[loKyMeHT NoAnucaH NpoCToil 3NeKTPOHHOM NOANMUCHI0

NHdopmaumg o Bnagenbue:
OUO: CyealibB dusQH SugITaM Heroc
JlomkH epgl I l
[lata nonNg@anMs: 31°86#70 "57:25
YHUKa/bHbIM NPOTPaMMHBbIN Ko «POCC
a39bdb15d680d3b0adbfcedOaf5clefb14747dc0

yAapCTBEHHOE 06pa30BaTE/JIbHOE YUpeXaeHue
BbICIIET'0 0GPa30BaHMS

UHNCKAS SKOHOMHYECKAS IIKOJIA»
(uHCTHUTYT)

YTBEPXJAIO
pekTop A./l. CyBOpoOB

Pa6o4yast nporpaMMa AUCHMILIUHBI

MAKPO3KOHOMETPHUKA

HAIPABJIEHUE TOATOTOBKU: 38.04.01 SxoHOMUKA

HAVMEHOBAHUE ITPOI'PAMMBI:  Maructp 3KOHOMHUKH

YPOBEHb OBPA3BOBAHUS: Marucrtparypa

®OPMA OBYYEHUSA: Ounas

MockBa
2026



Pabouast mporpaMma TUCIUIIIIMHBI COCTaBIEHA B COOTBETCTBUH C TPEOOBAHUSIMU
®denepaabHOTO TOCYIaPCTBEHHOTO 00pa30BaTEILHOTO CTAaHAAPTa BBICIIIETO
obpazoBanus 38.04.01 DxoHomuka.

ABTOp:

[Ipodeccop aenapTaMmeHTa 3KOHOMUKH, JlOKTOp
¢unocopuu (PhD) mo sxkoHOMUKE B.A. YepHookuu

(Oondncnocms Ha Kagedpe, yueHdas CmeneHb, YueHoe 36aHue) (HU.0.©amunus)

PaGouas nmporpamMmma ogo0peHa U peKOMEHI0BaHa K YTBEPIKACHHUIO Ha 3aCEJaHUU
Cosera mporpamMmbl «MarucTp SKOHOMUKID)

ITpotokos Ne 80 ot 24.06.2026 .

Hupexrop nporpammel C.b. U3manikoB



1. Ieau u 3aga49u AU CIUILTHHBI

[Henp Kypca - O3HAKOMJICHHE CTYACHTOB C IIOCIEIHUMH pa3pabOTKaMHU B
00JIaCTH SKOHOMETPUKH BPEMEHHBIX PSJIOB C AKIICHTOM HE Ha TCOPETHYCCKYIO
PKOHOMETPHKY, 2 HA MAaKpPOIKOHOMUYECKHUE TTPUIIOKCHHUS.

JlaHHas TUCIMIUIMHA HAYMHAETCS C 0030pa MPOCTHIX OAHOMEPHBIX MOJAEIeH U
JUHEHHBIX (QUIBTPOB. 3aTEM MPOBOAMTCS PACCMOTPEHHE MHOTOMEPHBIX MOJICIICH:
mozeneit VAR u SVAR, paznuunHbix METOJ0B UX HACHTU(DUKAIMM, €IMHUYHBIX
KOpHE B MHOTOMEPHBIX MOJIENSAX, MOJEJIe KOMHTErpaluu, BEeKTOPHOU
Koppekuu omuobok. Ilocie sTtoro OyayT H3ydeHBI MOJEIH, paboTaromue B
YCJIOBUSIX JIOCTyTa K OOJIBIIOMY KOJTMYECTBY MHGOpMaIK: (PaKkTOpHbIE MOJEITH U
monenu FAVAR.

3aBepiiaeTcs Kypc OOCYXJICHUEM Pa3IMYHBIX METOJOB OIEHKUM WU aHaIu3a
JMHAMUYECKOM cToxacTuueckod wmogenu obmiero paBHoBecuss (DSGE), B
YaCTHOCTH, CHUMYJHMPOBAHHBI METOJ] MOMEHTOB, METOJl MaKCHMAaJIbHOTO
npaBonoao0us, 6aiecopckue MeToabl U rTuopuanbie Moaenu (DSGE-VAR).

2. Iliianupyemble pe3yJibTAThI 00yUYEeHUsA
Pe3ynpTatoM OCBOEHHMSI OCHOBHOM HpOQEeCcCHOHANbHON 00pa3oBaTeIbHON

nporpamMmbl  ABJIACTCA  OBJIAACHUC CTYACHTAMH HAYYHO-HCCICIOBATCIBLCKHUM,
IMPOCKTHO-3KOHOMHUYCCKUM, dAHAIUTHUICCKHUM, OPIraHU3allHOHHO-YIIPABJICHUYCCKUM

BUJaMU TPOGECCUOHANBHONW JIEATETHOCTH, B TOM YHCJIE YHHBEPCAIbHBIMHU,
obmenpodeccoHanbHBIMU U TPO(HEeCCUOHATBHBIMU KOMIIETEHITUSIMU.
B pesyibrare 0cBOCHMS TUCHMIUIMHBI BBITYCKHUK JOJDKEH:

3HATh COBPEMEHHBIE JKOHOMETPHUECKHE METOAbl, HCIIOJIb3yeMble s
OILICHWBAHUSA TUHAMUYECKIX MaKpPOIKOHOMUYECKIX MOJENEH, NX CTATUCTHUECKOTO
aHaJIM3a ¥ MaKpOIKOHOMHYECKOTO IMPOTHO3WPOBAHUS; OCHOBHBIE TIPEUMYIIECTBA U
HEIOCTaTKU 3TUX METO/OB;

yMeTh HCIIOJIb30BaTh HA NMPAKTUKE HU3YYCHHbIE SKOHOMETPHUUYECKHE METOMAbI JIs
OLICHWBAHUA U aHaJIM3a MAKPOAIKOHOMUYECKUX MOJEJCH; pealn30BaTh OCHOBHBIC
aITOPUTMBI B Cpejie mporpammupoBanust Matlab;

BJaJeTh COBPEMECHHBIMH METOJUMKAMH pacueTa U aHaiu3a COLHUAIbHO-
IKOHOMHUYECKUX TIOKa3aTeei, XapaKTepu3yIoIUX SKOHOMHUYECKHE MPOLECCHl U
SBJICHUS HAa MHKpPO- M MaKpOYpOBHE, HABBIKAMH CaMOCTOATEIbHON paboTshl,
CaMOOpraHM3allui U OPTaHU3ALUH BBITIOJHEHUS IOPYUYCHUH.



