MepeiiTn Ha cTpaHuLy C NOJIHOM BepCcuen»

HQYy4YHO-MPAKTNYECKN XKYPOHAA

OUKAQAHQOST

ISSN 1993-7601

OHOMETPUKA

Tnaenwtii peoaxmop

2017, 1.46

AiiBa3zsin Cepreii ApreMbeBUY — JI-p (U3.-MaT. HayK, akaj. (MHocTpaHHbIi uieH) HAH Apmenun, [{eHtpais-
HBII 3KOHOMHKO-MaTeMmaTnueckuii uHctutyT PAH (IIDMU PAH); Bhicmas mikona skonomuku (HUY BIID);

MockoBcKkas 11Kojia SKoHoMuku MI'Y.

3amecmumens 2nasnozo pedaxmopa

Iepeceuxnii Anaronuii AGpamoBu4 — 1-p >koH. Hayk, HUY BIID; [IDMU PAH; Poccuiickas s3xoHOMuue-

ckas mkosa (POLL).

OmeemcmeeHHbLIL ceKpemaps

CaacraukoB Asekcanap JImutpueBud — xauj. ¢us.-mar. Hayk, [[DMU PAH.

Ynenwt peoxonnecuu

AucrtoB A. B. — kana. ¢us.-mar. Hayk, Hwkeroposu-
ckuii pumman HUY BIID.

Bponckuii b. E. — n1-p ¢us.-mar. nayk, [IDMU PAH.
Ban Cycr A. — Ph.D., TunOyprckuii yHUBEpPCUTET,
Hunepnanppl.

Bepoux M. — Ph.D., lllkona meHemxkmenTa, Porrep-
nam, Hunepmanapr.

Jenuncoa U. A. — Ph.D., lleHTp 5KOHOMHUYECKHUX
1 (PMHAHCOBBIX HCCIEI0BaHuit 1 pa3paboTok (LIDDIUP);
[IOMU PAH.

EauceeBa U. M. — uin.-kop. PAH, 1-p sKoH. HayK,
Cornmonornueckuit unctutyt PAH; Cankr-IlerepOypr-
CKUI YHHUBEPCUTET SKOHOMHKH U (PMHAHCOB.
EnnkosonoB P. — Ph. D., Vausepcurer [Tomney ®a-
6pa, bapcenona, Ucnanus; POIIL.

Kanropouu I'. I. — kanz. ¢us.-mar. Hayk, HUY BIID.
KapaeBapo ®. — n-p Hayk, JKeneBckuii yHHUBEpCH-
tert, llBelinapus.

Kymoxakap C. — Ph.D., Yuusepcurer mrara Helo-
Wopx B bunremtone, CIIIA.

Makapos B. JI. — akan. PAH, n-p ¢us.-mar. Hayk,
IDMU PAH; POIII.

MaxkcumoB A. I'. — kaun. ¢us.-mar. Hayk, Hmkero-
ponckwuii puman HUY BIID.

Mukymena A. E. — Ph.D., xaua. ¢us.-mar. Hayk,
MaccauyceTckuii TeXHOJIOTH4eCKU HHCTUTYT, KoaMm-
opuk, CIIA.

MxurapsH B. C. — 1-p sxon. Hayk, HIY BIIID.

Pyoun 10.B. — n-p skoH. Hayk, npodeccop,
ui1.-kop. PAO, pextop MOITY «Cuneprus».

Pynskuc P. — n-p nayk, Ulnctutyt maremMaTuku u uH-
(dopmaruku, Kaynacckuit yausepcurer, JIutsa.

Cayuxun JI. H. — Ph.D., UncturyT sxonomuxu PAH.

CycaoB B. U. — un.-xop. PAH, 1-p oxon. Hayk, MuacTi-
TYT SKOHOMHKH 1 OpraHu3aniy IIPpOMBIIIJICHHOI'O IIPO-
n3ponctea CO PAH.

