Hpe,Z[I/IC.HOBI/Ie K TpeTbeMY U3J1aHNIO

TlepBoe n BTOpOE M3JaHUsT HAIIEH KHUTYU OBLIN BBIIMYIIEHBI OOIUM THUPAXKOM
10000 9K3. U JOBOJIBHO OBICTPO PA3OILINCH. DTO MOCIYKIIO OTHON (HO He
F.HaBHOﬁ) U3 IIpUYIUH HaIIUCaHUsA TPEThbEro U3JgaHud. OCHOBHI)IM MOTUBOM IIPO-
JOJIZKEeHUd KHUTH ABHUJIOCH 2KeJIaHN€ PaCIINPUTHb TeMaTUKy Ha4daJIbHOI'O KypcCa
SKOHOMETPHUKH, BK/IIOYUB T€ PA3JIEJbl, KOTOPbIE U3YyYalOTCs B MaruCTEPCKUX
nporpamMmmax 60.HI)H_H/IHCTBa 9KOHOMMHNYECKUX BY30B. HOBbIMI/I ABJIAIOTCA T'JlaBa
111 «Meron MmakcuMaIbHOTO IPaBIOIOIOONS B MOJESIX PErpeccuns, riaaBa 12
«Bpemennsie paibi» u riiaBa 13 «/luckpeTHbie 3aBUCUMbBIE TIEPEMEHHBIE U I1€H-
3ypPUPOBAHHBIE BHIOOPKUS.

InaBa 11 comep:kKuT KpaTKoe OIHUCAHUE ODOIINEr0 MeTOJa MaKCHUMAJBHOI'O
[IPaBJIOIIONOONS U JOCTATOYHO TOAPOOHO PAaCCKa3bIBaeT 00 €ro MCIOJIHL30BAHIN
B MOJIeJisiX perpeccuu. Mbl He cTaBUjIM 1epes; coboil 1ejb JaTh IMOJTHOE U CH-
CTEMaTUYECKOe M3JIOZKEHUE ITOI0 METOJa, KOTOPBIi 110 TPAJIUINH OTHOCUTCHA K
TEOPETUIECKON U IPUKJIAIHON cTaTucTHKe. Bostee mogapobHO 0 HEM MOYXKHO IIPO-
JecTh, HapuMep, B Kuurax (Pao, 1968; Kpamep, 1975; AiiBazsu u ap., 1983). B
TO 2K€ BPEMs MbI BBIJEJIUIN STOT MATEPUAJ B OTJIEJILHYIO IVIABY, & HE BBIHEC/IU
€ro B IIpUJIOZKEeHUE II0 TeOpHuun BepOﬂTHOCTeﬁ U MaTeMaTudecKOoil CTaTUCTHUKE,
[IOCKOJIBKY B JIBYX IOCJIEJIYIOIIUX [VIaBaX STOT METOJ| aKTUBHO HCIIOJIb3yeTCs,
U JIsi yA00CTBAa BOCIHPUSATHSI MaTepUAJa IEJIeCO00PA3HO MPOYECTh O METOJIe
MaKCUMAJIbHOTO IIPABJIONOI00MS HEIIOCPEICTBEHHO [IE€PE] STUMU TJIABAMH.

Inasa 12 mocesiieHa JUHAMAYECKHM MOJIEJIAM ¥ BPEMEHHBIM PsiiaM. DTa
OYeHDb ODIMMpHAs TEeMATHKA W CJAYKUT COMEp:KAHMEeM OOJIbIMNX MOHOTpaduit
(nanpumep, Hamilton, 1994). Mbr paccmarpuBaeM mpocTreiiime MoJIen ¢ pac-
npejie/JIeHHbIMU JlaraMi 1 MOJEJIM, B KOTOPbLIX IIpaBbl€e YaCTU PErpeCCUOHHBIX
YPaBHEHU{ CO/IEPXKAT 3HAUEHUS 3aBUCUMOI IIEPEMEHHOI B IIPEJIBLITY € MOMEH-
Thl BpeMEeHHU. 3HAYUTE/IbHOE BHUMAHUE YAECISIETCs IPODIEMAaM CTallMOHAPHOCTH
U KOMHTErpaluu BpeMeHHBIX psAnoB. Jlaercs uzioxkenue merojosiornn Bokca—
JI>KeHKUHCA TIOCTPOEHUsI MOJIeJIell BPEeMEHHBIX PssioB. KpaTko OnmchIBArOTCS
ABTOPErPECCUOHHBIE YCJIOBHO I'eTEePOCKEIACTUIHbIE MOJEIN (TaK Ha3bIBAeMble

!B pamnom m3zannu riaassr 11-13 TpeThero n3jganus uMerT HoMmepa 10-12.
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ARCH u GARCH wmojenn), craBiiue HOIyJIsIPHBIMU B TIOC/IE/[HEE BPeMsl [PU
onrcann (PUHAHCOBBIX PHIHKOB.

