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Tema 1. DKoHOMeTpHKA

1.1. BBegeHue B 3KOHOMETPHUKY
BBeneHue: GyHKUUS YCIOBHOTO MaTEeMaTHYECKOrO OXUIAAHUSA U HAMJIYYIIUNA JTUHEHAHBII
MnpeaiuKkTOop. Moaenp MPOCTO#l perpeccur. MeToa HAMMEHbBIINX KBaaApPaTOB.

OcHoBHas JuTepartypa
Wooldridge, J.M., Introductory Econometrics: A Modern Approach (6th edition), South-Western
Cangage Learning, 2016, ri. 1-2.

JlonmoJIHUTEJbHAS JUTepaTypa
1) Angrist, J.D., and J.-S. Pischke, Mostly Harmless Econometrics: An Empiricists Companion,
Princeton University Press, 2009.

2) Heiss, F., Using Rfor Introductory Econometrics, http://www.urfie.net

1.2. M HOXKeCTBEHHBIi pPerpecCCHOHHBIH aHAJIN3
MeTpuku KadecTBa ToAroHKu. HepeneBaHTHbie mnepeMeHHble. CwMelleHUe BCIEeACTBUE
MpONylleHHON mepeMeHHOM. MynbTukomanHeapHocTh. OmubKku B crneuubpUKaIUUM MOAEIU.
Teopema 'aycca-MapkoBa. TectupoBaHue runote3. JloBepuTeabHble UHTEPBadbl. TecTUpoOBaHUE
MHOXECTBEHHBIX JIMHEeWHBbIX orpaHuveHuit. F wu t cratuctuku. CoCTOSATEAbHOCTD.
AcUMNOTOTHUYECKAasd HOPMAJbHOCTh. AcuMHOTOoTUYecKass 3P heKTUBHOCTh. CTaTUCTUKA MHOXKUTEIS
Jlarpanxa. KauecTBo moAroHku u Bbei6op perpeccopoB. [Ipenckazanue. buHapHbie IepeMeHHBbIE.
JluHeiliHast MoIeNb BEPOSITHOCTHU.

OcHoBHasg JauTepaTypa
Wooldridge, J.M., Introductory Econometrics: A Modern Approach (6th edition), South-Western
Cangage Learning, 2016, ri. 3-7.

JlonmoJHUTEeJbHAS JUTEepaTypa
1) Angrist, J.D., and J.-S. Pischke, Mostly Harmless Econometrics: An Empiricists Companion,
Princeton University Press, 2009.

2) Heiss, F., Using R for Introductory Econometrics, http://www.urfie.net

1.3. 'eTepocKeaacTHYHOCTD
l'eTepockemacTuyHOCTh. TecTUpOBaHME Ha rerepockegacTuyHocTh. Tect Yaiita. O0O0OUIEHHBbII
METOJ HaMMEHbIIUX KBaapaToB. CTaTUCTUYECKUN BBIBOJA, POOACTHBIN K IeTepPOCKEIACTUYHOCTH.
Omubka B cneuudpukauum GyHKIMOHANbHONW dopmbl. IIpokcu-mepeMeHHble. OmubdKa
usMepeHus. [IponyuieHHbIe TaHHBIE.

OcHoBHasA auTepaTypa
Wooldridge, J.M., Introductory Econometrics: A Modern Approach (6th edition), South-Western
Cangage Learning, 2016, ri. 8-9.

JlonmoJHUTEJbHAS JUTEpaTypa
1) Angrist, J.D., and J.-S. Pischke, Mostly Harmless Econometrics: An Empiricist's Companion,
Princeton University Press, 2009.

2) Heiss, F., Using R for Introductory Econometrics, http://www.urfie.net

1.4. PerpecCMOHHBI aHAJN3 BPEeMEHHBIX PAIOB
Bpemennbie psaabl. CrauuoHaibHOCTh. [lpenckazaHue ¢  UCHOJb30BaHUEM  Mojejei

aBToperpeccuun  (AR) wum aBTOoperpeccuoHHoro pacnpeneaseHHoro Jjara (ADL). Omunenka


http://www.urfie.net
http://www.urfie.net
http://www.urfie.net

NMHAMUYECKUX MPUYUHHO-CAeACTBEHHBIX 3(pdekToB. CTaHgapTHbie OWIMOKU, poOacTHbIE K
rerepockenactTuyHoctu u aptokoppenasiuuu (HAC).

