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1.  HEJb W 3AJAYT JUCHHUTLINHEI

Hegb AUMCHMIUIMHBI: TO3HAKOMHUTH OOYYAIOIIUXCS CO CTATUCTUYECKHMMHU METOAAMHU
aHaJaM3a BPEMEHHBIX PSOB, IIPEACTABUTL CPEIACTBA IIPOBEACHMS aHAIN3a U IIPOTHO3UPOBAHUS
CJI0’KHBIX DKOHOMHUYECKHX IIPOLIECCOB BO BPEMEHH.

3agaun:

° HCCIICIOBaHME  00JIacTed  NMPUMEHEHHMsI METOJOB  aHaiM3a JIAHHBIX W
MPOTHO3UPOBAHMS,

° M3y4YEHUE METOJOB M CPEACTB aHalM3a 3KOHOMUYECKHUX MPOILIECCOB HAa OCHOBE
MOJENEN BPEMEHHBIX PAZIOB,

° IIOCTPOEHUE  MAaTeMaTUYECKUX  MOJEJEH  IPOTHO3UPOBAaHMS, AHAIN3 U

UHTEPIIPETALNS TOTYYSHHBIX PE3yJIbTAaTOB.

2. MECTO JUCHUILUIMHBI B CTPYKTYPE OBPA3OBATEJBHOM
ITPOI'PAMMBI

Hucuumumaa b1.B.13 «MeToasl pOorHO3UpOBaHUA» OTHOCUTCS K BapHMaTHBHOM yacTu
broka 1 u sBasieTcst 00s3aTENBHON 1T OCBOCHUS 00YUYaIOIIMMCS TTOCIIE BBIOOpa 00yJarOIITIMCS
HaIlpaBJIeHHOCTH (MIPOUIIS) IPOrPAMMBI.

3. IIVIAHUPYEMBIE PE3YJIBTATBI OBYUYEHUSA 10 JUCHUITVIMHE

[Tnanupyemble pe3yibTaThl 00Y4YEeHUs 10 AUCHUILTUHE, COOTHECEHHBIE C IITAHUPYEMBIMU
pe3yabTaTaMu OCBOSHUST 00pa30BaTeIbHON MTPOTrpaMMBbI MpecTaBiIeHbl B Tabauie 3.1.

Tabmuma 3.1 — Ilnanupyembie pe3yabTaThl OOyYEHHsI MO JUCIUIUIMHE, COOTHECEHHBIE C
IUIAHUPYEMBIMH Pe3yJIbTaTaMH OCBOEHUS 00pa30BaTeIbHON MPOTrpaMMBbl
Orarpl [Inanupyemble pe3ynbTaThl OO0YYCHHS/MHIUKATOPHI

KO,Z[ n HaMMCHOBAHUC

(hopMUPOBaHUS | TOCTYKEHUS KOMITCTEHITHIA
KOMIIETEHIIUN BBIITYCKHUKA

KOMIETeHIMH | (TOKa3aTenyu OCBOSHUS] KOMITCTEHITVH)
Jlexomro3uius 2

3HaTh: COBPEMCHHBIE METOABI cOOpa, XpaHCHHS,
00paboTku, aHanu3a u uHTepnpeTanyu qaHHbX 3(11)

IK-1 CIIOCOOHOCTBIO
cobupartb, 00pabaTeIBaTh U
WHTEPIPETUPOBATh JIaHHBIC

(TIK-1)

COBPEMEHHBIX HaYYHBIX
N YMeTh:  CTpPOWTH  THIOTE3bI W HPHUMEHATH

HCCJICIOBAHUM, I1K-1

MaTeMaTHYCCKHE METO/IBI JUTS MOCTPOCHUS
HEOOXOAMMBIE JUTSE .

nporuo3ubix monenei Y (II) (ITK-1)
(hopMupOBaHUs BEIBOJIOB TIO

BnageTh: MHCTPYMEHTAJIbHBIMU CPEICTBAMH aHAJIU3a
COOTBETCTBYIOLIUM

JAHHBIX U HABBIKAMH HX TIPUMEHEHHS K TPAKTHYECKUM
3agadaMm nporHoszuposanus B(II) (ITK-1)
Jexommo3umus 5

HAay4YHBIM UCCIICAO0OBAHUAM

1IK-9 CIOCOOHOCTEIO 3HaTh: 0COOEHHOCTH 3aJa4M IIPOrHO3UPOBAHUS
COCTaBJIATh u OCHOBHBI€ ATAITbl IOCTPOCHUS IPOTHO3HON MOJIENH
KOHTPOJIUPOBATH UIaH 3(V) (TIK-9)

