IIpeaucinoBue K TpeTrbemy
13 1aHITIO

[TepBoe u BTOpOE M3jAaHMs Hallell KHUI'M ObLIN BBLIIYIIEHBI OOIIUM
tupazkoM 10 000 95K3. U T0BOJBHO OBICTPO PA3OILINCH. DTO MOC/TY KU~
JI0 O7iHOfi (HO He TJIaBHOI) U3 IPUYMH HAIUCAHUS TPETHErO U3JAHUSL.
OCHOBHBIM MOTHBOM IIPOJIOJIZKEHUsI KHUTH SIBUJIOCH YKEJIAHUE PACIIIH-
PUTH TEMATHKY HAYAJIBHOTO KypCa SKOHOMETPUKHM, BKJIIOUUB TE Pa3/Ie-
JIbI, KOTOPbIE U3y9aroTCsl B MAruCTEPCKUX MIPOrpaMMax OOJIbIINHCTBA
SKOHOMHYECKIX By30B. HoBbiMu siBiisiiorcst riaa 111 «Metox max-
CHMAJILHOIO IPABOIOI00Ms B MOJIEJIAX perpeccun», riiasa 12 «Bpe-
MEHHBIe PAIbl» U riaBa 13 «/IucKpeTHble 3aBUCHMBIE IEPEMEHHbIE 1
HeH3yPUPOBAHHbIE BLIOOPKU».

I'nmaBa 11 comepkuT KparTkoe ONMUCAHUE ODIINEro MeTo/a MAKCHU-
MaJILHOI'O TIPABJIONIOI00UST U JOCTATOYHO MOJAPOOHO PacCKasbiBaeT 00
€ro UCIOJIL30BAHUU B MOJEIAX perpeccur. Mbl He CTABUJIM IEpeJ], CO-
6Oii 1eJIb JIATH TIOJIHOE W CUCTEMATUIECKOE U3JI0XKEHHE ITOI0 METOJI,
KOTOPBIH 10 TPAJIUIMU OTHOCUTCS K TEOPETHYECKON U MPUKJIAIHOMN
craTucTuke. Bosee moapoOHO O HEM MOXKHO IIPOYECTb, HAIPAMED, B
kuurax (Pao, 1968), (Kpamep, 1975), (AiiBazsn u ap., 1983). B To
JKe€ BpeMsl Mbl BBUICIHJIM 3TOT MATEPUaJ B OTACALHYIO IJIaBy, a He
BBIHEC/IM €r0 B IPUIOKEHNE 110 TEOPUU BEPOATHOCTEH U MaTeMaTnde-
CKOI CTATUCTHKE, MOCKOJbKY B JBYX MOCIEIYIONIAX IJIaBaX 3TOT Me-
TOJI AKTUBHO MCIOJIB3YeTCs, U JJI yJI00CTBa BOCIPHUITUS MaTepuaJa
11eJIECOOOPA3HO TIPOYECTH O METOJE MAKCUMAJIBLHOIO IMPAaBIONOA00Ms
HEIOCPEJICTBEHHO IePe]] STUME TJIABAMH.

ImaBa 12 nocesiena JUHAMUYIECKUM MOJIEJISIM ¥ BPEMEHHBIM Psi-
JaM. DTa 0YeHb OOIIUPHAsA TeMAaTUKA U CIYYKUT COJEpKAHUEeM 0O0JIb-
mwux monorpaduii (manpumep, (Hamilton, 1994)). Mer paccmarpu-

'B nanzOM n3zanuu roiasel 11-13 TpeThero uzjanud umeoT Homepa 10-12.
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BaeM IIPOCTEHINNE MOIEIU C PACIPEIETeHHBIMU JIaTaMUd U MOJIe-
JI, B KOTOPBIX IIPaBble YACTU PErPeCCUOHHDLIX YPAaBHEHUI COIEpKaT
3HAYEHUS 3aBUCHUMOIl IIEPEMEHHON B MPEJbLIYIINE MOMEHTBI BpeMe-
HU. 3HAYUTEJIbHOE BHUMAHUE YJEISeTCs MpoDeMaM CTAIMOHAPHO-
CTU ¥ KOUHTEIDAIllUUd BPEMEHHBIX DsisioB. Jlaercs wuzsokeHne MeTO-
jnonorun  bokca—J[)keHKMHCA TOCTPOEHUS MOJIejieil BPEMEHHBIX Dsi-
J10B. KpaTko OIHUCHIBAIOTCS aBTOPEIDECCUOHHBIE YCJIOBHO I'€TEPOCKe-
nacruanble Mojesnn (tak Hasbiaemble ARCH u GARCH mozenn),
CTaBIIINE TOIYJIIPHBIMU B TIOCJIEIHEEe BpEMs IIPU OIUCAHUU (DUHAHCO-
BBIX PBIHKOB.

