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CranuciaaB AHaToJIbeB!

Poccutickasn sxonomuveckasn wrora, Mockea, Poccus

IIpencraBiien 0630p MOMYJISIPHBIX AHIJIOSI3BIUYHBIX YIEOHUKOB 110 SKOHOMETPHUKE. DCCe
BbIpazkaeT KaK MHEHHE aBTOPa, TaK 1 MHEHUS NMEHUTBHIX SKOHOMETPUCTOB, BBIParKeH-
Hble B OIYOJMKOBAHHDBIX PEICH3USIX.

BsBegenne

B nentpe BHUMaHUS JAHHOTO 0030pa — HECKOJIBKO IMIUPOKO U HE OYEHb U3BECTHBIX YIEOHUKOB 110
9KOHOMeTpUKe. B rmociennne ronbl MogBUIACH MaCCa SKOHOMETPUUIECKUX KaK MOHOTrpaduil, Tax
" y4eOHUKOB, U BBIIMYCKATh U [EPEU3JIaBATh KHUIM HA CKOPYIO PYKY CTAJO CBOEro poja Ousme-
com. HeBo3MOXKHO B CBsI3U C 3TUM 00DBATH TY MACCy YICOHUKOB, KOTOPBIC HBIHE ITUPKYJIUPYIOT, U
MBI OIPAHMYUMCH JIUITb HEOOJIBIITNM IIEpEYHEM, OXBATUB U TOIyJsApHbIe B Poccuu, u HE CJIUNIIKOM
[IOTLYJISIPHBIE, HO 3aC/IyKUBAIOIIe BHUMAHUS aJIbTePHATHBBI. B TO »Ke BpeMsi Mbl IIPOUTHOPUPY-
eM y4eOHUKHU, C KOTOPBIMHU HE 3HAKOMbBI MJIA CJIUIIKOM MaJio 3HAKOMBI. Kpome cBoero MueHwus,
MBI TAKXKe IMPUBOJIUM IUTATHI U3 OITyOJIMKOBAHHBIX 0030POB UMEHUTHIX SKOHOMETPHUCTOB, B TO YK€
BpeMsi UTHOPUPYS XBaJleOHbIe MUHHU-PeIeH3un Ha op3alax caMuX yIeOHUKOB M3-3a UX IOIBEP-
JKEHHOCTH OYeBHJIHOMY cMereHuto. [Ipenonaraercs, 9To y U3yvalonero y»ke uMeercs dbarax B
BuJe Ha9aJIbHOTO U, BOBMOXKHO, ITPOME2KYTOTHOT'O KYPCOB 3KOHOMETPUKHU U BJIAJCHUA MaTEeMaTU-
KOl Ha ypOBHE TEXHHYECKOTO By3a. 3aMEeTHUM, 4TO B 0030p HE BOILIN y4eOHUKU U MOHOTpaduu,
BCeIlleJI0 ITOCBAIIEeHHbIEe BPDEMEHHBIM DsAlaM UJIX ITaHE/JIbHBIM JaHHBIM.

QDakTUYecKn Bce BOIIEJIINE B HAIl 0030D MCTOYHUKU SIBJIAIOTCHA TAaK WA HHAYE yIeOHUKAMU
SKOHOMETPUUIECKON TeOpUHU, B Y3KOM WJIU MIUPOKOM CMBICJIE, HE CUJIBHO yTPYKIAIIMUME CeOst
00y YeHNIO SKOHOMETPHYECKO! IIPAKTHKe, eCJU He OpaTh B PAcueT HEMHOTOYUCJEHHBIE YIIPaKHe-
HUsI C PEAJIbHBIMU JIAHHBIMU. FJIMHCTBEHHBIM HCKJIFOUEHHEM, MOXKAJIYH, sBjseTcs yueOHuK bep-
HJITa, WIJTIOCTPUPYIOIUNA METOJbl B KOHTEKCTE KOHKPETHBIX IIPUJIOXKEHUI, HO, K COXKAJIEeHUIO, OH
OTHOCUTEJILHO CTapbIil, UYTO SBJSETCA CEPbE3HBIM HEJOCTATKOM B CBeTE€ OYPHO DPa3BUBAIONIEHCS
3KOHOMETPUYECKON TEOPUN U IIPAKTHUKH.

B 1994 r. Knaiis I'pamkep, upine HobGeneBckuii staypeart, omyO/imKOBaj 0030p JeThIpex yIeOHM-
koB (Granger, 1994), Tpu u3 KOTOpBIX Mbl Takxke obcyzxkgaeMm (I'pun, Tonnbeprep u Issumucon &
Makkunnon). Hapsiiy ¢ 3aciyKeHHOI MOXBaJIb00it €ro 5cce CoAEpPKUT MAcCy KPUTHIECKIX 3aMe-
qanuit. B ocobernnoctn I'pankep 03ab0UYeH TeM, UTO MATEpHUasl <«IPEICTABJIEH C YI0OCTBOM JIJIst
[UIIYIIEro Yy9eOHUK U YUTAIOIIEro KyPC, HEXKEIU PEAJIbHO ale/UInpyeT K IpobeMaM, ¢ KOTOPbIME
crajkuBaercs: npakTtuky. lasee: «Kypc Ha ocHOBe 3TuX y4eOHUKOB IPOU3BEIET CTYICHTOB, Ha-
TaCKAaQHHBIX Ha TEXHUYECKUE aCIIEKTbhI CTaHI[a.pTHOI’I 9KOHOMETPHUKH. .., HO 3TN CTYJACHTHI y3HAIOT
HEMHOT'O [IPO MOJIEJIMPOBAHNE PEAJILHBIX JAHHBIX B YCJIOBHUSAX HEOIPEIEIEHHOCTU CHEITU(DUKAIIANS.
«...Hekoropble HCTOYHUKY TPATAT IPE3MEPHO MHOI'O MecTa Ha 00CyKIeHre abCOFOTHO HepeaJIu-
CTUYHBIX CUTYaIllUl». ... YYeODHUKH HE MBITAIOTCS JATh MOJHYIO KADTUHY U UI'PATH JUIUPYIOMIYIO
POJIb B 00YYEeHUH PO ECCUOHAIBLHOIO COOOIIECTBA. . . ». «AKIIEHT JIeJIaeTCs Ha, JIOTMYECKOM I1oCIe-
JIOBATEJIbHOCTU TEM, HEYKeJIM Ha IIOIBITKE CJIeJIATh TOBECTBOBAHME 3aXBATHIBAIOIINM UJIU [IPUBO-
JIUTH TPUMEPHI JJIsi UJLTFOCTPAIIMA TPYIHOCTEH B HMCIOJB30BAHUNA METOIOB». Kille aBTOp ceTyer

*Astop Gmaromapur Asekcanapa Ilpimiakosa 3a 1ojie3nble 3aMedanus. Llutuposarh Kak: Anarosbes, Cranu-
cnas (2007) «O630p aHTIOA3BIIHBIX yIeOHUKOB IO 9KOHOMETpuKe», KBanTunb, Ne3, ctp. 73-82. Citation: Anatolyev,
Stanislav (2007) “Review of English textbooks in econometrics,” Quantile, No.3, pp. 73-82.

t Axpec: 117418, r. Mocksa, HaxumoBckmii npocnekr, 47, oduc 1721(3). Dnexrponnas noura: sanatoly@nes.ru
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Ha HEJOCTATOYHOE BHUMAaHNE K JUHAMUKE B MOJEINPOBAHNN U BPEMEHHBIM PsiZiaM, IIPUBOJS, Ha-
npumep, Takoii pakT, 4o 0KoJI0 2/3 06beMa TeKCTa MPeBapsIIOT NEePBblii Cepbe3HbI PA3roBOp O
BPEMEHHBIX PSIIAX.

