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[ess Kypca - TO3HAKOMUTD CJIyIIaTeseil ¢ COBpeMEeHHBIMIA METO/IAMU U HJIE0J10-
rueii MUKPOSKOHOMETPUKH, JleJlast OCHOBHOI (hOKYC Ha TMPHJIOKEHUAX (HCC/Ie10Ba~
HUAAX B 00JIACTH SKOHOMUKH TPY/IA, 3/0POBbsi, 00pa30BaHMs, TOJUTUIECKON SKOHO-
MUK U T.71. ). OTjimaue oT TpauinoHHO SKOHOMETPUKHI 3aKJII0IAEeTCA B TOM, 9TO
TPAJIUIINOHHBIE METO/Ibl (JINHEHAs Perpeccusi, HHCTPYMEHTAJIbHBIE [IepEeMEeHHbIE,
MEeTO/IbI PAbOTHI € TTAHEIbHBIME JIAHHBIMHI ) [OJIy9al0T HOBYIO HHTEPIPETAIINIO, KO-
TOpas MO3BOJIAET JIe/IaTh TPUINHHO-CJIEJICTBEHHbIE BBIBOJIBI. 1[0 oKOHYaHMO Kypca
CIyIIATe U TOJIyYaT 3HaHUs, HEOOXOUMbIEe JIJIsd ITOHUMAaHUs COBPEMEHHOM Ipu-
KJIQJTHON SMIIMPUYECKON JINTepaTyphl, a TaKyKe CMOTYT CAMOCTOSTEIHHO (DOpMy-
JITPOBaTh U OTBEYATh HA SMIIMPUUIECKHIE BOIIPOCHI.

[IponoikurenbrHOCTh: 30 aKaIeMIIECKIX TacOB

CopnepxaHue:

(denn 1) Juzaiin smmmpuaeckux ucciaegoBannii. Momens Pybuna. Ouennanue
IPUIUHHO-CJIEICTBEHHBIX CBsI3€il ¢ 9KCIIePUMEHTATBHBIME (KBa3U-9KCIIEPUMEHTATBHBIMN )
nanabIMEA. ToaHoe TecTupoBanne Purnepa.

(denn 2) Mogesin ¢ ycsoBHOl HezaucuMocThio (unconfoundness) u MeTosbl ux
oleHuBaHUs (MITUMHI, perpeccus). BailecoBCKuil 110/1X0/] K OIleHUBAHUIO.

(denn 3) MucrpymenrasbHbie iepeMerHble, Mojieib Aurpucra-lmbenca. Mojenn
C paspbIBHBIM cpeHuM (regression discontinuity), ¢Bsi3b ¢ MHCTPYMeHTAJIb-
HBIMH IIePEMEHHBIMU.

(denn 4) Ianenbuble panuble, Mojesn “pasnoctsb pasnocreir” (diff-in-diff). Kia-
crepu3alyst OMubOK.

(Henn 5) Ciabble HHCTPYMEHTBI, MHOT'O MHCTPYMEHTOB, peryJispusarus. MeTombt
pabotel ¢ “big data”. CBa3b MKy MAIIUHHBIM OOyYeHUEM U SKOHOMETPU-
KOi1.



(ITporpamma HOCHT MpeBAPUTEIbHBI XapaKTep U MOYKET HE3HAYHTEIHHO U3-
MEHSIThCS )

Pekomengauun k cnywatensm:  OKUJaeTCsd, YTO CJIYIIATEM UMEIOT IpPeJCTaBIe-
HEE O CTAHJIAPTHBIX METOJaX SKOHOMETPHUKHU (METOJ| AaHAJIOIHiA, aCUMIITOTHIECKOE
TECTUPOBAHNUE) M 3HAKOMBI C OCHOBHBIMU MOHATUSAME MATEMATHICCKOH CTATHCTUKH
(cocroaTebHOCTD, 3hdEeKTUBHOCTE). Bosbias 4acTb Kypca IMOCBSIIEHa PEMHTED-
MIpeTAIN yKe U3BECTHBIX METOJIOB, TO3TOMY IIPeIBAPUTETHLHOE 3HAKOMCTBO C HIU-
MU CUJIBHO YIIPOCTUT IIOHUMaHUe IpejiMera. st monnmanust 60IbITUHCTBA Uit
U3 Kypca, JIOCTATOYHO MPOCTO HEKOTOPOI KYIbTYyPhl pabOThI C JTAHHBIMH.

JlntepaTypa:

Textbooks:

(a) "An introduction to Causal Inference in Statistics, Biomedical and Social
Sciences"by Guido W. Imbens & Donal B. Rubin (CI);

(b) "Mostly Harmless Econometrics: An Empiricist’s Companion"by Joshua D.
Angrist, Jorn-Steffen Pischke (MHE);

(¢) "Recent Developments in the Econometrics of Program Evaluation"by Guido
W. Imbens & Jeffrey M. Wooldridge (RD);

Papers:

(1) "The Effect of Attending a Small Class in the Early Grades on College-Test
Taking and Middle School Test Results: Evidence from Project STAR"by
Alan Krueger and Diane Whitmore

(2) "Electoral Fraud in Russian Parliamentary Elections in December 2011:
Evidence from a Field Experiment"by Enikolopov R., Korovkin V., Petrova
M., Sonin K., Zakharov A.

(3) "Worms: Identifying Impacts on Education and Health in the Presence of
Treatment Externalities"by Edward Miguel and Michael Kremer

(4) "Evaluating the Econometric Evaluations of Training Programs with Experimental

Data'"by Robert J. Lalonde

(5) "Lifetime Earnings and the Vietnam Era Draft Lottery: Evidence from Social
Security Administrative Records"by Joshua D. Angrist



(6) "Did Securitization Lead to Lax Screening? Evidence from Subprime Loans"by
Benjamin J. Keys, Tanmoy Mukherjee, Amit Seru and Vikrant Vig

(7) "Minimum Wages and Employment: A Case Study of the Fast Food Industry
in New Jersey and Pennsylvania"by David Card & Alan B. Krueger



