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1. IlepeyeHb NJIAHMPYEMBIX Pe3yJbTATOB 00y4eHHs MO TUCHHUILINHE,
COOTHECEHHBIX C MJIAHUPYEMbIMH Pe3yJbTATAMH OCBOCHUSI IPOrPaMMbI

1.1. Huctumuna «lIpukinagHas MaKpodIKOHOMHUKA» OOECIIEYMBACT OBIAJCHHE CIICIYIONIMMHU
KOMIIETEHIUSIMU:

Kon HauMeHnoBanue KoMIeTeHIMU Kop srana ocBoeHus HauMeHoBaHMe dTaria 0CBOEHUS
KOMIIETEHI[UN KOMIIETEHIUU KOMIETEHIUN
VK-1 Criocoben OCYIIECTBIIATH

crocobeH 00001aTh U KPUTHIECKH
oneauBath HMP 1 Ha ux ocHOBe
VK-1.1 cocraBnsaTh mian HUP, a taxxe
mo100paTh HEOOXOAUMBIC

KPUTUYECKUI aHaau3
npoOJIEMHBIX ~ CHUTyanud  Ha
OCHOBE CHCTEMHOIO IIOJX0Ja,

BBIpabaTHIBATh CTpaTeTuIo
y . HHCTPYMEHTAIFHBIE METOIBI
JIeHCTBUH
VK-6 Criocoben ONPEIEIATh H VK-6.2 crocob0eH
peann3oBbIBaTh MIPUOPHUTETHI CaMOCOBEPILIEHCTBOBATHCS CBOM
COOCTBEHHOW MEATEIIFHOCTH H 3HAHUS U YMCHUS
CIIOCOOBI ee
COBEPILICHCTBOBAHMS HAa OCHOBE
CaMOOIICHKH
1.2. B PE3YJIbTATC OCBOCHUSA TUCHUIIIMHEBL Y CTYACHTOB JOJI’KHBI OBITE C(I)OpMI/IpOBaHBII
OT®/TO mpodeccrnoHambHBIE Kopx sTama ocBoenus PesymnbraTe! 00y4ueHus
JICHCTBUS KOMICTCHITUHI
BEJICHUE aHAJTUTUYECKON YK-1.1 Ha ypOBHE 3HAHUI:
paboThI B 00JIaCTH MpeIMETHOM 00J1acTH;
SKOHOMUKH B (PUHAHCOB KPUTHYECKOT'O aHaJN3a,;
Ha YpOBHE YMEHHUIL:
mo100paTe HeOOXOJMMBIE HHCTPYMEHTABHBIC METOIBI;
OPUMEHSITh ~ HMHCTPYMEHTAIbHBIC  METOIBI  JUIS
nposenenus HUP;
BEJICHUE aHATTUTHIECKON YK-6.2 Ha YpOBHE 3HAHMIA:
paboThI B obmacTu METOJIOB CAMOCOBEPIIIEHCTBOBAHS
9KOHOMUKH U (PHAHCOB Ha ypOBHE YMEHH:
KOPPEKTHOT'O pacrpe/ielieHus IPHOPUTETOB.

2. O0BbeM u MecTo AUCUMILIMHBI B cTpyKTYype OI1 BO

O0beM TMCUUTTHHBI
2 3E, 16 ak. yacoB Ha KOHTAKTHYIO pabOTy ¢ IpenojaBareiaeM, 52 ak. yaca Ha CaMOCTOSTENIbHYIO
paboTy oOyUaromuxcs;
Mecto qucuumiannsl B ctpykrype OII BO
OT/.05 «[IpukinamgHas MaKpOIKOHOMHUKA», 2 KypC, 3 CEMECTP
— JUCLMIUIMHA PEeau3yeTcs NapajUieibHO AUCHUIUIMHE «Makpo3KOHOMHKA (IIPOJBUHYTHIN
YpOBEHb) 2» UId YJIYy4lICHHUs pe3yJIbTaTOB €€ YCBOEHHS, a TaKKe COBEpPLICHCTBOBAHUS
IIPAKTUYECKUX HABBIKOB CTYJIEHTOB IPU PEIIEHUU MAKPO3KOHOMHYECKHX 3a/1a4 [10CIIE N3YUECHHUS
JTUCIUIUINH:

MaTeMaTHYeCKHii aHanmu3 (B 00beMe OakanaBpuaTa)

anredpa (B o0beMe OakanaBpuaTa)

MaKpO3KOHOMHUKA (IIPOJIBUHYTHIN YPOBEHB) 1

MHUKPOIKOHOMUKA (ITPOJIBUHYTHIN YPOBEHB) 1

MHCTPYMEHTAJIbHBIE METO/1b 3KOHOMUYECKOIO aHAIN3a
— JUCLMILIMHA MOXET peaju30BaThCsl YaCTUYHO WIIM TMOJHOCTBHIO ¢ mpuMeHenueM DO u/min
JOT. YueOHble MaTepHalibl AUCHUILUIMHBI pa3MeIIatoTcs 1o aapecy Ims.ranepa.ru
— (hopMa MPOMEXYyTOYHOH aTTECTALUHU — 3a4eT.




3. CopaepxaHue U CTPYKTYPA THCIHUIIHHBI

O0beM aucuMIUIMHbL (MOAYJIs), aK. yac./ yac. dopma
KonrtaktHas paboTa TEKyLIEro
No i/ HanmenoBanne tem oOydJatomuxcs ¢ KOHTpOMS
(pa3nernoB) Bcero MpenoaBaTesieM Cp YCIEBAEMOCTH ,
10 BUJIaM yUeOHBIX 3aHATHH** MIPOMEXKYTOTHOH
JI | JIP | 113 | KCP aTTecTallvu
Ounas popma oOyueHHS
Tema 1 | ANTOpUTMBI YACIEHHOTO 10 2 8 a3
peuICHUs TUHAMHUYCCKUX
MaKpO3IKOHOMHUYECKHX
MOJECTIEH.
Tema 2 UrcneHHas peann3anus 10 2 8 13,

06a30BbIX MoIeIICH
MOHETapHON SKOHOMHUKH.

