKH

DKOHOMETpPHUKA (“U3MEPEHUS] B DKOHOMHKE) — 3TO
CaMOCTOSITEIIbHAS Hay4Has OYCLMILINHA,
OOBCIUHUBINAS ~ COBOKYIIHOCTb  TE€OPETHYECKHUX
pe3ylbTaToB, MOPHUEMOB, METOJOB M  MOJIEIEH,
NpeaHa3HAaYCHHBIX JII TOro, 4ToObl Ha 0aze
3KOHOMHUYECKOU  TEOPHUH, 3KOHOMHUYECKOU
CTaTUCTUKH, MaTE€MaTHKO-CTaTUCTHYECKHUX METOHOB
NpHUAAaBaTh KOJMYECTBEHHOE BBIPAKECHUE OOIIMM
(Ka4ECTBECHHEBIM ) 3aKOHOMEPHOCTSIM,
C(popMyIHUPOBAHHEIM B SKOHOMHYECKOM TEOPHUH.



DKOHOMETPHKA - CUHTE3 HAYK

JKOROMETDHKS

YKOHOMTYECKAS
TC0pHS

CTaTHCTHE

Matematnyeckne
METO 1M




LleJapb U 3a1a4U SIKOHOMETPUKH

e |[e71b BKOHOMETPUKU — SMIIUPUUECKUN BBHIBO/I
SKOHOMHUYECKUX 3aKOHOB.

- IIOCTPOEHUE YKOHOMHUKO-MATEMATHYECKUX
MOJIEJIEW Y OLICHMBAHUE UX IIAPAMETPOB;

- IPOBEPKA TUIOTE3 O CBOMCTBAX YKOHOMHYECKHX
moKaszareine U (hpopMax ux CBS3H.

' e 331241 SKOHOMCTPHKH:



Ilpeamer u cnenudpuka
IKOHOMETPHUKH

Cratucrtu KOHOMHUYEC
Ka - Kasl TEOpHUs -
U3yYaeT (bopmynupyer
MacCCOBBIC PKOHOMUYECKHU
SIBJICHUS

C
3dOHbI

JTF0O00M
rprp O;%OMETPI/I -
M3y4acT MAaCCOBBIC
AKOHOMUYECKHUE SIBJICHUS,
NAET KOJIMYECTBECHHOC
ONHMCAaHUE SKOHOMHUYECKUX

3dKOHOB



2. Tl TaHHBIX

JlaHHb €

[IpocTpaHCTBEHHN € Bpemenusle
(cross-sectional data)|| (time-series data)




IIpocTpaHcTBEHHBIE JaHHBIE

H[!OCT[!&HCTBGHHBIG JAHHBIC — 5TO JAHHBIC 110
KaKOMy-J'II/I6O 9KOHOMHWYCCKOMY I1OKA3aTCJIIO,

MIOJIYYCHHBIE OT Pa3HbIX OJJTHOTUIIHBIX OOBEKTOB,
HO OTHOCSIIIMECS K OTHOMY U TOMY K€ MOMEHTY
BPEMECHH.

lipumep:

JaHHble 00  00bEME  IMPOH3BOACTBA,
KOJIMYECTBE PAOOTHHKOB, HOXOJE pPa3HbBIX
(bHpM 32 OIMH U TOT K€ MECHII.



BpeMeHHBIE JITaHHBIE

BpeMEHHbBIEC JAHHBIE — 3TO JAHHbIE,
XapaKTEPU3YIOIIME OJUH U TOT K€ OOBEKT B

o pa3IUYHbIE MOMEHTHI HJTU TIEPUOBI BPEMEHHU.

llpumep:

€KEKBapTaIbHbBIC JaHHbIC 00 MHQIIALIUH,
CpelHEeM 3/I1are, JaHHBIE O HAallMOHAJIbHOM
TIOXO/€ 3a MOCJIEIHNE TOObI.

DTOT TAN JAHHBIX OOBIYHO MPEJACTABISIOT B
BUJIC BPEMEHHBIX PSIIOB.




3. Kiaccel Monenen

MO JEIH

I | ]

Mogenn Perpeccuonnse Cucrema
BPEMEHHE X MOJETH OLHOBPEMEHHE X
PALOB C OLHHUM YDABHEHUEM YPaBHCHHH
| I |
Mogenn Tpenga Mogenu ce30HEOCTH Mogenn
TPEHAA
H CE30HHOCTH
| I |
ANIHTHBHBN € MYTbTHINHKATHBH B CMEL AHHEL




4. Buabl nepeMeHHBIX

Hcxoanas nHopMalysl - COBOKYHHOCTh 3HAYEHHU I
IIPU3HAKOB, XapaKTECPU3YIOIIUX OOBEKT
ucciaenoBanus. [lpusHaku MOTYT BBICTYIIATh:

— B POJHU Pe3yJbTaTUBHOIO MpHU3HAKa (TPagUIIMOHHO
o003Havaercs “y”);

— B poJiK (PAaKTOPHOTO MpH3HAKa, 3HAYCHUS
KOTOPOT'O ONPEACIISIOT 3HAaYCHUE PE3YJIbTaTUBHOIO
npu3Haka (0003HaueHHE “X).

B 3KOHOMETPUKE NPUHATO PE3YJILTATUBHBIN
IIpU3HAK HA3bIBaTh OOBIACHIEMON IEPEMEHHOM, a
(baKTOpHBIN NPU3HAK — OOBSICHSIONICH
IIEPEMEHHOM.