B rnase 13 nzyuarorcsa Mojiesiv, B KOTOPBIX €CTh allPUOPHbIE ONPAHUYIEHUs HA
3HaYeHNs] 3aBUCUMOI mepeMeHHOM. HampuMmep, mpn n3yvueHnn BANSHAST KaKUX-
b0 (HaKTOPOB Ha BBIOOP M3 HECKOJBKUX AJHLTEPHATHB 3aBUCHMAs IT€PEMEH-
Hasl B COOTBETCTBYIOIIEH MOJIE/IN IIPUHUMAET JTUCKPETHOE MHOYXKECTBO 3HAUEHUIA.
Orpannvenusi Ha 3aBUCUMbIE IIEPEMEHHbIE BOSHUKAIOT TAK2Ke IIPU PaboTe ¢ IeH-
3yPUPOBAHHBIMU UJIN YCEUEHHBIMU BhIOOpKaMu. [ljist 110/100HBIX MOIeIel MeTOJ,
HaNMEeHBITNX KBaJIPaTOB He sABJIsIeTCs aJeKBATHBIM NHCTPYMEHTOM OIIEHIBAHMS
U JJIs TIOCTPOEHUsI OIEHOK OOBIYHO MCIOJIB3YEeTCsI METOJ, MaKCUMAJIBLHOI'O MIPaB-
JIOTI010014.

MbI cTpeMuINCh COXPAHUTD KHUTY KaK yIeOHUK 10 HAYAJIbHOMY KYPCY KO-
HomeTpuku. Halrr onbIT npenojiaBanusi 5KOHOMETPUKU B TmjiOyprckoM yHUBED-
curere, B Poccuiickoil aKoHOMIYECKOH MKOJIe U B BhIcIeil 1rkoie SKOHOMUKA
[IO3BOJISIET HAM PEKOMEH IOBATH HOBOE U3J[aHN€e KHUI'M B KAYECTBE YIeOHUKA JIJIs
rOJIOBOTO (JIByXCEMECTPOBOIO) Kypca SKOHOMETPHUKHU KAk JJisi 6aKaJIaBPOB, Tak
U I MArucTpoB (U3 pacdera 2 daca JEKIUi 1 2 daca CeMUHAPCKUX 3aHsITHI
B Hegle0). [Ipu sroM Jyist iporpaMMbl GakasaBpuara riasbl 11, 12; 13 moryT
OBITHL OIYINEHBI, & JIJIT MArUCTPOB OHU MOTYT COCTABUTHL OCHOBY IIPOTPAMMBI
BTOPOTO CEMECTPA.

3a BpeMs, MPOIIIe/IIee C MOMEHTA TTOSBJICHHUS [IEPBOIO M3/IaHus HAIEH KHH-
ru, B Poccnn 6bITH BRIMYTIEHDI Ba yaeOHnKa Mo sKoHoMeTpuke: C. A. AitBassH,
B. M. Mxurapsin «[Ipukiajnasi crarucTuka 1 OCHOBBI 9KOHOMETpHUKHU» (AiiBa-
351, Mxurapsn, 1998) u K. Toyrepru «Bsenenne B sxkonomerpuky» (loyreprn,
1997). TlepBasi u3 9TUX KHUT OXBATHIBAET OYEHb IMUPOKUIT KPYT TE€M U sIBJIAETCS
dyHIaMEHTAJIBHBIM YIeOHUKOM 110 MATEMATHIECKON U IPUKJIAJIHON CTATHCTHKE
¥ OCHOBAM 3KOHOMeTpHuku. Bo BTOpOil KHUTe N3JI0KEHNE SKOHOMETPUKH JTAeTCs
HAa BECbMa IIPOCTOM yPOBHE, YACTO HEJIOCTATOYHOM JIJIst IPOTPaMMBbI HaKaIaBpu-
ara.

B noBoM m3ianuun Haleil KHUI'M Mbl CTPEMUJIUCH COXPAHUTH KOMITAKTHOCTH
M3JIO2KEHUS U B TO K€ BPEMsl €r0 JOCTATOYHO BBICOKUN MATEMATUYIECKUI yPO-
Benb. Kak u B 1E€PBOM U3JAHUU, HOBbIE TUIABbI CHADXKEHBI IIPUMEPAME U3 POC-
cutickoit skoHoMuKHu. [lo HaremMy MHEHUIO, TIOSIBJICHHE KHUT U YIeOHUKOB I10
9KOHOMETPHUKe, OPHEHTUPOBAHHLIX Ha Pa3Hble TPYMIILI CTYJAEHTOB U CIIEITNAJIN-
CTOB, TI0JIE3HO JIJIs Pa3BUTHS SKOHOMETPHYECKOro obpaszoBanus B Poccuu.