BBITIOJTHAEMOH padoTeI, YMeTh: HHTEPIPETUPOBATh TAHHBIC, BBIBUTAThH U
TIAHAPOBATE HEOOXO/MMBIE TK-9 HPOBEPSATH TMIIOTE3bI U CTPOUTH MATEMATHYECKHE
AUIsL  BBIIOJIHEHUs  paboThl mojenu nporuosuposanus Y (V) (TIK-9)

pecypcel, OLCHUBATE Biagets: MHCTpyMEHTaMH aHaIN3a TAHHBIX IPU
pe3ysbTaThl  COOCTBEHHOM IPOrHO3UPOBAHUH M HABBIKAMH OLICHKU Ka4ecTBa
paboTsI nosydeHHbIX pesyabratoB B(V) (ITK-9)




4. OBBEM U CTPYKTYPA JUCIUIIVIMHBI

TpymoeMKOCTh JUCIUIIIMHBI COCTaBseT 3 3a4eTHbIe equHuIbl, 108 yacoB, U3 KOTOPBIX
36 4acoB caMOCTOATENbHOH pabOThl O0ydaromerocss OTBOAMTCS HA TMOATOTOBKY W 3allUTy
JK3aMeHa.

dopma NpoMeKyTOUHOU aTTeCTalluU: IK3aMeH B 6 cemecTpe.

Pacnipenenenue ¢ponHma BpeMeHH 10 TeMaM JUCITUTIINHBI PECTaBIeHO B Tabmuie 4.1.

Tabmuma 4.1 — Pacnipenenenne ¢hoHa BpeMEHHU MO TeMaM JAWCIUIUIMHBI (04Has (hopma
oOy4eHus)

O0BbeM TUCIIUTIIHBI
(ak. gachl)
Homep u HanMeHoBaHHE TeM KonraxTHas
abora
CPO

31T | I3 | JIP
1 2 3 4 5
Tema 1. Beenenue. IlocTanoBka 3agaun nporuo3uposanusi. Obmactu 5 ) ) 4

PUMEHEHUS] METOJIOB IPOTHO3UPOBAHHUS

Tema 2. PerpeccroHHbBIC MOJENH POTHO3UPOBaHUS. Perynsapu3arus 6 10 - 14
Tema 3. ABTOperpeCCHOHHBIC MOJIEIIH TPOrHO3UPOBAHHUS 6 10 - 14
Tema 4. TlyaccoHOBCKasi perpeccus 4 6 - 8
Tema 5. AHaNHU3 BEDKUBACMOCTH 4 6 - 14
Bcero no gucuunanne: | 22 32 54

*3JIT — 3aHsTHS JISKITMOHHOTO THTA, [13 — Bce BUABI 3aHATHI CEMUHAPCKOTO THIIA, KPOMe JTab0paTOPHBIX
pabor, JIP — maboparopasie pabotsr, CPO — camocTosTenpHas paboTa 00ydJaromerocs

S. COJEPKAHUE PA3JIEJIOB U TEM JJUCHUIIVINHBI

Tema 1. BBenenue. IlocTtanoBka 3a1a4u NPoruo3upoBanus. O0JacTH NPUMEHEHUA
METO/I0B IPOTHO3UPOBAHMS

[TonsTuss mporHo3a W mporHo3upoBanus. Knaccudukanus 3amad TpPOrHO3WPOBAHUS.
HOH}ITI/IG BpeMeHHOFO p;ma. KOMHOHGHTBI ypOBHH ANHAMHUYCCKOT' O p;ma: TpeHI[, Hepnonnqecxne
W CE30HHBIC KoJIeOaHWs, HEMpPOTHO3MpyeMas cocrapismomas. Kraccudukanus wmeTonoB
HpOI‘HOBI/IpOBaHI/IH. 3KCTpaHO.H}IL[I/I}I KakK MCTO/] CTaTUCTUYCCKOT'O HpOI‘HOSI/IpOBaHI/I}I.
AJZIeKBaTHOCTh IPOTHO3HOM Mozied. MeTobl OLIEHKM KadyecTBa MPOTHO3HOW Mozienu. MeTpuku
KauecTBa MPOTHO3HOM MOJIEIH.

Tema 2. PerpeccuoHHbie MoAe 1M IPOrHO3UpOBaHus. Peryasipuzanus

[Tonsitne perpeccun. CTaTUCTUYECKHE METOMABI MCCIECIOBAaHUS BIUSHHUS OJHOTO WIIU
HECKOJIbKUX (DaKTOpOB Ha 3aBUCHMYIO mepemeHHyto. [lonstue xoppemsuuu. Teopermueckoe
000CHOBaHHME MO JIMHEHHOW perpeccuu. MeTon HamMEHBIIMX KBajapaToB. [IpumeHeHue
MOJIENI JIMHEWHOM perpeccur Npu MPOTHO3UpOBaHMU. LleHTpupoBaHHEe M MacITaOUpOBaHHE
JTAHHBIX.