OnuH U3 caMbIX Cepbe3HBIX YIPEKOB B ajpec yuebOHMKOB y ['pamrkepa — 310 MX OTCTaBaHue
OT Pa3BUTHs SKOHOMETPUIECKON Teopuu. V XOTsl NPUUUHBI 9TOIO MOHITHBI (<«IIOCKOJIBKY ObIBa-
eT TPYJIHO ONPeNeNTh, KaK/e HOBOBBEeJEHNs BBIJIEPKAT IPOBEPKY BpPeMeEHEM, a KaKne OKaXKyTCs
JIUIIb MBLIBHBIME IIy3bIPSMU» ), «BOJIBIIMHCTBO HEJIABHO Pa3pabOTAHHBIX METOJOB He JIOJI?KHBI
[IOMEINATLCH B KOHell y4eOHUKa, IOCKOJIbKY YaCTO OHU IIPU3BAHbI 3aMEHUTH 0oJiee pAaHHUE TEXHO-
Jorun». [eficTBUTE/IbHO, BO MHOTUX yueOHUKAX (B YacTHOCTH, y ['prHA) paHHUE TJIaBbI IPOHU3AHBI
dumocodueil paHHUX CTAAUI PA3BUTHA YKOHOMETPHUKHU, TAKOH KaK (PUKCHPOBAHHBIE PErPECCOPHI,
[IPEJIIIOJIOKEHNE O HOPMAJIbHOM PACIIPEJIEJICHUN, OTCYTCTBHE OOCYXKICHUS ITPOOJIEM MAJIEHBKUX
BBIOOPOK U T.J., U CHUTyalls HE OYEHL-TO YJIYUIIAeTCs 10 Mepe mepensianusi kuur. JlobaBum B
STOT TeYaJIbHBIA CIIHUCOK MPODJIEM HEIOHSTHYIO MPUBEPYKEHHOCTD CJIYyYal0 YCJIOBHOW TOMOCKE/ A~
CTUYHOCTHU U IIPEJICTaBeHNEe 00 YCJIOBHOM I'eTEePOCKEJACTHYHOCTA KaK O PEJIKO BCTpedaroneiics
HENIPUSATHOCTH, & TaKKe CIUIIKOM IPUCTAJIbHOEe BHUMAaHUEe K YK€ HeaKTyaJIbHBIM JUHENHBIM CH-
cTeMaM OJHOBPEMEHHBIX ypaBHEHUI ¢ uxX opMmyiaMu Jjisi onpeesaeHus pakTa uaeHTuduImupye-
MOCTH.

K coxanenuro, manuniii ynpek ['psmkepa MOXKHO OTHECTH W KO MHOTHM IMOSBHUBIIUMCS TIOCJIE
1994 r. yuebnukam. Tem He MeHee, HEKOTOPBIE U3 HEJABHO BBIMIEAIINX MACTUTHIE SKOHOMETPUCTHI
HA3BIBAIOT «yIYeOHUKAMU HOBOT'O HOKOJIEHUsI». DTO MPO3BUIIE OTPAXKAET rOpa30 MEHBIIYIO MOJI-
BEP2KEHHOCTh KpUTHKe ['p3H2Kepa, B YACTHOCTU €ro yIPEKOB B KOHCEPBATUBHOCTU U OTCTABAHUM
OT TEOpUU. ITO JIETKO O0bACHUMO, MO0 3TU yueOHUKHU Hucaauch yxke B XXI Beke, u, Kpome TOro,
«C YUCTOTO JINCTay, HE TATOTEs K MATEPUALY CBOUX HpeAbaynux u3manuit. K rakum «yaebHu-
KaM HOBOI'O MOKOJIEHUsI» (Cpein TeX, 9TO MOMaJu B Hall 0030p) MOKHO oTHecTn Xaitamu, Pyyna
u Kemepona & Tpusenu. B To xe BpeMmsi GOJBIMTUHCTBO yIeOHUKOB, KAK OTMETHJI U | paHKep,
XOPOIIIHA CKOPee KaK CIIPABOYHUKY, HEXKEJIN JIEHCTBUTEILHO TOCOOUs JIJIs n3ydeHus npejamera. Bu-
JINMO, TOJIBKO COOCTBEHHBIH OIBIT U YTeHNe OIyOJIMKOBAHHBIX ITPUKJIAIHBIX PADOT MOYKET HAyIUTh
CTYJ/IEHTa MaCTEPCTBY.

Jlasiee MbI IPUBOAUM M30PAHHBIN CIIMCOK yIEOHUKOB U KOMMEHTAPUHU K HUM, CTapasiCh MPUJIEP-
KUBATHCA XPOHOJIOTUU UX BLIXOJA B CBET.

Arthur S. Goldberger. A Course in Econometrics. Harvard University Press,
1991, 437 cTp.

DTOT yYeOHUK IIPUMEPHO COOTBETCTBYET I'0JIOBOM IIPOrpaMMe IIEPBOro Kypca JOKTOPaHTYPhI aMe-
PUKAHCKUX dKOHOMHUUIeCKUX (pakyibreroB. MHTEepecHo, uTo ['panKep B KadecTBe PEKOMEHIAITNN
M3y YaloNIM TEOPHIO COBETYET HadaTh MMEHHO ¢ L oimbeprepa, a 3aTeM MepeKTI0INThCs Ha J[9Bua-
cona & MakkunHoHA. /leficTBUTEIBHO, TIepBasi TPeTh yIeOHUKA ITPEBOCXOHA, OHA 3aMEeYaTeIbHO
pacckas3biBaeT 00 OCHOBHBIX CTATHCTUIECKUX KOHIIEIIINSX, KOHIIEHTPUPYET BHUMAHNE Ha, IIOHITH-
aX (DYHKIIUUA TOTEPDb, O0bACHAET PA3HUILY MEXKJY IMOHSATUSIMU PErPecCUU U JIMHEWHOW ITPOEKIINH,
JOXOIINBO U 0Oe3 MBJINIINECTB paccKasbiBaeT 00 acuMnToTuke. IlepBasi MOJIOBMHA KHHUTH BOODIIE
[IPOU3BOIUT BIeYaTIEHUE «yIeOHNKA HOBOI'O IOKOJIEHUsI», HECMOTPsI Ha I'0Jl BbIX0oAa B cBeT. K co-
JKaJIeHUIO, BO BTOPOI IIOJIOBUHE aBTOPA KaK Oy/ITO IMOAMEHSIOT, U KHUTA CTAHOBUTCS TUTTMIHOM JI7IsT
TOrO IEPUOJA, C UX OECKOHEYHBIM aHAJIN30M KJIACCUYIECKON JIUHEHHON perpeccun ¢ (PUKCUPOBaH-
HBIMH PErpeccopaMy W COOTBETCTBYyIOIIel dumocodueii. VckmouenneM sgBIsI€TCs IT€I€BPAIbHAST
rjaBa 23 npo MyJIbTHKOJUIMHEAPHOCTD, BbIJIEP:KAHHAST B IOMOPUCTHIECKOM (MJIM JIayKe CATHPHYe-
CKOM) TOHe.

JlaJtee onsSTh MIPEIOCTABUM CJI0BO I'p3HKepy [JIst KPUTUKU: « AKIEHT JesiaeTcst Ha KJIACCHIeCKY 0
CTaTHCTUYECKYIO TEOPUIO, a HE CBOMCTBA peaIbHBIX SKOHOMUYECKHX JIaHHbIX. . . ToT dbakT, 4T0 1moj-
IEePKUBAIOTCS TEXHUIECKNE CTOPOHBI CTATUCTUIECKON TEOPHUH, & He SKOHOMUIECKUE ITPUIOXKEHNST,
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ABJIAETCA yHyH_I‘eHHOI'?I BO3MOXKHOCTBIO, I/I6O KOorJga CBA3b BCE-TaKMU €CTb, O6Hapy}KI/IBaeTCH BaKHasl
MHTYULNSA, KaK IpU 00CY2KIEHUN BOIIPOCA CBSA3U CTATHUCTHYECKON M SKOHOMHUYECKOI 3HAUYMMOCTH,
9TO BOBCE OTCYTCTBYeT B JPYIUX yueOHUKax». [ pIHKEp TaKKe »KaJIyeTcs Ha HeJOCTATOUHOe BHU-
manue [oynbeprepa K nH(MEPEHIMH 110 CPABHEHUIO ¢ ApyTruME yueOHuKaMm: «O0CyKIeHne TeCTH-
pOBaHUs UJIET B OOIIMX TEPMUHAX, 8 KOHKPETHBIX TECTOB BBEIEHO MaJjIos.