B mraBe 13 uzydatorcs Mojiesiu, B KOTOPBIX €CTh allpUOPHBIE OI'Pa-
HUYEHUS Ha 3HAYEHUs 3aBUCUMON nepemenHoil. Hampumep, mpu usy-
YEHUU BJIMSHUST KAKUX-TH00 (DAKTOPOB HA BHIOODP M3 HECKOJBKUX AJlh-
TEpHATUB 3aBHUCHAMasl [€PEMEHHAs] B COOTBETCTBYIOIIEH MOJE/N PHU-
HUMaET JUCKPETHOE MHOXKeCTBO 3HadeHuil. OrpaHuveHus Ha 3aBUCH-
MblI€ TIePEMEHHBIE BOZHUKAIOT TAK2Ke IIPU paboTe ¢ IeH3yPUPOBaHHBI-
MU WIN YCEeYeHHBIMU BhIOOpKaMu. [lJist oJ00HBIX MojIesieit MeTo| Hau-
MEHBIINX KBAJIPATOB HE SBJISIETCS a/IeKBATHBIM UHCTPYMEHTOM OIEHU-
BaHWUA U JJIsi TOCTPOEHUSI OIEHOK OOBITHO HCIIOJIB3YeTCsS METO MaK-
CUMaJILHOTO MIPABIOIIOI00MSI.

MBI CcTpeMHJINCh COXPAHUTh KHHUTY KaK yIeOHUK 10 HadaJbHO-
My KypCy 3KOHOMeTpuKH. Halll ombIT mpernojgaBaHusi SKOHOMETPUKN
B Tunabyprckom yauBepcutere, B PoCCHiCKON SKOHOMUYIECKON KO-
Jie 1 B Bricmieit mkojie SKOHOMUKHU II03BOJIsIET HAM PEKOMEHIOBATh
HOBOE M3JIaHMe KHUTU B KadecTBe y4eOHMKa Jisi TOJ0BOrO (IByXCe-
MeCTPOBOI'0) Kypca 9KOHOMETPHUKH Kak JijIs OAKaJaBpOB, Tak U s
MarucTpoB (M3 pacuera 2 daca JIEKIWil U 2 Jaca CEeMUHAPCKUX 3aHs-
Tuii B Hegemo). [Ipu srom Jyist nporpammMbl 6akajgaspuaTa iasbl 11,
12, 13 moryT OBITH OIYIINEHBI, & JIJI MArUCTPOB OHU MOI'YT COCTABUTD
OCHOBY IPOrPAMMBI BTOPOT'O CEMECTPA.

3a BpewMsi, IpoIIeJIiee ¢ MOMEHTa IOSIBJIEHUsI IIEPBOrO W3J1a-
Hug Hamel KHurd, B Poccum ObLIM BBIMYIEHBI [Ba yIeOHUKA IIO
skonomerpuke: C.A. Aiiazsa, B. M. Mxurapsin «[Ipuriagnast cra-
TUCTUKA M OCHOBBI dKOHOMeTpuku» (AifiBassn, Mxurapsin, 1998) u
K. Joyrepru «Bsenenune B skonomerpuky» (doyrepru, 1997). Ilep-
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Bas U3 ITUX KHUT OXBATHIBAET OYEHDb IIUPOKUN KPYT TEM U SIBJISIETCS
dbyHIAMEHTATBHBIM YIeOHUKOM 10 MATEMATHIEeCKOW U IIPUKJITHOMN
CTATUCTHKE M OCHOBAM SKOHOMETPHUKHU. BO BTOpPOil KHHUI'€ M3JI0KEHHE
9KOHOMETPHUKHU IAeTCsl Ha BeChbMa IIPOCTOM YPOBHE, YaCTO HEIOCTa-
TOYHOM [IJIsI IIPOI'PAMMBbI OaKaJiaBpHaTa.

B HoBoM wu3gaHmm Halmeii KHUTH Mbl CTPEMUJIACH COXPAHUTH
KOMIIAKTHOCTb H3JI0KEHHsI U B TO YK€ BpeMsl €ro JOCTATOYHO Bbl-
COKMII MareMaTHdecKuil ypoBeHb. Kak u B IE€pBOM H3IAHUHU, HO-
Bble IJIaBbl CHAOXKEHBI IPUMEPAMU M3 POCCHICKON sKoHOMuKU. Ilo
HalleMy MHEHHUIO, IOfBJICHHE KHUI W yIeOHHKOB II0 3KOHOMETPU-
K€, OPHEHTHPOBAHHBLIX Ha pa3Hble I'PYIIbl CTYIEHTOB M CIEIUa-
JINCTOB, IIOJIE3HO JJIsl PA3BUTHA SKOHOMETPUYIECKOIO OOpa30BaHUsI
B Poccun.