Tema 3 | Llenu v HHCTPYMEHTHI 16 4 12 3
JICHe)KHO-KPEANTHOH
nonutuku (JKII). Bousaue
JKII Ha 5KOHOMUYECKYIO

JIMHAMHUKY.
Tema 4 | Mogenb pealbHOTO JIEIOBOTO 16 4 12 3
nukia (PJIL).
Tema 5 | HeokeiiHcuaHckast MOJICIb 16 4 12 I3
JIETIOBOTO ITHKJIA.
IIpoMexyTOUHasl aTTecTalys 4 3aueT

Bcero: 72/54 16/12 52/39

[Ipumeuanne™: Gopmbl TEKyLIero KOHTPOJIsl ycleBaeMoCTu: noMmaniHee 3aaanue (/13), BbIONHEHUE 3alaHusi Ha
KOMIIBIOTEpE B aynuTopuu (3).

[Ipumeuanne **: B paMkax yKa3aHHOW KOHTakTHOW paboOThl ¢ oOydaromuMmucs y4deOHbIE 3aHSTHS MOTYT
poBoAUTHCS ¢ ucronb3oBarueM JJOT n/mmm 30

Conep:xaHue TMCUMILINHBI

Tema 1. ATTOPUTMBI YHCICHHOTO PEIICHHUS JTUHAMUYECKIX MaKPOIKOHOMUYECKUX MOJIEICH.
YucneHHoe peleHne 3a1aui onTuMaibHoro pocra. Ummiementanus B makere DYNARE.

Tema 2. UncneHnas peanusanus 6a30BbIX MOJIETICH MOHETAPHOW YKOHOMHKH.
IMoctpoenue monenu Cunpasckoro B cpene Octave/Dynare. CuMyisiiust TpaeKTOPHA KITFOUYESBBIX
MaKpO3KOHOMHUYECKHX NEPEMEHHBIX.

Tema 3. Llenu 1 UHCTPYMEHTHI JIeHE)KHO-KpeIuTHOM monuTuku (KIT).

[Toctpoerne B DYNARE momenu ¢ orpaHuyYeHUEM «JICHBIHM BIEpEa», MOJNy4YeHHE (DYHKITHI
UMIYJIbCHOTO OTKJHMKAa B OTBET Ha IIOK JIEHE)KHO-KPEAUTHOW MOJUTHKH. DKOHOMHUYECKAs
WHTEPIIPETALMS IOTYYSHHBIX PE3yJIbTAaTOB.

Tema 4. Mopenb peanbHOro aenoBoro nukia (PLL).

[Toctpoenne monenu u pemenue moaenu PJIIL B Octave u DYNARE. Cumynsiuus TpaekTopuii
MaKpOOKOHOMHUYECKHX TEPEMEHHBIX B  OTBET HA IIOK COBOKYMHOH  (DakTOpHOMH
npou3BoauTeNbHOCTH. [IpobOaema kanmOpoBku napameTpoB moaenu PIILI.

Tema 5. HeokeitHcnaHckast MOJIENb I€IOBOTO ITUKIIA

Jluneapuzanus ypaBHCHUN HEOKCHMHCHMAHCKOW MOJEIu JenoBoro Iwkia. Kammbposka.
Nmvmnementanmst B makere DYNARE. Illoku  neHexXHO-KpeIMTHOW  MOJUTUKH B
HEOKEMHCUaHCKUX MOJEIIAX.

4. MaTepuaJibl TEKYIIEr0 KOHTPOJISI YCIIEBA€MOCTH 00y4Yaromuxcs 1 (poHg
OLICHOYHBIX CPeICTB MPOMEKYTOUYHOM aTTeCTANMH 10 JMCHUIIIHHE




4.1. ®opMbl M METOAbI TEKYIIEr0 KOHTPOJISI YCIIEBA€MOCTH.
4.1.1. B xope peanusanuu aucuumiuHbl D®T/.05 «IIpukiaagHasi MaKpPOIKOHOMHMKA))
HCIOJIB3YIOTCS CIEeAYIOIIHE METOAbl TEKYLIEr0 KOHTPOJIsSI YCIIeBAeMOCTH 00y4al0uXCH

Tema (pazgein) MeToasl TEKYIIEro KOHTPOJIS YCIIeBAEMOCTH
Tema 1-2 Jomariree 3aaanue 1 (BBIIOIHIETCS Ha KOMITBIOTEPE)

Tema 3-4 BrinmotHeHUE 3a/1aHNsI HA KOMITBIOTEPE B Ay IUTOPHH

Tema 5 Jlomannee 3aanue 2 (BBITOJTHSIETCS Ha KOMIIBIOTEPE)

4.1.2. 3ayer mnNpoOBOAMTCS ¢ NPUMEHEHHEM CJEIYWIIUX MeTOA0B (CpeacTB): B BHIE
pacdeTHOTO 3aJaHUs Ha KOMIIBIOTEPE.

4.2. MaTepuaJibl TEKyIIero KOHTPOJISI YCIIEBAeMOCTH 00y4YaloIMXcst
TunoBble OLleHOYHBbIE MaTEePHAJIBI IO TeMe 1-2
Jlomarnee 3ananue 1:

(Buinonnsiemes ¢ Octave unu Matlab)

Ilepeo evinonnenuem 3a0aHus HeOOXOOUMO CAMOCMOSMENbHO 3a0amb 3HAYEHUs.

napamempog mooeau (¢ mounocmoio 0o 0,01) uz credyrouux ouanazonos:

Min Max
B 0.96 0.99
a 0.30 0.40
d 0.05 0.15
0 0.50 2.00
i 0.01 0.03

1. (2 6amna) Ha ocuoBanuu ypaBHenuit [31]-[36] daiina Jlekmms 2.pdf coctaButh
matpuiisl My, M,, M3, My, Ms, Mg, M, nis nepexona k cucreme [38]-[39] (6 mampuyax
00711CHbl ObIMb KOHKpEemHble YUCNd, a He CUMBObl, MOYHOCMb OKPY2leHUs 00 08YX
3Hakoe nocre 3ansamoti). llociaenoBaTeNbHOCTh YpaBHEHUN MEHATh HeEJb3s!
[TocnenoBatenbHOCTh MEPEMEHHBIX B BekTOpax Vi U S; mMenaTh Henb3s! IlepeHocuts
BJIEBO-BITPaBO ciiaraeMble B ypaBHeHUsX [31]-[37] Henb3s!

