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Quantitative Approaches to Policy Evaluation and Impact Assessment

Instructor: Elena Kotyrlo, Dr. Sc. in Economics, Associate Professor

Lanquage: English

Level: PhD students

Credits: The course is graded with 4 ECTs.

The course consists of 40 hours: 16 hours of seminars and labs / 24 hours of lectures.

Course will include a homework essay and an individual final examination of 120 minutes

Students are expected to present an empirical research paper from the evaluation literature during the
study.

The aim of the course is to provide students with knowledge and skills of quantitative methods of ex ante
and ex post policy evaluation.

The course is two-dimensional. First dimension includes several reform cases and their evaluation
that will be presented in the course. The topics of the study are aimed to review various areas of econom-
ics, where policy evaluation can be implemented. The cases will be mostly based on Russian experience.
Another dimension of the course is encompassing quantitative approaches to policy evaluation and impact
assessment, namely econometric and simulation methods. In addition to difference-in-difference and pro-
pensity score matching approaches, direct and spillover treatment effects (R software, mapping and esti-
mation) will be discussed. As ex ante evaluation, a simulation and calibration of general equilibrium
model will be demonstrated. As a tool of impact assessment the General Algebraic Modelling System
(GAMS) software will be employed. Classes will include discussion on data sources and their quality,
practice in empirical estimation of treatment effects in Stata, modelling in GAMS, and presentations of
empirical research papers from the evaluation literature.

Software: Stata, GAMS, R

1. O0Js1acTh NIPpUMEHEHUS U HOPMATHBHBIE CCHUIKHU

Hacrosimass mnporpamma y4eOHOM JUCHMIIMHBI YCTaHABIMBaeT MUHUMaJbHBbIE TpeboBa-
HUS K 3HAHUSAM M YMEHHUSM aclupaHTa Mo HarpasieHHio noaroroBku 38.06.01 «Oxonomukay, npopuau
«OKOHOMHYECKAs TEOPUs», «IKOHOMHUKA U YIpaBJIeHHE HApOJHBIM X035 CTBOM (10 OTpaciisiM U chepam
JeSTeIbHOCTH B T.4. 9KOHOMHUKA, OPTaHU3ALMs U YIIpaBICHHE MPEINPUATHIMH, OTPACTAIMH, KOMILIEKCAMH
— MPOMBIIIJIEHHOCTh, cepa yCIyr; S5KOHOMUKA Tpyaa)y, «DUHAHCHI, JEHEKHOe OOpalleHne U KpPeauT»,
«MaTeMaTH4ecKue U MHCTPYMEHTAIbHBIE METOABI SKOHOMHUKNY», «MHpOBas 3KOHOMHKa» U OHpeenseT
coJiepKaHue U BUJbl YIEOHBIX 3aHATUN U OTYETHOCTH.

[TporpammMa npeaHa3Ha4yeHa AJs MpernojaBareneil, BeAylIX JaHHYIO AUCHUIUIMHY U aCIUPaHTOB
HanpasieHuss 38.06.01 DxoHomuka, npoduinu «IKOHOMHUYECKAs: TEOpUs», « IKOHOMHUKA U yIpaBiie-
HUE HApOJHBIM XO3SHICTBOM (1O OTpacisM U cepam AEATEIBHOCTH B T.4. SKOHOMHKA, OpraHU3alus U
yIipaBJieHUE MPEeIIPUATHAMH, OTPACISIMH, KOMIIEKCAMU — IIPOMBILIUIEHHOCTH, c(epa yCiIyr; SJKOHOMHUKA
Tpyna)», «OUHAHCHI, JeHEe)KHOE OOpallleHue U KpeauT», «MareMaTHuecKkue U MHCTPYMEHTaJIbHbIE METO-
IIbl 5KOHOMUKW», «MUpOBasi 3KOHOMUKAY.
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[Iporpamma pa3zpaboraHa B COOTBETCTBHH C:

L Oo6pa3zoBatenbHbiM ctanaaproM HUY BIIID no Hanpasienuto moaroroBku 38.06.01 «OxoHOMUKAY.
° O0pa3oBaTeIbHOM pOrpaMMoi 10 HampasieHuio moaroroBku  38.06.01 « DxoHOMHKAY.
. V4eOHBIME TIAHAMH TIOJTOTOBKH aCIUPaHTOB 1o HamparieHuio 38.06.01 «DxoHOMHKay, mpoduau

«DKOHOMUYECKAsT TeOpUs», « IKOHOMUKA U YIPABIEHUE HAPOIHBIM XO3SICTBOM (IO OTpacisiM U chepam
JESATENILHOCTH B T.4. SKOHOMHKA, OPTaHU3ALNS U YIIPABICHHUE MPEATPUATUSIMU, OTPACIIIMU, KOMIUICKCAMH
— MPOMBINIICHHOCTh, cepa YCIIyT; SKOHOMUKA Tpyda)», «DUHAHCHI, JCHE)KHOE OOpaIlCHUE U KPESIUT»,
«MaTteMaTH4eCKHe U HHCTPYMEHTAIbHBIE METO/IbI SKOHOMHUKNY, «MHUpPOBasi SKOHOMHKAY, YTBEPKICHHbI-
mu B 2016 1.