IlepBoe m3manme KHUTH COAEPXKaAJIO OKOJIO 50 yrpakHeHuit. B mo-
HOJIHEHUEe K HeMy ObLI BBIIYINEeH cOOpHUK 3ajad ¢ pemennsimu (Ka-
roies, Ilepecenkuit, 1999). B HOBOM wu3maHum KOJMYECTBO 3ajad
VABOUJIOCH, IPUYEM IOSIBUJIUCH 3aJladM, PeIleHne KOTOPBIX Tpebyer
[IPUMEHEHUsT SKOHOMETPUYECKUX KOMIIBIOTEPHBIX IIaKeTOB. B Oymy-
IIIeEM MBI IJIAHUPYEM BBITYCTUTL BTOPOE u3JaHue COOPHUKA 3a/ad C
pelIeHUsIMA.

OnbIT npernojaBaHusi SKOHOMETPUKHU YOeXKIaeT HAC B HEOOXOIH-
MOCTH OCBOEHUSI CTYJIEHTAMH COBPEMEHHBIX IKOHOMETPUIECKUX KOM-
MIBIOTEPHBIX TAKeTOB. PellleHne MpakTUIecKnX 3aad U IIPOBEIeHIe
HEDOJIBIITNX CAMOCTOSITE/ILHBIX HUCC/IeI0BAHUM, TPeOyommx paboThl ¢
PeabHBIMU JAHHBIMU, CTUMYJIMPYET WHTEPEC CTYIACHTOB K IIPEIMETY
U SIBJISIETCS, Ha HAI B3[JVIsiZ, HEOOXOMMMON KOMIIOHEHTON COBpEeMeH-
HOT'O 9KOHOMETPHUIECKOTO OOPa30BaHMUS.

Tlomumo mobaBiieHMsT HOBBIX IVIaB, OBLIN BHECEHBI HEKOTOPBIE M3-
MEHEHUsI B COIeprKaHMe OTAebHBIX IJIaB MIEePBOr0 M3maHus. B wact-
HOCTHU, BBHUJY OBICTPOI'O Pa3BUTHUsI SKOHOMETPHUIECKOI'O ITPOTrPaMMHO-
ro obecriedenusi nHGOPMAIHS, colepKalnasicsi B npuioxkenun «O06-
30p SKOHOMETPHUYECKUX IIAKETOB», B 3HAUYUTEILHON Mepe ycTrapea,
Y B HOBOM HU3JAQHUU MblI PEIIMIH €r0 CYIIECTBEHHO COKPATUTH. MbI
IMOCTapaJINCh TaKXKe YCTPAHUTDH BBIABJIEHHBIE 38 9TO BPeMs HETOUHO-
CTH U OIEYATKI.
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0Obosrnavernus

B TperbeM uzjiaHuy KHUTH MBI IIEPEIIH B OCHOBHOM K HOBBIM 0003Ha~
qeHusaM B (QOpMYyJiaxX, CTABIIAM 33 ITOCJAEIHUE TOMbI Jie-(haKTO CTaH-
JapTOM B MeXK/IyHapOJHOI SKOHOMETPHYECKOH JuTeparype — KakK B
KHHWTaX, TAK U B HAYIHBIX CTAThbAX. HaMm He yIa/0Ch BbIIEPKATH ITOT
HOBBII CTHJIb BO BCel KHUTE, U II0CJIE JOJITOT'0 U3YYEeHUA JIUTEPATYPbL
U MyYUTEJbHBIX ODCYKJIEHUI MbI IPUIILIM K BBIBOJY, 4TO, K COXKa-
JIGHWIO, HET BO3MOXKHOCTH BBECTU YHUBEPCAJBLHYIO CHCTEMY ODO3Ha-
qennit. [loaTomy BO BTOpOIl TiiaBe HCIIOIL3YETCS «CTapas» CUCTEMA
obo3HauveHuit.

B cymuocTu, euHCcTBEHHAST TTPOOJIEMA [IPU UCIIOJIB30BAHUU HOBOIT
CUCTEMbBI COCTOUT B OTCYTCTBUU yIOOHBIX 00O3HAMEHU JIsI OTKJ/IOHE-
HUIl OT CpeJIHUX 3HAYEHUN.