2. (3 6aana) Berurcnauts Matpuily A u3 ypaBHeHus [42] daiina Jlexius 2.pdf

3. (3 6anna) BeraucnuTh COOCTBEHHBIC 3HAUYCHUS U COOCTBEHHBIE BEKTOPHI MaTpUIIbI A,
MIPOBEPUTD, BHITIOTHAIOTCS JIM YCJIOBUS Teopembl bianmapa-Kana.

4. (5 6annos) OtcopTHpOBaTh COOCTBEHHBIC YMCIA MATPHUILI A IO BO3PACTAHHIO HX
a0COJIOTHOM BEJIMYMHBI, YNOPSAOYUTH COOTBETCTBYIOIIMM 00pa3oM COOCTBEHHbIE
BekTOopsl B Matpune I. Ilpenmomoxum, uro ko = —0.1, ompenenure, €ciu 3TO
BO3MOXHO, Cg, UCNIONB3Ys npouenypy branmapa-Kana.

k) .

5. (2 6amna) Beraucnure, eciu 3TO BO3MOXKHO, | - | U C;.
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6. IlocTpoiiTe AMHAMHMKY BCeX SHAOTCHHBIX MEepeMeHHBIX Mojaenu Ha 10 mepuomos
Briepen. [IponsurocTpupyiite ee Ha rpadukax.

TumnoBbie OLleHOYHBbIE MaTepUAIbI 10 TeMme 3-4

BrimonHeHue 3a1aHusl Ha KOMITBIOTEPE B ayUTOPUHU

PaccmoTpuM crieAylomylo ONTHMH3ALMOHHYIO MOJETb, B KOTOPOW B3MMAaIOTCS HAJOTH C
notpebnenus (HJC), Tpyna (conmayibHbIE OTYUCICHHS) M KamuTala (HAJIOT Ha TPHOBLIB).
CoOpaHHbIe HAJIOTH PACXOAYIOTCS Ha BhIILIATy TpaHchepTos. [Ipemioxkenue Tpyaa S3HIO0TEHHO.
3amaya TOMOXO03sIiicTBa!

MaxkcuMu3anysi MHOTOTIEPHOAHON (YHKITUH ITOJIC3HOCTH BUA:

E.:':!!ff-:. 1 — L), rme ule, 1 — L) =Ing, + &ln(l — L), (1)

£=0
TJie Ct - MOTpeOIeHue,
l¢ - mpennmoxxkenune Tpyna (hoHI BpEeMEHH, KOTOPOE MOXHO TOTPATHTh HAa JOCYT H TPYI
HOPMHUPOBAH K €TUHUIIE).
p = 0.99 — korddunHIeHT TUCKOHTUPOBAHUS;
6 = 0.5 — mone3HOCTh OT I0CYyTA IO CPABHEHUIO C MOJIE3HOCTHIO OT MOTPEOICHHMS.
[Ipu GroKETHOM OTpaHUYCHUU:
(1 + tc)ce + kesi— ke(L — 8) = (L — tl)ltwt + rtkt — tk(rt — S)kt + Tt (@)
rae ¢ = 0.18 — nanor Ha moTpebieHuE;
tl = 0.3 — nanor Ha Tpyn (couuanbHble oTyncienus); Tk = 0.2 — Hamor Ha JAOXOJ C KamuTana
(npubbLIL);
kt — 3amac kanuTana Ha Havajo nepuoja t;
6 = 0.025 — Hopma amopTH3aLNY;
rt — peajbHasi CTaBKa MPOLIEHTa (BajoBasi JOXOJAHOCTh KaluTaa);
wt — peanbpHas 3apabOTHasI TJIaTa;
Tt — Tpancdeprt.
Brimyck 3agaetcs mpou3BOICTBEHHOM (DyHKIIMEH BUAA:

vy = Ak2IL=, (3)
rae A =5, a = 0.33 — mapameTpsil.
B cexTope nmpon3BocTBa KOHEUHBIX TOBAPOB COBEPIIIEHHAS KOHKYPEHITHS
3ananusa
1. Onpenenuth nepeMeHHble "ynpapieHus" u "coOCTOSIHUA" B 3TON MOJETH.
2. (2 6anna) BeimucaTh aHATUTHYECKOE PEIICHHE MOJICIIH.
3. (2 6amra) Hamucarp kon mans DYNARE, no3Bonstomuii CTpOUTh TPACKTOPHH OCHOBHBIX
nepeMeHHbIX B 3TOM Mozaenu (k, y, ¢, Lw, r, T) B OTBET Ha IIOKA UHCTPYMEHTOB (DUCKATBHOM
TTOJIUTHKY (CTaBKH HAJIOTa HA MOTPEOJICHUE U TPY).
(a) Mogenb cocTOUT U3 7-MU YpaBHEHHI: ypaBHeHHUE Diiepa, ypaBHEHUE MPEAJIOKEHUS TPYaa,
OI0/KETHOE OTpaHUYCHHE, MTPOU3BOACTBEHHAsT (PYHKIMSA, CIPOC Ha TPy, CIPOC HA KamuTal,
ypaBHEHUE, 33aro0llee BEeTUIUHYy TpaHCHEPTOB.
(b) HauanpHble 3HAaYEHHUS DHAOTEHHBIX IEPEMEHHBIX TOJOEPUTE  CAMOCTOSTEIBHO,
OPUEHTHUPYSCh HA YCTOWYMBOE COCTOSHUE;
(c) Boimumure 3HaYeHMs 3HIOTEHHBIX IEPEMEHHBIX B YCTOMYUBOM COCTOSIHUU.
4. (4 6amna) JlomycTuM, 4TO NPAaBUTEIHCTBO PEIIACT MPOBECTH HAJOrOBBIA MaHEBP: CHHU3HUTH
Hajor Ha Tpyd 10 22% ¥ yBelIMYuTh Hajor Ha mnorpebnenue 10 22%. llloku MHCTpyMEHTOB
(UCKANBHOUM TOJIUTUKUA TPOUCXOAST OJHOBPEMEHHO, HauMHas ¢ 4-ro Mmepuoja, U SBISIOTCS
noctosiHHbIMU. [locTpoiiTe rpaduku, oTpakarolue JUHAMHUKY 3HJIOT€HHBIX MEPEMEHHBIX ITOU
moxenu (k, y, ¢, LLw, r, T) B OTBET Ha HalIOTOBBIN MaHeBp. JlaliTe MOAPOOHYIO SKOHOMHUYECKYIO
HWHTEPIIPETAIMIO MTOTYICHHBIX TPAQHKOB.
5. (1 6amn) OnpenenuTe 3HaYSHUS YHAOTCHHBIX MIEPEMEHHBIX B HOBOM YCTOMYUBOM COCTOSIHUU.
CpaBHHTE HX C UCXOJHBIM YCTOMYMBBIM COCTOSIHUEM. [[aliTe SKOHOMUYECKYIO HHTEPIPETALHIO.
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6. (1 6amn) OnummuTe MperuMyliecTBa U HEJOCTATKU HAJIOrOBOIO MaHEBPa, OPUEHTHPYSCH Ha
MOJTyYEHHBIE PE3yJIbTaThI.

