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1. llean u 3agaun TUCHUILINHbBI

[lenp Kypca — O3HAKOMIIEHHE CTYJACHTOB HE TOJBKO C TEOPETUUYECKUM
WHCTPYMEHTAPUEM  MAKpPOOKOHOMHKHM MPOJBUHYTOTO ypPOBHS, HO U C
BBIYUCIIUTEILHBIMA METOAaMHU, HECOOXOAMMBIMHU JIJI PEIICHHUS Mojeliel. 3ajada
Kypca — HAy4HWTb CTYJCHTOB OLICHMBAaTh MAaKpPO3KOHOMHYECKHE MOJEIA Ha
pEAIbHBIX TAHHBIX C TOMOIIBbI0 KOMITBIOTEPHBIX MPOrPaMM U UCIIOJIb30BAaTh UX IS
MOMCKA OTBETOB HA KOJIMUECTBEHHBIE BOMPOCHL. Takke Kypc HalleJIeH Ha TO, YTOObI
CTYJIEHTBl MO3HAKOMMJIMCh C OCHOBHBIMHU BBIYHCIUTEIBHBIMU AITOPUTMAMU IS
pelleHnsT TakuxX 3a]a4, Kak 3aJayd  ONTHUMHU3ALMH,  aIlllPOKCUMAIWH,
VHTEPIIOJAINH, YUCICHHOIO UHTETPUPOBAHUS, @ TAKKE APYTUX BBIUYUCIUTEIIBHBIX
3ajJad.

2. Ilnanupyembie pe3yJibTaTbl 00y4YeHMsI

PesynbraroMm OCBOGHHS OCHOBHOW MpodecCHOHAIbHOW 00pa3oBaTenbHOMN
MPOrPaMMBbl ~ SBJISIETCS.  OBJIAJICHUE CTYJICHTAMH HAy4YHO-UCCIIEIOBATEIBCKUM,
MPOEKTHO-IKOHOMUYECKUM, AHATUTUYECKUM, OPTaHU3AIMOHHO-YITPABICHYECKUM

BUJAaMH TPOPECCHOHATBHON JEATENBHOCTH, B TOM YHCIE YHHBEpPCaIbHBIMHU,
oOmenpodeccuoHaNbHBIMU U PO(ECCHOHATBHBIMU KOMIIETEHIUSMU.

B PE3YIBTATC OCBOCHUA JUCHUIIIMHBI BBIITYCKHHUK OOJIKCH:

3HATh COBPCMCHHBIC TCOPECTUUCCKUC IIOAXO0AbI K MOJCINPOBAHUTIO
MAaKpOKOHOMHUYCCKHUX CHCTCM; BbIYUCIUTCIIBHBIC MCTOAbI W  AJITOPHUTMEI,
HUCIIOJIB3YEMBIC JIA PCIICHHUA IUHAMHWYCCKUX MAKPO3KOHOMUYCCKUX MOHGHGﬁ;
OCHOBHBIC ITPCUMYIICCTBA 1 HCAOCTATKH 3TUX AJITOPUTMOB;

yMeThb HCIOJBb30BaTh HA MPAKTUKE HW3YYCHHBIC BBIYUCIUTEIBHBIE METOIbl U
QITOPUTMBI JUIsSI PEIICHUsS MaKpPOIKOHOMUYECKHMX 3a/ad; peaju30BaTb OCHOBHBIE
ITOPUTMBI B cpeie mporpammupoBanusi Matlab;

BJaJeTh COBPEMEHHBIMM  MeTojgamMu  cOopa, 0OpaOOTKM W  aHalu3a
MaKpOOKOHOMHYECKUX  JaHHBIX;  METOJaMH W  TNpUEeMaMH  aHaIHW3a
MaKpOIKOHOMHYECKUX SIBICHUH ¥ TPOIECCOB C TOMOIIBIO OJHOMEPHBIX U
MHOTOMEPHBIX MOJIeJIeH, TMHAMHUYECKOTO TIPOrPaMMHUPOBAHHUS.

3. Komnerenuunu, gpopmMupyemMbie JHUCHUIIIMHON

JlucuMIinHa HalpaBJjeHa Ha d)ODMI/IDOBaHI/IG YHUBEPCAIbHBIX KOMOCTCHIIMNI:

Ko 1 HauMeHOBaHUEe KOMITETEHIINU MHmMKaTophl TOCTYDKEHHUSI KOMITETCHITHIA

VYK-1. CiocobeH ocymecTBIsITh KpUTUIeCKud | OCyIIeCTBISIET KPUTHICCKUN aHATN3

aHau3 MPOOJIEeMHBIX CUTYallui Ha OCHOBE MPOOJIEMHBIX CUTyalluii HA OCHOBE
CHUCTEMHOI0 II0JIX0/1a, BBIPA0aTHIBATh CHCTEMHOTI'0 TI0JIX0/1a, BbIPA0aTHIBATh
CTPATETHIO NEUCTBUI CTPATETHIO IEUCTBUI




VYK-3. CnocobeH opraHu30BHIBaTh U
PYKOBOIUTHL pabOTOM KOMaH/Ibl, BEIpaOaThIBas
KOMAaHIHYIO CTPAaTCruro il JOCTUIKCHUA
IIOCTaBJIICHHOH 11EJIU

IIpuHuMaeT y4yacTue B OpraHu3aluy U
PYKOBOJCTBE pabOTOM KOMaHbI, BEIpaOaThIBas
KOMaHJIHYIO CTPATCTHUIO OJId JOCTUKCHUA
IIOCTaBJIECHHOM 1IEJIH