AHanu3 perpecCMOHHBIX ocTatkoB. Koppensmus Mexay ocraTkamMud. MeTossl
oOHapyXeHHUs1 BBIOPOCOB B JaHHBIX. MHOKeCTBEHHas perpeccus. HemmneiHas perpeccus.
Perynspuzamust kak MeTOJA MOBBIIMICHUSI 000OIIaronie cnocoOHOCTH MPOTHO3HOH MOMETH.
I'pebueBas perpeccusi. Kanonndeckas popma rpedueBoii perpeccun. LASSO-perpeccust.

Tema 3. ABTOperpeccCMOHHbIE MO/I€JIH IPOTHO3UPOBAHMS

Meton cpennux. HauBHast mozpens mporHozupoBanus. CraumonapHocts. Tect Juku-
Odynnepa Ha cranroHapHOCTh psaa. IIpeoOpazoBanue bokca-Kokca. IloHsiTue Ckob3sIIEro
cpennero.  CriaxxuBaHue  BpPEMEHHOTO  psifa. B3BemeHHoe  CKONB3sIEE  CpellHEe.
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OKCHOHEHIMaNbHOe criaxkuBaHue. JloOaBiieHne KOMIOHEHTHI YPOBHS BPEMEHHOIO psija.
JloGaBienne ce30HHOM KOMITIOHEHTHI. Mozens XonbTa-Buntepca. Moaens Teiina-Beiimxka.

ABTtoperpeccust ckompasimiero cpeannero (monaenbs ARMA). MuTterpupoBanHas MoJeib
aBTOperpeccuu  ckoip3simero  cpeaHero  (mogenb  ARIMA).  [loGaBieHue  ce30HHOI
cocrapisiromieit B mogens ARIMA (momens SARIMA). Kpurepuii JIsionra-bokca omeHku
aJIeKBaTHOCTHU MPOTHO3HON MOJIEIIH.

Tema 4. IlyacconoBckasi perpeccust

Ouenka  pacnpenesieHuss  3aBUCUMOM  MEepeMeHHOW. MeTton  MaKCHMMalIbHOIO
nparononodus. OmeHKa NapaMeTpoB PErpecCHOHHOW MOJEIU METOAOM MAaKCHUMAlIbHOTO
npaBaonoaoous. Onpenenenne GpyHkmonana kauectsa. [[pumenenune pacnpenenenus [lyaccona
JUIsi TIPOTHO3MPOBAHUSI CUETHBIX IEPEMEHHBIX. ABTOperpeccuoHHass Mojenb Ilyaccona.
O06o006meHHas THHEHHast aBToperpeccus ckoab3siiero cpeanero (GARMA).

YcroitunBas oneHka aucnepcu. Mepsl kayecTBa Mojiesid. BeiOop Hammydiei auHeiHon
MOJIEH, TPOBEpPKa PaBEHCTBA CPEIHEro M AMCIEPCUU. AHaIM3 HEOOXOIUMOCTH J00aBIICHUS
B3aumoeiictBuil. IlpoBepka anekBatHocTH Mojenu IlyaccoHa. AHamu3 BIUATEIbHBIX
HaOJIFO JEHUIA.

Tema 5. AHaJIN3 BBZKHBAEMOCTH

[TpuknaaHble 3aaudl aHauu3a BbDKMBaeMOCTH. [IoHATHE LEH3ypHUpPOBAaHHON BHIOOPKH.
CemeiicTBa pacnpenesieHui, HCHOJAB3YIOIMXCA [ ONUCAHUS NPOJOJDKUTEIBHOCTH KU3HU
paccMaTprBaeMoro o0beKkTa. DKCIOHEHIMaNbHas perpeccus. CBsi3b MapaMeTpa HHTEHCUBHOCTH
C TMPOTHO3HBIMH TNEPEMEHHBIMHU. [WIIOTE3a O BIMSHUM HA NPOJOIKUTEIBHOCTh KU3HU
HE3aBUCHMBIX IepeMeHHbIX. Kputepuil cornmacust xu-kBazapart. [IpoBepka mpeamnonoxeHus oo
SKCIOHEHIIMAIBHOM PaclpeeeHUH 1IeJIEBOM TEPEMEHHOM.

Mozens nponopuuoHanbHbIX HHTEHCUBHOCTENH Kokca. ['unoresa nponopuyuoHalIbHOCTH.
bazoBass (yHkus wuHTEHCHMBHOCTH. IIpenmonoxxkenue o JgorapuMHUUECKOW JIMHEHHOCTH
COOTHOILIEHUS MEX 1y (PyHKIMEH HHTEHCUBHOCTU M HE3aBUCUMBIMU ITE€PEMEHHBIMHU.