OcHoBHasA JuTepaTypa
Wooldridge, J.M., Introductory Econometrics: A Modern Approach (6th edition), South-Western
Cangage Learning, 2016, r1. 10-12, 18.

JlomoJHUTEJIbHAA JUTEpaTypa
1) Angrist, J.D., and J.-S. Pischke, Mostly Harmless Econometrics: An Empiricist's Companion,
Princeton University Press, 2009.

2) Heiss, F., Using R for Introductory Econometrics, http://www.nrfie.net
Tema 2. M UKpPOIKOHOMHUYECKAS Teopus

2.1. Teopusa morpeduTens

OTHOIIEHUSI TPENINOUYTeHUsI, CylecTBOBaHWe GYHKIUU Tone3HocTu. DyHKOUM BHIOOpA,
MHOTO3HauHble oOToOpaxeHuss BbiObopa. Cinabasg akcuoMa BBbISIBJEHHBIX NPEANOUYTECHUN,
OTHOILIEHUE BBISIBJIEHHOTO TMpeanouyreHus. CBsA3b MEXAY OTHOLIEHUSMU TMPEANOYTEHUS U
oToOpaxXeHUssMU BblOOpa. BBegeHue B Teopuio MOTpeOUTENsI: TOBAphbl, OMOIXETHbIE MHOXECTBA,
dyHkuuu cnpoca. CBolicTBa MPEANOYTEHU, MAKCUMU3ALUA TMOJE3HOCTU, crpoc nmo Banbpacy
(MapwajaoBCKUi cpoc), KOCBEHHass QYHKIUS MOJE3HOCTU. MUHUMU3ALUSA PACXOIOB, COPOC MO
XuKcy (KOMIOEHCUPOBAHHBIN cripoc), dyHKuMs pacxongoB. lekomnosuuus Ciayukoro. MamepeHue
U3MEHEHUIN B 0JarocoCTOSIHUM MOTpeOUTEeNsI: KOMIEHCUpYIollass U 3KBUBAaJeHTHas Bapuauus,

MOTPEOMTENbCKHUI M3AUIIeK. PallMoHaau3yeMoCTh MOTPEOUTENBCKOTO BhIGOPA.

OcHoBHasg JUTepaTypa
A.Mas-Collel, M.D.Whinston, J.R.Green, Microeconomic Theory, New York, Oxford University
Press, 1995, rnasbl 1-4.

JlomoJHUTEJbHAA JUTEpaTypa
1. Kreps, D. A Course in Microeconomic Theory, Princeton University Press, 1990.
2. Varian H., Microeconomic Analysis, 3rd edition. W.W.Norton & Company, New York,
London, 1992.

3. Rubinstein, A., Lecture Notes in Microeconomic Theory, Princeton University Press, 2006.

2.2. BbiOOp B YCJAOBHUAX HEONPEAEJEHHOCTH U O0OMEH PUCKAMH
Teopus oxXxumaeMoil MOJE3HOCTH: IOHSITHE JIOTEpPEeU, COCTAaBHOM JIOTepeu, TMPEANMOYTECHUS Ha
MpOCTPaHCTBE JOTepel, cyllecTBOBaHUE (GYHKIUU oxXupaeMol mnoyiedHocTu (poH Heiimana -
MoprenmrepHa). OTHOIIeHUE K PUCKY, MEpPbl aOCONIOTHOTO U OTHOCUTEIBHOTO OTBpAlleHUS K
pucky. [IpuiioXeHUs: CIpoc Ha CTPAXOBKYy M CIPOC Ha PUCKOBHINH akTuB. lLleHa mHbopMauuu.
OTHOIIEHUSI CTOXaCTHYECKOTO JOMHWHHMPOBAHMS TMepBOro W BTOporo mopsnaka. DOyHKuum
MMOJIE3HOCTH, 3aBUCSIINE OT COCTOSIHUS Mupa. OO0beKTUBHAS U CYObEeKTUBHAS HEOTPEAECICHHOCTD.
OcHoBHag JuTEpaTypa
A.Mas-Collel, M.D.Whinston, J.R.Green, Microeconomic Theory, New York, Oxford University
Press, 1995, rnaBa 6.
JlomoJHUTEJIbHAA JUTEpaTypa
1. Kreps, D. A Course in Microeconomic Theory, Princeton University Press, 1990.
2. Varian H., Microeconomic Analysis, 3rd edition. W.W.Norton & Company, New York,
London, 1992.