3. Komnerenuun, popmupyembie TUCHUILITHHOM

Z[I/ICI_II/IHJ'II/IHa HarpaBJICHAa Ha d)ODMHDOBaHI/Ie YHUBCPCAJIbHBIX KOMHeTeHHHﬁ:

Kox u HaumeHnoBanue KOMIeTeHIINU

MumkaTopel TOCTVKEHUS] KOMIIETEHIIMM

YK-1. CriocobeH ocymlecTBIsATh KPUTHUECKUIH

OCYH_IGCTBJ'IHGT KpI/ITI/I‘leCKI/II‘/JI aHaJInu3

aHaM3 TMPOOJIEMHBIX CHTyallMid Ha OCHOBE | MPOOJIEMHBIX CUTyaruin Ha OCHOBE
CHUCTEMHOI'O MOJIX0/1a, BbIpabaThIBaTh | CHCTEMHOI'O 1oJX0/a, BbIpabaThIBaTh
CTPATETHIO IEUCTBUI CTPATETHIO IEUCTBUI

VYK-3.  CnocoOeH  opraHM3oBbIBaTb U IIpyHrMaer yyacThe B OpraHU3ALMUA U

PYKOBOAUTH pabOTO KOMaHbI, BEIpabaThIBast

PYKOBOJICTBE pabOTON KOMaH[IbI, BEIpaOaThIBast

KOMAaHIHYX CTpPAaTerul0 [ OOCTWKEHHS | KOMAaHIHYHO CTpPaTerur0 sl JOCTHIKEHUSA
IIOCTaBIICHHOH 1IEJIN OCTaBJICHHOU IICIIN
JluciMIuiiHa  HampaBjieHa Ha  GopmupoBaHue  o0umenpodeCcCuoHaIbHBIX
KOMIIETCHIIUI
Kon 1 HanMeHOBaHNE KOMITETEHITANA MupauKaTopbl JOCTHKEHHUS KOMITETEHLIVIA
OIIK-1. Cmocoben  mpumeHsts  3HaHms  (Ha | [IpuMensieT 3HaHWS (Ha IPOIBUHYTOM YPOBHE)
TIPOJIBUHYTOM YPOBHE) (byHIaMEHTATBHOH | (hYHIaAMEHTATHHOM SKOHOMHYESCKON HAYKH TIPH

SKOHOMHUYECKOW HAYKH TIPU PEIICHHN MPAKTHYSCKUX U
(W) UCCIeI0BaTETBCKIX 3a1aY

PpeIIeHUN MPAKTUUECKIX U (MIJTH ) UCCIIETIOBATEITHCKIX
3a/1a4

OI1K-3. CriocobeH 0000ITIaTh ¥ KPUTHYESCKH OTICHHBATh
HAyYHBIC UCCIIC/IOBAHUS B SKOHOMUKE

OO000IaeT ¥  KPUTHYCCKA  OICHMBACT  HAy4YHBIC
WCCIIC/IOBAHUS B SKOHOMHUKE

OIlK-5.
MH(OpMAIMOHHBIC TpOrpamMMHbIE
CpeIIcTBa [PH PelIeHHH MPodecCHOHATBHBIX 38034

CriocobeH HCIIOJIb30BaTb COBPCMCHHBIC

TCXHOJIOTMM U

Hcnonssyer COBPEMEHHBIE MH(OPMALOHHBIC
TEXHOJIOTWH W TIPOTpaMMHBIE CPeJICTBA TPH PEILeHNH

MPOECCHOHAITBHBIX 337134

JucuumanHa HalrpaBJICHA Ha

d)ODMI/IDOBaHI/Ie HDOd)eCCI/IOHaHI)HLIX

KOMITIETEHIIUU:

KOI[ 1 HAUMCHOBAHUEC KOMIICTCHIIUN

Nuaukatopbl JOCTHXKEHUS KOMITETCHIIUI

[TK-1. Ctoco6eH ocyIecTBIsITh
JESITEILHOCTH 10 pa3padoTKe U

COBCPHICHCTBOBAHUIO MMPUKIIAIHBIX JaHHBIX

VYuacTByeT B pa3paboTKe U COBEPIICHCTBOBAHUH
METOA0JIOTUU cOopa 1 00pabOTKH CTATUCTHUECKUX

CTaTUCTHUYCCKUX MCTO,Z[O.HOI‘I/II\/'I

VYyacTByer B pa3pab0TKe U COBEPIICHCTBOBAHHH CUCTEM
CTAaTUCTHUYECKUX MOKa3aTeIe U METOIMK UX pacyera

VYyacTByeT B IpOEKTUPOBAHUU HOBBIX (POpPM
CTaTUCTHYECKOW OTYETHOCTHU, BOIIPOCHUKOB U aHKET,
MOJIFOTOBKE MHCTPYKUMHN IO UX 3aI0THEHUIO

[TK-2. CiocobeH ocyIIecTBIsATh
(brMHaHCOBOE KOHCYJIbTHPOBAHUE T10
HIMPOKOMY CHEKTPY (PMHAHCOBBIX

IIpenocrasisier
WH(POPMAIIMI0O O COCTOSHUM W TIEPCICKTHUBAX pPBIHKA,
TEHACHIIMSIX B H3MEHEHHMHM KypCOB IIEHHBIX Oymar,

notpedburento  (HUHAHCOBBIX  YCIyT

yCIIyT WHOCTPAHHOW BAJIIOTHI, YCJIOBUH 1O OaHKOBCKHM
MIPOJIYKTAM U yCIyram
Pazpsacuser CyTh (MHAHCOBBIX MPOAYKTOB,
IOPUIMYECKUX W SKOHOMHUYECKHUX  XapaKTEPUCTHK

(MHAHCOBBIX MPOJIYKTOB U YCIYT

ObecnieunBaeT B3aMMOACHCTBUE CTPYKTYPHBIX
NoJipa3/iesIeHnii OpraHu3alyy Py COBMECTHOM
JIeSITEIbHOCTH; YYaCTBYET B MJIAHUPOBAHUU