TunoBbie OLIEHOYHbIE MATEPHUAJIBI IO TeMe S

JomamHee 3a1anue 2 (BbINOJHSAETCS HA KOMIILIOTEpe)

PaccmotpuMm crienyroiyro  HEOKEHHCHAHCKYIO MOJENb, B KOTOPOM OTCYTCTBYET KaIluTal,
SKOHOMHKA 3aKpbITas, TOCYJAapCTBEHHBI CEKTOpP TPEACTABICH MOHETApPHBIMU BIIACTSIMH,
JIeCTBUSA

KOTOPBIX OIHUCHIBAIOTCS TIpaBuiIoM Teitopa.

3agaya JOMOXO035HCTBa

MaxkcuMu3zanusi MHOTONIEpHOAHON (YHKIIUH MTOJIE3HOCTH BUA!

Z' Pules, 1 — L), roe ulee, 1 — L) = Inee +01n(1 — L), (1)

rze ct - notpebiaenue, lr - npennoxenue Tpyaa (GoHA BpeMEHH, KOTOPOE MOXHO MOTPATUThH Ha
JOCYT ¥ TPYJ HOPMHUPOBAH K CIHHHIIE).
B — k03 dULIUEHT TUCKOHTUPOBAHUS;
6 — MOJIe3HOCTH OT J0CYyTa MO CPABHEHHIO C IMOJIE3HOCTHIO OT MOTPEOICHHMS.
[Tpu OGroKETHOM OTpaHHUYCHHH:
oy + Beyq = Loy + (1 + re ) By + 1 (2]

rie B: — CTOMMOCTP B TEpMHHAX KOHEYHOM NPOAYKIMHM OOJUranui, HMMEIOUMXCS Y
JIOMOXO3sIIICTBa Ha Ha4aJIo nepuoja t;
Tt — peajbHas CTaBKa MPOLICHTA;
Wt — peasbHas 3apaboTHas I1aTa;
1t — nMBHUAEHBI, IOTYYaeMbI€ OT BIaJICHUS aKIUSIMHU (PUPMBI.
3amava pupmbl
Brimyck 3a7aercst pou3BOJACTBEHHON (yHKIMEH BUA:
ye = Ale, (3)
rae A — mapameTp IpOU3BOAUTEIBHOCTH TPYAQ.
@upmbl pabOTAIOT HA PHIHKE MOHOIOJIMCTUYECKONH KOHKYPEHIMH, OTOMY MOTYT BIUSTH Ha
LeHy cBoell nmpoaykuuu. Ilpu sToM Qupmsl 3HaIOT 00BbEM clipoca Ha cBOXO Npoaykuuto. Gupma
MO>KET U3MEHMTH LIEHY CBOEH MPOAYKLIUU B MOMEHT BPEMEHH ¢ C ONIPEJEICHHON BEPOSTHOCTHIO.
B utore 3T0 mpuBoauT K *)ectkoctu mneH no Kampo (Calvo, 1983), a B pe3ynbrare pemeHus
3a1aun (GUPMBI IOTYYaeTcs CleAyIOlIee YpaBHEHNE HEeOKeHCHaHCKoW KpuBol dusuinmca:

my = Py + oy In(me + g, (4)

/1€ ¢ — UHQIISIIHS,

y > 0 — mapamertp,

u > 0 — HarleHKa GUPMBI HaJ| TPEACTbHBIMU H3/IEPKKAMHU,

mce — peneNnbHble H3aep KK pupmbl (mct = dTC/0y ),

TC — cOBOKYIHBIC M3/ICPIKKHU, HATIOMHUHAIO, YTO B IIPOU3BOJICTBE MCIIOIB3YETCS TOJIBKO TPY/I)
PaBHOBecHe HAa TOBapHOM pBIHKE

Ct= Y. 5)
[IpaBuino neHeKHO-KPEAUTHOW MOJUTUKH 3aaeTCs mpaBmwiioM Teinopa:
rt=7Tx+ On(me— %) + Oc(ce— cx) + &, (6)

TJIe T'*, Cx — 3HAYCHUE PEaIbHOM CTaBKH MPOIEHTA U MOTPEOJICHHS B yCTOMYMBOM COCTOSTHUM
T« — 1eneBas uHpasauus, Oz > 0, Oc> 0 — mapameTpsl, OTpakaroIInue IPEIIOUYTECHUS
MOHETaPHBIX BIIACTEH B MOAEPKAHUHM WHQISAIMN U BBITYyCKa BOJIHM3H IIEJIEBOTO YPOBHH,

et= per-1+ ue, ut ~ N(0, 02) — moku MOHeTapHOI ONMUTHKH, p > 0 — mapamerp

3HaueHHs TapaMeTpPOB:

=095 60=2A=5y=0.1,u=0.1;7~=0.04; 6-=0.5; 6c=0.5; p =0.9; ¢ = 0.01.
3aganusn



1. (1 6amr) U3 pemieHus 3a1auyn JOMOXO03SHUCTBA MTOYYUTh YpaBHEHHE DWjIepa U ypaBHEHUE
MIPEITIOKEHUS TPy Ia

2. (1 6amn) BeIpa3uth npenenbHble U3ACPKKHA GUPMBI Kak (YHKIIMIO OT 3apaboTHOM IIaThl U
3ammMcaTh CHCTEMY yYpaBHEHUH, 33JAONIUNX PEIICHHE MOJEIH OTHOCHTEIBHO IISITH 3HIOTEHHBIX
nepeMeHHbIX (ct, lt, Tt, Tt,Wt)

3. (2 Ganna) Hammcatre kon ans Dynare, MO3BOMSIONIMI CTPOUTH TPAGKTOPHHM SHIOTEHHBIX
MepEeMEHHbBIX B 3TOI Mojen (Ct, lt, r't, Tt,Wt) B OTBET HA IIOK JICHEKHO-KPEAUTHON OTUTUKA

4. (1 6amn) [IpouHTeprIpeTUPOBATH MOJYYCHHBIC HA TpaduKkax (YHKIUHA UMITYyJICHOTO OTKJIHKA
9HIOTCHHBIX IEPEMCHHBIX B OTBET HA MOBBIIICHUE CTABKH IMPOIICHTa MOHETAPHBIMU BIIACTSIMHU.