Hamo ormernTs oTpagHbIil (hakT, ITO HA TPOTSKEHUN YIeOHNKA UaeT 00y<IeHrne TPOrPaMMUPO-
BaHmio Ha sizbike GAUSS mar 3a marom, «C Hyjsy. DMINPUIECKUX IPUMEPOB, IIPaBIa, MOIJIO ObI
OBITH U TTODOJIBIIIE.

Russell Davidson & James G. MacKinnon. Estimation and Inference in Econo-
metrics. Oxford University Press, 1993, 894 cTp.

Jlanublii y4eOHUK IPUMEPHO COOTBETCTBYET HOJIYyTOPAJIETHEHN IIPOrpaMMe HadaJIbHbIX KYPCOB J0K-
TOPAHTYPhI AMEPUKAHCKUX IKOHOMHIECKUX (DAKYJIbTETOB, SBJISETCS 0OJiee MPOJBUHYTHIM, UM
OCTaJIbHDBIE, U JIOJIKEH B OOJIBINENl CTEHeHU CJIy>KUTh CIPABOYHUKOM. TEKCT TPYIEH i OCBOE-
HUsI HEJOCTATOYHO IOJITOTOBJIEHHBIM duTaTesieM. Buedarsienne ['paHikepa: 3TOT yIeOHUK <«HAH-
boJiee aMOUITMO3HBIN U, OYEBUIHO, HanboIee CTPOrnii U UCUIEPILIBAIONINT 13 00Cy K 1aeMbixy». Ero
«TPYJHO YUTATH WA IPOJIUCTATDH C IEJIbI0 HANTH HY2KHBII pe3ysbTar. . . OH HaAlleJIeH Ha U3y dYeHue
9KOHOMETPUUECKOil Teopun, a He Ha 00pabOTKY JaHHBIX WK MojeaupoBanue. Hukakux sMmmnuputie-
CKUX IPUMEpOB He TpeocTaBieHoy. Bukropus 3une-Yosmn (Zinde-Walsh, 1995) ormeuaer, ato
MU3yYaloNue «MOTYT HANTH CJUIIKOM BBICOKMM YPOBEHb abCTPAKIUU, a TEKCT — CJIMIITKOM ILJIOT-
HBIM ¥ JIUIIEHHBIM SKOHOMUYECKUX ITPUMEPOB». 3aTO «KHHUTA MOXKET CJIY?KUTH UCTOYHUKOM TEM
JJIs UCCeIoBaHuily. «IMCKypCUBHDBIN CTWJIb KHUTH UMEET TO IPEUMYIIECTBO, UTO PE3YIbTATDHI
MpeICTaBIeHBI He KaK YHUBEPCAIbHAS MCTUHA, & KaK aCIeKTHl I JdasbHeifnero ngydennst. . . C
JIPYTOif CTOPOHBI, TAKON CTUJIb IIPUHUKAET sICHOCTh, U 6ojiee hopmasibHast (hOpMyIUPOBKa ObLIA
661 GoJiee IIpUBJIEKATEIbHA JJIsI OLIPEJIEIEHHOIO BKycay. B aroii cBsasu Duupio Jlepun (Levin, 1994)
eIy IPERIAET: « ABTOPBI PEIININ OXBATUTH HEKOTOPHIE TEMBI, TI0 KOTOPBIM Y 9KOHOMETPUIECKIX
TEOPETUKOB €IIe HE CJIOKUJICS KOHCEHCYC. . . HuTaTesb J0/KEH OBbIThH IPEIELHO OCTOPOXKEH, Je-
Jlasi OKOHYATEJIbHbIE BBIBOJBI U/UJIM TIPOBO/IsI TIPUKJIAIHBIE UCCIEOBAHNS B 9THX 00JacTsaAX 6e3
JaJIbHENIIel KOHCYAbTAlluA C JINTEPATY PO ».

BuHjie- YOIl 0TMEYAET, YTO B KHUTE «HECKOJIBKO OCHOBHBIX TEM, KOTOPBIM ABTODPBI CJICJAYIOT Ha
[IPOTSZKEHUH BCETrO OOCYKIEHUsI, U KOTOPbIe O0bEIUHSIIOT X MOAXO0M K 00CYKIaeMbIM BOIIPOCAM.
Hanbosee 3aMeTHast U3 HUX — PErpeccusi, B YaCTHOCTHU, JTUHEHHAST PETPECCHUsI. .. ABTOPBI yMeJIo
HCIIOJIb3YIOT T'€OMETPUIO, JIEXKAIIYI0 B OCHOBE OOJIbINIEHl YACTU SKOHOMETPUKH; OHU CUCTEMATHUIe-
CKU CBA3BIBAIOT OIEHKH U CTATUCTUKU C COOTBETCTBYIONIUMU M€OMETPUUECKUMU KOHCTPYKIIUSMU
u 4epe3 rpaduku. pyras moimHas TemMa B KHUTe — WHQEPEHIUs, B YaCTHOCTH, TECTUPOBAHUE
crienucpukaryu. . . B menrpe obcykmenns nHdepeHInn — IMoaX0 aBTOPOB depe3 apeidyrorime mo-
POXKJIAIOIIHIE JIAHHBIE MPOIECCHL. . . DTOT TOIXOJ, TaeT BO3MOYKHOCTH AHAJTU3UPOBATH T'€OMETPUIO
MOIITHOCTH T€CTOB B pA3/IMIHBIX HAIIPABJIEHUSIX. . . ». JleficTBuTenbHO, yuebuuk /spuacona & Maxk-
KUHHOHA 00JIee YeM HaBEPCTHIBAET HEXBATKY 00CyKieHns nHdepeniun LoadbeprepoM, 910 HEYIu-
BUTEJILHO, MO0 TECTHI — UCCJIEIOBATEILCKII KOHEK aBTOPOB. HakoHell, «BBIYUC/INTE/IHbHbBIE ACITEKThI
— ermie ojHa BaxKHas Tema kHuru. C caMoro HavaJia JIEMOHCTPUPYETCsl UHTEPEC K BOIPOCAM BbI-
YUCJIUTE/IBHOM TOYHOCTH, K MIOUCKY JIYUIINX WK 00JIee IPOCTHIX CIIOCOO0B pactera CTATUCTUK U K
BBISABJICHUIO MTPOOJIEM C JIAHHBIMU U WX BJIUSHUS HA YUCJIEHHbIE 3HAUYEeHUs cTaTuCTuK». [locsenmeit
[eJIN CJIY2KUT TJIaBa, mocBsiiennas meromam Monte-Kapiio.

Ete ofun HetocTaToK y4e6HUKOB, O KOTOPOM yIIOMUHAJ [ PIH2KED, & UMEHHO O HEYKEJIAHUU T'OBO-
pUTH 0 1pobjieMax MaJeHbKUX BBIOOPOK, v [I3Buacona & MakkuHHOHA OTCYTCTBYET. SUH Ie- YOJIIIL:
«Hecmorpst na To, ato JIsBumacon n MakKUHHOH COCPEIOTOYEHBI Ha aCUMIITOTUIECKON TeOpu, OHI
PacCMATPUBAIOT ACUMITOTUKY KAK MHCTPYMEHTAPUIl JJIsT TPUOIUKEHUs PACIIPEIeICHUN B KOHEY-
HBIX BBIOODKAX W MTOITOMY OODAIAIOT BHUMAHNE Ha KadecTBO TpuOImKeHuil. OHU yKa3bIBAIOT
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Ha JOCTYITHbIE KOHe“IHOBbI60pO“IHbIe pe3yabTaThbl, pEKOMEHAYIOT HNCIIOJb30BaThb CTATUCTUKHU C HU3-
BECTHBIMU KOHEYHOBBIOOPDOYHBIMU pacipejiesieHusiMu. . . OHU Takke 0OpaIaioT BHUMaHUE, KOUJa
IHoBejeHne B KOHEeYHbIX BbI60pKaX CHJIBHO OTJINYaeTCd OT aCUMIITOTHUYIECKOI Teopuu. . . » HaKOHeL[,
Sunte- YOI YIOMAHAET, 9TO «IIOCJIe TOTO, KaK 0000IEHHbBI METO] MOMEHTOB ITPOAHAIN3UPOBAH,
ABTOPBI O0'bSICHSIIOT, KAK BCE PACCMOTPEHHBIE OlleHKH yMemaroTcs B pamku OMMy. Takoit moaxo/t
npubmKaer KHUry spumacona & MakKMHHOHA K «yIeOHUKY HOBOTO ITOKOJIEHUS».

