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NEBATAA MEXXAYHAPOQHAS! KOH®EPEHLINA

«GCoBpeMeHHbINi IKOHOMETPU4ECKMIi
WHCTPYMEHTAapHii N ero NpunoXXeHnsa»

(IX International Conference
“Modern Econometric Tools
and Applications — META2022”)

¢dopmare nporwia Jessras mexayHnapoaHas kKondepeHuus «CoBpeMEHHBIH YJKOHOMETPHUIECKHUIT UH-

cTpymenTapuii u ero npuinoxkenus» (Modern Econometric Tools and Applications — META2022).
Ha xondepenuuio 610 npuciano 6osee 40 mokinanoB npumepHo oT 70 yemosek. [IporpaMMHBIM KOMH-
TeTOM BO IaBe ¢ npodeccopom A. A. Ilepecenkum ObuT0 0TOOpano 29 nokiamoB. B pesynsrare, ¢ yue-
TOM MPHUIIANIEHHBIX JOKJIAJYMKOB, HA MJICHAPHBIX CECCHIX M CEKIMOHHBIX 3acCeAaHusX KOH(EpPEeHLINU
ObUTO 3acimymaHo u o0cyxaeHo 34 nokmnana, BkiIodas 60-MUHYTHbBIE BhICTyIUICHHS. Cpenu y4acTHUKOB
koH(pepennun (6osee 90 yenoBek) ObUTM MPEMOAABATEIA U HCCICAOBATEIN BEAYIIHNX YHHBEPCUTCTOB
U Hay4YHO-UCCIIEA0BATEIbCKUX CTPYKTYP, B UX uncie: University of Sydney (ABctpanus), Imperial College
Business School (Benukoopuranus), MI'Y umenu M. B. JlomoHocoBa, MOCKOBCKast IIKOJa SKOHOMHKH
MI'Y, Poccuiickas sxkonomuueckas mikona (POII), LenTp sxoHOMIUYECKHX U (PUHAHCOBBIX MCCIECOBAHUI
u pazpabotok POII (IIDDUP), [lenTpanbHblii skoHOMUKO-MareMarndeckuii unctutyT PAH (LIDMU), UCL
School of Slavonic and East European Studies (Benukoopuranus), HUY «Beiciias mikona 5JKOHOMUKH»
(HWY BIID), University of Copenhagen ([lanust), Poccuiickas akanemusi HapogHOTo X035iCTBa U rocyaap-
ctBeHHOH ciyx0b1 ipu [Ipesunenre PO (PAHXul C), Cankr-IlerepOyprekuii rocynapCcTBEHHBIN YHUBEPCH-
teT (CIIOI'Y), MHCTUTYT SKOHOMHUKH U OpTraHU3aLUH MIPOMBIIIIeHHoro mpou3soacTea CO PAH (MDOIIII),
Stanford University (CLLIA), Ilenrpanbusiii 0ank Poccuiickoit ®enepaunu (LIb PO) u ap.

[Inenapubie ceccuu oTKpbUIMCH BhicTyILIeHneM P. M. 6parumosa (Imperial College Business School,
CEBA CII6I'Y), coaropsl: R.S. Pedersen (University of Copenhagen) u A. A. Ckpo6ortoB (PAHXul'C,
CEBA CIIoI'Y), “Market Efficiency, Volatility Clustering, Crises, Structural Breaks, and Beyond: 5 Years
After”. B noknaze ObUIO OKa3aHO, YTO MHOTHE KIIFOYEBBIC IEPEMEHHbIE B pUHAHCAX, YKOHOMHUKE H YITpaB-
JICHUH PUCKAMHU JIEMOHCTPHPYIOT HEJTMHEHHYI0 3aBUCUMOCTb, HEOITHOPOAHOCTD M TSAXKEIOBECHOCTb, YTO MO-
JKET ¢cesIaTh MPoOIeMaTHYHBIMY aHaH3 (He)3()(DEKTUBHOCTH, KITACTEPU3AIIMH BOJIATHIBHOCTH U IIPOTHO30B
Ha YKOHOMUYECKUX U (DMHAHCOBBIX PHIHKAX C MCIOJIb30BAaHUEM TPAJULUOHHBIX MTOJXOJOB.