http://www.nrfie.net

3. Rubinstein, A., Lecture Notes in Microeconomic Theory, Princeton University Press, 2006.

Tema 3. MaKkpo3KOHOMHKA

3.1.1. BBeaeHnue U y4YeT HANIMOHAJBHOTIO J10X0a

MakposkoHoMHuueckue arperatbl. CuyeTa HALMOHAJIbHOTO [A0X0Za. MaKpOdKOHOMHUYECKUE
naHHble. PaBHoBecue. HauMmoHanbHBIN JOXOM: UCTOYHUKHU M MCIOJb30BaHUE.
OcHoBHasg auTepartypa
Mankiw, N. Gregory, Macroeconomics, 8th edition, Worth Publishers 2012, rn. 1-3.
JlonmoaHMTebHAsS JUTepaTypa
1) Barro, Robert & Xavier Sala-i-Martin, Economic Growth, 2nd edition, Cambridge MA: MIT
Press 2003.
2) Mishkin, Frederic S. & Eakins, Stanley G., Financial Markets and Institutions, 7th edition,
Pearson 2012.

3.1.2. lenbru, unpasanusa, ¢uHaAaHCOBASA CUCTEMA
DxoHoMuYeckoe ormnpexneneHue aeHer. KonuuectBeHHas Teopusa peHer. [lpenioxeHue OeHeET.
Cnpoc Ha neHbru. PeiHOK aeHer. [IpoueHTHbIie cTaBKkKU. UHDaguus.
OcHoBHasg JuTepaTypa
Mankiw, N. Gregory, Macroeconomics, 8th edition, Worth Publishers 2012, ri. 4-5.
JlomoJHUTEbHAA JUTepaTypa
1) Barro, Robert & Xavier Sala-i-Martin, Economic Growth, 2nd edition, Cambridge MA: MIT
Press 2003.
2) Mishkin, Frederic S. & Eakins, Stanley G., Financial Markets and Institutions, 7th edition,
Pearson 2012.

3.1.3. OTKpbITaAS 5KOHOMHKA: OOMEHHBbIE KYPChI, TOPTrOBJISI M MOTOKHM KamuTajaa
IMnatexHsblit 6amaHc. COepeXeHUS M HMHBECTHMIMU B Majloil OTKPBITONW 3KOHOMHKEe. UMCTHI
9KcTnopT. PeanbHbIit U HOMUHAAbHBIK OOMEHHBbIEe Kypchl. [TapuTeT mokynaTeabCKO CHOCOOHOCTH.
PexuMbl oOMeHHOTrO Kypca.
OcHoBHasg JauTepartypa
Mankiw, N. Gregory, Macroeconomics, 8th edition, Worth Publishers 2012, ri. 6.
JlonmoaHMTeAbHAS JUTepaTypa
1) Barro, Robert & Xavier Sala-i-Martin, Economic Growth, 2nd edition, Cambridge MA: MIT
Press 2003.
2) Mishkin, Frederic S. & Eakins, Stanley G., Financial Markets and Institutions, 7th edition,
Pearson 2012.

3.1.4. DKOHOMHUYECKHII POCT

Mopaenr Conoy. HakonieHue KamuTajda. YpOBeHb KamnuTana, yAOBJIETBOPSIOMIMIA "30J10TOMY
npaBuny". Poct Hacemenusi. TexHosorumyeckuit mnporpecc B wmoxaeau Counoy. I[lonutuka
cTUMyJiupoBaHUs pocTta. IlyTe cbamaHcupoBaHHOro pocta. KonsepreHuusi. Teopuss sHIOTEHHOTO
pocTta. YueT pocra.

