HpeﬂI/ICﬂOBI/Ie K ImecrToMy m3JaHNIO

Ilepsble naTh U3MaHUI JAHHON KHUTH OBLIN BBIIYIIEHBI 00mmM TupazkoM 38 000
sk3. B 2001 r. skoHoMeTpuKa Obliia BBEJeHa B CTAH/IAPT SKOHOMUYIECKOTO 0bpa-
30BaHUs, ¥ BO3HUKJIA OCTPasi MOTPEOHOCTh B yUeOHMKAX 110 SKOHOMETPUKE Ha
PYCCKOM sI3BIKE.

B cBsi3u ¢ sTMM B mIOC/IE/IHEE BpEMs TOSIBUJIOCH HECKOJIBKO YUIE€OHUKOB U
y4ueOHBIX [OCOOUil 110 IKOHOMETPUKE PA3HOI'O YPOBHS, OPHUEHTHPOBAHHBIX Ha
CTYIEHTOB C PAa3IMIHOI MATEMATHIECKON MOArOTOBKOI (cM., HampuMmep, AiiBa-
3stH, 2002; Enuceera, 2001a,6; Bopomua, 2001; Hoyrepru, 2001; 3amkos, 2001;
Kpewmep, Ilyrko, 2002). Hama Kxura comep:KUT Kak JOCTATOYHO CTPOroe u
[IOJTHOE M3JIOXKEHUE MaTepuaJia, YIOBIETBOPSIONee CTYIEHTOB CO CKJIOHHOCTBIO
K MaTeMaTHKe, TaK U 3HAYUTEIbHOE KOJUYECTBO MPAKTHYECKUX [PUMEDPOB U
VIPaXKHEHUH, IPEIHA3HAYEHHBIX JJIsI TEX CTY/IEHTOB, KOTOPBIX OOJIbIIE HHTEPE-
CYIOT TPHUKJIAJHbIE aCIEeKThl KOPPEKTHOI'O HCIIOJIb30BAHUS SKOHOMETPHUYECKUX
METOJIOB, €M CaMa, SKOHOMETPUIECKAST TEOPUSI.

[To cpaBHeHUIO C HPEABLIYIIUM U3JAHUEM ITPOU3OILIO HEKOTOPOE HU3MEHe-
HUe HyMepaluu rjaB. [JiaBa 7, IMOCBdAIIEHHAsS TOCTYITHOMY ODODIIEHHOMY Me-
TOZYy HAaWMEHBITNX KBaJIpaTOB, BCTaB/JIeHA B KadecTBe pasfiesia 5.3 B IJIaBy D,
HEIIOCPEJCTBEHHO IIOCJIe Pa3jieia, COJEePKAIero onucanue 0000IEHHOTO MeTO-
Jla, HAaUMEHbBINUX KBaipaToB. COOTBETCTBEHHO, HyMepallus IiaB HaunHasd ¢ 8-if
C/IBUHYJIACH HA €JMHUILY.

B cBsizu ¢ MHTEHCUBHBIM paCIHIUPEHHEM SKOHOMETPUYECKOIO 00pa3oBaHUs
B Poccun m3mensiercs moHsITHE «HAYAJBHOIO KypCca SKOHOMETPUKUY, Bee boJiee
HpUObJIMAKAACH K COBPEMEHHOMY COCTOsIHUIO SKOHOMeTpuku. B miecroe nzjanue
KHATH J00aB/IeHbI Tpu HOBLIE TUiaBbl: 13- «Ilanennubre mannabies, 14-s «IIpem-
BapuTe/JbHOE TECTUPOBAHUE» U 15-51 «DKOHOMETPUKA (PUHAHCOBBIX PHIHKOBS.

Tema «llanesibHble JaHHBIE» JOMOJHSIET KHUTY J0 I[TOJHOIO HabOpa TeM,
HEOOXOUMBIX JIJIsi HAYAJIHLHOIO SKOHOMETPHUYECKOrO 0Opa30BaHus. JTa Tema
0CODEHHO BaXKHa, JIJIsi SKOHOMUYECKUX UccyeoBanuilt B Poccuu, e BpeMeHHbIe
PSLTBI MAKPOIKOHOMUYECKHX JTAHHBIX €Ile CJUIIKOM KOPOTKUE JJjIsl IPUMEHEHUsT
METOJ/IOB aHAJIN3a BPEMEHHBIX Dsi/IOB.

[iaBbt 14 u 15 (nomevensr *) He BXOJAT B CTAHJIAPTHBINA HAOOD TEM, BKJIIO-
YaeMbIX OOBIYHO B HAYAJbHBIA KypPC SKOHOMETPHUKH.
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Marepuan riaBbl 14 COnepKUT BBEJIEHNE B HOBYIO U MHTEHCUBHO Pa3BUBa-
IOIIYIOCs 00JIACTD SKOHOMETPHUKH — TEOPHUIO OIEHOK, OCHOBAHHBIX Ha IIPEJBa-
puTeIbHOM 0TOOpEe Momeseil (pretest-estimators) u aHaIN3 TyBCTBUTEILHOCTH
(sensitivity analysis), B KOTOPO# aKTUBHO paboTaeT ofuH u3 aBropos (fu Mar-
HyC). DTa I1aBa MOXKET MCIOJIb30BATHCS B IIPOJBUHYTHIX KyPCAX SKOHOMETPUKN
JJIsl CTYJEHTOB C XOPOIIEed MaTeMaTU4eCKON IMOATrOTOBKON, KOTOPbIE UHTEPECY-
IOTCSI TEOPETHIECKIMA WU MPUKJIATHBIMU pa3aeaMi SKOHOMETPUKI.