Z[I/ICI_II/IHJ'II/IHa HaripaBJICHA HA

(bopmupoBaHue

001enpodecCHoOHAIBHBIX

KOMITETEHIIUU

KOI{ 1 HAMMEHOBAaHHNEC KOMIICTCHITNHN

W mKaTopel JOCTYKEHMS] KOMIIETEHIIMNA

OIIK-1. CmocobeH mnpuMeHsTH 3HaHWS —(Ha
TIPOJIBUHY TOM YPOBHE) (byHIaMEeHTaTEHOM
SKOHOMHUYECKOU HayKH npu peleHUH

MPaKTUYECKUX U (WJIN) UCCIIEIOBATENTLCKUX 33/1a4

[TpumensieT 3HaHMS (HA TIPOJBUHYTOM YPOBHE)
(hyHIaMEHTaTbHOM SKOHOMHYECKOM HayKU TPH
PEIICHNH MPAKTHYECKUX U (UITH)
HCCIIENI0BATENbCKHX 3a71a4

OIIK-3. Crocobern 0000m@Th W KPUTHYECKH
OLCHUBATb HAYUHDBIC UCCIICIOBAHNUA B SKOHOMUKE

OO6o0maer ¥ KPUTUYECKH OIICHUBACT HAy4YHBIC
MCCIICIOBAHMS B SKOHOMHKE

OIIK-5. CrocobGeH WCHoNb30BaTh COBPEMEHHBIC
MH(OPMAIMOHHBIE TEXHOJIOTMM M TIPOrpaMMHbIE
CpeZICTBA MPH PEIeHNH MPOPECCHOHATIBHBIX 33124

Hcnone3yer  coBpeMeHHble — HH(POpPMAIMOHHbBIE
TEXHOJIOTUM M TIPOTpaMMHBIE CPEACTBA TpH
pereHnt rpoheCCHOHATBHBIX 33/1a4

Jlucruruinea

HalrpaBJICHA

Ha d)ODMI/IDOBaHI/IC HDOd)CCCI/IOHaHI)HLIX

KOMITETEHIIUU:

KOI[ 1 HAUMCHOBAHUEC KOMIICTCHIIUN

Nuaukatopbl JOCTHXKEHUS KOMITETCHIIUI

[TK-1. Cnocoben ocymiecTBiATh
JeSTeTLHOCTH TI0 pa3padoTKe U
COBEPIICHCTBOBAHUIO MPUKJIAIHBIX
CTAaTUCTHUYECKUX METOHOIOT U

Y4acTByeT B pa3pab0oTKe U COBEPIICHCTBOBAHUHU
METOA0JIOTUN cO0Opa U 00paOOTKH CTATUCTUIECKUX
JTAHHBIX

VYyacTByeT B pa3pabOTKe U COBEPIICHCTBOBAHUU CUCTEM
CTaTHUCTUYECKUX MOKa3aTeNel 1 METOAMK HX pacueTa

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

[TK-2. CniocobeH ocyiecTBIATh
(rHAHCOBOE KOHCYJIETUPOBAHKE TI0
IMIUPOKOMY CHEKTPY (PUHAHCOBBIX

yCIIyT

[IpenocraBiser mnoTpedbuTento (HUHAHCOBBIX — YCIYyT
UH(GOpMAIMIO O COCTOSHHUH M MEPCHEKTUBAX PHIHKA,
TEHJEHIMSX B HW3MEHEHHU KYpPCOB IIEHHBIX OyMar,

WHOCTPAaHHOW BaJIOTHI, YCJIOBHH 10 OaHKOBCKUM
IPOAYKTAaM H yCIIyraM

PaspsacHser CYTb (MHAHCOBBIX IIPOYKTOB,
IOpUIUYECKAX W JKOHOMUYECKHX  XapaKTEPUCTHUK

(UHAHCOBBIX MPOJIYKTOB U YCIYT

ObecnieunBaeT B3aUMOICHCTBHE CTPYKTYPHBIX
MoJpa3/IeICHU1 OpraHu3aluy MIPU COBMECTHOM
ACATCIIBHOCTH,; YUACTBYCT B IJIAHUPOBAHHUU
MEpPOIPUATHIA, HANIPABJIEHHBIX Ha IMOBBIIIEHUE KaUeCTBa
(MHAHCOBOT'O CEPBHCA OpPraHU3aluU

[TK-3. CriocobeH onpeaensTh
CTOUMOCTH HCMaTepI/IaHBHBIX
AKTUBOB Y MHTEJUICKTYaIbHON
COOCTBEHHOCTH

AnanuzupyeT UHQOpMAaIHIO O HeMaTepUalbHbBIX
AKTHUBAX M MHTEJUIEKTYAIbHON COOCTBEHHOCTH U
COBOKYITHOCTb IPaB Ha HUX

YcraHaBIMBaeT SKOHOMHUYECKUE U TIPABOBBIC
napaMeTphbl, BIUSIONNEC HA CTOUMOCTb
HEMaTepUATHHBIX AKTHBOB M MHTEIUICKTY TBHYIO
COOCTBEHHOCTD




4. MecTO TUCHUIUINHBI B CTPYKTYype 00pa3oBaTeibHOI MPOrpaMMbl

,HI/ICHI/IHJ'II/IHEI «Bvruuciumenvuas MakpoIKOHOMUKA) OTHOCHTCS K qacCTH,

dbopmupyemMoil ydacTHUKaMu 00pa30oBaTelIbHBIX OTHOIIEHUU, bioka 1 yyeOGHOTO
1J1aHa mporpaMmbl «MaructTp SKOHOMUKHY.

O6mias Tpy10eMKOCTh 2 3.€., 72 Jaca.