4.3. OueHo4HbIe CpeacTBa AJIsl MIPOMEKYTOYHOH aTTeCTAIlUH.

4.3.1. llepeyeHbr KOMIETEHIMH € yKa3aHHeM JTAnoB HX (opMHUpPOBaHUS B MpoIlecce
0CBOEHUs oOpa3zoBaTebHOI mnporpammbl. Iloka3aTtem W KpPUTEPHH OIEHUBAHUA
KOMIIETEHIHI ¢ Y4€TOM 3Tana ux ()opMHPOBaAHUS.

Kon HaumeHoBaHUE KOMIIETEHIIUU Konx sTana ocBoenus HaunmeHnoBaHue 3Tamna 0CBOCHUS
KOMIICTCHIIUN KOMIICTCHIIUN KOMIICTCHIIUN
VK-1 Criocoben OCYIIECTBIATH

croco0eH 0600maTh U KPUTHICCKH
oueHuBath HUP 1 Ha UX ocHOBE
YK-1.1 cocraBiaTh mian HUP, a taxoke
mo100paTh HEOOXOAUMBIC

KPUTHYECKUH aHaJIn3
NpoOJeMHBIX ~ CHUTyanuid  Ha
OCHOBE CHCTEMHOIO IOJX0[a,

BBIpa0aThIBATh CTpaTeruto
y . HHCTPYMEHTAJIbHBIE METO/IBI
JeicTBUH
YK-6 Criocoben OIpeeNiTh u YK-6.2 Croco0eH
peain30BbIBAThH MIPUOPHUTETHI CaMOCOBEPILEHCTBOBATELCS CBOU
COOCTBEHHOW MAEATEIIBHOCTH H 3HAHMS U YMEHHUS
CIIOCOOBI ee
COBEpPILIEHCTBOBAHMS Ha OCHOBE
CaMOOIICHKU
Otan ocBOeHUs Ilokazarens oLeHUBaHUSA Kpurepuii oneHuBanus
KOMIICTCHITHH
VK-1.1 crmocoOHOCTh cocTaBuTh TwiaH HHWP Ha | mokiam HaydHOMY PYKOBOIMTEIIO

OCHOBE aHanu3a MPeAMETHOH o0macTu u
110J100paTh HHCTPYMEHTBI

YK-6.2 CIOCOOEH CaMOCOBEPIICHCTBOBATHCS CBOU | YpOBEHb NPO(eCCHOHAIBLHOTO POCTa
3HAHMS U YMEHHS

4.3.2. TunoBble OlleHOYHBbIE CPEACTBA.

PaccmotpuMm criemyromnyro MOAENIb ONTUMAJIBLHOTO POCTa, B KOTOPOM 3a CUET MPEeIOCTaBICHUS
cyOcuanii Ha WHBECTHIMHM MPEANPUHUMACTCS TMOMBITKA MPOCTHUMYIHPOBATh WHBECTHUIUU.
I/ICTO‘IHI/IKOM J0xo4a FOCYJIapCTBa SABIIACTCS HpOHOpHHOHaHBHBIﬁ HaJIOT Ha BI)IHyCK.

3amaya JOMOX035HCTBa

MaxkcuMu3anusi MHOrOepHoAHON (GyHKIMH MT0JIE3HOCTH BUAA:

=y

5 Suley), e wic) = Inc,. (1)
£

te(]
[Tpu GroKETHOM OTrpaHUYEHUU

G+ (14 ) (kesq — Kol — 8)) = (1 + 7, ) ARE, (2)

¥

rae Ti > 0 — cyOcuaust Ha MHBECTUINH, HAIIPAaBIICHHAS Ha CTUMYJIMPOBaHUE WHBECTHIINH; Ty < 0
— CTaBKa IpPOIMOPILHOHAIBHOIO HAJIOra Ha BBIMYCK, KOTOPBIA 3aJaeTcs HPOM3BOJACTBEHHOM
¢byukuueit Buna y = Ak

3aganusn

1. Onpenenuts nepeMeHHble "ynpasiaeHus" U "cOCTOSIHUS" B 3TON MOJIEIH.

2. Brinucarb aHAIUTUYECKOE PELIEHUE MOJEIH.




3. Hanmcarp kox st Dynare, mo3BONISIOMIMN CTPOUTH TPAEKTOPHUHM OCHOBHBIX MEPEMEHHBIX B
sTOM Mozaenu (k, y, ¢, i) B OTBET Ha BpEMEHHbIE IIOKW MHCTPYMEHTOB (PHCKATbHON NOJIUTUKU:

(a) Pekomennyembie 3HaueHus napametpos: a =0.3; $=0.95; 6§ =1, A =7,

(b) Mognens coctouT W3 4-X ypaBHEHHH: ypaBHeHHE Oiiepa, OIOIKETHOE OrpaHUYCHHE,
MIPOU3BOJICTBEHHAS (DYHKIIHSI, ypaBHECHHE TUHAMHUKH KalUTaa;

(c) HauanbHble 3HAUEHUS HWHCTPYMEHTOB (HUCKAIbHON TMOJMTUKUA HYJIEBbIE; HayallbHbIC
3HAYCHHs DOHIOTEHHBIX TIEPEMEHHBIX TOAOEpHUTE CaMOCTOSTENIFHO, OPHEHTUPYSICh Ha
YCTOWYMBOE COCTOSTHUE;

(d) lokn nHCTPYMEHTOB (PHCKATHLHON MOJUTHKH MPOUCXOAAT OJHOBPEMEHHO, HAUMHAIOTCS C 5-
ro mepuojia u NpoAoJIKalTCs 4 mepuo/ia, BeIMUMHA SK30TEHHBIX MTEPEMEHHBIX BO BpeMs IIIOKOB
7:=0.1; 7y = —0.05;

(e) Cumynsauuu TpaeKTOpHUl MPOBOAMUTH W3 YCTONYMBOIO COCTOSIHHUS, KOJWYECTBO MEPHUOIOB
BbIOpaTh HeOobIIMM (HE O6oee 30).

