IIpeaucinoBue K 1mecromy
N3JIAHUIO

[lepBble 1T U3AAHUN JAHHOW KHUTU OBLIM BBIIYIIEHBI OOIIMM TH-
paxxkom 38000 3x3. B 2001 r. sxkoHOMeTpuKa ObLIa BBEIEHA B CTAH-
JIapT SKOHOMHYECKOT0 00pa30BaHusI, U BOZHUKJIA OCTPas MOTPEOHOCTD
B y4eOHUKaX 10 SKOHOMETPHUKE Ha PYCCKOM SI3BIKE.

B cBssu ¢ aTuM B ocsieqHee BpeMs MOSTBUJIOCH HECKOJIBKO yIe0HNU-
KOB U y4eOHBIX TOCOOMIi TI0 SKOHOMETPHUKE PA3HOIO YPOBHsI, OPDUEHTH-
POBaHHBIX Ha CTYIACHTOB C PA3JIMYHON MaTeMaTU4eCKON HOATrOTOBKOM
(cm., manpumep, (Aitsazsn, 2002), (Esuceesa, 2001a,b), (Bopomunu,
2001), (doyrepru, 2001), (3amkos, 2001), (Kpemep, IIyrko, 2002)).
Harma kaura cogepKuT Kak JJOCTATOTHO CTPOrOe U IOJIHOE M3JI0KEHIe
MaTepuaJia, yIOBJIETBOPSIOIEe CTYJAEHTOB CO CK/JIOHHOCTHIO K MaTe-
MAaTHKe, TaK U 3HAIUTETHHOE KOJTMIECTBO TPAKTUIECKUX MPUMEPOB U
VIIPaKHEHU, MPeTHA3HAMEHHBIX JIJIS TE€X CTYIEHTOB, KOTOPBIX 00JIb-
IIle UHTEPECYIOT TPUKJIATHbIE ACHEKTHl KOPPEKTHOIO WCIIOIbL30BAHUS
9KOHOMETPUIECKUX METOJOB, €M CaMa SKOHOMETPHUIECKAS TEOPHS.

Ilo cpaBHEeHWIO C HPEBIIYIIMM HU3IAHUEM IIPOU3OIILIO0 HEKOTO-
poe u3MeHeHre HyMepaluu IJas. 11aBa 7, MoCBAIIeHHas TOCTYITHOMY
0000IIIEHHOMY METO/Y HAaUMEHDLIITHX KBaIPATOB, BCTABIEHA B KATECTBE
pa3znena 5.3 B I1aBy 5, HEIIOCPEICTBEHHO IIOCJIE PA3JIesia, CoJlepKalle-
I'0 OIIUCaHKE 0O0DIIEHHOI0 METOIa HAaUMEHbINUX KBaaparos. Coorser-
CTBEHHO, HyMepallus IJIaB HauuHas ¢ 8- CABUHYJIACH HA €IUHMUILY.

B c¢Bs31 ¢ mHTEHCUBHBIM pacIupeHneM KOHOMETPUIECKOTO 00pa-
3oBanud B Poccun m3MeHseTcs MOHATHE <«HAYAJBLHOIO Kypca dKOHO-
METpUKU», Bce O0jee MprudInKasiCh K COBPEMEHHOMY COCTOSTHHUIO KO-
HOMeTpHUKHU. B 1ecroe u3nanue KHUTH JH0OABIEHBI TPU HOBBIE TJIABBIL:
13-a «Ilanenbunie nanabiey, 14-g «IIpeaBapurebnoe TecTupoBaHues
1 15-s1 «DKOHOMETPUKA (DUHAHCOBBIX PHIHKOBS.
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Tema «IlanenbHble JaHHBIE» JOIOJHSET KHUTY J0 IIOJHOTO HaGO-
pa TeM, HeOOXOJUMBIX JIJIf HAYAILHOIO SKOHOMETPHYECKOro 00pas3o-
BaHUsl. DTa TeMa 0COOEHHO BarKHA /IS SKOHOMUYIECKUX UCCIIeI0BAHMI
B Poccun, rjie BpeMeHHble psijibl MAKPOIKOHOMUYECKUX JAHHDBIX €I1e
CJINIIKOM KOPOTKHUE /I IIPUMEHEHHS METOJOB aHAJN3a BPEMEHHBIX
PSJIOB.

Tnaser 14 u 15 (nomeuensl *) He BXOIAT B CTAHAAPTHBIA HAGOD
TeM, BKJIIOYAEMbIX OOBIYHO B HAYAJbHBINA KYpPC S9KOHOMETPHUKHU.

Marepunas raaBbl 14 COIEpKHUT BBEJEHHE B HOBYIO WM MHTEHCUB-
HO Pa3BUBAIOILYIOCS 00J1aCTh SKOHOMETPUKHU — TEOPUIO OIEHOK, OCHO-
BaHHBIX HA MPEJBAPUTEIHLHOM O0TOOpe Mojlesieil (pretest-estimators) n
aHaJIM3 dyBCTBUTEJILHOCTU (Sensitivity analysis), B KOTOPOH aKTHUBHO
paboraer ofuH u3 aBTopoB (fn Maruyc). Dra riaBa MOXKeT UCHOJIb-
30BaThCS B IPOJABUHYTHIX KyPCaX SKOHOMETPHKH JIJIsT CTYJIEHTOB C XO-
polieil MaTeMaTHIeCKOil IOJrOTOBKO, KOTOPbIE MHTEPECYIOTCS TEeO-
PETHYECKUMU U IIPUKJIAJIHBIMEA Pa3IeaaMi SKOHOMETPHUKN.