VY yuebnuka ecTh caiiT: www.econ.queensu.ca/pub/dm-book, a mononenne K KHUre HAXOAUTCS
Ha caiite www.econ.queensu.ca/pub/dm-book/supplement.

William Greene. Econometric Analysis. Prentice Hall, 2-e n3manune, 1993, 791
cTp., 3-e u3gaunue, 1997, 1075 crtp., 4-e uzganue, 2000, 1040 cTp., 5-e U3JaHUE
2003, 1056 ctp.

Vuebuuk ['puna — oqun u3 HanbdoJsee MOMyIAPHBIX, BbIICPXKABIINN HECKOJIBKO U3JAHUI U TTPOIOJI-
JKAIOIINI epens3IaBaThbes (B CIIEYIONEM TO/y BBIXOIUT OYepeHoe, mectoe). Ero oTHOCHTEBHO
JIETKO YUTaTh, OXBAT MaTepuaJsa IMUPOKUNA, METOAbl UJLIIOCTPUPYIOTCS HAa KOHKPETHBIX SMIITpUYe-
CKUX NpuMepax. PaccauTan oH Ha «TPAJUIMOHHBII» KypC JJId CTYJIEHTOB IEPBOTO KypCa JIOKTO-
PaHTYPbl AMEPUKAHCKUX IKOHOMUYIECKUX (haKy/IbTeToB (Bpsij| Jid, IpaB/a, CaMbIX IPECTHKHbIX),
HO BIIOJIHE TOJIUTCHA U Ha 0oJiee PAHHUX dTAIAX U3YUEeHUs] SIKOHOMETPUKH.

Buosb npemocraBum ciioBo I'pamkepy it KpuTukn. « MHOTHME TeMBI TPEICTABICHBI HEKPUTH Y-
HO, MaJIO YJIeJISIeTCs BHUMaHUs IpobjieMaM, BOSHUKAIOIIUM [IPU PeaIbHOM MOJIeTupoBaHuny. ['pan-
2Kep NMPUBOIUT B KAYUECTBE IIPUMepPa CBOUX MpeTeH3uil K yaebnukam nmenno ['puna. Urto kacaercs,
HAITPUMED, CJUIIKOM [T03/JHET0 Pa3roBOPa O BPEMEHHBIX PSJIax M IPUBEPXKEHHOCTH K (DUKCUPOBAH-
HBIM perpeccopam, ['puH, B 9aCTHOCTH, «MJLIIOCTPUPYET MOJIE/b JIMHEHHOW Perpeccuu IoJ0BbIMU
JIAHHBIMU 110 PACIIOJIATAEMOMY JIOXO/y M MEPCOHAJIBLHOMY HOTPEOJIEHHIO, /IO TOTO, KAK HOI00HBIE
JIaHHBIE 00CY XK TAIOTCST», & TAKXKE «COCPEIOTAINBAETCsT HA HECTOXACTUIECKUX PEMPECCOPAax, U JIMIIb
nocJie Hanucanust 25% TeKcTa B MOMEHT BBEJIEHUS CTOXACTUIECKUX PErPECCOPOB 3aK/I0YAET, UTO
OOJIbIIAsT YACTh PE3Y/IHTATOB BCE PABHO BEPHAY.

I'panzkepy Broput Anui Bepa B periensuu va Bropoe usnanue (Bera, 1994): «Eaunuunbie KopHu,
konHTerpamus 1 ARCH — Ha Tekymumit MoMeHT HanboJiee aKTHBHBIE 00JIACTH UCCIEAOBAHUN B 9KO-
HOMETPHUKE, HO OXBAT ITUX T€M HECKOJIbKO Pa30vYapOBBIBACT». Bepa HAXOUT HEKOTOPBIE TOIXO/IbI
y FpI/IHa HECKOJIbKO BBOJIATIINMUI B 38.6J'[y}KI[eHI/Ie, a TaKz>Ke O6Ha.py)KI/IBaeT IIOCBIJIKN HEBEPHBIX CUTI-
HAJIOB HOBUYKAM U TeXHU4YecKue omubKu. KcraTu, Ipuxouioch CIbIaTh aBTOPUTETHOE MHEHUE,
gto OoJsiee o3HUe U3aHUs yuebHuka ['puHa comepkar 60Jbiine omuboK u onedaTok. HekoTopnie
[IPEIOJIABATEIN SKOHOMETPUKH JlaKe IPEIIIOUYNTAIOT BKJIIOYATh B CBOU IIPOrPAMMBbI O0Jiee paHHUE
U3JIaHUA.

B 1o ke Bpems Bepa HaxoauT m HeMaJo TEILIBIX CJOB B ajpec aBropa: «KHura orimdaercs oT
[IPEJIIIECTBEHHUKOB. . . IPU3HAHUEM SIBHBIM 00PA30M HEKOTOPBIX TPYIHOCTEN B SMIIMPUIECKOM I10-
CTPOEHUH SKOHOMETPUIECKUX Mojiesieit. VlcTouHuKY 9Tux TpyaHOCTel — MpOOJIeMbI JAHHBIX, HEBEP-
Hast crenu@UKAIs MOJIeJIell U CTOXaCTUYEeCKUE BO3MYIIEHNS, HAPYIIAIOIINe HEKOTOPbIE CTAHIAPT-
HBIE TTPEJIIIOJIOKEHST>. B KAKOW-TO CTEIeHN 3TOT IMaccak IpoTuBOpednT MHEHHIO [ panxkepa. bepa
2Ke Ha3bIBAeT OYeHb IIOJIE3HON TIJIaBy, HMOCBSIINEHHYIO MPOOeMaM JIAHHBIX, & TAKXKe YTBEPXKIAeT,
YTO «OJIHA W3 IVIABHBIX CHJIBHBIX CTOPOH KHHUI'M — OXBAT HEJUHENHBIX MOJeJell B 9KOHOMETPH-
Ke. .. Briouenne momeneit njst mropannit oueHb meHHO». U, Haxoner, Bepa sakitouaer: «FEcono-
metric Analysis — 09eHb XOpoIlast KHUTa, XOTh U He SIBJISIETCS COBEPIEHHOI. . . Beerma GyteT crop,
KaKune TeMbl JOJI2KHBI BKJIIOYaTbhCA U KaKoit FHY6HHOﬁ OXBaTa OHM JOJIZKHDBI O6.Ha,[[aTb. .. 9Ta KHNI-
ra OXBATBIBAET YK€ MHOT'O T€M, W JIEJIAET 3TO JOCTATOYHO MAcTepcKus. [la, HO MBI-TO XOTesn Ob
BUJIETh UMEHHO COBEPIIEHHBIN yIeOHUK.

Asrop nojepkusaer caiit pages.stern.nyu.edu/ wegreene/ Text /econometricanalysis.htm. B 60-
Jiee mo3aHux usgaHusx npuiaaraercs CD-ROM ¢ manabpiMu u nporpavmmoit LIMDEP. Vmeercs
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COOPHUK OTBETOB HA YIIPAXKHEHUSI.

John Johnston & John DiNardo. Econometric Methods. McGraw-Hill, 1997,
531 ctp.