SIpxkuM ¥ SMOLIMOHANBHBIM ObLIO MiIeHapHOe BoicTymuieHue /1. ®antammuau (MocKoBcKas 1Ko 3Ko-
Homuku MI'Y) “Crypto-Coins and Credit Risk: Modelling and Forecasting Their Probability of Death”, no-
CBSILIIEHHOE MOJICJISIM MIPOTHO3a CMEPTH KPUIITOBAIIIOT, IOCTPOCHHBIM ISl O0JIee YeM JIBYX ThICSIY KPUIITOBA-
mot 2015-2020 rr. Moznenu, oCHOBaHHbBIE Ha city4daiiHom Oiysxaannu uiu Markov Switching-GARCH(1,1),
OKa3aJIMCh JIYYIIMMH JJIsl BHOBb CO3JJAHHBIX BAJIIOT, TOTIA KAK MOZEIN KPEIUTHOTO CKOPHHTA K METO/IbI Ma-
IIMHHOTO OOYYEHUS JaBajy JIy4IllUe IPOTHO3BI IS «CTapBIX».

[Tnenapusiit noknax A. b. IIpoxoposa (University of Sidney, CEBA CIIoI'Y) “Machine Learning Attack
on Illegal Trading” (B coaBropcte ¢ R. James u H. Leung, University of Sidney) 6bu1 mocBsitiieH pa3padboraH-
HOW aBTOpaMH aIallTUBHOMN CTPYKType, OOHAPYKUBAIOIIEH HE3aKOHHOE TOProBoe noseneHue. [ [peanoxeHHbIi
(¥ IpOBEpEHHBIH Ha MPAKTHKE) AITOPUTM OCHOBAH Ha pacrio3HaBaHUK 00pa3oB, He TpedyeT A0CTyIa K IO/-
TBEPK/ICHHBIM HE3aKOHHBIM TPaH3aKIMsIM JIJIsi 00y4eHUsl, HO 00ecreYrBaeT 3HAUNTEIIbHbIC YIIyUIICHHUs
10 CPaBHEHUIO C aJBTEPHATUBHBIMU MOIXOIAMH.

C 15 mo 17 cents0ps 2022 roma Ha momiaake Hmwxkeropoackoro kammyca HUY BIID B ounom
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MHoro BOIIPOCOB U 00CYKISHHIA BRI3BAIIO TUIeHAapHOE BhIcTyIuIeHue U. A. Jlenucosoii (POLL, MI'Y,
I5MMN) u H. A. Bapuomkuna (LIDPUP) “Impact of Foreighn Trade Shocks on the Welfare of Russian
Households: Microsimulation Analysis”. ABTOpsI H3y4rIIH, KaK KoJeOaHHs IIeH Ha HEKOTOPHIE TOBApHI Iep-
BOM HEOOXOAMMOCTH BIIMSUTH HA OJIAar0COCTOSIHUE PAa3HBIX TPYIIIT POCCHHCKIX JOMOXO3AHCTB. [Ipn BBITIONHE-
HUH OLIEHOK HCIOIB30BAJICS MUKPOMOAEIUPYOLINN TIOAX0M, C IpUBICUEHNEM AaHHbBIX «Poccuiickoro Mo-
HUTOPHHTA SKOHOMHYECKOTO TTOJIOXKEHHUS 1 340poBbs Hacenenns HIY BIIID» 3a 2020 1.

3HaUNTETHHOE MECTO B IIPOTpaMMe OBLIO OTBEIEHO padoTe TEMAaTHIECKUX CEKIUH, TAe 00CYKAACs IITH-
POKHI CHIEKTP TEOPETHUECKHUX U MPHUKIIATIHBIX BOMPOCOB SKOHOMETPUKH.

B cexiwmu Spatial Economics ObUTH 3aCayIansl 1 00CYKICHBI JOKIAIBI, CBA3aHHBIC C HCIOIb30BAHHEM
HHCTPYMEHTApHsI POCTPAHCTBEHHON SKOHOMETPHKH:

* bop3eix K. A. (PAHXuI'C) “Spatial Analysis of University Graduates’ Propensity to Migrate
Between Russian Regions”;

* Konomak E.A. (MDOIIIT) “The Urban System of Russia 1991-2020;

* Jlemumora O.A. (HUY BIIID, Mocksa) “Changes in the Consumption Structure of Russian
Households During and After the COVID Epidemic: A Regional Analysis”;

» Hsaxuenko T.10. (PAHXul'C) “The Impact of Natural Resource Endowment on Income Inequality
in Russian Regions: Econometric Evaluation”;

» Taneesa E.A. (PAHXuI'C), T'opnees /1. C. (PAHXuI'C) “Analysis of Regional Specifics
of Competition in the Retail Market of Petroleum Products in the Russian Federation”;

* boxeuxoBa A. (PAHXuI'C), IxxyukeeB Y. (PAHXul'C) “Human Capital and Economic Growth
in Russian Regions”;

* 3emios C.II. (PAHXuI'C), Muxaiinos A.A. (PAHXul'C) “Entrepreneurship Policy and SME
Development During Pandemic in Russia”.