2. Komnerenuun  oOyuawmerocsi, ¢gopmupyembie B

HHUA JUCHHUILJINHBI

pe3yJibTaTe 0CBOe-

B PE3YIbTATC OCBOCHUA JUCHUIIJIMHBI aCITUPAHT AOJIKCH:

3HaTh. TeopeTMueckoe OOOCHOBaHHME BBIOOpa METOIOB OLEHKH pedopM U pery-
JUPYIOIIHUX BO3/IEUCTBUM.

YMeTh: IPUMEHITh METOIbI OLIEHKU PePOpPM U PEryIUPYIOIUX BO3ACHCTBUM JIsI KOHKPETHOTO
UCCIIEyeMOr0 COLIMaTbHO-9KOHOMHYECKOTO MpoIiecca.

HNmetb HaBbIkH (puobOpectu ombIT): paboThl ¢ Moayisamu naketoB STATA u GAMS, no3Bo-
JISTOLTUE IPUMEHUTH METO/IbI OLIEHKH pedOopM U PEryIHPYIOMINX BO3CHCTBHIA.

B pe3ybTaTe OCBOCHUS JUCUHUILIMHBI ACIIMPAHT OCBAWBACT CICAYIOINEC KOMIIETCHIIUM

CTaBIICHHBIC 331a4H C HC-
MOJIb30BaHUEM HOBEHIIIEr0
OTEUYECTBEHHOTO U 3apy-
0eKHOT0 OTBITA U C TIPU-
MEHEHUEM COBPEMEHHBIX
TEXHUYECKUX CPEICTB U
WHQOPMAIMOHHBIX TEXHO-
JIOTUI

HEOOXOAMMBIE YKOHOMETPH-
YeCKHE MOJEIH 10 UMEIO-
IIUMCS CTATUCTUYECKUM
JIAHHBIM C UCIIOJIL30BaHUEM
COBPEMEHHBIX CTATUCTUYC-
CKHUX ITaKETOB.

Komnerenuus Kon Jeckpunropsl —  OCHOBHBIE @DopMbI M METOAbI 00yUe-
(yxa3biBaloTcs B coorBerctBuu o  OC NPU3HAKH OCBOeHHs (Toka3a- HUSl, cHoco0cCTBYylOIIHNE
¢ OC HY BIIID) HAY TeJIU J0CTUKEHUS pe3yIbTaTa) (¢popmupoBaHuIO U pa3Bu-
BIID THI0 KOMIIETEHIINH

CrniocoOHOCTH BEIOUpATH U YK-3 CryzneHT criocobeH npeio- Jleknu ¥ ceMUHApHI 110
MIPUMEHSTh METOBI FICCIIe- KUTHh SKOHOMETPHUYECKYFO SKOHOMETpPHKE
JTIOBaHMS, aJICKBAaTHBIE MO/IETIb, IPUOIIKAIONTYIO U
MpEeMETY U 3a7a9aM HC- OOBSACHSIFOIIYIO TIPOUCXO/IsI-
CJIeTIOBaHMSL. e B OOIIECTBE MPOIIECCHI,

a TaKKe aJIeKBaTHBIN METO/

€€ OIICHUBAHMSI.
Crioco6HOCTE cOOMpaTh, YK-4 CryneHT croco0eH HalTH Hcnonp3oBanue  3JIek-
aHAIM3UPOBATh, 00padaThI- HE0OXOIUMBIE JIJIS KCCIE0- TPOHHBIX 0a3 JIaHHBIX,
BaTh M XPAHUTH JIaHHBIC B BaHUS CTATHUCTUYCCKHE JaH- PacloNOXKEeHHBIX Ha caid-
COOTBETCTBHH C OOIICTIPH- HEBIE e HV BIID.
HSATBIMU HAYYHBIMHU H 3TH-
YECKUMU CTaHIapTaMH.
Cr1ocoOHOCTh peraTh 1o- IK-2 CryaeHT crmocoOeH OIEHUTh Jlexnimm w ceMHUHApHI TI0

