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6-semestr -180 6-semestr -4 6-semestr -8

Dastlabki shart Yo'q
Noneuisite

Semestr
Semestr

Bahorgi
Sori

Kurs tili
Course languase

O'zbek
Uzbek

O'quv kursi
Level ofCourse

Uchunchi kurs
Third Cvcle

Ta'lim yo'nalishlari
Course tvoe

60310100 - Iqtisodiyot (tarmoqlar va sohalar bo'yicha)

Kurs toifasi
Course Categorv

Asosiy
Core Courses

Dars shakli
Mode of Deliverv

An'anaviy (Yuzma - yuz muloqot)
Face-to-face

Ma'sul kafedra
Owner acadernic unit

Iqtisodiyot
Economy

Kursga ma'sul
Cours Coordinator

LX.Sobirov

O'qituvchilar
Instructor(s)

M.A.Turayeva

Yordamchilar
Asistant(s)

M.A,Rayimov

Fanni o'qitishdan maqsad
Course objectives

Ushbu kursning maqsadi talabalarni asosiy ekonometrik usullar
bilan qurollantirishdir. Ekonometrika II vaqt seriyalari va panel
ma'lumotlar kontekstida baholash va xulosa chiqarishga qaratilgan.
The aim of this course is to equip students with basic econometric
methods. Econometrics II focuses on the estimation and inference
in the context of time series and oanel data...

Fanning mazmuni
Course content

Matritsa algebrasi yordamida ko'p regressiya tahlili, vaqt seriyasi
ma' lumotlari yordamida regressiya tahlili, OLS baholovchilarining
xususiyatlari, avtokorrelyatsiya, stokastik jarayonlar, statsionarlik
va zaif bog'liqlik, birlik ildiz testlari, kointegratsiya, veklor
avtoregressiya va xatolarni tuzatish modellari, panel ma'lumotlar
tahlili
Multiple regression analysis using matrix algebra, regression

analysis using time series data, properties of OLS estimators,
Autocorrelation. Stochastic processes, Stationariff and weak



dependency, Unit root tests, Cointegration, V-toi urto."gr"*i*
and Eror correction models, panel data analysis

Tavsiya qilingan yoki talab
qilinadigan adabiyotlar ro,yxati
Recommended Or Required Reading

Asosiy adabiyotlar:
l. Eric Matthes. Python Crash Course paperback.England

2015.205p.
2. Discovering Cornputers 2016. Tools, Appr, Devices, and the

lmpact of Texnology. 691 pg.

Programmin g,2078
6. John Hunt, A Beginners Guide to python 3 programming, r

http ://www. sprin ger. com I seriesl7 592 ; 20 lg

Introduction to computational physic s (1J24200, years
2019t2020,2020t2021)

9. Axadov A., Nazarov F. Pytho'tilida dasturlash asoslari (1-
qism), SamDU-2020.

Qo'shimcha adabiyotlar:
10. Eshtemirov S. Nazarov F. Algoritmlash va dasturlash asoslari.

O'quv qo'llanma. Samarqand 2019. -20gb.
1 1. U.A. Nazarov, Infor-rnatjka faniga kirish, darslik _2023
12.M.T. Shodmonqulov Informatika faniga kirish, o,quv qo,llanma

(amaf iy rnashg'ulotlarni bajarish uchun), ,,IIm Ziyo Zaiovat',
2023 yil.

Axborot manbalari:
I . www.lex .uz - O'zbekiston Respublikasi eonun hujjatlari

ma' lumotlari mi lliy bazasi;
http ://www.bolog'a.yildiz.edu.trlindex.php?r:program/bachelor

Tavsiya etilgan qo'shimcha dastur
komponentlari
Recommended Optional Prograrn
Components

Yo'q\ (bor bo'lsa yoziladi)

Norre

Kursni o'rganish natijalari
Course learning outcomes

Talabalar vaqt qatorlari konteksticla ekon
Students will be able to use basic methods of econornetric-analysis in the context of times series.
Ialabalar vaqt seriyalari ma'hrmotlarini
qilishlari mumkin.

bo'lgan muammolarni hal

Students will be able to handle potential problems associated with the ana is of time series data.
Talabalar ushbu usullarni amaliyotda va o'zlarining ihniy loyihalarida qo'llashlari mumkin,
Students will be able to apply these methods in practice and-in their research nroiects.
Talabalar kontekstda ekonometrik tahlilning asosiy ur,ttlu.iaun foydalana otuaitu.
Sttrdents will be able to use basic methods of econometric analysis in the context of panel data.
Talabalar diagnostik testlanii baiarishl
Students will be able to do and interpret diagrrostic tests,