MCpOHpI/IHTI/II\/’I, HaITPpaBJICHHBIX HA IMOBBLIIICHUC KAaUYCCTBA
(MHAHCOBOTO CepBUCA OpPTraHU3AINU

[TK-3. Criocoben omnpenensirs Ananuzupyer HHQOpMAIHIO 0 HeMaTepUaIbHBIX
CTOMMOCTh HEMaTEPHAIbHBIX aKTHBaX M MHTEIUICKTYAIIHONH COOCTBEHHOCTH U
AKTHUBOB U MHTEJUICKTYaIbHOM COBOKYIHOCTb ITPaB HAa HUX

COOCTBEHHOCTH VcraHaBIMBaeT SKOHOMUYECKUE U TIPAaBOBEIC

HapaMeprI, BJINAOIINEC HA CTOUMOCTDB
HEMaTePHAIbHBIX AKTHBOB U MHTEJUICKTYJIbHYIO
COOCTBEHHOCTD

4. MecTO IMCUMIVIMHBI B CTPYKTYpe 00pa3oBaTe/IbHOM MPOTrPaMMbl
Hucrumumaa  «Makposxonomempukay OTHOCHTCS K dYacTH, (HopMUpyeMoit

y4acTHHKaMu 0Opa30oBaTeNbHbIX OTHOWIEHWH, broka 1 ydeOHOro ruiana
nporpaMmsl «MarucTp 3JKOHOMUKHN.

OO6miast Tpy10eMKOCTh 2 3.€., 72 yaca.
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1. | OnHOMEpHBIE MOJCIIH (¢} 4 2 3

BPEMEHHBIX  psAIOB:  Ou3HEc-

IUKITBI u SKOHOMETPHKA

BPEMEHHBIX  PSJIOB,  Teopema VKL, VK-3, OIIK.S,
Yonna 0 JEKOMIIO3HUIINH TK-1-3
BPEMEHHOTO psifia, CTallMOHAPHBIC

ARMA MOJCIIH, CIIEKTpBHI,

npeoOpa3oBaHME  JTAHHBIX |

POCThIC (DUIIBTPHI.

2. | PenynupoBaHHbIe BEKTOPHBIE 5 2 1 2
aBTOPETrPECCUH: oTpesieNieHue,

OLICHKa, aHaIn3 u OIIK.3, OIS, [IK-
nporHo3upoBanue. [IpuIMHHOCTH 1-3
I'pankepa, byHKIUN

HUMITYJIECHOTO OTKJIHKA,

JIEKOMITO3HIIUS AUCTICPCHH.

3. | CrpykTypHbIE BEKTOPHBIE 9 4 2 3
aBTOPETrPECCUH: oTpe/ieNIeHHE, VKL, VK-3, OIIK.S,
(GYHKIIUU UMITYJIBCHOTO OTKJIMKA, TK-1-3
JIEKOMITO3HUITUS JIMCTIEPCUH,

UCTOpUYECKasl  JIEKOMITO3UIHS,




uACHTU()UKAIUSA: OTPAaHUYEHUS B
KOPOTKOM NEPHUOJE, OTPAHNYECHHUS
B JUTUHHOM nepuoze,
OTpaHUYECHUS Ha 3HaK,
MIPUJIOKEHHUSI.

EnuHuuHble  KOpHM,  JIOXKHAs
perpeccust U KOUHTETpaLus:
olpesielieHne, TECTUPOBaHHME Ha
€IMHUYHBIE  KOPHH,  JIOXKHAs
perpeccuss M KOMHTErparms,
TECTUPOBAHUE u OLIEHKa
KOMHTEIrpaljiOHHbIX
COOTHOILICHUI,
IpeCTaBIeHNE
KOMHTETPUPOBAHHOIO VAR,
HPUI0XKEHUS.

VECM

VK-1, VK-3, OIIK-1,
OIIK-3, OIIK-5, ITIK-
1-3

BBenenue B OalieCOBCKHE METOIbI
n OaliecoBckue Moaeau VAR:
OaliecoBCKOE OlICHUBAHUE,
anpuOpHBIE pacripeeyeHusl,
METOJ MomnTe-Kapno IS
MapKOBCKHUX IIETIEH: aJTOpPUTMBI
coMIIMpoBanus ~ Merpomnonuca-
I'acTunrca " I'ub0ca,
OariecoBcknii VARS

VK-1, VK-3, OIIK-1,
OIIK-3, OIIK-5, ITIK-
1-3

@axkropusle Monenu u FAVAR:
CTAaTUYCCKHE W JUHAMUYCCKHC
dbakTopHBIE  MOJENH, METO.
TJIaBHBIX KOMITOHEHT,
OTIpe/IeIieHue YUCNIa CTaTHYECKUX
U JAUHAMUYECKUX  (aKTOpPOB,
ctpyktypubii  FAVAR wu  ero
UICHTU(DUKAIUS, TPUIIOKEHUS

VK-1, YK-3, OIIK-1,
OIIK-3, OIIK-5, I1K-
1-3

DSGE wmomenun u ©X OIE€HKa:
ompeieNIeHUe, anmpoKCUMaIus |
pemwenne DSGE, kamuOpoBka,
oneHka c¢ mnomomplo OMM u
cumyiauposanHoro OMM, MII
OllEHHBaHHE, OaiiecoBCcKOE
oneHuBanne moxenei DSGE.

OIIK-5, IIK-1-3

I'uGpunHbie MOJICIIN:
UCIIONIb30BaHUE anpPUOPHBIX
pactipenenenuiit DSGE  monenu
mis VAR, DSGE-VAR wu ece
TIPHJTIOKCHUS TSt aHanu3a
MOJIMTUKU U IPOTHO3UPOBAHUSI.

OIIK-1, OIIK-3,
OIIK-5, IIK-1-3

dopma TPOMEKYTOUHOU
aTTECTallMU - SK3aMEH

VK-1, YK-3, OIIK-
1, OIIK-3, OIIK-5,
IK-1-3

UTOI'O

72

28

14

21




6. YueOHO-MeTOAMYECKOE 00eceueHre CAMOCTOATEIbHOI padoThI

Ha nepBoii nekuuu o0ydaromuMcsi OOBSIBISIIOTCA YCJIOBUS M TPEOOBaHUS K
OCBOEHHUIO JUCLUIUIUHBI B COOTBETCTBUU ¢ U3J0keHHBIM B PIIJ[. OOyuarommmcs
PEKOMEHAYETC B paMKax KaXIOW TEMBbl O3HAKOMUTBCA C MPELIOKEHHOU
OCHOBHOM JIUTEPAaTypOW, BBIIOJHUTh IHMCBMEHHO JOMAIIHWE 3aJaHusA Ul
IIPOBEPKH YCBOCHUS MaTepHaIa.