Jlanuplii y49eOHUK — YeTBEPHOE U3JIAHUE, IPUYEM IEePBbIe TPU BBIXOWJIN 0]l AaBTOPCTBOM OJHOT'O
JKoHCTOHA. DTOT UCTOYHUK TaKyKe IIPUMEPHO COOTBETCTBYET IIPOIPaMMe IIEPBOrO Kypca JOKTO-
pPaHTyPbI AMEPUKAHCKOI'0 9KOHOMUYecKoro dakysbrera. HesoctaTku ero Bce Te »Ke, TUIIUYHbBIE JIJI5T
MHOT'OKPATHO IIEPEn3/aBAEMOI0 yIeOHUKA, O KOTOPBIX NOBOPUJIOCH BhIIIE. ABTOPBI B IPEIUCIOBUN
[IEPEYUCIIAIOT, KaKue TEeMbl HOJIYYMJIN Pa3BUTHE 3a JBEHAJIATH JIET C BBIIYCKA IPEJIbLIYIIEro
U3JIAHNS, U OTPAXKAIOT 3TO B M3MEHEHUSIX TEKCTa (PaKTUIECKU HAIIJIEIIKAMU COOTBETCTBYIOIIETO
maTepuaJia. MHOrne BasKHbIe TeMbI OCBEIeHbl KpaiiHe CzKaTo («raJoroM 1o Esponam» ), u rojsr-
sl JIJIsE O3HAKOMJIEHHUSI C BOIIPOCOM, HO HE U3yYeHHsi BOIPOca (KpOMe, KOHETHO Ke, KJIACCHIECKO
JIMHENHON perpeccun). B3arb Tor ke GyTcrpaln — IPUMEpHO 8 OTHIO/b HE MIHPOKO(MOPMATHBIX
CTPaHUI[ C HEYJAYHON pPaCCTAHOBKON akIleHTOB. /Ipyroii mpumep: BeCch aHAIN3 MaHEIbHBIX JIaH-
HBIX, BKJIIOYasT 33J[a49u, 3aHJI BCEro 23 CTPaHUIlbI, OPOPMICHHBIC B PA3MAIIACTOM CTUJIE.

Ho upegocrasum ciioo layramy Tpumaru (Tripathi, 2000): «Mue sra KHura OveHb HOHPABU-
jiack. OHA BKJIIOYAET HEKOTOPBIE U3 HEJABHO Pa3pabOTaHHBIX SKOHOMETPUUIECKUX METOJIOB 1 UMEET
JOCTATOYHO IMUPOKUI OXBAT, YTOOBI CIYKUTH KaK yIeOHUK, U JOCTATOUHO JeTajieil, YTOObI ObITh
[IOJIE3HBIM CIIPABOYHUKOM. . . >koncTrona u JIuHapo Hamo mos3npaBuTh ¢ HAUCAHUEM OTJIMYHO-
'O MHOTOIIEJIEBOI0 SKOHOMETPHUIECKOT'O TeKCTa». BripoueM, B cBoeil peren3un Tpunartu ormedaer
YPE3BBIYANHYIO CKATOCTH, OTCYTCTBAE HEKOTOPBIX BAXKHBIX C €0 TOYKH 3PEHHS TeM, & TaKyKe
HEKOTOPbIE HEKOPPEKTHOCTU U TUIIOTpadCKUe ONUOKH.

VY yuebnuka umeercs caiit: www-personal.umich.edu/~jdinardo/edition4.html. K kuure npusa-
raeTcs JIUCKETa C UCIIOIb30BAHHBIMU JIAHHBIMU.

Fumio Hayashi. Econometrics. Princeton University Press, 2000, 712 cTp.

Bo muorom k kuure Xaiammu yke HEIIPUMEHHUMa KPUTHKa ['pIHKepa, KACABIIAsICA YIeOHMKOB
B IleJIOM. 3/1eCh HET IPUBEPYKEHHOCTH yCTape/biM KOHIenmusaM. Hampumep, aBTop crapaercst He
JIeJIaTD IIPEJIIIOJIOYXKEHNsT 00 YCIIOBHOM TOMOCKEJACTHIHOCTH KaK 0 HanboJiee mpaBiono00HOM CJIy-
Jae, YeM I'peliaT MHOTHe YIeOHUKHU, U OI[CHKA JIUCIIEPCUOHHON MaTPUIILI CPA3y CTPOUTCI METOIOM,
pODOACTHBIM K YCJIOBHOW T'eTePOCKe aCTUIHOCTU. Y Xafallln perpeccopsl CiydaiiHble ¢ cCaMOro Ha-
vasa. OneHuBanue 1 UHMEPEHIHs CTPOSTCs B paMKax 06obmeHHoro meroa momerTos (OMM),
7 TIOKa3bIBaETCsI, ITO MHOIME 3HAKOMBIE OIEHKN W TECTBI SIBJISTIOTCS JIUITh YACTHBIMU CJIyTIasMHI
OMM. Bce nepeuncieHnoe jiejiaeT KHUTY «yIeOHUKOM HOBOTO TOKOJieHUsi». KoHeTHO, MHOTOE 13
9TOr0 MOXKET ITOKA3aThCA TPYAHBIM JIjIsi OCBOCHUSI MJIM IEPEOCMBICTICHNUsI, HO KaK HaM ITPeICTaB-
JIIeTCs, OHO CTOUT TOTO.

OueHb BayKHO, YTO MTOBECTBOBAHUE COIIPOBOXKIAETCS IMIUPUICCKUMHU ITPUMEPAMHE C JETAJIBHON
IpopaboTKOil, IprIeM MPUMEPDHI UCIO/IL3YIOT He KAKHe-TO CHHTETHIECKNE JaHHbIe, a peajbHbIe,
UCIIOJIb30BABIINECS B OIYOJIMKOBAHHBIX ITPUKJIAIHBIX paboTax. IMIMPUIECKUAE TPUMEPHI PA3HO-
0Opa3HbI, 3/IeCh MCCJIEIOBaHUs W PLIHKA aMEPUKAHCKUX Ka3HAUYEHCKUX BeKceJiell, U ypaBHEHUS
3apIuiaT, u cucTeMbl DYHKIMIA cripoca Ha (HaKTOPBI IPOU3BOJICTBA, U IMIIMPUKH POCTA, U TUIIOTE-
3bI 00 3 (HEeKTUBHBIX PBIHKAX, U MAPUTETa MMOKYIaTeIbHON CIOCOOHOCTH, U CIIPOCa Ha JEeHbIU B
CHIA. .. Ectb onpejie/IeHHBIH YKIOH B CTOPOHY MaKpPOIKOHOMETPHUKHU, HO 3TO JIETKO OOBICHIIETCS
cdepoit uaTepecoB aBropa. VIMeiorcss B KHUTe U SMIUPUIECKUE YIIPAXKHEHUS IJIsi CAMOCTOSTE b
HO#t paboThI, & TaK?Ke MHOYKECTBO yIPAXKHEHUN TEOPETHYECKOTO IIaHA, HEKOTOPbIE C PEIIEHUsIMI
WX OTBETAMU.

Wu Yoit B ceoem o630pe (Choi, 2002), npasia, yloOMUHAET HEKOTOPbIE HEJIOCTATKH yIeOHUKA:
OrpaHmYeHHOE 00CYKJCHIE HEKOTOPBIX BasKHBIX TeM (Hy, TaKOe CBOWCTBEHHO BCEM y4UeOHHUKAM),
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HeXBATKa TO00AOIINX CCHLIOK (JeHCTBUTEIHHO, MMsi XaHCEHA BCILIBIBAET [P OOCYXKJICHUU YIKe
J-recra, Ho He OMM-0IIEHOK U UX CBOHCTB), UTHOPUPOBAHUE HEKOTOPHIX TECTOB (Hy, Ha BKYC U
LIBET. . . HeoOsI3aTeIbHO IIPEIaraeMblil ClIEKTPaJIbHOMEPHBINA TECT HEOOXOIUM B IIOJ00HOM yIeOHH-
Ke)7 OTCYyTCTBHUE OT,[LeJIbHOfI TJIaBbI IO OTHOBPEMEHHBIM YpPaBHEHUAM (B CBETE BBIIIIECKA3aHHOI'O 9TO
MOXKeET ObITh ILIIOCOM ), KDATKOCTb U y30CThb IJIABbI, OCBSIIEHHON ITAHEJbHBIM JaHHBIM (IOXOXKe,
CIIpaBe/IUBBIA yIIPEK) U IIPUBEPIKEHHOCTH TOJBKO II0JXO/ly, OCHOBAHHOMY Ha OJ[HOM yDaBHEHUH,
npu 00CYKICHUH KOMHTErpalun (3aTo, MO HAIlleMy MHEHHIO, 9TO HauboJiee BHITHOE CPEH BCEX
HCTOYHUKOB OOCYZKJIEHHE JIAHHOTO 1ojx0/a). [puaupasick no menodam, Hoil, Tem He MeHee, B
[I€JIOM KHUTY HAXBAJHBAET.