Haftalik mavzular va tegishli tuyyo.g*fif. irfrfu"i
Weekly Subiects and Related preparation Studies

Mavzular
Themes

Resurslar
Related preparation

S tatistikani ko'rib chiqish, Ekon-m"tri kan in g tffi
ko'lami va maqsadi, iqtisodiy ma'lumotlar turlari.
ekonometrik tahlil bosqichlari

Darslik (1-bob, A, B,C-ilovalar)

99aiV regressiya modeli, oaOiy eng ki"tlit tvuA.att*
OLS) bahosi, Funktsional shakl va o'lchov shkalalari Darslik Ch. 2

Ko'p cliiziqli regressiya rood"liningbl-S bahori,
xususiyatlari OLS hisoblasichlari Darslik Ch. 3

OLS baholovchilarining chel<li nu,-,*iv
xususiyatlari, xolislik va sanraradorlik, Gauss_Markov Darslik Ch. 4

Ko'p regressiya modelida xulosa .n,qa,'tslr, Xanruna
imoti OLS lii Darslik Ch. 5

Gipotezani tekshirish: t-test, intervalnibaLlash Darslik Ch. 6
Gipotezani tekshirish: F-testi, .ni.Gli.t .t toutu.nl
tekshirish Darslik Ch. 7

OLS baliolovchilarini'g arirtrptotik *orrala,i ir"l.,ill,k,
asimptotik samaradorlik, asimptotik nonnallik, LM Darslik Ch. 8

OLS baholovchilarinins asi
asimptotik samaradorlik, asirnptotik nonnallik, LM

Darslik Ch. 9

Funktsional shakl, yaxshitit o't.t-,wtaffignortast
va qoldiq talilil qilislr

Darslik Ch. 10

Soxta o'zgaruvchi Darslik Ch. I l
Soxta o'zgaruvchi Darslik Ch.12
Geteroskedastizm l Darslik Ch. B
Geteroskedastizm II Darslik Ch. 8
Yakuniv nazorat Darslik Ch. 9

Baholash jarayoni
Evaluation System
Mashg'ulot turi
Activities Baholash

Percentage ofGradeDarsga qatnashish
Attendance / particition
Laboratoriya ishi

Amaliy ish (qo'shimcha vazifa)

Kurs ishi
Field work

izzes I studio crtics
Uy ga, v azifani baholas h
Homework assiqnments
Ijodiy ish (taqdimot)
Presentations / i

Loyiha ishi

Seminar



Seminar / workshop
Oraliq nazorat
Mid -Terms 2 30

Yakuniy nazortl
Final 50

O'zlashtirish ko' rsatgichi
Percentage ofin -term studies 50

Yakuniy imtihon bahosi
Percentage of final examination 50

Jami
Total 100

ECTS taqsimoti
ECTS workload table q

r opshtrlqlar
Activities

Soni
Number

Davomiyligi (soat)
Duration (hour)

Umumiy yuklama
Total workload

Mashg'ulot soati
Course hours l5 4 60

Laboratoriya ishi
Laboratory
Amaliy ish (qo'shimcha vazifa)
application
Kurs ishi
Field work
Mustaqil ta'lim (maslahat)
Study hours out ofclass l) 8 120

Maxsus kurs amalyoti (ish joyida)
Special course internship (work placement)
Uyga vazifani baholash
Homework assisnments
Testlar / Viktorina
rQuizzes / studio critics
Loyiha ishi
Project
Ijodiy ish (taqdimot)
Presentations / seminar
0rafiq nazorat
Mid - terms (Examination +Examination
prep. Duration)
Yakuniy nazorat (nazorat va nazoratga
tayyorlanish soati)
Final (examination +examination prep.Duratior

Jami yuklama
Total workload 180

Jami yuklama / 30 (soat)
Total workload / 3Oft)

l 80/30:6

Kredit
ECTS credit 6

Qo'shimcha eslatmalar
Extra Notes

Yo'q\ (bor bolsa yoziladi)
None

Kafedra mudiri:

Tuzuvchilar:

M.Sh.

I.X.Sobirov

M.X.Turayeva

Komilova