5. ConepxaHne H CTPYKTYpa Y4eOHON JUCHMILTHHBI

Tpy TpynoemkocTs dopm
noe (axageM. 9achl) upye
MKO Konrakthas pabora | Cam| MbI€
CTh MPeroIaBaTes C OCTO| KOMII
(3au O o0yyJaroumMucs SITEN | €TEHIT
HaszBanue paznena qTUCHUIUITMHBL
eTH o Jlex | Ce JIa6. |pHasg| wuu
bI€ 1 Uy | MHA pao. pab
e as Ha | Wwuanl | oTa
HUI pbl np.
bI) BUJIBI
{ | AmHamieckoe nporpaMmupoBaHue. 9 4 ) 3 zﬁé
" | Maremarudeckue ocHOBEIL. Teopema o OIK-1,
CKMMAIOIIEM OTOOPaXKEHHH. IIK-1
Jocrarounsie ycnosus bisksera.
JluHamMuYeckoe mporpaMMHUpPOBaHUE B
YCIIOBUSX HEONPEICTICHHOCTH.
VK-1
MHAMHYECKOE IIPOrpaMMHUPOBAHUE B ;
2 A porp p g 9 4 2 3 |ormk-1,
TUCKPETHOM MPOCTPAHCTBE COCTOSHUIA. OIIK-5
AJNropuT™M, OCHOBAHHEIN Ha UTEPALUIX
2
(YHKIMY [IEHHOCTHU M €r0 MO (pUKALINH.
AJropuT™M, OCHOBAHHEIN Ha UTEPALUIX
2
(GYHKIMY TOJIUTUKA. MIHTEpIONsAIus u
CIIJIAMHBEI.
3 MeTo/1b1 THHEHHOH anpOKCUMAIIHH. 9 4 2 3 zﬁé
" | ANrOpPHUTM JIMHEHHO-KBaAPATHYHOM OTIK-S,
anmpoKCUMAIHH. MeTOI MaJTbIX IIK-1-3
BO3MYIICHHUI TIEPBOTO MOPSIIKA.
4 MeTo/ 16l MaJIbIX BO3MYIICHUH BTOPOTO H 9 4 2 3 Oég(;f
" | Gosiee BHICOKUX HOPSIIKOB. TK-1-3
Metoasl mpoeKnii. MeTo 1 KOHEUHBIX YK-1,
5 )i 9] 1T pi 9 4 2 3 |OIK-5,
a51eMeHTOB. CIICKTPaJIbHBIC METOJIbI. IK-1-3
VK3,
6. Anroplxmxi[ napaMeTpPU30BaHHBIX 9 4 2 3 |omes,
OXKHIaHUH. OITIK-3
Mogeny ¢ HeOTHOPOAHBIMU areHTaMHu OIIK-5,
7 )i AHOPOA 9 4 2 3 |mK-1-3
9KOHOMHUKH C HEMOJIHBIMHA PHIHKAMH.
Brrurciienue cTaimoHapHOTO
pacnpenenenus. [lepexonnas AMHAMHUKA.
Mojenb ¢ arperupoOBaHHBIMH IOKAMH H
anroput™ Kpaccena-Cmura.
o VK-1,3
dopma NpoOMEKyTOUHOM aTTECTAIUH - 0] Ol
3K3aMEH 13,5
T1K-1-3
UTOI'O 2 72 | 28 | 14 21




6. YueOHO-MeTOAMYECKOE 00eceueHre CAMOCTOATEIbHOI padoThI

Ha mepBoil nekmuu oOydaomuMcsi OOBSIBISIOTCS yCIOBUS U TpeOOBaHUA K
OCBOEHHUIO JIUCIMUIUIMHBI B COOTBETCTBUM € U3N0XeHHbIMU B PIIJ]. OOyuatommmcs
PEKOMEHIIyeTCS B pPaMKax KaKJIOM TEMbl O3HAKOMUTHCS C MPEIIOKEHHOU
OCHOBHOW JIMTEPAaTypOW, BBINOJIHUTh IIMCBMEHHO [JOMAIHWE 3aJaHus Ui
IIPOBEPKH YCBOCHUS MaTepHaIa.

Cyl1ecTBEHHYI0 4acTh CaMOCTOATEIbHONW pabOThl OOYYarOIIMXCS COCTABIISET
CaMOCTOATENIbHOE H3Yy4Y€HUE YYEOHBIX W HAYYHBIX M3JaHUM, JEKUHOHHBIX
KOHCIIEKTOB, PEKOMEHJIOBAHHOW OCHOBHOM W JOIIOJHUTEIBHOW JINTEPATypHI,
UHTEPHET-PECYPCOB U TIP.

Jlist obecrieueHuss CaMOCTOATENbHOM paboThl 00ydyaromuxcsi pa3padoTaHbl
«MeTtonuyeckue peKOMEHJALUHU 10 OpraHu3alMl CaMOCTOSATEIbHONH paboOThI
oOyJaromuxcs», B KOTOPBIX ONUCAaH MOPSAJOK pabOoThl C Hay4HOM JIUTEpaTypoH,
JaHbl PEKOMEHJALMU 10 HalMCaHUI0 pedeparoB, 3cce, KOHCIEKTOB, PELEH3HMH,
AHHOTAL{, PEIICHUIO KEUCOB U T.II.

7. (I)OprI KOHTPOJIA H (l)OHI[ OLHECHOYHBIX CPEACTB AJIdA IMPOBECACHUA TCKYILIECT0
KOHTPOJIA YCIIEBAEMOCTH U l'lpOMe)KYTO‘IHOﬁ aTreCTallui Mo ATMCIOMIIJINHE

7.1 IlpomMexyTOYHAS ATTECTALUA
[IpoMexyTouHas aTTecTalus M0 JUCHHUIUIMHE MPEeayCMOTpeHa B hopMe dK3aMeHa.
DK3aMeHallMOHHbIC 3a7aHus POPMUPYIOTCS HA OCHOBE MATEPUAJIOB TUCIIUTLTUHBI

W/WJTY TI0 TUTTY JIOMAIITHUX 3aJaHuM.