CyIiecTBeHHYI0 4acTh CaMOCTOATEIBHOW pabOThl OOYYArOMIMXCS COCTABIISAET
CaMOCTOATENIbHOE H3Y4Y€HUE YYEOHBIX W HAyYHBIX M3JaHUM, JEKUHUOHHBIX
KOHCIIEKTOB, PEKOMEHIOBAaHHOM OCHOBHOM U JONOJHUTEIBHOW JIMTEPATYypHI,
UHTEpHET-pecypcoB U np. Ocoboe BHUMaHUE CTOUT OOPATUTh Ha CHUCOK CTaTeH,
IIOCBAILCHHBIM HM3YYEHHBIM MOJEISAM M METOJaM MAaKpOIKOHOMETPUYECKOIO
aHaausa.

st obecrieueHrss CaMOCTOATENBLHOM paboThl 00ydwarommxcs pa3padOTaHbI
«Meronnyeckue peKOMEHIAIMM [0 OpraHU3aldd CaMOCTOSTEIbHOM pPadOThI
oOyyJaronuxcs», B KOTOPBIX OMHMCAaH MOPSAJOK padOThl C HAYYHOH JIMTEpaTypoOH,
JaHbl PEKOMEHJAIMU 0 HANUCaHUIO0 pedepaToB, ICCE, KOHCIEKTOB, PELEH3UH,
AQHHOTALIUH, PELICHUIO KEHCOB U T.II.

7. @opMBI KOHTPOJIA U (POH/] OLIEHOYHBIX CPEACTB JJIA NPOBEACHHUS TEKYILIEero
KOHTPOJISA YCIIeBAEMOCTH M NMPOMEKYTOYHOM aTTeCTALMHU 0 AMCUUILIMHE

7.1 IIpomMexkyTOYHAS ATTECTAUSA
[IpomexxyTounasi arrecranus IO JUCIMIUIMHE TpeaycMOoTpeHa B (opme

3K3aMeHa. DK3aMEHAIMOHHbIE 3a/aHusl (OpPMHUPYIOTCS Ha OCHOBE MaTepHajoB
JUCIMIUTAHBI W/WIH 110 TUITY TOMAIIHUX 33aHUM.

7.2 Tekymuii KOHTPOJIb YCIIEBAEMOCTH 00Y4aIOIIMXCS
Texymuii KOHTPOJIb ycreBaeMOCTH OOydaronuxcst (OpMUpyeTcs Ha OCHOBE

BBIINMOJIHCHUA JOMAaIIHUX SaHaHHﬁ.

7.3 Ilpoueaypa OUeHUBAHHMSI 3HAHWI, YMEHUIl, HABLIKOB M (MJIHM) ONbITA
AeSITeJIbHOCTH, XapaKTepu3ymux ¢GopMHupoBaHHe KOMIIETEHIIUIA.

CDOpMI/IpOBaHI/Ie OLICHKH HpOMC)KYTO‘IHOﬁ aTTCCTalln

Maxkposxkonomempuka
Jlomalrnue 3agaHust duHaJIbHBIN YK3aMEH
Bec (%) 50 50
KomnunuecTBo 4 |
CDOpMI/IpyeMBIe VK-1, YK-3, OIIK-1, OIIK-3, OIIK- VK-1, YK-3, OIIK-1, OIIK-3,
KOMIICTCHITHH 5, TIK-1-3 OIIK-5, I1K-1-3




JlomaiiHue 3ajaHusi: HECKOJBbKO (He Ooiee 4) momamHux 3amanuii. Kaxmoe
3aJlaHie HYXKHO CJaTh JI0 CEeMHHapa Ha CleayIolled Hexaele, Mocie TOoW, Ha
KOTOPOH 3aJjJaHue ObLIO MOITYUYEHO.

duHaNBHBINA 2K3aMEH MPOXOJIUT B MUCbMEHHON (popme B popmare take-home
exam W COCTOMT M3 HECKOJbKHX BOIPOCOB M HECKOJIbKHX 3a7ad, Ha KOTOpbIE
CTYJEHTaM HYXHO JaThb IHCbMEHHBIM pa3BEPHYTHII OTBET CO BCEMHU
HEOOXOMMBIMU JJIsl PEIICHUs 33]1a4 BBIYMCICHUSMU U TIOCTPOEHUSMU B TE€UECHUE
24 4gacoB mnociie nojydeHus 3aganus. CraTb, 0 KOTOPBIM MOTYT OBITh 3a/JaHbl
BOIIPOCHI B dK3aMeHe, OyayT po3AaHbl CTyAeHTaM 3apaHee. Bo BpeMs HamucaHus
9K3aMEHa pa3peliaeTcs IMOab30BaThCAd JTIOOBIMU HCTOYHUKAMHM HH(POPMALUU U
3a/1aBaTh BOMPOCHI MIPEINO/IaBATEIIO.

Kpamxue memoouueckue pexomenoayuu no no020mosKke K 9K3aMeHy:

[lonrotroBka K D9K3aMEHYy UM €ro pe3yJbTaTUBHOCTh TpeOyeT yMEHHus
ONTHUMAJIBHO  OpPraHU30BBIBATH CBOE€ BpeMsa. MueanbHO, €ciau  CTYJIEHT
NO3HAKOMMJICS C OCHOBHBIMHM IPEJCTaBICHUSIMU W TNOHATUSAMU Kypca B
ayJIMTOPHOM IIpOLIECCE M3YUYEHHUs IUCUMIUIMHBL. Torga moAroToBKa K 3a4eTy IO
KOHTPOJIbHBIM BOIIPOCAM IO3BOJUT CHUCTEMAaTU3UPOBaTh MaTepual U Tiy0xke ero
YCBOUT.