Xapun FO. C. — un.-xop. HAH Benapycu, 1-p ¢pus.-mar.
Hayk, bemopycckuit rocymapcTBeHHBIN YHUBEPCHUTET;
HUMW npukiaaHelx IpodieM MaTeMaTHKU U UHpOpMa-
tuku BI'Y, benapycs.

Kypnaa «IIpukiaiHas 3KOHOMETPHKa» BKJIIOYEH B CIIUCOK Nnepuoandeckux nusnanuii BAK,
PeKOMEHJ0BAHHBIX /151 y0JUKALUU Pe3yJbTATOB JHCCEPTALUOHHBIX HCCIIEI0BAHUM.
OH MHIEKCHPOBAH B MEAKIYHAPOJHBIX 023aX HAYYHBIX *KypPHA/I0B 110 3koHOMUKe RePEc u EconlLit,
a taxxke B Russian Science Citation Index (RSCI) na niargopme Web of Science.

MepeiiTn Ha CTpaHuLy C MNOHOW Bepcren»


https://rucont.ru/efd/372692
https://rucont.ru/efd/372692

MepeiiTn Ha cTpaHuLy C NOJIHOM BepCcuen»

ISSN 1993-7601

ONOMETRICS

EAppIied E

Editor-in-Chief

2017, vol. 46

Sergey Aivazian — Central Economics and Mathematics Institute (CEMI RAS), Moscow; National Research
University Higher School of Economics (NRU HSE); Moscow School of Economics (MSE), Moscow.

Vice-Editor

Anatoly Peresetsky — National Research University Higher School of Economics (NRU HSE); Central Econom-
ics and Mathematics Institute (CEMI RAS); New Economic School (NES), Moscow.

Executive Editor

Alexander Slastnikov — Central Economics and Mathematics Institute (CEMI RAS), Moscow.

Associate Editors

Andrey Aistov — National Research University High-
er School of Economics (NRU HSE) branch in Nizhny
Novgorod.

Boris Brodsky — Central Economics and Mathemat-
ics Institute (CEMI RAS), Moscow.

Fabrizio Carlevaro — University of Geneva, Geneva
(Switzerland).

Irina Denisova — Centre for Economic and Financial
Research (CEFIR); Central Economics and Mathemat-
ics Institute (CEMI RAS), Moscow.

Irina Eliseeva — Sociological Institute (SI RAS); Saint-
Petersburg State University of Economics and Finance,
Saint-Petersburg.

Ruben Enikolopov — Universitat Pompeu Fabra, Bar-
celona (Spain); New Economic School (NES), Mos-
COW.

Grigoriy Kantorovich — National Research Universi-
ty Higher School of Economics (NRU HSE), Moscow.
Yury Kharin — Belarusian State University; Research

Institute for Applied Problems of Mathematics and In-
formatics, Minsk (Belarus).

Subal Kumbhakar — State University of New York,
Binghamton (USA).

Valery Makarov — Central Economics and Mathe-
matics Institute (CEMI RAS); New Economic School
(NES), Moscow.

Andrey Maksimov — National Research University
Higher School of Economics (NRU HSE) branch in
Nizhny Novgorod.

Anna Mikusheva — Massachusetts Institute of Tech-
nology, Cambridge (USA).

Vladimir MKkhitarian — National Research Universi-
ty Higher School of Economics (NRU HSE), Moscow.

Yury Rubin — Sinergia Moscow University of Indus-
try and Finance, Moscow.

Rimantas Rudzkis — Institute of Mathematics and
Informatics, Vilnius (Lithuania).

Lev Slutskin — Institute of Economics (IE RAS),
Moscow.

Arthur van Soest — Tilburg University, Tilburg (Nether-
lands).

Viktor Suslov — Institute of Economics and Industrial
Engineering of the Siberian Branch of RAS, Novosi-
birsk.

Marno Verbeek — Rotterdam School of Management,
Rotterdam (Netherlands).

Applied Econometrics is indexed in RePEc (Research Papers in Economics),
EconLit (The American Economic Association’s electronic bibliography)
and RSCI (Russian Science Citation Index) on Web of Science.