OcHoBHag auTeparTtypa



Mankiw, N. Gregory, Macroeconomics, 8th edition, Worth Publishers 2012, ra. 8-9.
JlononHuTeNbHAS JUTEpPATYypa

1) Barro, Robert & Xavier Sala-i-Martin, Economic Growth, 2nd edition, Cambridge MA: MIT

Press 2003.

2) Mishkin, Frederic S. & Eakins, Stanley G., Financial Markets and Institutions, 7th edition,

Pearson 2012

3.2.1. CoBOKYNHOE NpeaJiokKeHue U COBOKYNHBIH cnpoc.
Pa3znuuHbIe TEOPUU COBOKYITHOTO IMPEIIOXEHUA: HOBas Kjaccuuyeckas TeOpUs U HOBOE
KeHCHMaHCTBO. Pa3amuus MeXIy HOJTOCPOUYHBIM U KPAaTKOCPOUYHBIM IEPUOTAMMU.

OcHoBHag auTepatypa
Mankiw, N. Gregory, Macroeconomics, 8th edition, Worth Publishers 2012, ra. 10.
Jeffrey D. Sachs, Felipe Larrain B., Macroeconomics in the Global Economy, Prentice-Hall, Inc.,
1993,rn. 3.

3.2.2. MonaenupoBaHue BBIMYCKA B 3aKPbITO 3KOHOMHKE.
Mogpgenp IS-LM nns 3aKpbITOM 3KOHOMUKU U 3P PeKThl GUCKATbHON U MOHETAPHOMN MOJUTUK.
OcHoBHasg JauTepaTtypa
Jeffrey D. Sachs, Felipe Larrain B., Macroeconomics in the Global Economy, Prentice-Hall, Inc.,
1993, r. 12.
JTomosHMTEbHAS JHTEpPATypa
Mankiw, N. Gregory, Macroeconomics, 8th edition, Worth Publishers 2012, rn. 11-12.

3.2.3. MoaeiupoBaHue BbIIYCKA B OTKPbITOM 3KOHOMMKE.
Mogenp IS-LM nns oTKpBITONl 3KOHOMUKU ¢ GUKCHUPOBAHHBIM U MJIAaBAIOIIUM BaJTHBIMU
KypcamMu 1 3P beXTs GMCKaIbHON M MOHETAPHON MOJIUTHUK.

OcHoBHag auTepaTypa
Jeffrey D. Sachs, Felipe Larrain B., Macroeconomics in the Global Economy, Prentice-Hall, Inc.,
1993,rn.13-14.

JlomoJIHMTEJbHAS JIATEpPaTypa
Mankiw, N. Gregory, Macroeconomics, 8th edition, Worth Publishers 2012, rin. 13.

3.2.4. Nupasuusa, uHPIASIIMOHHBIA HAJIOT U CEHbOPAXK.
TocymapcTBeHHBINM OIOMXET, POCT NEHEXHON MacChl M MHGISINUSI, TeUIUT TOCYTapCTBEHHOTO
Oronxera.

OcHoBHasg JauTepaTtypa
Jeffrey D. Sachs, Felipe Larrain B., Macroeconomics in the Global Economy, Prentice-Hall, Inc.,
1993, 1.9, 11.

3.2.5. Nndbaauusa u 6e3padoTuna.
DKOHOMUYECKasI MOJIUTUKA U KpuBasa Ouinrca.
OcHoBHag JauTepaTtypa
Jeffrey D. Sachs, Felipe Larrain B., Macroeconomics in the Global Economy, Prentice-Hall, Inc.,
1993,rn. 15.
JlomoiHMTEJbHAS JIATEpPATypa
Mankiw, N. Gregory, Macroeconomics, 8th edition, Worth Publishers 2012, ri. 14.