6. 3AHATUA CEMUHAPCKOI'O TUITA

Tabnuua 6.1 — [pakruyeckue 3ansatusi / Cemunapckue 3ausatust / JlJaboparopHble paboThI

Bup 3austus /

Ne TeMBI Tewma 3augaTus
O11eHOYHOE CPENICTBO

1 2 3

3anstue 1. M3ydeHne BIUsSHNS NPOTHO3HBIX (DAKTOPOB Ha LIENEBYIO
nepeMeHHy0. [IpeoOpazoBaHne HCXOMHBIX JTAHHBIX JUIS 00yUeHHS
nuHeHHOW Moaemn. O0ydeHrne MOIENH JIMHEHHON PErpecC METOIOM
HaMMEHBIINX KBaapaToB. OLEHKa KayecTBa MOyYeHHOTO MTPOTHO3A.
OneHka aeKBaTHOCTH MPOTHO3HOW MOJEIH.

3ansTue 2. [IpoBeneHre aHanm3a perpecCHOHHBIX OCTATKOB.

2 OO0Hnapy>xeHre BEIOPOCOB B JaHHBIX. [IpoBepka roMOCKeTaCTHYHOCTH
ocraTkoB. [IpoBepka Hannuns Koppensiuuu octaTtkos. IlocTpoenue
MOJIENTU TTIOJIMHOMHUANBHOM perpeccun. JlobaBiieHre peryispu3aropa B
MOJICITb ITOJIMHOMHUAIBHOU perpeccuu. [locTpoenne rpedHeBOH
perpeccun st moctpoeHust nporxosa. Iloctpoenne LASSO-perpeccun
JUTSI TOCTPOSHUs IporHo3a. OreHka Ko3QGHUIIMEHTOB MPOTHO3HOK
MO/IEIIH.

I13: doxman

I13: PacuetHo-
rpadudeckas pabora
KonTponbHas pabora




3anstue 3. [locTpoeHne HAMBHOM MTPOTHO3HOM Moenn. CpaBHEHHE
KayecTBa MPOTHO3a C IPOTHO30M JIMHEWHOM Mojienu. [TpoBepka
BpPEMEHHOTO psijia Ha cTaunoHapHocTs. [IpoBenenne npeodpazoBanuit
Bboxca-Koxkca. OkcnoHeHIIManbHOE CTIaKUBAaHUE BPEMEHHOTO psija.
Tloctpoenue monenu Xonbsra-Bunrepca. Iloctpoenue moaenu Teiina-
3 Beiimxka.

3ansarue 4. IlocTpoeHne aBTOPErpeccuy CKOMNbB3SIIET0 CPETHETO.
ITocTpoeHne HHTETPUPOBAHHOM MOJIETH aBTOPETPECCHH CKOIB3SIIETO
cpenrero. [lobaBiieHrne CE30HHONM COCTABIIMIONIEH B MOJIEITH
aBToperpeccun. OieHKa KauecTBa MOITy4eHHOro MporHo3a. Onenka
aJICKBaTHOCTU MOJICTIH.

I13: PacuyeTtHo-
rpaduueckas pabora

3ansTue 5. [TocTpoeHNEe MaTeMaTHIECKOH MOJICTTH TIPOTHO3HPOBAHHS
METOI0M MaKCUMAaJBHOTO MpaBaonofoous. BeiBoa ¢opmysl
(yHKIHMOHATA KauecTBa ISl OLCHKH CYETHON MepeMEHHOM.
IToctpoenue moaenu IlyaccoHa MporHO3UPOBaHUS CUETHOM
nepeMeHHO. BriBon popmyn 06001enHoM nuHeiHoM aBTOperpeccun | [13: PacueTno-

4 CKOJIB3SILEr0 CPETHETO. rpagudeckas pabora
3ansaTtue 6. O1ieHKa CPEIHETO U TUCTICPCHH MPOTHO3HON MOJIEIH CO Kontponbnas pabora
CUYETHOU MPOTHO3UPYEeMOH iepeMeHHoi. OTieHKa KadyecTBa
NOJY4YeHHOr0 Nporuo3a. Jlobapnenne B3aMMOICHCTBUIN B TPOTHO3HYIO
Mmozens. [IpoBepka afnekBaTHOCTH MOTy4YEHHON MOJIeNU. AHAIIN3
BIHMSITENFHOCTH (h)aKTOPOB HA KaUeCTBO MPOTHO3A.

3anstue 7. OnpeneneHue 3KCIOHEHIIMAIBEHOTO CEMENCTBA
pacupenenenuii. [IpoBepka mpeanonoxeHust 00 SKCIOHEHIHATILHOM
pacrpeneicHIH LielIeBoi epeMeHHo. BriBoa hopmyi
SKCIIOHEHIINATBHON PErpeccHy MPOrHO3UPOBAHNUS TPOIOIDKUTETFHOCTH
JKU3HU paccMaTpuBaeMoro o0nsekra. OneHka mapaMerpa
MHTEHCUBHOCTH. [IpoBepKa TMImoTe3bl O BIUSHUN HE3aBUCUMBIX I13: PacueTHo-
TIEPEMEHHBIX Ha MPOAODKUTENIEHOCTD JKU3HH. rpaduyeckas padora
3anstue 8. [locTtpoeHne Moaenu NPONOPIUOHATBHBIX HHTEHCUBHOCTEH
Kokca. [IpoBepka npearnonokeHus o JIOrapuPpMUIECKON THHEHHOCTH
COOTHOIIICHHS MKy QYHKIMEeH HHTEHCUBHOCTH U HE3aBUCUMBIMU
nepemeHHbIMU. [TocTpoenne monenu Kokca o1ieHKH BEpOSITHOCTH
cMepTH 00bekTa B Tedenue 10 mer.