Paboty nyumie HauMHaTh C pacHpeneieHUs] IMPEASIOKEHHBIX KOHTPOJIBHBIX
BOIIPOCOB 110 pa3JielaM U TeMaM Kypca.

3areM HEOOXOIUMO H3YYHMTh PEKOMEHJIOBAaHHbIE TEOPETHUECKUE HCTOYHUKU
(KOHCHEKT JIeKUUH, y4eOHUKH, MOHOTpauu, CIANIbI K JIEKLIUAM).

IIpy wu3ydyeHMM Marepuana CIEAYEeT BBIACIATH OCHOBHBIE IIOHATHS H
ONpENEIEHUS,, MOXXHO HX 3aKOHCIIEKTUPOBATH. BbIIENEHNE ONOPHBIX IMOHATUN
AT BO3MOXHOCTh CHCTEMATH3UPOBAaTh MPEICTABICHUS 10 AWCLUIUIMHE H,
COOTBETCTBEHHO, PE3YJIbTATUBHEE MOJATOTOBUTHCS K IK3AMEHY.

DK3aMeH MPOBOJUTCA B MUCbMEHHOU (hopMe, B pe3yibTaTe KOTOPOro CTYACHT
JOJDKEH PELIUTh IOCTaBICHHYIO 3a7ayy U apryMEHTUPOBATh IPaBUIBHOCTH
pelieHus. Y CIelH bl OTBET Ha 3K3aMEHAlMOHHBII BOIIPOC MPEAINONaraeT Npolecce
IPOyMBIBaHUS JIOTUKH U3JI0KEHUS MaTEpHUaIa.

7.4. MeToau4eckue MaTepUaJibl MO NPoUeAype OLeHUBAHUS
Ouenka paboOThl O00YYaIOMIMXCS MPOU3BOJIUTCA, UCXOAS U3 OOIIEH CyMMBI

Oay10B, HAOpAaHHBIX B TEYEHUE Kypca.

Jomamaue 3aganus (He 6onbine 4) — 50%

JlomanHuii s5k3aMeH B KoHILe Kypca — 50 %

JI71st o1leHuBaHUs YPOBHSI OCBOCHUSI MaTepHalia Mo JUCIUIUIMHE UCTIONb3YEeTCS
CJIeyIoIas [IKana OIeHOK:



Oumoz = 0.5 * Q03 + 0.5 * O3

HpI/I OlleHKe 3HAHUM HA MMCbMEHHOM JK3aMeHe YUMTBIBACTCH:

1. YpoBeHb ChOPpMUPOBAHHOCTH YHUBEPCAIBHBIX, 00IIETIPO(PECCHOHATBHBIX U
npo¢eCCUOHANIBHBIX KOMITETCHITUH.

2. YpoBeHb BIaJICHUS TEOPETUUECKOM 0a301 JUCIUILINHBI, IPaBUIBHOCTh
GbopMYJIMPOBKH OCHOBHBIX MOHATUN Y MOHUMAHUS 3aKOHOMEPHOCTEHN MPU
pelieHnuu 3aaa4.

3. YMeHue pemuTh NOCTaBISHHbBIC 3a/1a4M 32 OTPAHUYCHHBIM MPOMEKYTOK
BPEMCHH.

4. Jloruka, CTpyKTypa U TpaMOTHOCTh TUCbMEHHOTO U3JIOKEHUSI PEILICHUS 3a/1a4uu.
5. YMenue 060CHOBATh MPAKTUYECKUE PE3YIHTATHI C TOMOIIBIO TEOPUH U
MOATBEPAUTH TEOPUIO C IOMOUILIO MPOBEACHUS TPAKTUUYECKUX UCCIETOBAHUN U
HEOOXOIMMbIX BHIYUCIICHUH.

6. YMeHue fenath 0000IIEeHUS U BEIBOIBI OTHOCUTEIBHO MPAKTHIECKUX
pe3yJIbTaTOB M HAYYHOU JTUTEPaATypPhl, PEJIOKEHHOM K TPOUTEHHUIO.

I[J'ISI MMOJY4YCHHUA OLUCHKN «OTJIHUIHO» CTYJACHT JOJIXKCH!:

- IPOJIEMOHCTPUPOBATH CBOOOIHOE BIIaJICHHE TPOTPAMMHBIM MaTEpUAIIOM;

- YMETb I'PaMOTHO ITOJIb30BATHCSA TEOPETUIECKUM MATEPUATIOM IIPU PELICHUN
3az1adg;

- IPaBMWJIbHO (POPMYIIMPOBATH OMPEIEIICHHUS IPU UCIIOJIB30BAHNHU UX B PEIICHUHN
3a/1a4 ¥ OTBETE HA TEOPETUYECKUE BOIIPOCHI;

- IPOJIEMOHCTPUPOBATh YMEHHUS CAMOCTOSITEILHOU PabOThI C HAYYHOU
JUTEPATYPOU U HEOOXOAUMBIM MTPOTrPAMMHBIM 00ECIIEYEHUEM;

- YMETh PEIIUTh MOCTABJIECHHBIC 3aJa4l U CAENaTh 000OCHOBAHHbBIC U YO IUTEIbHBIC
BBIBO/IbI HA OCHOBE IIOJIYYEHHBIX PE3YyJIbTATOB.

I[J'IH MOJYYCHHUA OLCHKHN «X0pomI0» CTYJACHT OOJIKCH:

- MPOJICMOHCTPUPOBATH IOCTATOYHO CBOOOHOE BIIAJICHUE TIPOTPAMMHBIM
MaTepHaIOM;

- YMETh JOCTaTOYHO I'PAMOTHO TOJIb30BAaThCS TCOPETUICCKUM MaTEPUAIOM ITPU
pEIICHUH 3a]1a4,

- MPOJICMOHCTPUPOBATH 3HAHUE OCHOBHBIX TCOPETUUCCKUX IMOHATHH U
OTIPEICIICHUI TUCITUIINHBI P PEIICHUH 3a]1a4;

- MPOJEMOHCTPHUPOBATh YMEHHE OPUCHTHPOBATHCS B HAYYHOH JTUTEpAType U
HEO0OXOIMMOM MPOrPAMMHOM 0OCCIICUEHUH,

- YMETh PCIINTh 3HAYNTEIBbHYIO YacTh 3a/1a4 U CAeIaTh JOCTATOUYHO
000CHOBaHHBIC M YOCIUTEILHBIE BHIBOIBI HA OCHOBE MOJTYYEHHBIX PE3yJIBTATOB.

