MepeiiTn Ha CTpaHuLy C NOJIHOM BepCcuens

ISSN 1993-7601

HQY4YHO-MPAKTNYECKN YKYPHAA

OUKAQAHQOST

OHOMETPUKA

Thaenwtii pedoaxmop

2016, 1.43

AiiBa3zsi Cepreii ApreMbeBUY — JI-p (U3.-Mart. HayK, akaj. (MHocTpaHHbIi uwien) HAH Apmenun, [{eHtpais-
HBII 3KOHOMHKO-MaTeMaTrueckuii uHCcTUTYT PAH (IIDMU PAH); Bricmas mikona skonomuku (HUY BIID);

MocKoBcKas mKojia SKOHOMHKH MI'Y.

3amecmumens 2n1aenozo pedakmopa

Hepecenxnii Anaronmii AGpamMoBuy — 1-p 5koH. Hayk, HY BIID; IIDMU PAH; Poccuiickas 3k0HOMHYE-

ckas mkosna (POILI).

OmeemcmeeHHbLIL cEKpemaps

CaactHukoB Asiekcanap JImutpueBud — xaj. ¢pus.-mar. Hayk, [[DMU PAH.

Ynenwt peoxonnecuu

AucrtoB A. B. — kana. ¢us.-mar. Hayk, Hiwkeropon-
ckuii pumman HAY BIID.

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

Bepouk M. — Ph.D., Illkona meHemxmenTa, Portep-
nam, Hupepmanapr.

Jenucoa U. A. — Ph.D., lleHTp 5KOHOMHYECKHX
1 (pMHAHCOBBIX HCCIEI0BaHuUi U pa3paboTok (L[DDUP);
[IOMU PAH.

Ennceesa U. U. — un.-xop. PAH, 1-p skoH. Hayk,
Coumonoruueckuii utHCTUTYT PAH; Cankr-ITetepOypr-
CKU YHHBEPCHUTET SKOHOMHKH U (PMHAHCOB.
EnnkosonoB P. — Ph.D., Vausepcurer [Tomney ®a-
Opa, bapcenona, Ucnianus; POILL.

Kanropouu I'. I. — xann. ¢us.-mar. nayk, HITY BIIID.
KapaeBapo ®. — n-p Hayk, JKeHeBckuil yHUBEpCH-
tert, lBelinapus.

Kymo6xakap C. — Ph.D., Yuusepcuret mrara Heto-
Hopx B bunremrone, CILIA.

Makapos B. JI. — akan. PAH, n-p ¢us.-mar. Hayk,
1IOMMU PAH; POIII.

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

Muxymesa A. E. — Ph.D., kaun. ¢u3.-mar. Hayk,
MaccauyceTckuii TEXHOJIOTHYeCKUM HHCTUTYT, KoaMm-
opumxk, CLIA.

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

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

Pyn3kuc P. — n-p nayk, IHCTUTYT MareMaTuku U HH-
tdopmaruku, Kaynacckuit yausepcurer, JIutsa.

Cayukun JI. H. — Ph. D., MUnctutyT 93xoHOMuKu PAH.

CycaoB B. U. — un.-xop. PAH, 1-p sxoH. Hayk, MaCTH-
TYT SKOHOMHKH M OPTaHHU3aI[FH IIPOMBIIIIIIEHHOTO TIPO-
u3Boactea CO PAH.

Xapun 0. C. — un.-xop. HAH Benapycu, a-p ¢pus.-mar.
Hayk, bemopycckuii rocynapcTBeHHBIN YHUBEPCUTET;
HUMW npukiaaHelx IpodieM MaTeMaTHKU U UHBOpMa-
tuku BI'Y, benapycs.

Kypnan «IIpukiiagHasi IKOHOMETPHKA» BKJIKYEH B CIUCOK Nepuoanyeckux uzgannii BAK,
PEKOMEHI0BAHHBIX /Il MyOIUKAIIMH Pe3yJIbTATOB IHCCePTANMOHHBIX HCC/Ie0BAHMIi.
OH MHAeKCHPOBaH B ME:KIYHAPOIHBIX 6a3aX HAYYHBIX *KypHaJIOB 10 3koHOMUKe RePEc u EconLit,
a tak:ke B Russian Science Citation Index (RSCI) na niargopme Web of Science.