7.2. Tekylunii KOHTPOJIb YCIIEBAEMOCTH 00y4aIOIIMXCS

Texymuii KOHTPOJIb yCIIeBaeMOCTH 00yUaromuxcsi GopMHUPYETCs HA OCHOBE
BBITIOJIHEHUS IOMAIITHUX 3a1aHUN.

7.3 Ilpoueaypa OUEeHUBAHHMSI 3HAHUI, YMEHUI, HABBIKOB M (MJIM) OMNbITA
AeSITeJIbHOCTH, XapaKTepu3yrwiuux ¢GopmupoBanue KOMIETEHIUM.

@opMHUPOBAHUE OLIEHKU MPOMEKYTOYHOTO KOHTPOJISI

Boruucnumenvuas maxkposxonomuxa
JlomaiHue 3amanust OUHAITBHBIN 3K3aMEH
0
Bec (%) 50 50
Konnyectso 4 1
CDOpMI/IpyeMLIC YK-1, YK-3, OIIK-1, OIIK-3, OIIK- YK-1, YK-3, OIIK-1, OIIK-3,
KOMITeTCHIINN 5,1IK-1-3 OIIK-5, [IK-1-3




Jlomamaue 3amaHusi: HECKOIbKO (HEe Oomee 4) AOMAamIHUAX —3aJaHUMH,
MIPEATOJIarafoIIiX HAIMMCAHUE MPOTPAMMBI C TIOMOIIBIO SI3bIKA MMPOTPAMMHUPOBAHUS
MATLAB (takxe pomyckaercs ucnois3oBanue s36ikoB GNU Octave, Fortran 90,
Python, C++ wu Hekoropeix npyrux). Cnada goMaiiHero 3aJaHus II037HEE
YCTaHOBJICHHOT'O CpOKa MPUBOAUT K CYIIIECTBEHHOMY CHM)KCHHUIO OLICHKHU.

duHaIBHBINA 9K3aMEH MPOXOIUT B TUCbMeHHOH hopMme B hopmate closed-book
U COCTOMT M3 HECKOJIBKHX BOIPOCOB IO HAyYHBIM CTaThsiM. CTaThH, MO KOTOPHIM
MOTYT OBITh 3aJlaHbI BOTIPOCHI B 3K3aMEHE, OyAyT pO3/IaHbl CTyJEHTaM 3apaHee.
Hekoropble 3agaHus dK3aMEHA NPEAIOIaraloT HalMCaHWe KoAa IMporpamMMbl Ha
s3pike MATLAB.

Kpamkue Memoouveckue pekomendauuu no n0020mMosKe K IK3AMEHY !

[TonroroBka K O9K3aMEHYy W €ro pe3yJbTaTHBHOCTh TpeOyeT yMEHHUs
ONTHMAJIbHO  OpPTraHW30BBIBATH CBOE BpeMms. WmeanpbHO, €Cou  CTYIEHT
MO3HAKOMMJICSI C OCHOBHBIMH TMPEACTaBICHUSIMA W TOHATHUSMU Kypca B
ayJIMTOPHOM TIPOIIECCE M3YUYEHHUS TUCIUIUIMHBL. TOT/a MOATOTOBKA K 3a4eTy II0
KOHTPOJBHBIM BOIIPOCAM IO3BOJUT CHCTEMATH3UPOBATh MaTepual U TIyOKe ero
YCBOUT.

PabGoTy myumie HauMHATH C pacHpeleiCHUs NPEITI0KCHHBIX KOHTPOJIBHBIX
BOTIPOCOB IO pa3ziejiaM U TeMaM Kypca.

3areM HEOOXOIMMO HW3YYHTh PEKOMEHIIOBAaHHBIE TCOPETHUECKHUE HCTOYHUKHU
(KOHCTIEKT JICKIIUH, yUeOHUKH, MOHOTpahUH, CIANIBI K JEKIIUIM).

[Ipu w3ydeHun waTepuaiga CIEAyeT BBIACIATh OCHOBHBIE TIOHSATHS U
OTIpEICTICHUSI, MOXXHO WX 3aKOHCIICKTUPOBATh. BBINEICHWE OMOPHBIX TMOHSATUN
AT BO3MOXHOCTh CHCTEMATH3UPOBATh TPEJACTABICHUS 110 AWCIUIUIMHE W,
COOTBETCTBEHHO, PE3YJIbTATHBHEE TIOJITOTOBUTHCS K IK3aMEHY.

DK3aMeH MPOBOJUTCS B MUCHMEHHOU (hopme, B pe3ybTaTe KOTOPOTO CTYICHT
JIOJDKEH PEIIUTh MMOCTABICHHYIO 3371a9y M apTyMEHTHPOBATh PEIICHUE. Y CTICIITHBIN
OTBET Ha SK3aMEHAIIMOHHBIN BOMPOC TMPEINONaraeT MPOIECC MTPOTyMbIBAaHUS
JIOTUKH U3JIOKEHUSI MaTepHaia.

7.4. MeToau4ecKkue MaTepUuaJibl MO NPoueaype OLeHUBAHUS

Ouenka paboOThl O0YYAIOMIMXCS TPOU3BOIUTCSA, UCXOAS U3 OOIIEH CyMMBI
0asioB, HAOpaHHBIX B TEYEHUE Kypca.