Kiaaccudukanus nepeMeHHbIX,
Y4ACTBYIOIIHUX
B JKOHOMETPHYECCKOU MOCIH

[lepeMeHHb €

JK30TEHHE €

—

[Ipenompenenénnne

JDHAOTCHHE €
I I I
Jlaroswie | [T exymue||Jlarosse | |[Texymmue



O003HaYeHUS U CMBICJI
[epeMeHHbIX

B OJKOHOMCTPHYCCKHUX MOAC/IHAX

OHIOTCHHBIC yV  |3HAUYCHHS OIPECACIITIOTCS
( BHY TP MOACIH
DRIGTEUHGY X |3HAYCHHUA 3aJAI0TCS U3BHE,
( ABTOHOMHO
Xt.1, |9K30TCHHBIC WU
Vi1 |9HAOTCHHBIC ICPCMCHHBIC,
JaTUPOBAHHBIC
IIPES ALY IIUMHU NICPHUOJAMH
Texymme Xt , Yt |9K30TCHHBIC WU

[
I FRGHHGEMEIC)

YHIOTCHHBIC TICPEMECHHBIC
MOJC/IH, JaTUPOBAHHBIC
TCKV ILIUM IICHDHOI0M
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IlpexonpenaciieHHbIEC
(00BACHAIOIINE) IepEeMEeHHbIE

K HUM OTHOCATCS J1aroBbI€ U TEKYIIHUE dK30ICHHBIC
EPEMEHHBIC (X, X |, -..), & TAKIKE JIATOBBIC
9H/IOTCHHBIC TIEPEMEHHBIC (Y, -..).

JIr00ast SKOHOMETpHUYECKAS MOJIEIb MIPEIHA3HAYCHA
11 OOBSICHEHHST 3HAYCHUM TEKYIIUX YHIOTCHHBIX
IIEPEMEHHBIX (OJTHOM WJIH HECKOJIbKHX) B
3aBUCUMOCTH OT 3HAYCHUM MPEAONPEACTEHHBIX
IIEPEMEHHBIX.



5. OnenuBanue MoaeJeu

IlocTpoeHue
MaTeMAaTUYECKOU
MOJIEITHN

v
IIpoBepka COBMECTUMOCTHU

MOJICJIN C PCAJIbHBIMHA JJAHHBIMHA




TeopeTnuyecKMu aHAJIN3

[IpeamnonararoT, 4TO U3BECTHBI BCE BO3MOXKHBIEC
peajiM3ali SKOHOMHUYECKUX MOKa3areien
(reHepajibHasi COBOKYIIHOCTD).

] 3HasA WIM Ipearoaras CTaTUCTUYECKUE CBOMCTBA
' T€HEPAIBLHOU COBOKYITHOCTH, MOKHO TEOPETUUYECKH

OIIPEACIIUTD IIapaMETPbl MOJICIIEH.

Ha npakTrke MHOXXECTBO BO3MOXHBIX UCXOI0B
HEU3BECTHO, MOKHO HAOII0AATh TOJIBKO CIIy4alHO
BbIOpAHHBIC 3HAYCHUS HHTEPECYOIINX
rokKasareJieH.
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IOMIIMPUYECKHI aHAJIU3

PacnonararoT Juiib BBEIOOPOYHBIMU 3HAYCHUSIMU
AKOHOMHYECKUX [IOKa3areiacu (BBIOOpOYHAs
COBOKYIIHOCTB ), CJICIOBATEIbHO, MOKHO OLICHUTH, a
HE ONIPEACIUTh TOYHO 3HAUYCHHUS I1apaMETPOB
MOJICJIM. JTH OICHKH SBJSIOTCA CIy4alHBIMH
BCJIMUMHAMU.

[{lenp OLICHMBaHUS — MOJYYCHUE KaK MOXKHO OoJice
TOYHBIX 3HAUYEHWH HEU3BECTHBIX MapaMeTpPOB
T€HEPAJILHOU COBOKYITHOCTH.



6. TUIIBI 3ABUCUMOCTEHN

o DVHK VYHKITHOHAJIbHAN o CTaTucTHUECKAS

Kaxx1o0My 3HaYEHUIO Kaxx1o0My 3HaYEHUIO
OJHOH IIEPEMEHHOU OJHOH IIEPEMEHHOU
COOTBETCTBYET COOTBETCTBYET P/l

' €IMHCTBEHHOE 3HAYCHUE 3HAUECHUM APYrou

IPYTOM. IIEPEMEHHOM.
BoznencrBuem YYUTEIBAETCS IEICTBUE
CIIy4auHbIX (PAKTOPOB CIIy4arHbIX (PAKTOPOB.
IIPU 3TOM

IPEHEOPETALOT.



3aKJII0OUECHHUE

Takum 00pa3oM, ciaenyeT oOpaTuTh BHUMAHUE Ha
JIBa KJIFOUEBBIX MOMEHTA:

- * OKOHOMCTpPHKA 3aHUMACTCA MOACTIUPOBAHUCM
OKOHOMHUYCCKHUX ITPOLHCCCOB,

* JKOHOMETPUCT padOTaET C BLIOOPOUYHBIMU JAHHBIMH,
COCTABJISIOIIUMHU SIAPO UHPOPMALIMOHHOM 0a3bl
SKOHOMHUKH (CJI€A0BaTEIbHO, ITapaMeTpbl MOACIICH
MOYKHO ITPHOJIMKEHHO OILICHUTh, HO HE ONPEICIUTD
TOYHO).