MepeiTn Ha cTpaHWLy C NOJSIHON Bepcuein»


http://rucont.ru/efd/315701
http://rucont.ru/efd/315701

MepeiiTn Ha CTpaHuLy C NOJIHOM BepCcuens

ISSN 1993-7601

ONOMETRICS

EAppIied E

Editor-in-Chief

2016, vol. 43

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.

MepeiTn Ha cTpaHWLy C NOJSIHON Bepcuein»


http://rucont.ru/efd/315701
http://rucont.ru/efd/315701

MepeiTn Ha cTpaHuLy ¢ NOJIHOI Bepcuein»

APPLIED ECONOMETRICS / NMPUKNAAHAA 3KOHOMETPUKA 2016, 43

OBPA30BAHUE

A. B. Aucros, E. A. AnekcaHgpoBa

PaCHpC,I[GJ'IeHHaH BO BPpEMCHHU «PAa3HOCTHb paSHOCTGﬁ))
Ha OpUMEPEC OLUCHKU OTAA4YU OT JOMOJHUTCIILHOI'O HpO(i)eCCI/IOHaJ'H:HOFO O6y‘lCHI/IH ...... 5

PbIHKU TPYAA

E. B. CemepukosBa, O. A. lemugoBa

Hcnonp30Banue NPOCTPAHCTBEHHBIX JKOHOMETPUYECKUX MOJIEIICH
[IPY TIPOTHO3€ PErMOHATIBHOTO YPOBHS O0€3PA0OTHIIBL . . . . . . o o v v v v e oo oo 29

E. 10. NMonsakosa, J1. U. CMUpHbIX

Huddepennpmanus TpyaoBbIX 10X0I0B
MeEXIy MECTHBIMU paOOTHUKaMHU M WHAWBUAAMHU

NPEANPUATUA

n. A. JleeuHa

[To 3HAKOMCTBY MJIM TIO KOHKYpPCY?
JleueHTpanu3alys MPUHATHS PEIICHUI U CTPATeruy HailiMa
HA POCCHUUCKHX PUPMAX . . .« o o v v v v i vt e e e e e e e e e e e e 73

PUHAHCBbI

0. A. bop3sbix

Kanan 6ankoBCKOTO KpeauToBanus B Poccnu:
ouenka ¢ nomoiplo TVP-FAVAR Momenmu. . . . . . . . . . . . . . . . 96

TEOPUA N METOAONOINA

b. b. emewes, O. A. ManaxoBckasi

KaprorpadmpoBanme BVAR . . . . . . . . ... 118
VYCnoBUS MYONMUKAIIM CTATBH . . « « . o o v v v e e e e e e e e e e e e e e e e e e e 142
Contents CopepxaHue Homepa 3

MepeiTh Ha CTpaHuLy C MOHO BepCcren»


http://rucont.ru/efd/315701
http://rucont.ru/efd/315701

MepeiTn Ha cTpaHuLy ¢ NOJIHOI Bepcuein»

2016, 43 NPUKNARHAA SKOHOMETPUKA / APPLIED ECONOMETRICS

EDUCATION

Andrey Aistov, Ekaterina Aleksandrova

Time-distributed difference-in-differences approach:
The case of wage returns to training . . . . . . . . . . . . ... ... 5

LABOR MARKETS

Elena Semerikova, Olga Demidova
Using spatial econometric models for regional unemployment forecasting . . . . . . ... .. 29

Evgeniya Polyakova, Larisa Smirnykh

The earning differential between natives and individuals
with immigrant background in Russia: The role of ethnicity . . . . . . ... ... ... ... 52

ENTERPRISES

Irina Levina
By connection or by competition?

Decentralization of decision-making and hiring strategies at Russian firms. . . . . . . . . .. 73
FINANCE

Olga Borzykh

Bank lending channel in Russia: A TVP-FAVAR approach . . . . . ... ... ........ 96

THEORY AND METHODOLOGY

Boris Demeshev, Oxana Malakhovskaya

BVAR mapping. . . . . . . . . 118
Guidelines forauthors . . . . . . . . . . .. 142
4 Conepxanue Homepa Contents

MepeiTh Ha CTpaHuLy C MOHO BepCcren»


http://rucont.ru/efd/315701
http://rucont.ru/efd/315701