9KOHOMETpPHKE
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Crioco6HOCTE 0OPMIIATE U I1K-4 CryneHT criocoOeH 1aTh co- Jlexnim 1 ceMHHApHI 10
NPEJICTABIATE PE3yIbTATHI JiepKaTeNbHYI0 UHTEpIIpeTa- KOHOMETPHUKE
JICATEIILHOCTH B JIOCTYITHOM LU0 TIOJTYYSHHBIM PE3yiibTa-
[ENIEBOW ayAUTOPHH TaM OIICHUBAHHS YIKOHOMET-
(Hay4HBIE, OOIIIECTBEHHBIE PUYECKHUX MOJIETICH
KpYTH, BIACTHBIC CTPYKTY-
pbl) dopme
3. MecT0 AMCUMILIMHBI B CTPYKTYpe 00pa3oBaTe/IbHOM NPOrpaMMbl

Hacrosimas aucuumuimHa OTHOCUTCS K 00513aTEIbHBIM AUCIUIUIMHAM BapPHATUBHOW YaCTH IS
Hanpasienus 38.06.01 «OxoHoMuKka», mpopmim « IKOHOMUYECKAs TEOpUs», « IKOHOMHKA U yIpaBlie-
HUE HapOJHBIM XO034HUCTBOM (I10 OTpACsAM U cpepaM AeATeIbHOCTU B T.U. JKOHOMHUKA, OpraHU3alus 1
yIIpaBJIeHUE MPEANPUATUSIME, OTPACISIMH, KOMIUIEKCAMH — IIPOMBIIUIEHHOCTH, chepa yciyr; SKOHOMHU-
Ka Tpyna)», «OUHaHCHI, IeHe)KHOE 00paleHne  KpeauT», «MaTeMaTH4ecKue 1 HHCTPyMEHTaIIbHbIE
METO/Ibl SKOHOMHUKN», «MHpOBasi 3KOHOMUKAY.

W3yueHne JaHHOM TUCIMILIMHBI 0a3upyeTcs Ha CIeIyIOMUX 0a30BhIX AUCIUIUINHAX:

J Jluneiinas anreopa,

° MaremaTnaeckuii aHaJIN3,

. Teopus BeposiTHOCTEMH,

. Maremaruueckasi CTaTUCTHKA,

. Teopust ONTUMANBHOTO yIPABIICHHUS,
° DKOHOMETpHKA.

OcHOBHBIE TOJIOKEHUS JUCHUTUTHHBI MOTYT OBITh UCTIOJIB30BaHbI B JATbHEHUIIIEM MPU U3YUYEHUHU
CJIeIYIOLUX AUCIUIUIMH:

J MukposkoHOMeTpHKa (IPOJIBUHYTHI YPOBEHB),

J Teopust oTpacieBbIX PHIHKOB M KOHKYPEHTHAS ITOJIUTHKA,

J MonenupoBaHie KpEIUTHBIX PEUTHHTOB,

J CoBpeMeHHbIE HCCleJOBaHUS (PMHAHCOBBIX PHIHKOB,

J CoBpeMeHHBIE HCCIIEIOBaHNUS B KOPIIOPATUBHBIX (pHHAHCAX,
o OKOHOMHUKA Tpya,

° IToBegeHUeCKass PKOHOMUKA,

J OKOHOMHUKa O0IIECTBEHHOTO CEKTOpa U Jp.,

a TaK’KC IMPU HAIMUCAHUU BMHHpH‘{CCKOﬁ YJaCTHu JUCCECpTALUH.

4. TemaTuyeckuu mjiad y4e00i AUCHMIIHHbI
N | Topic/Focus/Activity Lectures  [Classes [Self-
(hours) (hours) [study
1. Introduction and fundamentals of impact and policy eval- 2 8
uation
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«Bricmmas

IIKoJIa

K1, «MI/IpOBaH OKOHOMMKa» IMOATOTOBKH HAYYHO-IICAATOTUICCKUX KaAPOB B aCIMPAHTYpPE
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2. Data problems. A measure of effects. Experimental and 2 8
pseudo-experimental techniques. Randomized evaluations
3. Difference-in-difference approach, placebo effect 2 2 12
4, Matching models 2 2 12
5. The problem of endogeneity, instrumental variables 2 8
Regression discontinuity design 2 8
7. Decomposition methods: Oaxaca-Blinder 16
8. Quantile regressions. Machado-Mata decomposition 2 2 16
Q. Direct and spillover treatment effects evaluation 2 2 16
10. Simulation modelling the effects of policies 2 2 16
11. Computable general equilibrium modelling (CGE) for im- 16
pact assessment
12. Social Accounting Matrix in CGE 2 2 16
Total 24 16 152
o. DopMbl KOHTPOJISI 3HAHUN ACIITMPAHTOB
Tum KOHTpOISE dopMa KOH- 1 rog [TapameTpsl
TPOJIS 11213 |4
Texymmit Jomaraee 1 Jomamraee 3amgaHue JOKHO OBITH MPUCTIAHO
3a1aHuE [0 SJEKTPOHHOW moure He mno3anee 23.59
Ha3HAYCHHOM JAaTHI
Hroroseiii 1o DK3aMeH [MucemenHast paboTa, BBIOJIHICTCS B ayJAUTO-
UCLIUILINHE puu, 120 MunyT.
6. Kpurepuu oueHKu 3HAHUH, HABBIKOB
Tekymnii KOHTpOJb 3HaHuMi 1Mo aucuuiuinHe « Quantitative Approaches to Policy