[upoxuii Kpyr BOIPOCOB, CBA3AHHBIX C 3MIMPUIECKUMH OLleHKaMHu nesitenbHocTH ¢upm, HIOKP,
3¢ PEeKTUBHOCTHIO M SKOHOMHYECKHM POCTOM, OBUT 3aTPOHYT B NOKIanax cexunu Firms, R&D, Efficiency,
Growth:

* beccrpemsnnas . E. (HUY BIIID, Mocksa), Dasher R.B. (Stanford University), 'oioBans C. B.
(POII) “Heterogeneous Relationship Between R&D Intensity and Growth of Japanese Innovative
Firms: A Quantile Regression Approach”;

» bBannukosa B.A. (MI'Y), Mapkosa O. A. (MI'Y, PAHXul'C) “Technical Efficiency in the Russian
Textile Industry: The Role of Digital Platforms”;

» bapunosa B.A. (PAHXuI'C), Lapesa 10.B. (PAHXuI'C) “Do SMEs Really Matter?
Entrepreneurship, Innovation and Economic Growth”.

OMITMPUYECKAM OIIeHKaM B OaHKOBCKOM ceKTope Oblila mocBAmeHa cekuus Banking Sector:

» bBannmnkosa B. A. (MI'Y) “Information Content of Monetary Surprises in the Emerging Economies
(in the Case of the Bank of Russia)”;

» Topommmor A A. (HWY B3, Mockga), Coxonos B. H. (MU3®, HY BIIID, Mocksa) “Banks’
Performance After a Policy Rate Shock: The Role of Interest Rate Sensitivity”;

* Homak A.E. (b P®, HUY BIIID, H. Hosropox), lymsrun A.T. (b P®, BIID, H. Horropon),
Buxapes I1.JI. (LIb P®, H. Hosropon) “Monetary Policy and Inequality: Estimated THRANK
Model”;

* Bexupona O.A. (PAHXul'C) “Determinants of Risk, Profitability, and Probability of Default
for Russian Banking Sector”;

¢ CemenoBa M. B. (HNY BIIID, Mocksa), [Torora IT. A. (HUY BIIID, Mocksa) “Time to Extend
Credit? Bank Credit Lines During the Covid-19 Pandemic in Russia”;

* Kpamxos B.A. (b P®, HY BIIID, H. Hoeropox), Makcumos A.T. (HWY BIID, H. Hoeropon)
“Monetary Policy Surprises & Yield Curve in Russia”.

142 | Hayunas Xu3Hb Scientific life



APPLIED ECONOMETRICS / NMPUKNAAHAA 3KOHOMETPUKA 2023, 69

Cexmus Labor and Health Economics o0beqHAIA HCCIEIOBaHI, TTOCBSIICHHBIC aHAIN3Y PHIHKOB
TpyZa U SKOHOMHKE 310POBBSI:

» Kanmabuxuna 1. E. (MI'Y), Ky3rerosa I1. O. (PAHXul'C) “Who (not) Needs Three Years
of Parental Leave? What Factors Contribute to the Return to Work of Young Mothers”;

» Awucros A.B. (HY BII3, H. Hoeropon), 3a3npasusix E.A. (HI1Y BILD, CII6), Anekcannposa E. A.
(CHEMP, HY BIID, CI16) “The Impact of a Supplementary Health Insurance on Out-of-Pocket
Payments: The Case of Russia”;

* Koteipmo E.C. (HWY BIID, Mocksa) “Double-Difference Evaluation of the Impact of Anti-COVID
and Labour Market Policies on Unemployment in Face-to-Face and Teleworkability Context”;

» Kapnesa M. A. (PAHXul C) “Social Gradient in Children’s Health in Russia: Empirical Analysis”;

* Anexcanaposa E.A. (CHEMP, HIY BIID, CII16), Christopher J. G. (University of Oxford),
Mamos J. C. (CHEMP, HNUY BIID, CII6) “Cigarette Pricing, Taxation and Smoking Behaviour
in Russia”;

* AwuctoB A.B. (HUY BIID, H. Hosropox), Anekcarnposa E.A. (CHEMP, HY BIIID, CII6),
Pommonosa T. 1. (HUY BIID, CII6) “Working Conditions and Employee Health: Novel Evidence
from Russia”;

* Jasuragze A.I1. (HY BIID, CII6), Anexcannposa E.A. (CHEMP, HY BIID, CII6) “Factors
Influencing Choice Between Public and Private Healthcare in Russia”.