*[13 — npaktuueckue 3ausatus, C3 — cemunapckue 3austus, JIP — nabopaTopHsie paboThI
7. METOANYECKHUE YKA3ZAHUA JJ OBYYAIOIIIUXCSA
7.1. MeToan4eckue yKa3aHus 1JIs1 00y4alOLIerocs Mo 0CBOCHUIO THCIUIIIHHbI

Jlnst hopMUpPOBaHMS YETKOTO MPEICTaBICHUs 00 00beMe U XapaKTepe 3HaHUU U YMEHUH,
KOTOPBIMU HaJ10 OYJIET OBNIAAETh MO IUCUUIUIMHE B CAMOM Hauase yueOHOro Kypca oOydaromuncs
JOJI’KEH 03HAKOMUTHCS C YIeOHO-METOAMUECKOM TOKYMEHTAIMEH:

— pabodeil mporpamMmol IUCHUIUIMHBL: C UEISIMH M 3aJadyaMi JAWCIUILTUHBI, €€
CBSI3SIMH C IPYTUMH JTUCIUIUIMHAMU 00pa30BaTeIbHON MPOrpaMMbl, IEPEYHEM 3HAHUN U YMEHUH,
KOTOPBIMH B IIPOIIECCE OCBOCHHUS AUCHUIUIMHBI JOJDKEH BIIaIETh 00YyYatONUiics,

- MOPSIIKOM IIPOBENEHUSI TEKYLIEr0 KOHTPOJS YCHEBAEMOCTHM U IIPOMEKYTOUHOU
aTTecTaluu;

— rpauKoOM KOHCYJIbTAIIMH TIpernoiaBareneid kKageapeol.

CucremaTdeckoe BBHITIOTHEHHE Y4YeOHOW pabOThl HA 3aHATHUAX JIEKIIMOHHBIX U
CEMHHApPCKUX THIIOB, a TaKXXE BBIMIOJHEHUE CaMOCTOSTEIbHONW pabOThl MO3BOJMT YCIEUTHO
OCBOMTbH JUCLUIUIAHY.

B npouiecce ocBoeHUS TUCHUIIIIMHBI 00y4YalOIUMCS CIIEIYET:

- CIIylIaTh, KOHCIIEKTUPOBATh U3JIaraeMblii pernojaBaTesieM MaTepuan,
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— CTaBUTh, 00CYk/IaTh aKTyallbHbIE MPOOIEMBI Kypca, ObITh AKTHBHBIM Ha 3aHATHUSIX;

- 3aJaBaTh IMPEMOAABATENI0 YTOYHSIONIME BOMPOCHl C ILENbI0  YSICHEHUS
TEOPETUUYECKUX MOJIOKECHUM;

— BBITIOJTHSATH 33/1aHUS IPAKTHYECKUX 3aHATHIA MOJIHOCTHIO U YCTAHOBJICHHBIE CPOKH.

[Ipu 3arpynHeHHSIX B BOCIPUSTUM MaTepuaia cleqyeT OOpaTUThCS K OCHOBHBIM
JUTEpaTypHBIM HCTOYHWKAaM. Ecimu pa3oOparbcs B Marepualie HE YIalloch, TO OOpaTuUTCs K
JexTopy (Mo rpaduKy ero KOHCYJNbTalUN) WM K MPEroJaBaTe o Ha 3aHATUSAX CEMHUHApPCKOIo
TUTIA.

OOyuaromumcsi, TPOMYCTUBIIMM 3aHATHS (HE3aBUCHUMO OT TPHYMH), HE HMEIOIINM
MUCHPMEHHOTO PEIICHUs 3a7ad WM He MOATOTOBUBIIMMCS K TaHHOMY 3aHSATHUIO, PEKOMEHYeTCs
HE M03Ke, YeM B 2 - HEJICIbHBIN CPOK SIBUTHCSI HA KOHCYJIBTALIMIO K MPETOaBaTeNio U OTYUTATHCS
10 TEME.

7.2. Opranusamnusi CaMOCTOAITEIbHON padoThI

ITon camocrosiTensHOW pabOTOM OO0ydYaroUMXCs TOHUMAeTCs IUlaHUpyemas pabora
o0ydJarommxcs, HampaBlIeHHAs Ha (GOPMUPOBAHNE YKa3aHHBIX KOMIIETCHIUH, BBIIONHSAEMAs BO
BHEAYJUTOPHOE BpeMs 10 3a/IlaHUIO ¥ IIPU METOAMYECKOM PYKOBOJICTBE MpenoaaBares, 0e3 ero
HETIOCPEICTBEHHOTO yJacTHsl.