3.3.1. Moaeap Co10y B HenpepbIBHOM BpeMEHH
OCHOBHBIE TPUHILIMIILI TOCTPOEHUS MOJeJieil B HENPEPLIBHOM BpeMeHU, (a30Bbie TMarpaMMBbl,
MOJIeJIb C YeJIOBEYECKUM KaIUTaJIOM.
OcHoBHasg JauTepatypa
Acemoglu, Daron, Introduction to modern economic growth, Princeton Univ. Press, 2009, chapter



2, 10.3.

3.3.2. Heokiaccuuyeckasi MoJeJb PoCcTa.
PemreHue 3amauu mIaHUpPOBIIMKA, cOalaHCUPOBAHHAS TPAaeKTOPUS POCTa, AJeLleHTPaJIU30BaHHOE
paBHOBecCHE.

OcHoBHAas JuTepaTypa
Acemoglu, Daron, Introduction to modern economic growth, Princeton Univ. Press, 2009, chapter
8.

3.3.3. Monenb nmepekpbiBAIMMUXCA MOKOJEHU M
PocT B Momenu mepeKphIBAaIOIINXCS MOKOJECHUM, TMHaAMU4YecKast Hed(PDEeKTUBHOCTh, IEHbIU U
MMy3BIpU.

OcHoBHAas JuUTepaTypa
Acemoglu, Daron, Introduction to modern economic growth, Princeton Univ. Press, 2009, chapter
9.

JlonmoJHuTeIbHAS JUTEpATypa
Blanchard, O.J., and S. Fischer (1989), Lectures on Macroeconomics, MIT Press, chapters 3-5.

3.4.1. IMoTpeb6aenne.
Teopust XKM3HEHHOTO IMKJIAa U TUIIOTE3a MOCTOSTHHOTO Aoxonxa. [loTpebieHHe B YCIOBHIX
HEONpeaeJeHHOCTH: TUITOTe3a CAYYaHOTO ONyXKIaHUS. DMIUPUIECCKAE TPUITOKEHUS:
M30BITOYHAST TJaAKOCTh U M30BITOYHAS YYBCTBUTEJIbHOCTh MOTpPeOIecHUsA. PacmupeHus:
cOepexXeHHUs IO MOTHBaM IPEAOCTOPOXHOCTU, OTPAHUYCHUS 3aUMCTBOBAHUS (IJUKBUIHOCTH),
dopMupoBaHMEe MPUBBIYEK, TOBAPHI IJIUTEIbHOTO MOJb30BAHUSI, TMHAMHYECKU HECOCTOSATEIbHEIE
MPeAMOYTEeHHUS.
OcHoBHAas JuUTepaTypa
Romer, D. (2019), Advanced Macroeconomics, McGraw-Hill Irwin, 5th ed. - ra. 8
Blanchard, O.J., and S. Fischer (1989), Lectures on Macroeconomics, MIT Press - ti1. 6.2
JlonmosHuTeIbHAS JUTEpATypa
Attanasio, Orazio P., Consumption, in J.B. Taylor & M. Woodford (eds.), Handbook of
Macroeconomics, Elsevier Science, 1999
Attanasio & Weber, Consumption and Saving: Models of Intertemporal Allocation and Their
Implications for Public Policy, JEL 48, 2010
Browning & Crossley, The Life-Cycle Model of Consumption and Saving, JEP 15-3, 2001
Carroll, A Theory ofthe Consumption Function, with and without Liquidity Constraints, JEP 15—
3,2001

3.4.2. IlenooOpa3soBaHue AaKTHBOB

CAPM u CAPM Ha ocHoBe noTpebieHusi. Moaenb lieHooOpa3oBaHUs aKTUBOB Jlykaca.

BpeMeHHas cTpyKTypa NPOLEHTHBIX cTaBOK. LleHBI aKIMii ¥ 3arakKa MPeMUH 3a PHUCK.
OcHoBHAas JuUTepaTypa

Romer, D. (2019), Advanced Macroeconomics, McGraw-Hill Irwin, 4th ed. - r1.8

Blanchard, O.J., and S. Fischer (1989), Lectures on Macroeconomics, MIT Press - rin. 10.1
JlonmoJHuTeNbHAS JUTEPATYpPA

Campbell, John Y., Asset Prices, Consumption and the Business Cycle, in J.B. Taylor & M.