Jl7is olleHWBaHUs YPOBHS OCBOCHHSI MaTepHasa Mo JUCIUIUIMHE HCIIONb3yeTCs
CJIeYFOIIas IITKaIa OI[CHOK:

1) Homarnaue 3aganus — 50% OT UTOTOBOM OLIEHKHU
2) duHanbHbBI 35k3aMeH — 50% OT UTOrOBOM OLIEHKU



Ope3 =0.5 * 003 + 0.5 * Ork3
IIpu oueHKe 3HAHUN HA MUCHbMEHHOM 3K3aMEHe YYUTHIBACTCH:

1. YpoBeHb chOpMUPOBAHHOCTH YHUBEPCAIBHBIX, 00IIEPO(heCCHOHANBHBIX U
po¢eCCHOHATIBHBIX KOMITCTCHITUH.

2. YpoBeHb BIaJ€HUS TEOPETUYECKON 0a30i1 NUCIUILIINHBI, IPABUILHOCTD
(GhOpPMYJIMPOBKH OCHOBHBIX TOHATUI 1 MIOHUMAHHS 3aKOHOMEPHOCTEH IIPH
pelIeHnH 3aa4.

3. YMeHHue pelmTh IOCTaBISHHBIC 3a1a4H 32 OTPAHHYCHHBIA IIPOMEIKYTOK
BPEMCHH.

4. Jloruka, CTpyKTypa ¥ TPaMOTHOCTh TUCBMEHHOTO U3JIOKCHUS PEIICHUS 3a/1a4H.
5. YMmenue 060CHOBAaTh MPAKTUUECKHE PE3YIIbTATHI C TOMOIIBIO TEOPUHU U
MOATBEPAUTH TEOPHIO C TIOMOIILIO MPOBEACHUS MTPAKTHUYECKUX UCCIETOBAHUM U
HEO0OXOIMMBIX BHIYMCIICHUH.

6. YMmenue aenath 0000IIEHUS U BBIBOJIBI OTHOCUTEIBLHO IIPAKTHUECKUX
pPE3yNbTaTOB U HAYYHOU JTUTEPATYPHI, TPEITIOKCHHON K MPOYTCHHIO.

I[J'IH MOJY4YCHHUA OLUCHKH «OTJIUIHO» CTYACHT JOJI2KCH:

- POJIEMOHCTPUPOBATH CBOOOIHOE BIIaJCHUE MPOrPAMMHBIM MaTEPUATIOM;

- YMETbh I'PAaMOTHO I10JIb30BATHCA TEOPETUUECKUM MATEPHUAIIOM IIPU PELLIEHUN
3a1ad4;

- MPaBUILHO (OPMYITUPOBATH OMPEAEICHUS MTPU UCTIOIB30BAHUH HX B PEIICHUU
3a71a4 ¥ OTBETE HA TEOPETHUUYECKUE BOIIPOCHL;

- MPOJIEMOHCTPUPOBATh YMEHHUS CAMOCTOSITEIbHON pabOThHI C HAYYHOM
JUTEPATYPOU U HEOOXOAUMBIM ITPOTPAMMHBIM 00ECIICYCHUEM;

- YMETh PEIINTh IMOCTABJIEHHBIC 33791 U CAENaTh 000OCHOBAHHBIC U YOS TUTEIHHBIC
BBIBOJIbI HA OCHOBE IIOJIYYEHHBIX PE3YyJIbTATOB.

I[J'ISI IMOJIYYCHHUA OLUCHKHN «X0pPpOoII0» CTYJACHT OOJIKCH:

- IPOJIEMOHCTPUPOBATH JIOCTATOYHO CBOOOAHOE BJIAJIEHUE IPOIrPAMMHBIM
MaTepHaIoM;

- YMETh JOCTATOYHO IPAMOTHO MOJIb30BATHCS TEOPETUUECKUM MAaTEPUAIOM MIPU
pelIeHnu 3a1ay;

- POJIEMOHCTPUPOBATH 3HAHUE OCHOBHBIX TEOPETUUECKUX MOHATUN U
OnpeeNeHU TUCUUITMHBI IPU PEIICHUH 3a/1a4;

- IPOJIEMOHCTPUPOBATh YMEHUE OPUEHTUPOBATHCSA B HAYUHOU JTUTEPATYPE U
HE00XO0IMMOM MIPOTPaMMHOM 00€CIIeUEHNUU;

- YMETh PelIUTh 3HAYUTEJIbHYIO YaCTh 3aJ1a4 U ClIeJaTh JOCTATOYHO
000CHOBaHHbIE U yOeIUTENbHbIE BHIBOABI HA OCHOBE MOIYYCHHBIX PE3yIbTATOB.

I[J'IH MMOJIY4YCHHUA OLUCHKU «YAOBJIETBOPUTEC/IILHO» CTYACHT JOJIKCH:

- IPOACMOHCTPHUPOBATDH 0611166 3HaHUC ITPOIrpaMMHOI'0 MaTCpHalia,



- YMETh BOCIIOJIb30BAThHCSl TEOPETUYECKUMH OCHOBAMH MTPOMJIEHHOTO MaTepHraia
IIpY pelIeHUH 33714,

- MPOJIEMOHCTPUPOBATH 00IIIEE BIIAJICHNE TOHATHUITHBIM aNapaToM JUCIUILIAHbI
JUTSI TOHWMAHHUSI TIPOTIECCOB, MPOUCXOSIINX B 3a/1a49aX;

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

- 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;

- HEYMEHUS pelaTh 3HAYUTEIbHYIO YaCTh IIOCTABJICHHBIX 3a4a4.