4. TTocTpouts TpaduKH, OTpaKAIONINE TUHAMUKY DHIIOTEHHBIX IMEPEMEHHBIX 3TOH Moxenu (k, y,
¢, [) B OTBET Ha WIIOKM (PUCKANbHON MOJUTUKU. JlaTh 3KOHOMHYECKYIO WHTEPIPETALHIO
MOJTyYSHHBIX TPaPHUKOB.

5. VYpanoch 7AW NPOCTUMYJIHUPOBATh WHBECTUIMU 32 CUET NPEJOCTaBIEHUS CYOCHAMM Ha
nHBecTULMU? OOBSICHUTE CBOM OTBET.

6. Onpenenute TMHAMHKY Je(ULIMTA TOCYAAPCTBEHHOTO OI0/KETA.

[MIxaJjia oneHuBaAHMS.

OteHka onpeensercs no popmyle:
2

iﬂsi >3

| =042 +04=4+0.23Y (1)
3 2

rae /[3, - onenka 3a gomainHee 3amanue | mo 10-Tm OampHOM mikame, 3, - OICHKA 3a

BBINIOJTHEHUE 3aJIaHMs | HA KOMIIbIOTEpe B aynutopur 1o 10-tu GanpHO# 1mkane, 34 — oreHka 3a
3adet 1o 10-tu O6anpHOM 1mIKaze, | - uToroBas cymma O6aios.

10-6anpHas TpanuunoHHast mIkaiza «3ayreHon/ Ornpenenenue
LIKaJ1a «He 3aureHo»
10 OTnuuHo 3auTeHo Hrorosas cymma 10 6ansos
9 OTmu4HO 3auTeHo Hroroas cymma ot 9 OayioB
8 OTmu4HO 3auTeHo Hroroas cymma ot § OayioB
7 Xoporto 3auTeHo Hroroas cymma ot 7 OayioB
6 Xoporto 3auTeHo Hroroas cymma ot 6 OayioB
5 Y IOBIETBOPUTEIHHO 3auTeHo Hroroas cymma oT 5 6aiioB
4 Y IOBIETBOPUTEIHHO 3auTeHo Hroroas cymma ot 4 0ayioB
3 HeynoBneTBopuTenbHo He 3auteno Hroroas cymma ot 3 OayioB
2 HeynoBneTBopuTenbHo He 3auteno Hroroas cymma ot 2 0ayioB
1 HeynoBieTrBopuTtensHO He 3aureno Wrorosas cymma ot 1 6amna
0 HeynoBneTBopuTeasHO He 3auteno Hroroas cymma ot 0 OayioB

4.4. MeTonnyecKue MaTepUaIbI 10 MPOBEIEHUIO IPOMEKYTOYHOM aTTeCTAIINU

3auer mpoBoauTcs B ayautopun. OTCUeT BPEMEHH, OTBEJIECHHOTO Ha PEIICHUE 3aJadd Ha
KOMIIBIOTEPE, UACT 10 3aBEPIICHUH MPOIICTYPBl Pa3MEIICHHS CTYICHTOB U pa3/lavyu 3aJaHu.

CryneHT 00s13aH SBISITHCS HA 3a9€T B YKa3aHHOE B pacIIUCaHUM BpeMsi. B cirydae ono3panus
BpEMsi, OTBEJICHHOE Ha KOHTPOJIb 3HAHHIA, HE TIPOIJICBACTCSI.

MoOunbHbIe Tene(OHBI JOKHBI OBITh BBIKJIIFOYEHBI W YOPaHBI CO CTOJIOB, JOIYCKAaeTCs
WCIOJIb30BAHUE  KaJbKYJSATOPOB,  BBIMOJHSIONIMX  TOJBKO  IPOCThIE  aprUPMETHUYCCKHE
BBIUMCIICHHS.
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Bo Bpems mpoBeaeHHs NHCHBMEHHOIO KOHTPOJS 3HAHMM CTyICHTaM pa3peliaercs
MOJIB30BATHCS CITPABOYHUKAMU, YUCOHHUKAMH U COOCTBEHHBIMH KOHCIIEKTAMH.

Hcnonp30BaHue Apyrux MaTepHalioB, a TaK)Ke MOMBITKA OOIIEHUS C IPYTUMU CTYACHTAMHU
WO UWHBIMH JIMIIAMH, B TOM 4YHCIIE C TPUMEHEHUEM DOJEKTPOHHBIX CPEICTB CBS3H,
HECaHKIIMOHUPOBAHHbBIE MEPEMEILICHUS U T.II. SIBJISIIOTCS OCHOBAHUEM Ui YAAJICHUS CTYJIEHTa U3
ayIUTOPUU U MOCIEIYIOIIETO POCTABIICHHUS B BEIOMOCTD OILICHKU «HEYAOBJIETBOPUTEIHHOY.

[TpomomkuTenbHOCTD 3a4eTHOM paboThl 180 MUHYT.

B cnywae, ecnu AMCHMIUIMHA TIOJHOCTBIO WM YaCTUYHO MPOBOJAWIACH C NPUMEHEHUEM
TEXHOJOTHI DJIEKTPOHHOTO OOy4YeHHS W/MIU AUCTAHIMOHHBIX TEXHOJOTUM, 3a4eT MOKET
MIPOU3BOUTKCS € UCTIONBb30BaHueM cucteMbl CJ/1O AkagemMuu U NpUMEHEHHUEM ITPOKTOPHUHTA.