MepeiiTn Ha CTpaHuLy C MNOHOW Bepcren»


https://rucont.ru/efd/372692
https://rucont.ru/efd/372692

MepeiiTn Ha cTpaHuLy C NOJIHOM BepCcuen»

APPLIED ECONOMETRICS / NMPUKNAAHAA 3KOHOMETPUKA 2017, 46

OBUWECTBO

G. Besstremyannaya

Measuring income equity in the demand for healthcare

with finite mixture models . . . . . . . . . ... 5
A. B. Mypatuos, T. A. PaTHukoBa

JIMHAMHKa HEYYTEHHBIX JIOXOJI0B
POCCHIMCKHX JIOMAITHHUX XO3SMHCTB . . .« + . v v v v v e e e e e e e e e e e e e 30

OHEPIETUKA

E. M. Oxeros, E. A. lNMonoBa

Cripoc Ha 3JIeKTPOIHEPTHIO U TIOTO/Ia B PETHOHE:!
HEMAPAMETPHUCCKUAN TIOMXOM. « « « v v o o v e e e e e e e e e e e e e e e e e e e e e 55

P. B. Eregha, E. P. Mesagan

Energy consumption, oil price and macroeconomic performance
in energy dependent African countries . . . . . . . . .. Lo 74

PUNHAHCOBbLIE PbIHKA

E. B. CuHenbHukoBa-MypbineBa, A. A. Ckpo60oToB

TectupoBaHue BpeMEHHBIX PSIOB Ha HAJTU4YWE TTy3bIpen
(C IPUIIOKEHUEM K POCCUHCKUM JAHHBIM) . . . . « « o v v o v v e e e e e e e e e e e e 90

MHHOBALIUN

I'. B. Tennbix, A. L. FanumapaaHos
MonenupoBaHuE UHBECTULUN B MHHOBAIIUU B POCCUMCKUX PETUOHAX . . . . . . . . . . . . 104

MAKPO3KOHOMUKA

1. Ali

Estimating the demand for money in Libya:
An application of the Lagrange multiplier structural break unit root test

and the ARDL cointegration approach . . . . . . . . . .. .. ... ... ... ....... 126
VYCIOBUS IMYONMUKAIIAN CTATBH . .+ . o v v v v e e e e e e e e e e e e e e e e e e e e e 139
Contents Copepxanue Homepa 3

MepeiiTn Ha CTpaHuLy C MNOHOW Bepcren»


https://rucont.ru/efd/372692
https://rucont.ru/efd/372692

MepeiiTn Ha cTpaHuLy C NOJIHOM BepCcuen»

2017, 46 NPUKNARHAA SKOHOMETPUKA / APPLIED ECONOMETRICS

SOCIETY

Galina Besstremyannaya
Measuring income equity in the demand for healthcare

with finite mixture models . . . . . . . . ...

Yaroslav Murashov, Tatiana Ratnikova

The dynamics of unrecorded income of Russian households . . . . . .. ...

ENERGY SECTOR
Evgeniy Ozhegov, Evgeniya Popova
Demand for electricity and weather conditions:

Nonparametricanalysis. . . . . . . . . . . . . . . ...

Perekunah Bright Eregha, Ekundayo Peter Mesagan
Energy consumption, oil price and macroeconomic performance

in energy dependent African countries . . . . . . . . ... ... L.

FINANCIAL MARKETS

Elena Sinelnikova-Muryleva, Anton Skrobotov

Testing time series for the bubbles (with application to Russian data). . . . . .

INNOVATIONS
Grigorii Teplykh, Amal Galimardanov

Modeling of innovative investment in Russian regions . . . . . ... ... ..

MACROECONOMICS

Issa Ali

Estimating the demand for money in Libya:
An application of the Lagrange multiplier structural break unit root test

and the ARDL cointegration approach . . . . . . . ... ... .. ... ....

Guidelines forauthors . . . . . . . . ...

4 Conepxanue Homepa

MepeiiTn Ha CTpaHuLy C MNOHOW Bepcren»

Contents


https://rucont.ru/efd/372692
https://rucont.ru/efd/372692