7.5. DOHA OLIEHOYHBIX CPEACTB

@OoHA OLEHOYHBIX CPEACTB IPOMEXYTOUYHOM AaTTECTAlMM U TEKYILEro
KOHTPOJISl YCIIEBAEMOCTH 00yUaromuxcsi (GOpMHUPYETCS U3 TUIMOBBIX KOHTPOJIBHBIX
3a/laHAN K 3K3aMEHY U JOMAILIHUX 3aJaHuM.

IIpumepsl 3agaHuMii, KOTOpPble MOTYT BCTPETHTbCS Ha 3JK3aMeHe MJIH B
AOMALIHEM 3aJaHNU:

3aoaua 1.
PaccMOTprM CTOXaCTHYECKYIO BEPCUIO HEOKIIACCUIECKON MOJIETTH POCTa

vl =, pa _ GF(as) - K+ FEEG N FR)

[TycTh GyHKIIMS MONE3HOCTH U MPOU3BOICTBEHHAS (PYHKITUS TIPEICTABIICHBI KaK
ule) =¥ fyu f(k,z) = explz) &%+ (1— &)K.

[Ipon3BOACTBEHHBIN IIOK z SIBJISIETCS cTOXacTuueckuM mporueccom tuma AR(1),
z' =pz+¢€, Te € — HesaBHCHMBIE OJMHAKOBO DACIIPE/CCHHbBIE CITydailHble
senmuunbl Tuna N(Q,¢?). Mycrs f =09, y=—-1, a=03,§ =01 pg=0.85u
¢ =0.05 Iycrs M =100 u K = {k,, kg, ..., ky}, rne by =001k u ky = 1.5k,
a k- JIETePMUHUPOBAHHBIN YPOBEHb YCTOMYMBOTO YPOBHSI KamuTasla, IpUYeM U
PaCCTOSIHUE MEXKY ABYMSI [IOCIIEN0BATENLHBIMU TOUKaMu B K 1oCTOSHHO.

1) Ucnons3ys meron Taykena (cm. Tauchen, G. (1986), «Finite State Markov-
Chain Approximations to Univariate and Vector Autoregressions») mjs
nocrpoeHusi 3x MepHoM uenu MapkoBa Han Z= {zi, z2, z3}, KOTOpas
npuommkaetr AR (1) npouecc s z. 3anumure ypaBHeHue bennMana st
JACKPETHOW BEPCUU MOJEIH.



2) Hanummre nporpammy B MATLAB, KoTOpas 4YHCIEHHO peniaeT
CTOXaCTHYECKYI0 MOJETb pPOCTa, HCMONB3YS (QYHKIHMIO IICHHOCTH.
Pazpaboraiite 2 anroputma: ¢ u 6e3 TUHEHHON WHTEpHOIAUUUA (YHKIUU
nenHoctu. [locTpoiite rpaguky GyHKIIUN HEHHOCTH U (QYHKINUN TOTUTHKH.

3) IlpenmonoxuM, YTO JaHHAas MOJENb KBapTaibHas. Cmoaenupyiire
skoHoMuKky Ha 50 ner (200 nepuonoB). IlocTpoiiTe CTOXacCTHYECKYIO
peaM3alyio JIAaHHONW SKOHOMHUKU {Vi, € le Kebing, HaumHas ¢ Zp =0,
kg = E. Ucnonwssyiite unptp Xoapuka-Ilpeckorra ¢ A=1600, 4TOOBI
paccuuTaTh M TOCTPOUTH OTKIOHEHHUS JIOTapU(PMOB CMOACTUPOBAHHBIX
NaHHBIX [Vg, ¢, s Ke} oTHOCHTENBHO UX TpeHI0B Xoapuka-IIpeckorra HP
(1600).

4) Tlonyuutre 100 HE3aBUCHUMBIX CTOXAaCTHUUECKUX pealu3aluid JaHHOUN
SKOHOMMKHM M Hanumute mnporpammy B cucreme MATLAB, koropas
BBIUMCIIAET T[OKa3aTeau, ONuchbiBatomre GIykTyauun (OU3HEC-IIUKIIbI)
BENUYUH { Vg, g by e} (cM. Hansen, G.B. (1985) “Indivisible Labor and the
Business Cycle”, Journal of Monetary Economics: 16; Kydland F. E. and
Edward C. Prescott, (1990) “Business Cycles: Real Facts and a Monetary
Myth”, Federal Reserve Bank of Minneapolis Quarterly Review (Spring):
318)..

3aoaua 2. LQ- npuobnuscenue.
PaccMoTpuM  CTOXaCTHYECKYHO MOJEIb pocTa C JEJIUMBIM  TPYAOM,

onucaHHyo y XaHnceHa (1985):
o0

may, Eo ¥ Au(cel—ne)

T e Id
fecmglize pr

TP yCIOBHSX
e+ = 2.k8nd8,
Kppa =i+ (1 — §i;,

Zrpy = VIt Erpq, (&) ~ Ny, o),

rae Ce 2= 0, 0 < n, = 1u Benmuuna Ky usBectHa. TIpeAnonokumM, 4TO MyHKIIUSI
HOJIE3HOCTH BRI ANT Kak Wie,, 1 — n.) = log(e.) + 4 log(1l — n,) .

Mycrs B=0.99, A=2, 6=0.36, 5=0.025, u y=0.95.

OTMeTHM, 4TO TPOU3BOACTBEHHBIN IOK UMEET JIOTHOPMAIIBHOE PACIIPEICIICHUE CO
cpenanm Efe.) =m=1—¥ u mucnepcueit Var(e.) = v = 0.007122. Taxum
obpazom, In(e,} ~ N(u, ¢%}, rne ¢* = ln% +1)u g = Infm) —;lr?:.