I[J'ISI MOJIY4YCHHUA OLUCHKN «YAOBJECTBOPUTEC/IIbHO» CTYACHT JOJIKCH:

- MPOJIEMOHCTPUPOBATH O0IIIEE 3HAHUE MPOTPAMMHOTO MaTepraa;



- YMETh BOCIIOJIb30BAThHCSl TEOPETUYECKUMH OCHOBAMH MTPOMJIEHHOTO MaTepHraia
IIpY pelIeHUH 33714,

- MPOJIEMOHCTPUPOBATH OOIIIEE BIIaJIEHNE TOHATUIHHBIM aNapaToM AUCIUILUIMHBI
JUTSI TOHWMAHHUSI TIPOTIECCOB, MPOUCXOSIINX B 3a/1a49aX;

- 3HaTh OCHOBHYIO PEKOMEHIyEMYIO TIPOTrPaMMON HAYIHYIO JINTEPATypy ¥ BIAJICTh
azaMu pabOTHI C HEOOXOUMBIM MPOTPAMMHBIM 00ECTICUCHHUEM;

- YMETh pelIaTh 3HAYUTEIbHYIO YacTh 3a/ad.

O]_ICHKa «HEYAOBJECTBOPUTEJIbHO>» CTABUTCA B ClIy4dac:

- HE3HAHMS 3HAYUTEIIBHOW YaCTH POrPAMMHOI0 MaTepHaa;

- HEYMEHUS M10JIb30BaThC TEOPETUYECKUMU OCHOBAMM IIPOUIEHHOTO MaTepuania
IIPU PEILIECHUU 3a/1a4;

- HEIOHUMAaHUS POUCXOAAIINX B 33/1a4ax IPOLIECCOB;

- He3HaHUs TpeOyeMoil HayyHO JIuTepaTypbl U HEyMEHUs padoTaTh ¢
HEOOXOMMBIM IPOIPAaMMHBIM 00€CTIEUEHUEM;

- HCYMEHUS pelaTh 3HAYUTEIbHYIO YaCTh II0CTABJICHHBIX 3a1a4.

7.5 @OH OLIEHOYHBIX CPEACTB
@OHJ OLEHOYHBIX CPEACTB MPOMEKYTOUHOM aTTECTAlMA W TEKYLIEro

KOHTPOJIA yCIIEBAEMOCTH 00yYarommxcsi GOpMUPYETCS U3 TUIIOBBIX KOHTPOJIBHBIX
3aIaHUH K DK3aMEHY U IOMAIHUX 3aaHUMH.

IIpumepsl 3a1aHuil, KOTOPble MOTYT BCTPETUTHCH HA IK3aMeHe WJIH B
JAOMALIHEM 32/ IaHNHU:

3aoanue 1. Cnexmpwol u 00HOMEpHbLE PUTLMPDL.
J11st BBITIOJTHEHMSI TAHHOTO 3aJaHusl BaM HEOOXOJMMO HAMMKMCATh COOCTBEHHYIO

nporpammy B MATLAB, GAUSS, R wunum wucnoib3oBaTh JIOOYH —yxkKe
CYILECTBYIOIYIO MporpaMMy. Bbl JOJKHBI MOHUMATh KaMXKAYK CTPOUYKY B KOJIE
Balllel IPOIPAMMBL.

1) Haiinure xBapranbHble naHHble 1o peanbHoMy BBII Poccun B 0aze
naHHbeix Poccrara. M300pasute rpaguk, WUTIOCTPUPYIOIIHMA AUHAMUKY
BBII (B norapudmuueckoit mkane). OUEHUTE U MOCTPONTE CIEKTP IS
HEOTPMIBTPOBAHHOTO Jorapudma peasibHoro BBII, ucnonb3ys:

— BBIOOPOUYHYIO TIEPHOIOTPAMMY
— apaMeTpUUYECKUil MeToM, UCoJIb3ysl Moaenb AR(8)
— HenapaMeTpUIECKUN METO/I, UCTI0JIb3Y4 sApo baprierra

2) Ucnonw3yiite naHHble (QUIBTPBI NJIS BBIACICHUS KOMIIOHEHTHI OWM3HEC-
uKiIa u3 jJorapudma BBII:
-IIEPBBIC PA3HOCTH
-punbTp Xoapuka—IIpeckorra
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-iosocoBo# ¢punsTp bakcrepa—Kunra
-niosocoBoi ¢punsTp Kpuctnano—duiypkepanbaa

N3o0pazutre rpaduku, WUIIOCTPUPYIOIMIME OT(UIBTPOBAHHBIE aHHBIC.
OOBsCHUTE MOTYUYCHHBIC PE3YIbTATHI.

3) Ouenure crekTp (KUCMONB3Yysl TPU MeETOAa) JJIsi BCEX PSAOB MOCIe
OPUMEHEHUS! KaXKIOT0 U3 4YeThlpeX QWIBTPOB W HU300pa3uTe €ro.
OObsicHUTE pa3nuuus CO CIEKTPOM ISl HeoT@uiibTpoBaHHOTro BBII.

(5 6amoB)

4) Crenepupyiite 100 HaGmMIOASHUN NJIs TIpoOIECca CAYyYarHOTO OJIy»KIaHUS
co cmemenuem: Y¢ = 0,04 + y_4 + €., e ~ N(0,1). ITosropure
maru 1-3 i creHepupoBaHHbIX psAa0B. OOBICHUTE PE3yIbTaThI.

3aoaua 2: Baiiecosckas oyenka c ucnoavzosarnuem Dynare
PaccmoTpuTe cnemyronyto MOJeNb pealbHBIX OU3HEC-IIUKIIOB C MEPEMEHHOMN

CTEIIEHbIO MCIOJIb30BAHMS KanuTasa Uy U BTOPBIM IIIOKOM, KOTOPBIM IIPEACTABIISAET
HK30T€HHbIE KOJIEOaHUs B IEHAX HA UMIIOPTUPYEMYIO HEPTh P:.
PenpesenraruBHbIi NOTpeOUTEND pelIaeT ONTUMHU3ALMOHHYIO 33/1a4y

maxE, ¥ B5(InC.+ &1n(1 - N.))
IIPU yCJIIOBUSIX
¥ = ZNF(u K )7,
Kepa =Y + ::1 - ﬂiupﬂﬁt_ Ce — Pelles
5{:“#} = ﬁ:
wE v

nZ =(1—p*)nZ+ ¥ ImZ,_, + e, e~ K(0,0%),
np, = pPlnp,_, +€, & ~NQ0P).