[TepBoe m3manue kuuru cojepkajio okosio 50 yupaxkuenuii. B nonosnenne
K Hemy ObL1 BbIyIieH c6opHuk 3aa4d ¢ pemenusivu (Karbies, [lepecenkui,
1999). B HOBOM M3/[aHUN KOJUYECTBO 33129 YIBOUIOCH, IPUYEM MOSBUJIUCH 3a-
Jladu, pereHue KOTOPhIX TpeOyeT MIPUMEHEHNsT SKOHOMETPUIECKIX KOMIIbIOTEP-
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HBIX TIAKETOB. B OyIyIieM Mbl IJIaHUPYEM BBIIIYCTUTH BTOPOE U3IaHne COOPHUKA
33129 C PEIICHUAMN.

OnpIT mpenojaBanusi SJKOHOMETPUKN yOEXKIaeT HAC B HEOOXOIUMOCTH OCBO-
€HUdA CTYJACHTAMH COBPEMEHHBIX SKOHOMETPHUYECKNX KOMITBIOTEPHBIX ITaKETOB.
Pertenne npakTtudeckux 3ajad M [MPOBEIEHHE HEOOJIBIITNX CAMOCTOSTEIbHBIX
UCCIeIoBaHuil, TpeOyIonux paboThl C PeaJbHBIMU JAHHLIMU, CTUMYJIUPYET UH-
Tepec CTYJEHTOB K IPEJIMETY U SBJISETCH, Ha HAIl B3IV, HEOOXOIMMON KOM-
[IOHEHTON COBPEMEHHOI'O SKOHOMETPUUIECKOr0 00PA30BaHUSI.

[Tomumo obaBsieHNs HOBBIX TVIaB, ObLIN BHECEHBI HEKOTOPbIE U3MEHEHUs B
coJiepKaHne OT/E/IbHBIX IJIAB IepBOro m3fanusd. B gacTHOCTH, BBUILY OBICTPO-
ro pa3BUTHSA SKOHOMETPHIECKOI'O IIPOrPaMMHOrO obecriedeHus: MHMOPMAIIUs,
cofiepxKaiasicss B npujaokennn «0030p SKOHOMETPUIECKUX ITAKETOB», B 3Ha-
YUTEJIbHOI Mepe ycTapesna, I B HOBOM H3JaHNW MBI PEIIMJIN €ro CYIeCTBEeH-
HO COKPaTUTh. MbI ITOCTapasiiCh TAKXKe YCTPAHUTH BBIABJIEHHDLIE 38 9TO BPEMs
HETOYHOCTH 1 OIICYaTKMU.

Obosnavenus

B Tperbem m3maHun KHUTH MBI HEPeILId B OCHOBHOM K HOBBIM ODO3HAYMEHUSAM
B dopmyJiax, CTABIIUM 33 IOCAEIHUE TOAbI Je-(HaKTO CTAHIAPTOM B MEXKIIY-
HaPOJHON 9KOHOMETPUIECKON JINTEpPAType — KaK B KHUTAX, TaK M B HAYYIHBIX
cTaThbdX. HaM HE yIaJIOCh BbIJAEP2KAaTb 9TOT HOBBIII CTIJIL BO BCeil KHUI'e, U I10-
cJie JOJITOTO U3YYeHUs JUTEPATYPhl U MYUUTEIbHBIX 00CY?KIEHUI MBI ITPUIILIH
K BBIBO/LY, 9TO, K COXKAJEHNIO, HET BO3MOKHOCTH BBECTH YHUBEPCAIBHYIO CUCTE-
My obosnadennii. [loaroMy BO BTOPON IJlaBe HCIIOJB3YETCsl «CTapasi» CHUCTeMa,
0003HAYEHUIA.

B cymnocru, eauncrBenHast npobJsiemMa IIpU UCIOJIB30BAHUU HOBOI CHCTe-
MBI COCTOUT B OTCYTCTBHUHU YI0OHBIX 0DO3HATEHUI /1T OTKJIOHEHUN OT CPETHUX
3HAYEHU.