Metoanyeckoe obecreueHue CaMOCTOATENbHON padOThl IPU HATMYUH 00yUYaIOIIUXCS JTHIL
C OrpaHHMYCHHBIMH BO3MOXKHOCTSIMH TIpEICTaBIsieTcss B (OpMax, aJanTHPOBAaHHBIX K
OTPaHUYEHUSAM HX 3T0POBBSI.

Bunasl camoctosiTensHON pabOThI IO AUCHUILIMHE MTPECTaBIeHbI B Tabmue 7.2.1.
Tabmmma 7.2.1 — Opranuzanusi CaMoCTOATEIbHON pab0OThI 00YUYaIOIIerocs

Ne o
Bun camocTosTenpHON paOoThI
TEMBI
1 2

1 |U3ydeHwue nurepaTypsl 10 MaTeMaTHYECKUM METOAAM IPOTHO3UPOBAHUSI.

CaMOCTOSTEIbHOE 3aJaHuC: MOATOTOBKA JAHHBIX IJIA MOCTPOCHHUA JIMHESHHOMN MOACIIN.
HOCTpOCHI/Ie MOACIN JIMHCHHON perpeccun jid 3aaa4u IMpOrHO3UPOBAHUA U OLICHKA KauCCTBa

2 mporuo3a B Wolfram Mathematica. IToctpoenne monmenu rpebuesoii 1 LASSO-perpeccum.
IToaroToBka K 3K3aMeHY.
CaMocTosATeTbHOE 33/IaHKE: ITOJrOTOBKA TAHHBIX ISl TOCTPOCHHS aBTOPETPECCUOHHBIX MOJICTICH.
3 [Moctpoenne moneneii Xonbra-Buntepca u Teitna-Beitmka B Wolfram Mathematica. [Toctpoenue

nporro3ubix moaenedr ARMA, ARIMA u SARIMA. CpaBHeHust KauecTBa IIPOrHO3a
MOCTPOEHHBIX Mojieniel. [ToAroToBKa K SK3aMeHy.

CamocrosTenbHOE 3aanue: nocrpoeHue mojenu [lyaccona mporHo3upoBaHus CUETHOM
4 |nepemenHoi. CpaBHEHHE Ka4eCTBA MPOTHO3a MPU T00ABICHHH B3aMMOJICHCTBUH B MPOTHO3HYIO
Moesb. OleHka BiussHus (aKTOPOB Ha KAYECTBO MPOrHO3HOM Moaeu. [ToroToBKa K 9K3aMEHY.

CamocTosTeNnbHOE 3a/JaHHe: TIOCTPOSHNE MOJIENTN KCTIOHEHIIHAIFHONW PErpeccuu
MPOTHO3MPOBAHUS MTPOAOIIKUTENLHOCTH ) U3HU 00bekTa B Wolfram Mathematica. TToctpoenue
MOJIETIH TIPOTIOPIIMOHATBHBIX HHTeHCHBHOCTEH Kokca. OneHka BepoATHOCTH CMEPTH 00BEKTa B
teuenue 10 ner. Onenka KagecTBa MOCTPOCHHBIX Mozenel. IlonroToBka K 2K3aMeHy.

Kaxneii Buxm CPO, ykazanvpii B Tabnmme 7.2.1 oOecnedeH MeETOIUYECKHUMHU
MaTepHaIaMH.

8. OBPA30OBATEJIBHBIE TEXHOJIOI'YA
B mnpenomaBanuu auCUMIUIAHBL «METOABI MPOTHO3UPOBAHUSD MCIHOJIB3YIOTCA Kak

TpaagUuIIUOHHEBIC O6p330BaTeJ'IBHBIe TEXHOJIOTHUH, TaK MW TCEXHOJOIuM, MNpeayCMaTpuBarommne
AKTUBHBIC 1 UHTCPAKTUBHLIC MCTObI OGy‘-IGHI/I}I.

7



Bce mnpakTthueckue 3aHATUS MPOBOAATCS B KOMIIBIOTEpHOUW aynutopuun B (opme
BBITIOJIHEHHS pacYeTHO-TpahUUECKUX 3alaHUil. AKTUBHO HCIIOJIB3YIOTCS 00CYKICHUS BApUAHTOB
MOCTaHOBKH 3a]1a4, METOJI0B PELICHHS], BO3MOXHBIX MOJAXO0J0B K UX KOMIIbIOTEPHOU pean3aliuH.
CoBmecTHO ¢ OOydaromIMMHCS pa3padaThIBa€TCs MOLIATOBBIM IUIAH PEIICHUS MOCTaBICHHOU
3amaun. Pemenue 3K (nHIuBHayanpHOE 3aaHUE, BHIMOTHIEMOE HA KOMITBIOTEPE) peaTnu3yeTcs
cpeacreamu Wolfram Mathematica.