[Mapamerpsl Ko, Zo u po usBecTHbl. Yepes C; o6o3HaueHO moOTpebieHHEe B
nepuon ¢, N;—Konu4ecTBo paboumx 9acos, I{z — 3amac kamwmtama, @ — oObeMbI
He()TH, MMIOPTUPOBAHHOW MO IeHe J:. boliee MHTEHCHMBHOE HCIONb30BaHUE
KaluTajga yBEJIMYMBAET KOJIMYECTBO DSHEPTHU, HCIOIb3YyeMOE Ha CIUHHILY
KanuTana. TakuM 00pazom, eciii IieHa Ha HEPTh pacTeT, HCIOIh30BAHKUE KaluTalla
CHIDKAETCH.

1) Beimuiure ycinoBusi paBHOBECHS B IAHHOW MOJIEIIH.

2) Beimumivre ypaBHEHHs JIOT-TMHEHHOTO MPUONMKEHUS JAHHOW MOJENH B
OKPECTHOCTH CTAIMOHAPHOI'O COCTOSHHSL.

3) 3adukcupyeM psax CTPYKTYPHBIX IMapaMETPOB CICAYIOMHUM 00pa3oM:
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a = 07, § =099 p¥= (095 p* =095 3arpysure ¢ my.nes HP-
oT@uiIbTpoBaHHbIE JaHHBIE 0 peasibHOM BBII u o norapudme peanbHbIX
uen Ha Hedgre B CIIA (daiin USDataxls). Ouenure ocranbHbie
ctpykrypusle napamerpsl (&%, ¢, ¢%, ¢%,Z) ¢ momompio BaifecoBckux
METOJIOB € McnoJib30BaHueM Dynare. Mcnone3yiTe ciaenyromme 3Ha4eHUs
KaK alpHOpHbIC 3HAYEHMs OlleHMBaeMbIX mapamerpos: & = 10, ¥ = 10,
=2 o¢*=005 o¢f=10001 Z=1 BuOepure noAXOAAIINE
anpUOpHBIE PacIpeAeICHUsI.

4) Hapucyiite GyHKIHH UMIYJIBCHOTO OTKJIMKA SHJOTEHHBIX IMEPEMEHHBIX B
OIICHOYHOM  MOJeIM i IIOKOB HEPTAHBIX 1EH U  IIOKOB
IPOM3BOIAUTEIBLHOCTH IIOKOB, €, , €F. [IoKkakuTe, UTO €CIIH LieHa Ha He(Th
pacTeT, TO UCIIOJIb30BAHME KanuTajla cHUXkaercs. [IpounTeprperupynire
pe3yJIbTATHI.

8. YueOHO-MeTOAMYECKOE U pecypcHOe o0ecnedeHue TUCIIMIIIMHBI

Jlureparypa:

1. MenpmukoBa, B. 1. DxoHoMmeTpuKa : yueOHOE ocodue / B. U.
MenbmukoBa. — Tamo6o0B : TIT'TY, 2024. — 130 ¢. — ISBN 978-5-8265-
2846-4. — TexcT : 27eKTpOHHBIH // JIaHb : 3NEKTPOHHO-OHOINOTEUHAS
cuctema. — URL: https:/e.lanbook.com/book/472349

2. Hamilton J. D., Time Series Analysis, Princeton University Press, 1994

3. DeJong D. N. and Dave C., Structural Macroeconometrics, Princeton
University Press, 2nd ed., 2011

PecypcHoe obecrieueHwme:

Odunmansubit caiit MunnctepctBa purancoB PD https://minfin.gov.ru/
Odurmansueiii caift Llentpanbaoro banka P® http://www.cbr.ru/
Odurmansubrii caiit Poconsneckoncantunra http://www.rbe.ru/
CnpaBouHo-00pa3oBarenbhbiii cailT "Economicus"” http://www.economicus.ru/
CIIC «KoncynwsranT [Tnrocy» http://www.consultant.ru

"Benomoctu "Vedomosti" www.vedomosti.ru

Polpred.com

9. MarepuaJibHO — TeXHUYECKOe U HHPOPMAIHOHHOE 00ecleueHune
00pa30BaTeJbHOI0 MPoLEcca M0 AMCUHUIIIMHE

Y4yeOHbIe AyTUTOPUH Ui TPOBEAEHHS 3AHATHI JIEKIHMOHHOTO THMAa —
YKOMIUIEKTOBAHbI ~CHEIUATN3UpOBaHHON (y4ueOHOM) wmebenbio, 000pya0oBaHbI
KOMITBIOTEPOM,  MMEIONIUM  BBIXOJ B  HWHTEPHET, BHICONPOCKIIMOHHBIM
obopymoBaHueM Il Tpe3eHTAMid ©  y4eOHBIX (QUIBMOB, CpeACTBAMU
3BYKOBOCIIPOM3BEICHUS, JKpPaHOM, MAapKEpHOM JOCKOH ¢  MapKepamw,
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TEMaTUYeCKUM Ha0OpOM CJaiioB, COOTBETCTBYIONIMM pabodeil mporpamme
JUCITUTUTIHBI.

YueOHble ayTUTOPUU Ui MPOBeAEHUsS] 3aHATHI CEeMHMHAPCKOro THMA, a
TaK:Ke JIsl TPYNNOBBIX U WHIAMBHAYAJIbHBIX KOHCYJIbTALMIA, 1151 TPOBEIEHUS
TEKYIIero KOHTPOJS W MPOMEKYTOYHOW AaTTecTallMM — YKOMIUJICKTOBAHBI
CHeUaIn3upOBaHHON (YueOHOM) MeOebi0, MyJIbTUMEIUMHBIM 000pYyI0BaHHUEM, a
TaK)K€ TEXHUYECKMMM CPEJICTBAMHU OOYYECHMS, CIyXallUMU JJIs MPEICTaBICHUS
yueOHOU nH(pOpMaIuu, MApKEPHOM JOCKOW C MapKepaMHu.