5. MeTtoanuyeckue yka3aHus sl 00y4aOIIMXCs
110 OCBOCHHIO JTUCIMIIINHDI

JlomaiHue 3ajaHus ¥ OpUMEpPHbIE BapUaHThl KOHTPOJBHBIX PabOT Ul CaMOCTOSITEIbHON
MOATOTOBKH MOTYT OBbITh Oy OJIMKOBaHBbI:

1. B Gunore npenogaBarens Ha caiite http://economy.ranepa.ru/prepodavateli/;
2. BpIcnaHbl Ha OOIIYIO TOYTY TPYIIITHI

KonkpeTHbIil crtoco6 KOMMYHHKAILIMU CO CTYIEHTAMHU OTIPEIENISAETCS MPETOAaBaTENIEM.

Jlis  MOATrOTOBKM IMUCHBMEHHBIX JOMAIIHUX 3aJaHUi HEOOXOIUMO O3HAKOMHUTBCS C
PEKOMEHIOBAaHHON JMTEpaTypoil, IOBTOPUTh MaTepuan MPEAbIAYLUIMX JIEKIMOHHBIX H
MPAKTUYECKUX 3aHATUH.

Odopmuts paboTy B COOTBETCTBHH C TPEOOBAHUSIMU:
1. B daiine c pacueramu:
—  @amunusa, Mma, OryecTBO, HOMEP TPYIIBI, HOMEP JOMAIIHETO 3aJaHUs —
Section
— Tekcr 3amanus — Subsection
— Kommenrtapuu no 3aganuto - Text
Nwms daiina natuackumu 6ykBamu: DZnomep /[3-Ivanov(gnmunus)
3. Tewma nucema: Dudoak-200 [A3romep Pamunus
4. OrnpaBuTh NMUCBMO C BJIOXEHHEM (Qaiila ¢ 3aJaHHeM Ha 3JEKTPOHHYIO MOUTY
MpernojaBaTelis He TI03/IHee YCTaHOBJIEHHOTO CpOKa MPEroaBaTesieM.

Jlis TOArOTOBKM K BBHINOJHEHWIO 3a/laHUsl HAa KOMIBIOTEPE B ayJAUTOPUU HEOOXOIMMO
O03HAKOMHTBCSI C PYKOBOJCTBOM Tosib3oBaTessi mporpammuoro naketa DYNARE, moBToputh
MaTepuall IpeIbIIyIIHUX JEKIUOHHBIX U NPAaKTUUYECKUX 3aHATHH. [Ipy BOSHUKHOBEHUH BOIIPOCOB
o0paTUTbCs K MPEernoJaBaTelio Mo 3JIEKTPOHHOU MoYTe ¢ yKazaHHEM KOHKPETHON IpoOyieMbl U
(Wn) NpUNTH K MPENOoIaBaTEN0 Ha KOHCYJIBTALMIO B YCTAHOBIEHHOE BPEMSL.

JI1st TOATOTOBKHM K 3a4eTy HEOOXOAMMO O3HAKOMHUTBLCS C PEKOMEH/IOBAHHOW JIUTEPATYPOH,
MOBTOPUTh MAaTepHan MPEAbIAYIIUX JEKIUOHHBIX M NPAKTUYECKUX 3aHATHH, BBINOIHUTH
TUTIOBOM BapWaHT 3adeTHOW paboThl. I[IpyM BO3BHUKHOBEHHMH BOMPOCOB OOpPATUTHCA K
MIPETIOIaBaTeII0 10 JIEKTPOHHOM MOYTe ¢ yKa3aHWEM KOHKPETHOH MpoOIeMbl U (WIH) IPUNUTH K
MPENOIABATENI0 HA KOHCYJIBTALIUIO B YCTAHOBJIEHHOE BPEMSI.

B teuenun xypca npenogaBaTelib BIIpaBe IpeiaraTb CTy€HTaM J0IOJHUTENbHbIE 3a1aHus
MOBBIIICHHON CIIOKHOCTH JJIi HAYUCIICHUS JOMOJHUTENbHbIX OamioB. [IpaBuia BhIMONHEHUS
JAHHBIX 33aJJaHUH ¥ HAYMCIEHHs OaloB OOBSBISIOTCSA IMpPENoaaBaTesieM HHIUBUIYATbHO IS
Ka)KJI0T0 3a/I1aHMsI TIOBBILIEHHOM CJIOKHOCTH.

CamocrosiTenpbHas pabdoTa CTYJEHTOM OCYIIECTBIISIETCS ISl 3aKpEIUICHUS H3Y4YE€HHOTO
Marepuanga Iocjie MNPAKTUYECKUX 3aHATUH WU Ja0OpaTOpHBIX pPalOT, M7 BBINOJIHEHUS
JOMAIIHUX  3a/JaHui, I TOArOTOBKM K KOHTPOJBHBIM paboraM, Jis HU3y4YeHUus

JOINOJIHUTCIIbHBIX MATCPHAJIOB.
Ne Tun Vkazaaus
n/n | 3aHATHA

N
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Ne Tun VYkazanus
n/n | 3aHATHA

Tema 1. ATTOpUTMBI YHCICHHOTO pelIeHNUs TUHAMHYECKHX MaKpPO3KOHOMHUYECKHUX MOJIeNEeH.

1 113 UucieHHOE pellleHne 3aJa4d ONTUMAaIbHOIO POCTa.
Ipopaborats Marepuai [Ljungqvist] ch. 3 pp 103-110, pemmts 3amaun Ha cp 112,
2 113 Nmmtemenranus B makere DYNARE.