[IpoBoauTcs o0cy:xIeHUE aJeKBaTHOCTH BapHAHTOB MOJIy4eHHOro peueHus. [IpoBoaurcs
COBMECTHOE OOCYXXICHHE KOPPEKTHOCTH U BO3MOXXHOCTH NPUMEHEHHS METoJa K JPYTHM
MPAKTUYECKUM 3a/1a4aM.

9. PECYPCHOE OBECHHEYEHUE JTUCHUIIJIMHBI
9.1. VYu4eOHO-MeTOaMYECKOE U HH(POPMALIMOHHOE 00eceYyeHUe TUCIIHIIIMHBI

Ta6muma 9.1.1 — YueOHO-METOANUECKOE 00€eCIIEUEHUE TUCIIUILINHEL

bubnuorpaduieckoe onucaHue U3gaHus OcuHoBHas/ KuauroobecmneueHHOCTh
3ariaBue, BUT, Me(sf; (I)/Ipl,‘OI[ W3JIaHMS, KOJ. FOROTHITS oM | Koo, ok3. | JICKTDOHHEIC
o) AMTCPATYPA | g Gy, pecypest
CIIcIDY
1. CserympkoB HW.C. MeToasl  coluaibHO- OOHOBHAs
PKOHOMUYECKOT0 Mporuo3uposanus: B 2 T. T. 1 Teopus
u Mertojoiorus : ydeObnuk u npaktukym / W.C. - 9bC IOpaiir
CeetynpkoB, C.I'. CBEeTYHBKOB. — DJIEKTPOH. JTaH.—
M. : MzmarenscTBO FOpaiit, 2019. — 351 c.
2. Hesckas H.A. Makpo3KOHOMHYECKOE OCHOBHast
IUIAaHWPOBaHUE U MPOrHOo3MpoBaHue: B 2 4. YacTs 1 :
YIeOHHK M MPaKTUKyM . — 2-¢ H3M1., HUCIp. — - 9bC KOpaiit
OnekTpoH. naH. — M. : MzmarenscTBo FOpaiit, 2019.

—310c.

3.  Kpacc M.C.Marematnka B  DKOHOMHKE: |IOMOJIHHTEIbHAS
MaTeMaTHYECKUE METOBI U Mojaesu : yueOHuk / M.C.
Kpacc, b.I1. Uynpsiaos ; otB. pen. M.C. Kpacc. — 2-¢
u31., uctp. u gon. — M. : UsnarensctBo FOpaiit, 2019. 6 9bC KOpaiit
— 541 c.— HWwmerorcs npyrue roma W3ZaHUS. —
CeeneHus nIOCTYNmHBI Take mo Muateprery: OBC
FOpaiiT.

4.Basmiios C.A. dunancoBas MaTeMaTHKa. |JONOJHUTEIbHAS
CToXacTHYECKUH aHaau3 : y4YeOHMK W MPAKTUKyM /
C.A. Basunos, K.}O. Epmonenko. — OaeKTpoH.
iman. — M. : UsnmatensctBo KOpaiit, 2019. — 244 c.

- 9BbC IOpaiit

Tabmuma 9.1.2 — IlepeueHb COBpeMEHHBIX MpPO(PEeCcCHOHANBHBIX 0a3 JaHHBIX
(CIIBA)

HaumenoBanue CIIB/]
Dnexrponnas 6ubimorexa Grebennikon.ru — www.grebennikon.ru
Hayunas snekrponHas 6udnnoreka eLIBRARRY — wwwe.elibrary.ru
Hayunas snekrponHas 6ubaroreka KudepJlennka — www.cyberleninka.ru
basa nanaeix IIOJITTPE]] CripaBounuku — WwWw.polpred.com
baza nanueix OECD  Books, Papers & Statistics na margopme OECD iLibrary — www.oecd-
ilibrary.org
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https://www.urait.ru/bcode/432958
https://www.urait.ru/bcode/438259
https://www.urait.ru/bcode/426162
https://www.urait.ru/bcode/433461

Ta6nuna 9.1.3 — Ilepeuens nadopManmoHHbIX cripaBouHbIX cuctem (M1ICC)

No HaumenoBanne MCC

1 (CopaBounas mpaBoBas cuctema KoucynbranTllmoc (MHCTAITMPOBAHHBIN
ecypc CII6I'DY wim www.consultant.ru)

2 (CnpaBounas  mpaBoBas cucteMa «['APAHT»  (MHCTa/uIMpOBaHHBIM
ecypc CIIOI' DY mnm www.garant.ru)