Evaluation and Impact Assessment» ocymiecTBaseTcs MyTeMpPEIeHNs 3aa4 Ha CEMHUHAapaXx, BBIMOJI-
HEHHUS YIPAKHEHHH Ha KOMITBIOTEPHBIXCEMUHApaX, a TAK)KE B XOJI€ MPEICTABICHUS PE3YIbTaTOB OIHO-

ro U3 NpEAIIOKCHHBIX OHY6J'H/IKOBaHHBIX HUCCICIOBAaHU 110 TEME.

HToroBplii KOHTPOJIL 3HAHUI - B (pOpME MHUCHMEHHOTO K3aMeHa JITUTeNbHOCThIO 120 MUHYT B
KOHIIE MOJTYJISI.

7. IHopsinok popMHUpOBaHMSA OLEHOK IO JMCHUIIIUHE

HroroBast orieHKa paBHa B3BEIICHHOW OIIEHKH 3a TEKYIIUW KOHTPOJIb (Bec — 0,2) nomamHee 3a-

nanue (Bec — 0,3) u sx3amen (Bec —0,5).




5 — B HannonansHbIi HUCCIEI0BATEIILCKUI YHUBEPCUTET «BrpIcmIas IIKOJIa YKOHOMUKH

® IIporpamma muctuumuHb! «KonmndecTBEHHBIE METOIBI OLIEHKH peOpM M PETYIUPYIOUINX BO3ACUCTBHUIN IS
HamnpasieHus 38.06.01 «OxoHOMHKay, MpoPmim «IDKOHOMHUYECKasT TEOpUss», « IKOHOMHKA W YIIPABJICHUE
HAPOJHBIM XO3SHUCTBOM (IO OTpacisiM U chepaM AEATCIFHOCTH B T.4. SKOHOMHKA, OPTaHU3AIMs U YIIpaBIie-
HUC MPEINPUATUSIME, OTPACIIMH, KOMIUICKCAMH — IPOMBINUICHHOCTh, cepa yciayr; SKOHOMHUKA TPYIa)»,
«DUHAHCHI, ICHSX)KHOE O0paIleHUE U KpeauT», «MaTeMaTHUeCKUEe U MHCTPYMEHTAIBHBIC METO/bI YKOHOMU-
Kny», «MHupOBasi 3KOHOMHUKA MOITOTOBKH HAYYHO-TICAATOTHUCCKUX KAJAPOB B aCIIUPAHTYPE

8. Jlurepatypa’

Banerjee, S., Masulis, R., Pal, S. (2016) Regulation and Firm Value: Curious Case of Transparency and
Disclosure Laws in Russia. IZA DP No. 9890.

Brainerd, E., Cutler D.M. (2005) Autopsy on an Empire: Understanding Mortality in Russia and the
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Fleisher, B.M., Sabirianova, K., Wang. X. (2004) Returns to Skills and the Speed of Reforms: Evidence
from Central and Eastern Europe, China, and Russia. Journal of Comparative Economics, 33: 351-370.

Greene W. H. Econometric analysis. 7 th. ed, Prentice Hall, NY, 2012 (selected chapters)

Hertel, Th., Hummels, D., Ivanic, M., Keeney, R. (2004) How Confident Can We Be in CGE-based As-
sessments of Free Trade Agreements?, NBER WP 10477
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tion. WB Policy Research Working Paper 4015
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! Handbooks are in bold.
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Cases of policy evaluation and impact assessment for presentations and discussions during semi-
nars

o The speed of reforms evaluation: cross-country analysis;

o The effect of introduction of corporate governance reforms of 2002, and transparency and dis-
closure (T&D) rules, in particular, on firm performance;

o The effect of Russian flat tax reform of 2001 on labour supply of males and females;

o The new system of salaries in public sector (2008) and public/private wage gap;

o The impact of the maternity capital reform (2007) on fertility and employment;

o Health outcomes of economic treatments;

o Diffusion of innovations;

o Regional impacts of free trade agreements;

o Impact of tax reforms on labour market equilibrium.