ITpopaborars mMatepuan [Griffoli] ch 1-2, 3.3-3.10, pp 1-10, 15-34.
Brimonaute goMartisee 3aganue 1.
Tema 2. YucnenHnas peanuzaiys 0a30BbIX MOJIEINIC MOHETAPHON SKOHOMUKHU

3 113 Monens Cuapasckoro. Ipasuno @puamana.
[Mpopaborate marepuain [Pomep], r1. 10, pemuts 3amaun B rinase 10.
Ipopaborars Marepuai [Youmi], 1. 2, pEInTh 33129 B Tase 2.
Tema 3. Lenu u uHCTpYMEHTHI HeHexkHO-KpeauTHOH monutuku (JKIT). Bnusaue JIKIT Ha sxOHOMHUYECKYIO
JMHAMHUKY.
4 113 Ocnosusbie pexxumsl JJKII. TaprerupoBanue BalfoTHOT0 Kypca. TapreTupoBaHie HHQIISINH.
ITpopa6orars Marepuai [Youui], ri. 9-10, pemnTs 3a1aun B riasax 9-10.
Ipopaborars Matepuain [Sosunov].
5 113 DOMITHPUYECKHE aCTIEKTHI MTOJUTHKH HHIIITHOHHOTO TAPTETHPOBAHUS B PA3BUTHIX U
Pa3BHBAIOIINXCS CTPaHaX: apryMEHTHI 32 U IIPOTHB.
Ipopaborars Marepuan [Mishkin-a].
Tema 4. Mogens peansHoro aenosoro nukia (PAL)..
6 13 Jlnneapusanus ypasaenuit mogenu PJILI. KamnbpoBka.
[Tpopaborates marepuan [Pomep], ri. 4, crp. 254-287.
[Tpopaborare marepuai [Tymanosa], ri1. 15, crp. 221-225, pemuth 3a1auu B riase 15.
7 I13 Nmnnemenranus B nakere DYNARE.
IMpopaborars marepuan [Griffoli] ch 4, pp 35-44.
BrimonHuTh foMarnrsee 3aganue 3.
Tema 5. HeokeifHcnaHcKast MoJelb IEJ0BOTO IIUKIA.

8 113 Jluneapuzanys ypaBHEHHH HEOKEHHCHUAHCKOW MOJIEIH 1eloBoro Iukia. Kannbposka.
Ipopaborars Marepuai [Yomm], ri. 5.4.2-5.4.3.
13 Nmnnementauus B nakere DYNARE.

Brinmonaute gomMariitee 3aganue 4.
Pemnth TUIIOBBIE 3a/1aHUS DK3aMEHAIIMOHHON PabOTEHI.

6. YueOHas auTEpaTypa u pecypchbl HHPOPMALMOHHO-
TeJIeKOMMYHUKAINOHHOM ceTH ""UHTepHeT", BK/II0Yas NepeYeHb y4eOHO-
METOAUYECKOro obecrevyeHust 1JIs CAMOCTOATEIbLHO padoThl
00yYarIUXCS M0 TUCHUILINHE

6.1. OcHoBHas aUTEpaTypAa.

[Pomep] Pomep ., Breiciast MmakposkoHOMUKA: yaeOHuK / Pomep, J[9BU; miep. ¢ aHriI. moj
Hayd. pen. B. M. IlontepoBuya; HanmoHanbHbIA McCIeIOBATENbCKUI YH-T "BpIciias mikosa
skoHOMHKH". - M. : Usparennckmii nom Bricmed mkoabl 3xkoHoMukHu, 2014. - 855 c. -
bubauorp.: c. 783-825. - ISBN 978-5-7598-0406-2. - ISBN 0-07-231855-4(pbk) : 376-00.

[TymanoBa] Makpo3KOHOMHKA. DIIEMEHTBI MPOJIBUHYTOIO Moaxo/aa: yueonuk: rpud MO /
E. A. Tymanoga, H. JI. [llarac. - M. : UHOPA-M, 2007. - 400 c. - (Y4eOHHKHN SKOHOMHUYECKOTO
¢dakynprera MI'Y um. M. B. Jlomonocosa). - ISBN 5-16-001864-6 : 160-00.

[Vomm] MounerapHast Teopust 1 MOHETapHast TIOJIMTHKA: yaeOHuk / Youm, Kapi ; mepeBos
¢ anmmiickoro K. B. VBanoBo#l [u ap.] ; mox Haydu. pea. M. I'. Kapesa ; PAHXul'C npu
[Ipesunente PO. - M. : Jleno, 2014. - 630 c. -

6.2. JlonoysiHUTENbHAS JTUTEpATypa.

[AGens] MakpodKOHOMHUKA : YU4eOHHUK : mep. ¢ anri. / 3. Abens, b. bepnanke. - 5-e uzm. -
CIIG. : TTurep, 2010. - 768 c. : mi. - (Knaccuka MBA). - ISBN 978-5-469-01110-1 : 557-81.

[MumkuH| DKOHOMUYECKasi TEOpHUsl JIEHEeT, 0AHKOBCKOTO Jiejia U (PMHAHCOBBIX PHIHKOB :
nep. ¢ anrt. / @. C. MumkuH. - 7-¢ u3n. - M. : Bunbsamc, 2008. - 880 c. - ISBN 978-5-8459-
0918-3 : 1249-00.
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6.3. Y4ueOHO-METOMMUYECKOe 00ECTICUeHHE CaMOCTOSATENBHOU padoThl. OTACIHHOTO
obecriedeHnst He TIPETyCMOTPEHO.

6.4. HopmatuBHBIE TPaBOBBIEC TOKYMEHTHI.
He npengycmorpensl.

6.5. UaTepHeT-pecypchl.

O mporpammuom nakere DYNARE: http://www.dynare.org/

O nporpammuom nakere OCTAVE: http://www.dynare.org/download/octave
http://Ims.ranepa.ru
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[Cenesner] M. Kpentes, C. CenesneB, DSGE-mMomenu poccuiickoi S5KOHOMHKH C MaJbIM
KOJIMYECTBOM ypaBHEeHUU, Cepusi JOKIAI0B 00 SKOHOMHUYECKHX uccienoBanusx L[b PD, No 12,
2016.

[[TopmiakoB] /. Kpemues, A. IMopmako, C. Cene3neB, A. CunskoB, PaBHOBecHas
IpOLEHTHAas cTaBKa: olleHKHu JUis Poccuu, Cepusi 10K1a10B 00 S5KOHOMUYECKHUX HCCIIETOBAaHUIX
b PO, Ne 13, 2016.

7. MartepuajJibHO-TEXHHYECKasi 0232, HH(POPMALIMOHHbIE TEXHOJIOTHH,
NMporpaMMHoe odecnevyeHue U1 MHPOPMALMOHHBIE CIIPABOYHbIE CHCTEMbI

KomnbroTepHblii Ki1acc
JlocTyIl B UHTEPHET U JIOKAJIbHYIO CETh AKaJIeMUU
[IpoekimonHoe 000pyI0BaHNE
[IporpammHoe obecnieueHue:
—  Windows
— Ilaker DYNARE
— Ilaker OCTAVE
— Google Chrome

ronhE
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