Wrak, B HOBOIT crucTeMe 0603HAYMEHNN BEKTOPBI, MATPUIILI U UX KOMIIOHEHTHI
0003HATAIOTCST CJIETYIONNM 00pa30M:

Y1 i1 o Tik
y=|:1], X= : : — n X k Marpuna
Yn Tnl Tk O0BLSICHSIONINX [TE€PEMEHHBIX,

y—vy
a BEKTOP OTKJIOHEHU# OT CpellHUX Y, =

Yn — Y
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EnuncTBenHoe MecTo, Tjie MBI OTCTYIIaeM OT 9TOrO IIpaBuja, — rJasa 2. B
9TOH TIJIaBe

Y X1 oo X
Yn an Xnk
Y1 Yi-Y

U BEKTOD OTKJIOHEHUH OT cpeHux Yy, = | : | =

Yn Yn -Y

baazodaprocmu

Mgt 61aromapum mpodeccopa Tunbyprckoro yausepcurera Aprypa Ban Cycra
3a IJIOJIOTBOPHBIE OOCYKIEHNUS MATEPUAJIOB TPETHErO U3JAHUS KHUI'H.

Mpbr 6saromapusl npodeccopy yuusepcurera T..JleBen (Bembrust) Mapnho
Bepbuky 3a npeocraBieHHYIO BO3MOYXKHOCTH O3HAKOMUTBLCHA C PYKOIHCHIO €ro
kuuru (Verbeek, 2000).

Bripazkaem 6arogapuocts nmpodeccopy C. A. Aftsazstiy, B3siBITIeMy Ha ceOst
TPY/L IIPOYECTh HOBBLIE IVIABBI KHUTU U CAEJIABIIEMY PsJi CYNIECTBEHHBIX 3aMe-
YAHWI U TOXKEJAHUH JJIs yJIydIleHus KadecTBa KHUIH.

Baaromapum wiena-koppecrongenta PAH WM. U. EjimceeBy u npodeccopa
B.1I. CyBopoBa 3a perieH3upoBanue JAHHOIO U3JaHUs KHUI'H.

Masr Takxke Oaromapabl HameMmy Kosutere A. JI. ClracTHUKOBY, OCYIIECTBUB-
[eMy Hay4YHOe PeJaKTHPOBaHUE HOBOI'O U3IAHUS.

Mpbl uckpenHe 6J1arogapuM CTYIEHTOB POCCUIICKON SKOHOMUYECKO MKOJIbI,
ocobenno Muxaniia JIpyrosa, KoTopble CBOUM KPOIIOTJIUBBIM TPY/IOM IOMOIJIN
BBISIBUTH HETOYHOCTHU U OIEYATKHU B IIEPBOHAYAJILHOM TeKCcTe. Mbl Ipu3HaTe/h-
HBbI TakXKe BBITyckHHIEe Poccuiickoit skonommyeckoit mrosbl E. E. Basga-oour,
[IPEJIOCTABUBIIEH TTPUMED UCCIEIOBAHUS YCTOWUIMBOCTU POCCUACKUX OAHKOB.

MpbI Takke 6s1aroJapHbI IPEIOJABATEISIM CTATUCTUKN U SKOHOMETPUKH Pa3-
JIMYHBIX yHUBepcuTeToB Poccuu — ydacTHUKAM PErmoHaIbHBIX CEMUHAPOB TI0
[IPEIOJIABAHUIO SKOHOMETPUKHU — 3a I0JIe3HbIe OOCY2KIeHNs] HOBBIX IVIAB KHUTH.

Mper ob6si3anbr HammM Kojteram H. B. Tperssikosy, E. B. I'epacumosoii, C. B.
TonoBanto 3a mepeBos HOBOro m3manumst B cucremy KATEX, mpwdemM TOMOIIb
H. B. TperbsikoBa BBIXOAMIA JAJEKO 38 PAMKH IIPOCTOTO IepeHabopa TEKCTA.
Bnaromaps nx ycuinsaMm HOBOe M3JaHNE KHUTH BBIVISIUT O0jiee COBPEMEHHO.

Mpbr 6naromapust Hupepianacko#t opraHuzaum HayYIHBIX KCCJIEIOBAHUN
(NWO) sa dbuHaHCOBYIO HOIIEPKKY IIOJIOTOBKU TPETHETO W3JAHUs HAIIeil
KHUTH.
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Hakonern, Mbl cuumTaeM CBOMM HPHUSTHBIM HOJITOM mobjarogaputh LlenTp
9KOHOMHUUIECKUX HccsenoBannii Tunbyprekoro yuusepceurera (Humepnanmbr) 3a
BO3MOYKHOCTH CTa’KUPOBKU U HAYYHBIX BU3UTOB, YTO B 3HAYUTEJHHON CTEIEeHU
CIIOCODCTBOBAJIO TIOSBJICHUIO HOBOT'O M3JAHMUSI.

Tunbypr/Mocksa, anpesb 2000 1.