VY yuebnuka Xaitamu ectnb caiir: fhayashi.fc2web.com /hayashi econometrics.htm, co ccplikoit
Ha cailT u3maresis.

Paul A. Ruud. An Introduction to Classical Econometric Theory. Oxford Uni-
versity Press, 2000, 976 cTp.

Ha mam cybbekTuBHBIH B3rIsaA, KHura Pyymna — mambosiee yaadHasi HOMBITKA CO31ATh yIEOHUK,
Oa3UpPyOMMiiCss HA OCOBPEMEHEHHBIX IPUHIUIAX SKOHOMeTpuku. OH JIOBOJIBHO cOAJIAHCUPOBAaH B
moI6OPe TEM U MaTepHasa, BKIIAET U IMINPUIECKUE IPUMEPDI, I TEOMETPUIECKYI0 HHTEPIIPETa-
U0, U CTPOro C(hOPMYJIUPOBAHHBIE OIPEJEICHIS U TEOPEMBI, U KPATKOE PE3IOMe KK I0#l IJIaBbI,
U METOJIOJIOIMYECKHe 3aMeUaHns, U yIpaykHeHusi. HemuHeltHble Mojen 11peob/iaiaioT Kak Hanbo-
Jiee 0bIIMe, a METOJT MAKCUMAJIBLHOTO MIPABIONON00MsT U 0DOOIIEHHBIH METOJ], MOMEHTOB 3aHUMAIOT
[EHTPaJbHOE MEeCTO B KaUeCcTBe MHCTPpYMEHTapusi. Bripodem, MHOIME BaXKHbIE TEMBI BOBCE OTCYT-
cTByioT. Hanmpumep, 6yTcrpan u mpodne MeTO/Ibl, HHTEHCUBHO HUCIOJIb3YIONINE CUMYJIAIINN, TayKe
HE YIIOMUHAIOTCsT. ABTOPErpecCrnoHHbIE MOJIEN 00CYKIAIOTCS, a eJIMHIIHbIE KOPHU M KOUHTErpa-
st — "HeT. TeM He MeHee, IO HAIIIEMY MHEHUIO, 9TOT yIeOHUK HE3ACTYXKEHHO PEKO UCTIOTb3YeTCs
KaK IPENoJIaBaTe/IIMI, TaK W U3y JAIONUMUA SKOHOMETPHUKY.

VY yuebnuka Pyyzma ectb caiit: elsa.berkeley.edu/ ruud/cet. Ha caiire, B wacTHOCTH, HUMEOTCS
JlaHHBIe U TporpamMMbl Ha si3bike MATLAB.

Ron C. Mittelhammer, George G. Judge & Douglas J. Miller. Econometric
Foundations. Cambridge University Press, 2000, 784 cTp.

HasBanne 31010 MacCMBHOIO y4eOHMKA MOYKET BBECTH B 3a0JIyrKJIEHME: OCHOBBI 9aCTO IIPEICTaB-
JISTFOTCST 9EM-TO BPOJie BBOJIHOIO MarepuaJja. TeM He MeHee, 3TOT yueOHUK — HanboJiee TIPOIBUHY-
TBI U TPYAHBIA /s OCBOEHUsI CPEIM BCEX, BOLIEAIINX B JaHHBIA 00630p. OH HallOMUHAET KHULY
Jssucona & MakKHHHOHA, HO €CJIM TOCTEHUE «KOIAIT» BIUIYOb, TO aBTOPHI JAHHOI'O VIeOHUKA
paboTaroT BIIUPD. 1T pPYyAHOCTHL OCBOEHHSI O0YCIaBIMBAETCS HECKOJIBKIMU (PaKTOPaMH.
Bo-11epBhIX, cioga BKJIIOUYEHBI METOMBI, PEIKO MOSBJISIONIMECS B yUeOHUKAX, HAIIPUMED, TEOPUS
SMIIUPUIECKOTO TIPABIONOI00MsI, 0OOOIEHHBINT METO/I MAKCUMAJILHOW SHTPOINN, METOJ, MIUHUMY-
Ma abCOJIFOTHBIX OTKJIOHEHHUI, METOJI KBa3UIIPaBIOION00usI, THOOCOBCKAsT CXeMa U JPYyThe aJiro-
PUTMBI CIMILINHTA, HHPOPMAINOHHO-TEOPETUIECKOE OIIEHUBAHUE, MOJIyIapaMeTpUuKa 1 T.J. HcTb
[JIaBbI, TOCBSIIEHHBIE SKCTPEMAJIbHOMY OIIEHUBAHUIO, HEllapaMeTPUIECKUM MeToiaM u bBaitecos-
ckoMmy aHain3y. O60DIIeHne METOIOB OIEHUBAHMS U MH(MEPEHIINY UIeT JaXKe He BOKPYTI METOo.Ia
MOMEHTOB, a8 BOKPYT HH(OPMAIMOHHO-TEOPETUIECKNX MMOHATHUIN, C OJHON CTOPOHBI, U OIEHUBAIO-
X ypaBHEHHUi, ¢ apyroifi. B KakoM-To cMbIciie 9TO y4eOHUK Hdayke He «HOBOI'O ITOKOJIEHU», a,
BO3MO2KHO, <<6y,ZLyH_T‘I/IX HOKOJIeHI/II';'D)7 €CJIN BpeMd ITOKaXKeT, IYTO IIOAXO aBTOPOB OKaXKeTCA 2KUBYy4.
BO—BTOprX, KHUT'a UMeeT CTATUCTHUYeCKuil u JdaxKe MHOr'Ja I/IH)KeHeprIﬁ VKJIOH. ABTOpr I10JIb-
3yI0TCS TEPMHUHOJIOTHEN, HEIIPUBBIYHOM Jaske OIBITHOMY SKOHOMeTpudyeckKoMy yxy. He cekper, 4o
CTHJIb U I3bIK HAIIMCAHUSI CTATEl y SKOHOMETPUCTOB ¥ CTATUCTUKOB (C MIPUMKHYBIIIUME K HUM UH-
JKEHEepaMI) HACTOJIBKO PA3JIMIHBIN, IYTO HEIIOHNMAHIE BOSHUKAET JarKe KOTJ[a TeMa NCCIIeTOBAHI
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obmiasi. B Kakoli-TO cTeleHn 3TO OTPA3UJIOCh U B JIAHHOM y4eOHUKe.

B-Tperbux, KaK aBTOpP JAHHOI'O 3CCE NOYYBCTBOBAJ HA OIBITE OCBOEHUsI MarepuaJja rjias 12 u
13, aBTOpBI 9aCcTO MOBTOPSIIOTCS, MTEPEKEBBIBAS MHOTOKPATHO OJIHO U TO K€, UCHOJIB3YIOT OYE€Hb
JUIMHHBIE ¥ TPY/HOYUTAEMBbIE IIpeJJIoKeHUs. KcThb omnylienne, 4T0 MOXKHO OBLJIO HAIIMCATH BCE TO
ke camoe Oosiee 3(pPEKTUBHO U COKPATUTH 00bEeM KHUTU pa3a B J(Ba, aDCOJIOTHO HE YKEPTBYS
Ka4eCTBOM.