I'maBa 15 mocBsImeHa TPUIOKEHUSIM SKOHOMETPHIECKUX METOIOB K HIHC-
JICHHOMY aHa/n3y (PUHAHCOBLIX PHIHKOB. Ha aHrmiickoM sg3bIKe CyIIecTByeT
OT'POMHOE KOJIMYECTBO JINTEPATYPbI, IIOCBANIEHHON TEOPUN U SKOHOMETPUIECKO-
My aHasm3y (QUHAHCOBBIX PHIHKOB (cM., Hampumep, Cohrane, 2001; Campbell,
Lo, MacKinlay, 1997; LeRoy, Werner, 2001; Luenberger, 1998; Mills, 1999;
Gourieroux, 1997). Takrke u31aHO HECKOJIBKO KHHUI HA PYCCKOM sI3bIKE, U3 KO-
TOPBIX MOXKHO oTmeTuTh KHUry (Masorun, 2003). lannasi riaBa MOXKeT HC-
MIOTb30BaTHCST B IPOJBUHYTHIX KypcaxX SKOHOMETPHWKM, OPUEeHTUPOBAHHBIX Ha
CTYIEHTOB, MHTEPECYIONINXCH MPUKIATHBIM SKOHOMETPUIECCKUM aHAJIU30M (pu-
HaHCOBBIX DBIHKOB.

B mecroe uznanue KHuru gobaBieHbl HOBble yipazkHeHnns. OcobeHHOCThIO
9TOTr0 M3JAHUS SIBJISETCS HAJIMYINE KOMIBIOTEPHBIX YIPaKHEHWH, MaHHbIE I
KOTOPBIX JIocTynHbI B IHTepHeTe 110 ajpecy http://econometrics.nes.ru/mkp/.

Baazodaprocmu

Mgt 6mmaromapusl mpodeccopam Tunbyprckoro yuusepcuteta Aptypy Ban Cy-
cry (Arthur van Soest), Teo Heiimany (Theo Nijman) u Beprpamy Memnen-
Gepry (Bertrand Melenberg) 3a ux jieknuu Ha BbIE3JIHBIX CEMUHAPAX 110 KO-
HOMETPHUKe M OOCYKJEHHs MarTepuajioB HOBbIX 14-it m 15-it raB kauru. Mbr
6aarogapubl JIvurputo Tanunosy (Tilburg University) 3a momorb B moaro-
ToBKe miaBbl 14. Mbl Takzke Giiaromapusl npodeccopam dpuky ['ncenncy (Eric
Ghysels, University of North Carolina), ®pancy ne Pony (Frans DeRoon,
Tilburg University), FOpuio Ka6anosy (Université de Besangon) u Boaguvupy
Matoruny (Bestopycckuii rocyJapCTBEHHBINH YHUBEPCUTET) 3 IEHHbIE 00CY K-
JIeHNsI MaTepuaJja IJIaBbl 15.

Mpbr uckpenHe 6J1arofapuM CTYIEHTOB PoCCUiicKOil SKOHOMUYECKOH MKOJIbI,
KOTODBbIE CBOUM KPOIIOTJIUBBIM TPYJ/OM IIOMOIVIA BBISIBUTH HETOYHOCTU U OIle-
YATKU B IIEPBOHAYAIBHOM TEKCTE.

Mser o6st3anbl npenogasareaio POIII Ceprero I'ostoBanio 3a moMomb B OJ-
roroBke janHoro u3ganusi. Cepreit ['ojioBanb Takke 100aBUJI HOBBIE YIIPayKHE-
HUs U TIOJIOTOBMJI BCE KOMIIBIOTEPHBIE yiipakHeHust. OH SABJISI€TCS U OJHUM U3
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aBTOPOB HOBOT'O U3JAHUS 33JAYHUKA T10 SKOHOMETPUKE C PEIICHUSIMU 3aJa U3
JIAHHOTO y4IeOHMKA.

Masi B orpomuoM gposry nepen Hanexxnoit BukToposHoit AHIpraHOBOI, KO-
TOpas KPOIOTJIUBO MPAaBUIa BCE U3/AHUs HAIIECH KHUIH.

Mpei Guraromapusl Hujiepiranackoit opranu3anyuy Hay9IHBIX HCCJIEI0BAHUAN
(NWO) 3a dunanCOBYIO NOIJIEPKKY HOJANOTOBKHU IIECTOIO W3JAaHUS HAIeil
KHUTH.

Hakonern, Mbl cuuTaeM CBOMM HPHUSTHBIM HOJITOM Tobjarogaputh LlenTp
9KOHOMHUUIECKHX HccsenoBannii Tunbyprekoro yuusepceurera (Humepnanapr) 3a
BOBMOXKHOCTDH CTAXKUPOBKU U HAYUHBIX BU3UTOB, IIOMOIIb B OPraHU3AIUU Bbl-
e3/IHBIX CEMHUHAPOB 110 SKOHOMETPHUKe!, 4TO B 3HAMHTE/IBLHON CTEHEHH CIIOCO0-

CTBOBaJIO IIOABJICHHNIO HOBOI'O U3JaHUA.

Tunbypr/Mocksa, uonb 2003 r.

onpobuyo undopManmio o0 NOporpaMMe CEMHUHAPOB IO IIPENOJABAHUIO SKOHO-
Merpuku, Koropoit pykosomur A. A.Tllepecenkuit, moxkHo wHailiTu wnHa caiite POIIL
http://www.nes.ru/russian/outreach/econometrics/main/news.htm