10



a)

b)

Hamummre nmporpammy B MATLAB, xotopast ucnons3yer anroputm LQ-
npuOIMAKEHUsI, 4YTOOBl BOCIPOM3BECTU CTATUCTUUYECKUE JaHHBIE IS
DKOHOMHUKU C Oenumoti pabouel cuioi (TpeThsi M uYeTBEpTas KOJOHKA B
tabmnure 1).

W3MeHuTe Bally nporpammy, 4ToObl OHa BOCIIPOU3BOJMIA CTATUCTHUECKUE
JTAHHBIC IS SKOHOMUKH C Hedeaumot pabouedl cwiiod (msaTas W Iecras
KOoJOHKa B Tabnuie 1). OTMeTUM, YTO pENpe3eHTATUBHBIM areHT B JIaHHON
BEPCUM MOJIENH MMEET (PYHKIIMIO IMOJIE3HOCTH, 3aJaHHYI0 COOTHOLICHHEM

u(e,,n.) = log(e,) + B(l —n), rie B = -gw u by = 0.53.

@

8. YueOHO-MeTOAMYECKOE U pecypcHOe o0ecniedeHrue TUCHUIIIMHBI

Jlurepatypa

1.

Ljungqvist, L. Recursive Macroeconomic Theory / Lars Ljungqvist,
Thomas J. Sargent. - 3rd ed. - : The MIT Press, 2012.

Stokey, Nancy L., Lucas, Robert E. & Prescott, Edward C., Recursive
Methods in Economic Dynamics, Harvard University Press, 1989
['paumnckas, I'.B. MeTomosiorust mocTpoeHUus MaTEMaTUYECKUX MOJICJIEN U
OIICHKA MapaMeTPOB AMHAMHUKH dSKOHOMHUYECKUX cucteM / ['.B. I'paruHckast,
B.®. [1yukoB. - Mocksa : KpeatuBHas sxoHomuka, 2011. - 240 c. - ISBN
978-5-91292-078-3 ; To xe [DnexkTponnsliit pecypc]. - URL:
http://biblioclub.ru/index.php?page=book&i1d=132790

Heer, B. Dynamic General Eguilibrium Modeling / Burkhard Heer Dynamic,
Alfred Maussner. - 2nd ed. - Netherlands : Springer, 2009

Sargent, Thomas & Stachurski, John, Quantitative Economics with Python
Delong, D. Structural Macroeconometrics / D. DeJong, Dave Ch. - 2nd ed. -
New Jersey : Princeton University Press, 2011

PecypcHOe obecrieueHue:

Odunmansuerit caiit MunnctepctBa puHancoB PD https://minfin.gov.ru/
Odurmansuerit caiit Llentpansaoro banka P® http://www.cbr.ru/
Odurmansubiii calit PocOusneckoncantunra http:/www.rbe.ru/
CnpaBouyHo-00pa3oBarenbhbiii cailT "Economicus" http:// www.economicus.ru/
CIIC «KoncynbsranT [Tnrocy» http:// www.consultant.ru

"Benomoctu "Vedomosti" www.vedomosti.ru

Polpred.com

9. MarepuaJibHO — TeXHHYECKOe U HHGOPMAIHOHHOE o0ecreueHune
00pa30BaTeJIbHOI0 MPoLEcca M0 AMCUHUIIIMHE

Y4eOHble ayquTOpUM JIS NPOBeeHHUS 3aHATHH JIEKIMOHHOIO THNA —

YKOMIUIEKTOBAHbI ~CHEIUAIN3UpOBaHHON (y4ueOHOM) wmebenbio, 000pyaoBaHbI
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KOMIIBIOTEPOM, ~ MMEIOLIUM  BBIXOJA B  HHTEPHET, BHUJECONPOEKIIMOHHBIM
o0opynoBaHMEM Uil NOpe3eHTauMid M y4yeOHbIX (UIBMOB, CpEACTBAMU
3BYKOBOCIIPOM3BE/ICHUS, DKPAHOM, MAapKEpHOM  JOCKOM ¢  Mapkepamu,
TEMaTUYeCKUM Ha0OpOM CJaiiioB, COOTBETCTBYIOUIMM paldodeil mporpamme
JUCLUIUIVHBI.

Y4eOHble ayauTOpUM JIA NPOBEACHUS 3AHATHII CEMHHAPCKOr0 THIA, a
TaKKe sl TPYNNOBbIX U HHAUBUAYAJIbHBIX KOHCYJIbTALMM, 1JI51 IPOBEACHUS
TEKYLIer0o KOHTPOJSI W NPOMEKYTOYHONl AaTTeCTAUMH — YKOMIUIEKTOBAHbI
CrieMAIM3UPOBAHHOMN (YueOHOM) MeOelblo, MyJIbTUMEAUIHBIM 000pyI0BaHHUEM, A
TaKK€ TEXHUYECKUMH CPEJICTBAaMU OOYUYEHHUsI, CIyKallUMU JUIsl TPEACTaBICHUS
y4eOHOM nHpOpMAIIU, MAPKEPHOU TOCKOM C MapKepaMH.

Ilomemenne s CAMOCTOSITEJIbHOM  PpadoTbl —  YKOMIUIEKTOBAHO
CIICIMATM3UPOBAHHON (y4ueOHOIT) MeOebi0, OCHAIIICHO KOMITBIOTEPHOW TEXHUKON
C BO3MOKHOCTBIO MOJIKJIIOUEHUS K ceTh «/HTepHeT» U 00ecrneueHo JAOCTYIOM B
AIIEKTPOHHYIO0 HH(POPMAIMOHHO-00PA30BaATEIBHYIO CPEly OpraHU3aluu.