Ceknuus Time-Series Modelling 6bina npeacTaBieHa Ha KOHGDEPEHIMH CICAYIONIMMHU JTOKIaaMuU:

* Manesuu A.B. (HUY BII3, Mocksa), [Toropenosa I1. B. (HY BIIID, Mocksa), Ilepecer-
kuit A.A. (HY BIID, Mockga) “Comparison of GARCH and HAR Models for Realized Volatility
of Bitcoin and E-Mini S&P 500”;

* Tpudonos 10.C. (HUY BUID, Mocksa), [Toranun b. C. (HUY BIHID, Mocksa) “GARCH-M Model
with an Asymmetric Risk Premium: Distinguishing Between ‘Good’ and ‘Bad’ Volatility Periods”;

» [loramos A. 1. (HUY BIIB, Mocksa) “Derivatives Margin: Its Quality Aspects and Influence
on Trading Volume”;

e Jlanmnosa C.A. (HY BIIJ, H. Hosropoxn, OO0 «JIMHKY), Jleuenko E. (OO0 «JIMHKY),
Bbopucos B. (OO0 «JIMHK»), I'pumuna A. (OO0 «JIMHK»), Kapaces 1. (OO0 «JIMHK»),
HyxHnprit A. (OO0 «JIMHK», MO®TU), Unnenkos T. (OO0 «JIMHK») “Comparison of Models
of an Oil Refinery Optimizer Based on the VARMAX Model and the ThymeBoost Method”.

Hoxnansl B cexkunu Supply, Demand, Consumption 00beIUHSIN SKOHOMUYECKYIO TEOPHIO

U SKOHOMETPUKY:
* Hapruxoes A.P. (HY BIID, Mockga) “Model-Based Clustering of Households: Russian Regions”;
» Xmonuna B. A. (HWY BILD, H. Hosropon) “Economic Assessment of Aversion to Advertising”.

B xoze koH(epeHIK HoKIaaYrKaM ObLIO IPUATHO IIOYYBCTBOBATH OOPATHYIO CBSI3b, BEIPAYKABIIYIOCS
B (hopMe BONIPOCOB, MOJIE3HBIX COBETOB 1 KOMMEHTAPHEB CO CTOPOHBI CIIyIIaTeliel, 4acTo IepepacTaBIINX
B JINCKYCCHH, ITPOJOJDKABIINECS B IEPEPBIBAX MEXK/Yy CEKIMSAMHU U 1ociie opUIHaIbHbIX 3aCelaHNH.

BaaronapnocTH. Y4acTHUKY 1 OPraHU3aToOphl KOH(EPEHIUH OJ1aroiapHbl CIIOHCOPaM, OIIEPKABIINM
META2022 (PAHXul'C, H1Y BIIS — Hwxuuit Hosropon, sxypHain «IIpuxiaanas 3KOHOMETpHKa» ), KO-
TOpPbIE IOMOIJIM PEaJIM30BaTh «BO3BPAIEHHE)» B OUHBIN (popmaT oOIIeHHSI.

META2023. [IpurnamaeM Bcex KeTaroluX IpUHITE ydacTue B JlecsaToil MexxIyHapoIHOH KoH(pepeH-
uuu “Modern Econometric Tools and Applications — META2023”, mpoBeneHrne KOTOPOH TUTaHUPYETCS
Ha 5-7 okTs6ps 2023 1. 8 Hmxuaem Hosropore.

[Tonpo6uas nadopmanwmst o koHbepermusx META Haxoautcs Ha caiiTe:
https://nnov.hse.ru/meta/2022/.

A.I" Maxcumos, Ilpencenarens Oprrkomurera META2022; HIY BIID, Hwxunit Hosropoa

A. B. Aucmos, unen IIporpammuoro komurera META2022; HUY BIID, Hwxuuit Hosropox
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