Ljungqvist, Lars & Sargent, Thomas J., Recursive Macroeconomic Theory, The MIT Press, 2nd

ed., 2004-rx. 13

Woodford (eds.), Handbook of Macroeconomics, Elsevier Science, 1999

3.4.3. NuBecTHIUM.

Mopenb MHBECTULIMNA C U3AEepXKKaAaMU MPUCITOCOOTEeHU, MOoJelb q-TobuHa, e€ aMIIUpUUYECKOE
TecTUpoOBaHUe, ycaoBusg Xagmu. Teopema MoaunbgaHu-Munnepa. PacuiupeHnusa: HEBBIMYKIbIE
U3IEPKKU IMTPUCITOCOOIEeHUST, GUKCUPOBAHHBIE U3NEPXKKHU NMpUcocobieHns. MHBecTUIMA B



YCIOBMSIX HEONPEICICHHOCTH, HEBO3BPAaTHBIC WHBECTUIIMM M PCabHBIC OMIIMOHEI.
OcHoBHag JauTepaTtypa
Romer, D. (2019), Advanced Macroeconomics, McGraw-Hill Irwin, 4th ed. - 1.9
Blanchard, O.J., and S. Fischer (1989), Lectures on Macroeconomics, MIT Press - rin. 6.3
JlomoiHMTENbHAS JUTEpPATypa
Caballero, Ricardo J., Aggregate Investment, in J.B. Taylor & M. Woodford (eds.), Handbook of
Macroeconomics, Elsevier Science, 1999

3.5.1. OcHoBHbIe SMNUpPHUYECKHe (PaKThl O JeJOBbIX HUKJIAX.
TpeHn u geTOBOM LMKJ: KaK MX pa3IndaTh Ha npakTuke? LImKiIndeckoe mMoBeIeHNUE OCHOBHBIX
MaKpPO3KOHOMUYECKUX BPEMEHHBIX PSIIOB.

OcHoBHag auTepaTtypa
Romer, D. (2019), Advanced Macroeconomics, McGraw-Hill Irwin, 5th ed.; earlier editions are
also acceptable - rin. 5.1 - 5.2
Uribe, M., and S. Schmitt-Grohe, M. (2017), Open Economy Macroeconomics, Princeton
University Press, chapter 1

JlomoJTHMTeNbHAA JHUTEpATypa
Stock, J., and M. Watson (1999), "Business Cycle Fluctuations in U.S. Macroeconomic Time
Series", Chapter 1, Volume 1 A, Handbook of Macroeconomics, J. Taylor and M. Woodford eds,
North Holland, pp. 3-64
Ng, S., and J.H. Wright (2013), "Facts and Challenges from the Great Recession for Forecasting
and Economic Modeling," Journal of Economic Literature 51(4), 1120-1154
Stock, J.H., and M.W. Watson (2001), "Vector Autoregressions," Journal of Economic
Perspectives 15(4), 101-115
Ramey, V.A. (2016), "Macroeconomic Shocks and Their Propagation,” in Handbook of
Macroeconomics, Volume 2A, Elsevier B.V.
Nakamura, E., and J. Steinsson (2018), "Identification in Macroeconomics," Journal of Economic
Perspectives 32(3), 59-86

3.5.2. Teopus peajibHbIX J€JOBbIX IHMKJOB.

I[Ioxu MpoM3BOAUTEABHOCTH KaK IMMOTEeHIIMAJbHAs OBUXYIIAsS CUJIa IeJ0BOr0O IIMKIIA.
AHaJIUTHYECKM pelllaeMasi BEPCUSI MOIEIU pealbHBIX IEJIOBBIX IIUKJIOB. PemreHnue ior-
nuHeapu3oBaHHoi PJIIl momenu B obuiem ciaydae, uMnOyjabCHble OTKIMKKU. KanubpoBka Moaenu Ha
naHHbIX U orpaHudyeHus P momenwu.