ITomemenue s  CaMOCTOATEJBbHOM PadoTbl —  YKOMIUIEKTOBAHO
CIIeMAIM3UPOBAHHON (yueOHOIT) MeOesbl0, OCHAIIEHO KOMIBIOTEPHOU TEXHUKOU
C BO3MOXXHOCTBIO TIOJKITIOUCHUS K ceTH «VHTepHEeT» m 00ecnedyeHo JOCTyIoM B
3JIEKTPOHHYIO HH(OPMALIMOHHO-00pa30BaTENbHYIO CPEy OpraHU3aIIH.

ITomemenue I XpaHeHUs] M NPOPHIAKTHYECKOr0 00CTYKMBAHHA
y4eOHOro 000pyAOBaHUSI — YKOMIUIEKTOBAHO CHELUUAIU3UPOBAHHON MEOEIbI0
JUISL  XpaHeHHsT O0OpyJOBaHMS U TEXHUYECKUMHU CpPEICTBaMHU IS €ro
00CITyKBaHUS.

Heo0xoaumoe nporpaMmMHoe odecrnievyeHue:

Onepanuonnas cucrema: Windows 7, Windows 10

Oducnsie nporpammer: Microsoft Office, Libre Office, Google Docs

Urenune PDF: Adobe Acrobat

Nutepuer-6pay3epsl: Mozilla Firefox, Google Chrome, Internet Explorer, Opera
AntuBupycHsie nporpammel: Kaspersky Endpoint Security

[Tporpammsl mepeBounku: Google translate, Yandex translate

ApxuBaTopsl: 7-zip

Breraucnurensubie maketsl: Matlab, GNU Octave, Python, R.

10. MeToan4yeckne peKOMEHIAUNH MO 00Y4YEHH IO JIUI[ ¢ OTPAHNYEHHBIMU
BO3MOKHOCTSIMH 3/10POBbA

B cootBerctBHM ¢ MertoauueckuMu pekoMmeHaanusMu MuHoOpHayku P
(yrB. 8 ampens 2014 r. Ne AK-44/05BH) mnpenamonaraeTcsi HCIOIb30BaTh
COIMAJIbHO-aKTHBHBIE W  pEGISKCUBHBICE METOJbl OOYyYCHHUS, TEXHOJOTHUHU
COITMOKYJILTYPHOM peadMIMTAIIMU C IEIbI0 OKa3aHWsS IOMOIIM B YCTaHOBJICHUU
MOJIHOLICHHBIX MEXJIMYHOCTHBIX OTHOUIEHUW C JPYTMMH CTyACHTaMHU, CO3JaHUU
KOM(OPTHOTO TCHUXOJIOTUYECKOTO KiIuMara B cTyaeHueckod rpynne. Ilonbop u
pa3paboTka y4eOHBIX MaTepUaOB MPOU3BOMAITCS C YYETOM MPEIOCTaBICHUS
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MaTepuaia B pasNuYHbIX (OpMax: ayAHadbHOW, BU3yalIbHOM, C HCIIOJIb30BAHUEM
CHELUaIbHBIX TEXHUYECKUX CPEACTB U MH(OPMALIMOHHBIX CHCTEM.

OcBoenue aucummivbbl guuamMu ¢ OB3 ocyiecTBisercs: ¢ UCIOJIb30BaHUEM
cpencTB 00yyeHusi OOUIEro M CIEUUaJbHOTO Ha3HayeHUs (MEepCOHANIBHOTO U
KOJUIEKTUBHOTO  HCIIOJIb30BaHUsA). MaTepuanbHO-TEXHUYECKOE  OOecreueHue
peIycMaTpUBaeT MPUCIOCOOIEHUE ayIUTOpHit K HykaaMm jui ¢ OB3.

@dopMa MpoBEAEHUS aTTECTAUUU JUISl CTYIEHTOB-UHBAJIUAOB YCTaHABINBAECTCS
C YYETOM MHAMBUIYAIBHBIX MCUXO(PHU3NYECKUX OCOOEHHOCTEW. sl CTyIeHTOB ¢
OB3 npenycmarpuBaeTcs JocTynHas (Qopma NOpeaoCTaBieHUs  3aJaHUi
OLICHOYHBIX CPEJICTB, @ UMEHHO:

® B IIEYATHOW WM AJICKTPOHHOW (opMe (s JIUIl ¢ HAPYIICHUSIMHU OIOPHO-
JIBUTATEJILHOTO ammapara);

e B redyaTHOW (popme WM NIEKTPOHHOU (opMe C YBEIUYEHHBIM MIpU(TOM U
KOHTPACTHOCTBIO (7151 JIWII C HAPYIICHUSIMH CITyXa, PEUH, 3pCHUS );

® METOJOM YTEHHUs ACCHUCTEHTOM 3aJlaHHs BCIYX (s JMI C HapyLIEHUSIMU
3peHus).

CryaeHTam ¢ MHBAJIMIHOCTBIO YBEIMYMBAETCA BpEMs HA MOATOTOBKY OTBETOB

Ha KOHTPOJIbHBIE BOIPOCHL. J{JIsl TaKMX CTYAEHTOB MPEAyCMaTpUBAETCS JOCTYIIHAs

dbopma npeocTaBiieHsI OTBETOB Ha 3aJIaHMs, & UMEHHO:

® MHCHMEHHO Ha Oymare win HaOOpOM OTBETOB Ha KOMIBIOTEpE (VIS JHUIL C
HapyUIICHUSIMU CIIyXa, peUn);

e BBHIOOPOM OTBETAa U3 BO3MOXKHBIX BapHAHTOB C MCIOJIB30BAHUEM YCIYT
aCCUCTEHTA (7151 JIUI] C HAPYIICHUSIMUA OMOPHO-/IBUTATEILHOTO aIlapara);

e yCcTHO (AN JMII C HaApYLUIEHUSMH 3pPEHHUS, OINOPHO-IABUTATEIILHOIO
arrapara).
IIpy HeoOXoaumocTH [JIs OOYyYarOIIMXCS C WHBAIMIHOCTBIO IIpoleaypa

OLCHWBAHWA PE3YyJIbTATOB O6y‘-ICHI/I$I MOKCT IMPOBOJUTHCA B HECCKOJIBKO 3TAIlOB.
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