O6patmmvcst ¥ penensun Amoca Tomana (Golan, 2002), e 3abbiBasi, BupodeM, uro y lomana
HCCJIEIOBATEbCKUE HHTEPECHl OJTM3KN TAKOBLIM aBTOPOB yueOHUKa. «KHHra 3aTparnbaer HEKO-
TOPBIE CYIIECTBEHHbBIE BOIPOCHI JJIs IPUKJIAIHBIX SKOHOMUCTOB, Pa3pabOTUYNKOB SKOHOMUYECKOI
[TOJTUTUKHU, ACIIUPAHTOB U JPYTUX SKOHOMETPUIECKUX TPAKTUKOB. BaykKHO, UTO aBTOPBI TPATSAT 3HA~
YuTeJIbHbIE YCUJIUS Ha 00bsICHEHHE, 9TO €CTh SKOHOMETPUYECKas HayKa. .. XOPOIIa JIX 9Ta KHUATA
JIJISL CTYJIEHTOB U KaK CIPABOYHUK JIJIsl [IPUKJIATHOTO SKOHOMHUCTA U ripakTuka?! OTBer — Ja. 910 OT-
JINYHBII 9KOHOMeTpuUecKuil TekcT. OH 1aeT HeoOXOINMBI SKOHOMETPUIECKUI MHCTPYMEHTAPUIA,
odepumMBas TPYJIHOCTH B aHaju3e JaHHbIX. OH HE TOJILKO IMPEJIOCTABJISIET YATATEII0 HOBEHIIHIE
SKOHOMETPUYECKUE U CTATUCTUYECKHE METOJbI, HO U JIaeT YHU(MPUIIMPOBAHHBIN MOIX0JT K SKOHO-
MeTpPHKE, STUM YIIPOIast CTYJeHTaM ITOHUMAaHNUE U JajibHefiinee npuMenenue. . . OH J0/KeH ObITh
Ha CTOJIe KaXKJI0ro acllipaHTa U IIPaKTHKa.

K yuaebnuky npuiaraercs CD-ROM ¢ nomoHUTEIbHBIM MaTepHaIaM B BUJIE BBOJHOIO MATEPH-
aJla U He BKJIIOYEHHBIX B KHUI'Y IVIAB, C JIAHHBIMU U [POrPAMMAMHU HA SKOHOMETPUUIECKOM SI3bIKE
GAUSS. Ecrs u cama nporpamma GAUSS, Tounee ee Light-Bepcusi, orpannveHusi B KOTOPO Ka-
CAIOTCS B IEPBYIO 0Y€PE/Ib HEBO3MOXKHOCTH HUCIIOJIb30BaTh OOJIBIITNE MAaCCUBBI JAHHBIX. VIMeeTcs
Takxke caiit www.ses.wsu.edu/people/faculty /Mittelhammer/econometricfoundations u oraens-
Hoe 1ocobue ¢ OTBeTaMU Ha 3a/Iatu.

Colin Cameron & Pravin K. Trivedi. Microeconometrics: Methods and Appli-
cations. Cambridge University Press, 2005, 1034 ctp.

JlaHHBII yIeOHUK CHEIUAIN3UPYEeTCs Ha MUKPOIKOHOMETPHUKE, 1, ECTECTBEHHO, B HEIO HE BKJIIOYEH
MaTepuaJl, KaCAIIINCs BPEeMEeHHBIX PsiIoB. Tak dTo M3ydaroleMy 3KOHOMETPUKY 10 YIeOHUKY
Kamepona n TpuBean mpuaercst JOMOJTHATEIBHO BOCIOIB30BATHCS KHATON 110 BPEMEHHBIM PAIaM
U MaKpoIKOHOMeTpuKe. Ham KarkeTcst, UTO JOCTOWHBIM JOIOJHEHUEM OyneT yueOHUK Xaitarru
i ere OoJiee CIIENUAIN3UPOBAHHBIN TOM ['aMUIbTOHA, MJIM 2KE MHOYKECTBO HEILJIOXUX MOHOTDa-
buit.! 3aTo Kax yIe6HUK 110 IMEHHO MHKPO-YaCTH SKOHOMETPUKHI OH IIPEBOCXOJCH. B HEM MOXKHO
HaflTH pa3iesbl, KOTOpble B yIeOHHKAX BOBCE HE IMOABJISAIOTCS WMJIM K€ 3aTParuBalOTCA JIUIID 110
kacarepHOi. Hampumep, 371ech 00CYKIAIOTCS MTOIyIIapAMETPUIECKIE METObI, YNCIEHHAS OIITH-
MU3aIlis, TECThl Ha BBIOOP MOeH, BaiiecoBCKre MeTOIbl, MOJE/N OMIMO0K U3MEPEHUs, MOIEIN
JIUIsI CYETHBIX JAHHBIX (KOHEK aBTOPOB). OUeHb XOPOIIl Pa3/Iesl, IOCBSIIEHHBIN aHAJIN3Y TAHEeJbHBIX
JIAaHHBIX. A B paHHUX IJIaBaX aBTOPBI 3HAKOMSIT YHTATEJEeH C KJIIOUEBBIMA KOHIEIIUSIMUA COBpE-
MEHHOI MHKPOIKOHOMETPHUKHU, TAKUMH KaK €CTECTBEHHBIE SKCIIEPUMEHTHI, OIIEHUBAHUE IIPOTPAMM
u Jp.

B nenasno ony6smkosannoit periensun Jensmn Paitour (Fiebig, 2007) ormedaer, uTo panee sM-
NUPUIECKUE MUKPOIKOHOMUCTBI BBIHYZKJIEHbI ObLIH [0J130BaThCsi MoHOrpadueit Mayranst (Mad-
dala, 1983) u HEKOTOPBIME pa3zeaaMy paHHUX H3faHuil yueonnka ['puna. «Kamepona n Tpusenn
HaJI0 IO3/IPaBUTh C BBIIIYCKOM aJIbTEPHATHBHOI'O MCTOYHUKA JJIsi 9TUX IOJb3oBareseii». Daibur
Tak»Ke IUIIeT: «Pa3es o TunuaHBIX MpobjieMax B JAHHBIX — OTJINIUTE/IbHAsT YepTa KHUTH, KOTO-
pasi TOBBIIAET €€ IPUBJIEKATEIbHOCTh KaK MCTOYHUKA /I CEPhE3HBIX SKOHOMETPUIECKUX IIPaK-
TukoBy. [IpaBma, Paitour xores O6bI BUIETH MOOOJIBITE KOMIIBIOTEPHBIX 3a/1aY B KOHIIE PA3IeJI0B.
Jaee — omarp moxBasia: «Kamepon n TpuBemu Upe3BLIYATHO XOPOIIO YJIOBHJIN COBPEMEHHBIE

1Vuebnuk TaMmibrona, Tak e KaK U Pa3IndHbIe MOHOrpadun, 6yIyT PeleH3HpPOBATECA B GY/IYIUX BBITYCKAX
)KypHaJsa « Keanmuavs.
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TEHJIEHIINN, BeIyIINe SKOHOMETPUKY B IEJOM OT aHAJN3a €IUHCTBEHHOW KPOCC-CEKIUU JIAHHBIX,
[OJIY9E€HHOM CIIydafiHbIM OTOOPOM M 00pabaThIBAEMOl CTAH/IAPTHBIMUA PErPECCUOHHBIMUA METO/1a~
MU, K U30IIPEHHOMY aHAJIN3y HUHTEPECHBIX 3a/1a4, UCIIOJIB3YIOIIIX OOJIbIITINEe MACCUBBI JIAHHBIX, Xa-
PAKTEpU3YIONINe COBPEMEHHYIO MUKPOIKOHOMETPUKY ». VI, HAKOHEIT, KPACOTHOE 3aKII0OUEHUE: «ITa
KHUTA OCTAHETCsI Ha MOEM CTOJIe JJIsi [IOCTOSTHHOTO OOpAIleHus KaK K SHIUKJIONE/ NN, & He 3aiiMer
MECTO CPEeIIN APYTUX KHUT B OMOJIMOTEKe, HEM3MEHHO 0e3 TOJIKY COOMPAIOININX IBbLIbY.

Y yuebnunka Kamepona u Tpusenn ects caiit: cameron.econ.ucdavis.edu/mmabook/mma.html
U oTne/ibHOe npuioKenue “‘Supplement to Microeconometrics: Methods and Applications.”

Ernst R. Berndt. The Practice of Econometrics: Classic and Contemporary.
Addison-Wesley, 1991, 702 ctp.