ImaBa 15 mHOCBsIEHA TPUIOKEHUSIM SKOHOMETPHUYECKUX METO-
JIOB K YMCJICHHOMY aHaan3y (bMHAHCOBLIX PBIHKOB. Ha aHrimiickom
SI3BIKE CYINECTBYET OTPOMHOE KOJMYECTBO JIMTEPATYPbI, MOCBSIIEH-
HOHl TEOpUU M SKOHOMETPHYECKOMY AHAJN3y (DUHAHCOBLIX PBIHKOB
(cm., mampumep, (Cohrane, 2001), (Campbell, Lo and MacKinlay,
1997), (LeRoy and Werner, 2001), (Luenberger, 1998), (Mills, 1999),
(Gourieroux, 1997)). Tak»Ke U3/1aHO HECKOJILKO KHUI' HA PYCCKOM sI3bl-
Ke, M3 KOTOPbIX MOxKHO orMeruTb KHuUry (Masorun, 2003). Janunast
rJIaBa MOKET MCIOJIB30BATHLCA B MPOJABUHYTBHIX KypPCax SKOHOMETPH-
KU, OPUEHTUPOBAHHBIX Ha CTYJIEHTOB, HHTEPECYIOIIUXCs TPUKJIAHBIM
9KOHOMETPUIECKNM aHAIU30M (PUHAHCOBBIX PLIHKOB.

B mecroe uznanue Kuuru j1obaBsienbl HOBble yipaxknenus. Oco-
OEHHOCTBIO 3TOTIO U3IAHUS ABJISETCA HAJINIIE KOMIBIOTEPHDBIX YIIPazK-
HEeHUi, JaHHbIE JJIsI KOTOPLIX JIOCTYIHLI B VHTepHeTre 110 ajpecy
http://econometrics.nes.ru/mkp/.

Baazodaprocmu

Mer 6arogapusl mpodgeccopam Tunbyprekoro yausepcureta ApTy-
py Ban Cycry (Arthur van Soest), Teo Heiimany (Theo Nijman)
u Beprpany Menenbepry (Bertrand Melenberg) 3a ux jekmun Ha
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BBIE3IHBIX CEMHUHApPax 10 SKOHOMETPUKE U OOCYKIIEHUs] MaTEPUAJIOB
HOBBIX 14-i1 u 15-if roraB kauru. Met 6siaromapust JImurputo lanuioBy
(Tilburg University) 3a nomorp B moaroroke riasbl 14. Mbl Takzke
6aarogapubl npodeccopam dpuky ['mcenncy (Eric Ghysels, Univer-
sity of North Carolina), ®pancy e Pony (Frans DeRoon, Tilburg
University), FOputo Kabanosy (Université de Besangon) u Buiaau-
mupy Mautoruny (Besnopycckuil rocysaperBenHblil yHUBEpCHTET) 32
IeHHBbIe 00CY2KJIeHUsI MaTepHuaja riaBbl 15.

Mpbr uckpenne OJarogapuM CTYIEHTOB POCCHICKONH SKOHOMUTIEC-
KO IITKOJIbI, KOTOPBIE CBOUM KPOIIOTJIUBBIM TPYIOM [TOMOIJIA BbISBUTD
HETOYHOCTU U ONEYATKHU B IIEPBOHAYAJIBLHOM TEKCTE.

Mpbr obst3anbl npenogasarenio PO Cepreio T'onosanio 3a 1o-
MOIIIb B 11o/IroToBKe Januoro u3nanus. C. B. [ojioBanb Takxke m0b6aBut
HOBBIE VIIPAXKHEHUsI U IOJIOTOBUJI BCE KOMITBIOTEPHBIE YIIPAYKHEHUS.
OH sBJseTcs W OJHUM W3 aBTOPOB HOBOI'O U3JAHUS 33/IAYHHUKA 10
9KOHOMETPHUKE C PENIeHUusIMU 38189 U3 JAHHOIO yJIeOHUKA.

Mpur 61aromapuabl Husiepiiasickoit opraHu3aliuy Hay IHbIX HCCIIe-
nosaruii (NWO) 3a dunaHCOBYIO HOIJIEPKKY MOANOTOBKHU IIECTOIO
U3JIAHUS HAIEH KHUTH.

Haxkoner, MbI canTaeM CBOUM MPUSITHBIM JIOJITOM TOOJIAN0APUTH
Hentp sKOHOMUUYECKUX HUCC/EI0BaHnll THIOYPrcKOro yHUBEpPCHTETA
(Huzepaanpl) 3a BO3MOXKHOCTb CTa’KMPOBKU M HAyYHBIX BU3UTOB,
HOMOIIIb B OPraHU3aIMI BBIE3/IHBIX CEMIHAPOB 10 SKOHOMETPHKE |, ITO0
B 3HAYUTEJILHON CTENEHU CIIOCODCTBOBAJIO TOSBJICHUIO HOBOTO HU3J1a-
HUSI.

Tunbypr/Mocksa, uoub 2003 1.

Mlonpobuyio nabOpPMAIUIO O HpOrpaMMe CEMUHAPOB IO MPEHOIABAHMIO KO-
HOMeTpUKH, KoTopoit pykoBoguT A.Ilepecenknii, Mmoxxuo HaiiTun Ha caiite POIIL
http://www.nes.ru/russian/outreach/workshops/econometrics.htm