OcHoBHag JauTepaTtypa
Romer, D. (2019), Advanced Macroeconomics, McGraw-Hill Irwin, 5th ed.; earlier editions are
also acceptable - rin. 5.3 - 5.10

JlomoJTHUTeNbHAA JHUTEpATypa
King, R., and S. Rebelo (1999), "Resuscitating Real Business Cycles", Chapter 14, Volume IB,
Handbook of Macroeconomics, J. Taylor and M. Woodford eds, North Holland, 927-1007
Prescott, E.C. (2016), "RBC Methodology and the Development of Aggregate Economic Theory"
in Handbook of Macroeconomics, Volume 2B, Elsevier B.V.
Kehoe, P. J., V. Midrigan, and E. Pastorino (2018), "Evolution of Modern Business Cycle Models:
Accounting for the Great Recession,” Journal of Economic Perspectives 32(3), 141-166

3.5.3. HecoBepmennas nHpopmanusa 4 peajbHbie 3¢ deKkThl AeHer.

CBUIETENbCTBA OTCYTCTBUSI HEUTPAJIbHOCTU JEHET B KPATKOCPOUYHOU MEepPCHEeKTUBE.

HecoBepmennast uaHdopmManus o mokax COBOKYIHOTO CIIpoca KakK BO3MOXHas MpUINHA

OTCYTCTBUSI HEUTPANbHOCTHU NeHeT. Mojenb HecoBepuieHHOW mHbopmanuu Jlykaca.

Crparernueckass KOMIJIEMEHTApPHOCTbh U HENOJHOE MOACTPavBaHUE MOJ HOBYIO MH(pOpPMALIKIO.

KanubpoBka MOHEeTapHBIX MOJeJeil NeJTOBbIX HUKIOB C HECOBEPIIEHHON MHMOpMaIUE.
OcHoBHag JauTepaTtypa



Romer, D. (2019), Advanced Macroeconomics, McGraw-Hill Irwin, 5th ed.; earlier editions are
also acceptable - 1.6

JlomoiHMTEJbHAS JATEpPATypa
Angeletos, G.-M., and C. Lian (2016), "Incomplete Information in Macroeconomics:
Accommodating Frictions in Coordination,” in Handbook of Macroeconomics, Volume 2A,
Elsevier B.V.

3.5.4. HoBoe Keiitncmancteo (NKE).
Maxpo- 1 MUKPO3KOHOMHYECKIE CBUAETEIbCTBA XKECTKOCTHU IICH HAa TOBAapHl W 3apIrjiar.
M3mepXKM MeHIO KaK MpHYMHA HOMUHAJIBHBIX XKECTKOCTe#. PeanbHBIE XKECTKOCTU U
cTpaTernyeckasi KOMIUIEMEHTapHOCTh. Moaenn XeCTKHX IIeH, OCHOBaAaHHBIC Ha BpeMeHHU (time-
dependent) m Ha cocTosTHHMAX (state-dependent). HoBo-KeitHcmanckas kpuBass @uinrnca: BEIBOI U
kanubpoBka. HepaspemeHnHnbie npobaembl NKE moneneii.

OcHoBHAA JUTepaTypa
Romer, D. (2019), Advanced Macroeconomics, McGraw-Hill Irwin, 5th ed.; earlier editions are
also acceptable - ri.7

JlomoiHUTEJbHAS JIATEpPaTypa
Taylor, J.B., "The Staying Power of Staggered Wage and Price Setting Models in
Macroeconomics,” in Handbook of Macroeconomics, Volume 2B, Elsevier B.V.
Walsh, C.E., Monetary Theory and Policy, MIT Press, 4th ed., 2017
Gali, J., Monetary Policy, Inflation, and the Business Cycle, Princeton University Press, 2nd ed.,
2015
Gali, J. (2018), "The State of New Keynesian Economics: A Partial Assessment,” Journal of
Economic Perspectives 32(3), 87-112
Christiano, L.J., M.S. Eichenbaum, and M. Trabandt (2018), "On DSGE Models," Journal of
Economic Perspectives 32(3), 113-140
Kaplan, G., and G.L. Violante (2018), "Microeconomic Heterogeneity and Macroeconomic
Shocks," Journal of Economic Perspectives 32(3), 167-194
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