Haxomner, neobbranbiii yuedHuK BepHaTa, KOTOPHIM, HECMOTPSI HA €r0 OTHOCUTEJILHYIO JIPEBHOCTD,
MBI 3aBepIIaeM JAHHBIA 0030p. DTa KHUTa HanboJiee NMPUOJIMKEHa K HayIHO-TOIYJIAPHON JinTe-
parype, OJlHa BBOJIHAsI IVIaBa IIPO UCTOPUIO KOMIIBIOTEPOB (KOHEYHO, HbIHE He aKTyaJbHAas) Yero
crout! A BcTaBKU ¢ GHOTpadUIMU BBIIAIONINXCA SKOHOMEeTpHCTOB! Brosime Bo3MOXKHO, KAKOMY-
TO MPUKJIAJHOMY TIOJB30BATEI0 9TO MOXKET HUMIIOHHPOBAThH. ABTOD JAHHOI'O 3CCE UMEJ OYeHb
OTpaHUYEHHBI ONBIT OOIEHUS C JAHHONW KHUI'OH, U STOT OUBIT TPYJIHO KJIACCUMDUIMPOBATH KaK
OJ/THO3HAYHO TMO3UTUBHBIN UIN HeraTuBHBIA. [losTOMYy 0OpaTuMcst K MHEHUIO UCCJIEIOBATEIS, TIIA~
TEJIbHO NPOMITYANPOBABIIETO KHUTY.

Sumc Hakamypa (Nakamura, 1992) mumer: «IIpnanna pekoMeHIOBATH 9Ty KHUATY KaK JOIOJI-
HUTEJIBHBII, 8 He OCHOBHOI YYeOHUK KOHOMETPHUKH B TOM, UTO IIPE3EHTAIINST SKOHOMETPUIECKIX
METOJIOB OIEHUBAHUS M TECTUPOBAHUS MEHee CHUCTEMATHUYHA M MeHee IIOJIHO U CTPOI'0 H3JI0ZKe-
HA, YeM IIPE3EHTAIUs B TPAIUIINOHHBIX SKOHOMETPUIECKUX TEKCTaX. .. TeM He MeHee, JII0OOi, KTO
BHUMATEJILHO IIPOJIEPETCSI Uepe3 pas3Jiesibl «CBOMME PYKAMU», MOWMET, UTO IOCJIEI0BATEIEHOCTD
VIPaXKHEHUI ¢ HeperjieTeHueM BOIPOCOB M O0'bsICHEHUI COCTABJISIET AJIBTEPHATHBHBIN MTOJIXO/] K
00y YeHHIO S9KOHOMETPHIECKOM METOI0IOMMH, KOTOPBIA JOJIXKEH 0Ka3aThCst 9(h(PEeKTUBEH, €CIIU U3Y-
A0 UMeeT TOTEHINAI KaK SMINPUIECKUil uccyemoBaresby. lamee Hakamypa npuBogur ceMb
da3 mpaKTUIECKOr0 SIKOHOMETPUIECKOT'O UCCJICIOBAHNS U COODIaeT, YTo yuebHuk bepHara maer
[EHHBI MaTepuaJl Jjis MEeCTH U3 HUX, B TO BPeMs KaK THIIHYHBbIE SKOHOMETPUIECKUE YIeOHUKN
KOHIIEHTPUPYIOTCS Ha TpeX Wil deThipex. CUnuTaeTcs, 9To0 HEKOTOPBIM U3 3TuX a3, 1o 0600IeH-
HBIM HA3BaAHUEM <«HUCKYCCTBO JIEIaTh SKOHOMETPUKY», HEBOZMOXKHO HAYUYUTH, YTO ITO HPUXOJIUT C
OIBITOM. BepHIT, TeM He MeHee, JIeJlaeT TaKyio MHOIBITKY, U Jaxke 60jiee TOro — YIUT UCKYCCTBY
HAXOJIUTH TEMBI JIJISI UCCIIeIOBAHUIA.

Hakamypa 3akiodaer B KonHIie cBoeit periersun: «Het kaurn mogobnoro maciraba 6e3 HegoctaT-
KOB, HO CHJIa 9TOI BO3BBIMIAETCS HaJl ee cjaaboctsamu. [IpakTukyronme SKOHOMETPUCTDI YTy IIiar
CBOE TIOHWMaHWE TIPU KaxKJIoM obtennu ¢ Heit. MHe m0oCTaBUIO YIOBOJILCTBHE ee TpodecTh. OHa
JIeACTBUTE/IBHO yA000unTaeMa U WHOr A 3abaBHa. MeHs OHAa MHOTOMY HaydmIa».

K xuure npuiaraercs (nsituaoiiMosas!) quckera ¢ JaHHbIME. ]IS pacueToB UCIIOJIB3yeTCs CTa-
past DOS-Bepcus makera Micro TSP, a takyke mporpamvma SHAZAM.

3akJIro4YnTeJIbHbIE KOMMeEeHTapuun

B zakiodenne Mbl IPUBOJUM CBOJIHYIO TaOJIUILY, HAIOILYI0 HEKOTOPOE IPE/ICTABIECHUE O TeMaTH-
YeCKOM COJIEP?KAHUU TAHHBIX YIEOHUKOB: «+» O3HATAET «UMEETCHA», «—» — «OTCYTCTBYET», & «F»
— «TeMa 3aTPOHyTa, HO OYEeHb KPATKO M IOBEPXHOCTHO». MBI cTapaymch u3berarb TeM, IO KO-
TOPBIM JIJId BCEX YUYEOHMKOB CTOSIIM OBbI OJHU ILIIOCHI WU OJIHM MUHYCBI. XOTSI BPSJ JIU CTOUT
BOCIIPHHUMATH UHMOPMAIMIO B TabJMIe KaK CIIPABOYHYIO, HOO OHA HE OTParkaeT HU KAadeCTBa
[IPEJIOCTABIIAEMOr0 YIeOHUKAMU MATepUasa, HI COBPEMEHHOCTD ITOIXO0/I0B, BCE 2Ke TI0 Hell MOYKHO
CyIUTHh 00 UX TEMATHICCKOM HAIIOJTHEHUM.
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Tema Go DM Gr JD H R MM CT B
Perpeccnonnas reomerpus — + F F - + — - —
Byrcrpan — + ¥ + - = + + -
()H,eHI/IBaHI/Ie7 OCHOBAHHO€ Ha CUMYJIAIMUAX — — — — — + — —+ —
BaitecoBckne MeTOIBI — — + - - = + + -
YucnenHas onTHMHA3ANNL - — + - 4+ - — + -
Buibop momenn T — ¥ F - - + + -
Anajus naHeJIbHBIX JIAHHBIX - T + o+ o+ o+ — + -
Hemapamerpuaeckne MeTOIbI — — T + - = 4 + -
[Tosrynapamerpudeckue MeTOIbI - - F - - - — + -
Asroperpeccnn + + I — - F
Eiuuntmble KOpHA U KOUHTErPAITUST — + + F o+ - - - —
OMIUPUIECKIE UILTIOCTPATIIH + — + 4+ + + - 4+ 4+

Hakowner, ormeTnm, 9T0 OTHIOJb HE BCE U3 CYIIECTBYIOMMUX yIEeOHUKOB BOILIA B HACTOSAIIUN
0030p. D10 u HavajabHbE Kypchl ['ymxkaparu, Hoyrepru, [Tuamaiika & Pyourdensmna u Croka &
Yorcona, PO KOTOPbIE HaM, B ODIIEM-TO, HeUEro ckazaThb. CyIecTBYIOT MHOXKECTBO HEIJIOXUX,
BUJINMO, yUeOHUKOB CPeJIHEro ypoBHsi, Takue Kak Kuuru Bepbuka (Verbeek, 2004), Bysupumxka
(Wooldridge, 2007), Ixx.Issuacona (Davidson, 2000), ITepaatn (Peracchi, 2000), a Takxke HOBBIIt
yuaebnuk Jssuicona & Makkunuona (Davidson & MacKinnon, 2004). Kpome Toro, skoHOMeTpHKY
MOYKHO YCITEITHO M3Y9IaTh HA MPOMEKYTOTHOM W MPOIBUHYTOM YPOBHSIX, MCIOJB3Ys 0O30pHBIE
CTaTbU B IEPBYIO OYEpE/lb B IIECTH BBHIMYIIEHHBIX ToMax Handbook of Econometrics, a Takxke B
JKypHAJaX, I7ie 0630pHbIE CTATHU BPEMsT OT BPEMEHU MOSIBIISTIOTCSI.
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This is a survey of some popular econometric texts written in English. The essay
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