IlomemieHue I XpaHeHUs] M NPOPHUIAKTHYECKOTO 00CTY:KMBAHUSA
y4ueOHOr0 000pYHOBaHUSI — YKOMIUICKTOBAHO CIEIUATU3UPOBAHHON MeOebio
JUISL  XpaHCHHWS OOOpYyJOBaHHMS W TEXHHMYCCKUMHU CPEICTBAMH JUIS €TI0
00CITy)KMBaHMUS.

Heo0xoaqumoe nporpaMmMHoe o0ecrnevyeHnme:

Omnepanuonnas cucrema: Windows 7, Windows 10

Oducubie nporpammsl: Microsoft Office, Libre Office, Google Docs

Yrenne PDF: Adobe Acrobat

HuTepner-Opaysepsl: Mozilla Firefox, Google Chrome, Internet Explorer, Opera
AntuBupycHsie nporpammsel: Kaspersky Endpoint Security

[Tporpammel nepeBoguuku: Google translate, Yandex translate

ApxuBaTopsl: 7-zip

[TakeTs! niisa npoBenenus pacueros: Matlab, GNU Octave, Python

10. MeToan4eckue peKOMEHAAIUH 110 00YYEeHHUIO JIUI C OTPAHUYEHHBIMH
BO3MOKHOCTSIMH 3/10POBbSI

B coorBerctBUM ¢ MertoauueckuMu pekoMeHjaauusaMu MuHoOpHayku PO
(yrB. 8 ampens 2014 r. Ne AK-44/05BH) mnpenamnonaraeTcsi HCIOIb30BaTh
COLIMAJIbHO-aKTUBHbIE W  PE(IIEKCUBHBIE METOJbl O0O0Y4YeHHUs, TEXHOJIOTUHU
COLIMOKYJIBTYPHON peadMIMTaluy C LEJIbI0 OKa3aHMs MOMOIIM B YCTAHOBJICHUU
MOJIHOLUEHHBIX MEXJIWYHOCTHBIX OTHOLUEHUH C JPYTMMH CTYJEHTaMH, CO3JaHUU
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KOM(pOPTHOTO TICUXOJOTHYECKOr0 KiIMMarta B CTyJaeHdeckod rpymme. [lonbop u
pa3paboTKa Y4YeOHBIX MaTEpPHAIOB IPOMU3BOLATCS C YYETOM IPENOCTaBICHUS
MaTepuaia B pa3iMyHbIX (opMax: ayIualbHON, BU3yaJIbHOW, C MCIIOJIb30BAHUEM
CHelUaIbHBIX TEXHUUYECKUX CPEACTB U MH(POPMAIIMOHHBIX CUCTEM.

OcBoenue aucuumivnbl JunamMu ¢ OB3 ocyiecTBiseTcs: ¢ UCIOIb30BaHUEM
CpelaCcTB O0y4yeHHs] OOILIEro M CIEeUMAIbHOrO0 Ha3HadeHHs (IMepCOHAIbHOTO U
KOJUIEKTUBHOTO  HCIIOJIb30BaHUsA). MaTepuanbHO-TEXHUYECKOEe oOOecreueHne
IpealycMaTpUBaET NPUCIOCOOIEHHE ayAUTOPUH K Hyk1aM jul ¢ OB3.

®opMa MpoBeAEHUS aTTECTAUUU ISl CTYIEHTOB-UHBAJIUAOB YCTaHABIUBAECTCS
C YYETOM MHAMBUIYAJIBbHBIX MCUXO(PU3NYECKUX OCOOEHHOCTEW. sl CTyIeHTOB ¢
OB3 npenycmarpuBaeTcs JocTynHas (Qopma NOpeaoCTaBieHUs 3aJaHui
OLICHOYHBIX CPEJICTB, @ UMEHHO:

* B MEYATHOMN WM AJIEKTPOHHON (opMe (I JUL C HAPYIICHUSIMU OIOPHO-
JIBUTATEJILHOTO armapara);

* B 1Ie4aTHOM (popMe UITK DJEKTPOHHOU hOopMe C YBEIUUYECHHBIM HIPUPTOM U
KOHTPACTHOCTBIO (17151 JIMII C HAPYIICHUSMHU CITyXa, PEeUH, 3pEHHUs );

* METOJIOM YTEHHSI ACCUCTEHTOM 3aJaHus BCIYX (U1 JIML] C HApYLICHUSAMU
3peHHUs).

CryaeHTam ¢ MHBAJIMIHOCTBIO YBEJIMYMBAETCA BPEMs HA MOATOTOBKY OTBETOB
Ha KOHTPOJIbHBIE BOMPOCHL. JlJi TaKUX CTYAEHTOB MPEAYCMaTPUBAETCA AOCTYIHAs
(dbopmMa npeocTaBiieHNs] OTBETOB Ha 33JIaHHUsA, & UMEHHO:

* MUCHMEHHO Ha Oymare Wi HabOpOM OTBETOB Ha KOMIIbIOTEpE (JIsl JIUIL C
HapYyUICHUSIMU CIIyXa, peun);
* BBIOOPOM OTBETa M3 BO3MOXKHBIX BAPUAHTOB C HMCMHOJB30BAHUEM YCIYyT
accUCTeHTa (/11 JIUIL C HApYIIEHUSIMH OMOPHO-ABUTATENILHOTO arlnapara);
* yCcTHO (UIsi JMI[ C HApYUICHUSAMH 3pEHUS, ONOPHO-IBUIATEIHLHOTO
amnmnapara).
[Ipu HeoOxomumocTu 711 OOYYaIOIIMXCS C WHBAIMIHOCTBIO IIpolieaypa

OLCHWBAHWA PE3YyJIbTATOB O6}"—ICHI/I$I MOKCT IMPOBOJUTHCA B HECCKOJIBKO 3TAIlOB.
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