Wrak, B HOBO# cucreme 0OO3HAYMEHUN BEKTOPBI, MATPHUILI U UX
KOMITIOHEHTBI 0003HAYAKOTCS CJIELYIONUM 00pa30M:

Y1 i1 o Tik
y=|:], X=]": : — n X k Marpuia
Un Tnl 0 Tk OOBbSICHSIONNX TIEPEMEHHBIX,
-y
a BEKTOD OTKJIOHEHW OT CPEJIHUX Y, =
Yn — Y

Emuncreennoe mecTo, riae Mbl OTCTyIaeM OT STOrO IIPABUJIA, —
riasa 2. B sroit riraBe

Y X1 oo Xy
y=1|:1, X=1|: :
Y, X - Xk
Y1 Vi-Y

7 BEKTOD OTKJIOHEHMI OT CPpEJHUX Y, = | . | = :

Yn Yn -Y
Baazodaprocmu
Mui 6aarogapum mnpodeccopa Tunbyprckoro yuupepcurera Aprypa
Ban Cycra 3a IJIOIOTBOPHBIE OOCY2KICHUS MATEPUAJIOB TPETHErO U3-
JaHns KHUTH.
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Msr Giiarogapasl mpodeccopy yaupepcurera r.Jlepen (Besbrust)
Mapuo Bepbuky 3a npeocTaBIeHHYI0 BO3MOXKXHOCTh O3HAKOMUTHCSI C
pykommcbio ero kuuru (Verbeek, 2000).

Bripazkaem 6siaromapraocts npodeccopy C. A. Afisazsiny, B3siBIe-
My Ha cebsi TPy, MPOYECTh HOBBIE IVIABBI KHUTH U CJIEJIABIIEMY PsiT
CYIIECTBEHHBIX 3aMEYaHUl U MOXKeJaHUN JJIsd YJIydIleHus] KadeCcTBa
KHUTH.

Braromapum unena-koppecrongernta PAH U. U. Enuceesy u mpo-
deccopa B.I1. Cypopoa 3a pelreH3upoBaHue JaHHOTO U3AAHNST KHUTH.

M1 Takke 6starogapubl Hatiemy koJsutere A. J1. CiracTHUKOBY, oCy-
IIECTBUBIIIEMY HAyJIHOE PEeJaKTUPOBAHME HOBOI'O U3JIAHMUSI.

Mpbr uckpenne Ojarogapum CTYIEHTOB PoOCCHiCKON IKOHOMUIE-
CKOIl 111KOJIBI, 0cobenHo Muxamita /IpyroBa, KOTopble CBOUM KPOIIOT-
JINBBIM TPYIOM IIOMOLJIN BBISIBUTH HETOYHOCTH U OITEIATKH B IIEPBOHA~
JaIbHOM TeKCTe. Mbl IPU3HATEIbHBI TAK2KE BhITyCKHUIE Poccniickoit
sxoHoMu4eckoit mkosibl E. E. Basmr-00s1, ipeocTtaBuBiieii mpumMep mc-
CJIeIOBaHUS YCTOWIUBOCTUA POCCUUCKUX OAHKOB.

Mpbr Takke OJ1arogapHbBI MPEIOIABATE/IIM CTATUCTUKA U IKOHO-
METPHUKH Pa3/IM9YHBbIX YHUBEPCUTETOB Poccum — ydacTHUKAM PEruo-
HaJIbHBIX CEMUHAPOB IO IIPENOJABAHUIO YKOHOMETPUKNA — 3a I0JIe3-
Hble 00CYKJICHUSI HOBBIX IVIAB KHUTH.

Mpr obsi3ann Hamum kosteram H. B. Tpersskosy, E. B. 'epacumo-
Boit, C. B. TonoBamio 3a mepeBos HoBoro u3manus B cucremy TEX, mpu-
qgeMm romorib H. B. TperbsikoBa BbIxo/mIIa JAJIEKO 38 PAMKHU IIPOCTOTO
nepenabopa Tekcra. bjaromaps ux ycmiansiM HOBOE U3JIAHWE KHUTH
BBIIVISLTUT O0JIee COBPEMEHHO.

Mpr 6uraromapuasl Humepiranackoir opranu3amnui Hay IHBIX HCCIIe-
nosannii (NWO) 3a pUHAHCOBYIO TOJJIEPIKKY HOAIOTOBKH TPETHETO
U3JaHUA HAIe KHUATH.

Hakowneri, MbI canTaemM CBOUM MPUSTHBIM JIOJITOM [OOJIATOJIAPUTH
HenTp sxoHOMHUYECKUX wucCIemoBaHUi THIOypPrcKOro yHUBEpPCHUTETA
(Hunepianapl) 3a BO3MOXKHOCTH CTayKUPOBKHU M HAYYHBIX BU3UTOB,
9TO B 3HAYUTEJILHOM CTEIeHH! CIIOCOOCTBOBAJIO MOABIEHUIO HOBOTO M3-
JTAHUS.

Tunbypr/Mocksa, amnpesb 2000 .