3 Hudopmanmonno-cnpaBounas  cucteMa  «Koxekc» (MHCTaNIMPOBAHHBIM
ecypc CITOI'DY mam www.kodeks.ru)

4 PnexrponnHas oudymoteunas cuctema BOOK.ru - www.book.ru

5 Pnekrponnas 6ubanoreunas cucrema 95C FOPAMT — www.urait.ru

6 [PnexkTpoHHO-OMONMMOTEeUHas cucteMa SHAHUYM

(ZNANIUM) — www.znanium.com

/ [PnextponHas 6ubiuoreka CII6I"9Y— opac.unecon.ru

9.2. MarepuajibHO-TeXHUYECKOe ofecrieueHue yueOHOro npouecca

Jns peanuzauvu JaHHOW NUCUUILUIMHBI UMEIOTCS CIEUMAIbHBIE TTOMEIICHUS IS
MPOBEJCHUSI 3aHATUM JICKIIMOHHOTO TUIIA, 3aHATHI CEMHUHAPCKOT0 TUIA, TPYIIOBBIX
U UHIUBUAYAIbHBIX KOHCYJbTAI[UM, TEKYIIEr0 KOHTPOJSI U MPOMEKYTOUHOU
aTTECTAIlNH, a TAK)KE MOMEIIEHUS ISl CAMOCTOSI TETbHOW paOOTHI.

Tabmuma 9.2.1 — [1epeuens nporpammaoro ooecneuenus (110)

Ne Haumenopanue 110
11/T1
1 Microsoft Windows Professional (KOHTPAKT Ne 244/20 «26» wuronst 2020 1)
2 Microsoft Office Professional (KOHTPAKT No 244/20 «26» utonst 2020 1)
3 7-Zip (freeware)
4 Wolfram Mathematica 12 ( Cyoaunensuonnsiii jorosop Ne 328/20 ot 20.08.2020r.)
5 Python 3.7.4 (freeware)

10 O COBEHHOCTHU OCBOEHHUs JUCHUIIVIMHBI AJ151 UHBAJIMAOB N
JIML C O'PAHUYEHHbBIMH BO3MOXHOCTAMMU 310POBbA

OOydeHnue OOy4YarOmMXCsS C OrPaHUYCHHBIMH BO3MOXHOCTSIMH  3JIOPOBBSI  TIPH
HEOOXOJMMOCTH OCYIIECTBIISIETCS HAa OCHOBE aJanTHPOBAaHHOW pabouell mporpammbl ¢
UCTIOJIP30BAHUEM  CHCIHAJIbHBIX METOJOB OOYYEeHHS H JUIAKTHYECKUX MaTepHalioB,
COCTaBJICHHBIX C YY€TOM OCOOCHHOCTEH MCUXO(PU3UUECKOTO PA3BUTHSA, WHIMBHYaJIbHBIX
BO3MOYKHOCTEH M COCTOSIHUSI 37J0POBBS TAKMX 00ydaromuxcs (00ydaromnierocs).

B oeiax OCBOCHUA yqe6H01‘/’I nporpamMmbl JUCHUIINIMHBI HWHBAaJIWJAAMHU W JIMIIaMU C
OTPaHUYCHHBIMU BO3MOXXHOCTSIMU 3JIOPOBbSI Y HUBEPCHTET 00CCIICUHBACT:

- AJI1 UHBAJIMAOB U JIUI[ C OTPaHUYCHHBIMH BO3MOXKHOCTAMU 3JO0POBbA 11O 3PpCHUTO:
pa3MelneHne B JOCTYIHBIX ISl OOYYaIOIIUXCsl, SBISIONIMXCS CICTBIMUA M CIa00BHISAIIMMHY,
MecTax U B aAalTUPOBAHHOM (popmMe cripaBOYHOM HH(OPMAIIMK O PACTUCAHUN YUEOHBIX 3aHATHIA;
NPUCYTCTBUE ACCHUCTEHTA, OKA3bIBAIOUIETO OOYyYaromeMycs HEOOXOAMMYIO IOMOIIb; BBITYCK
QIbTEPHATUBHBIX (DOPMATOB METOAMYECKHX MAaTepHaIOB (KpyHmHbIN mpudT mim ayanodaiinsl);

- JUTST MHBAJIMJIOB M JIMIl C OTPAHMYCHHBIMH BO3MO)XHOCTSIMU 3/IOPOBBSI TIO CITYXY:
Ha/JISKANMMU 3BYKOBBIMH CPEACTBAMH BOCIIPOU3BEICHNE HH(OPMAIINH;


http://opac.unecon.ru/

- JUISl UHBAJIMJOB U JIUL] C OTPAaHUYEHHBIMH BO3MOXHOCTSIMHU 3/10POBbS, UMEIOIINX
HapyLIEHUsI OTMOPHO-IBUTATEILHOTO arnapaTa: BO3MOXKHOCTH OECHpPEINsATCTBEHHOTO OCTYTIa
oOydaromuxcsi B yueOHbIE MTOMEIEHHUs, TyaJleTHbIe KOMHATHI U JApYyTue rnomeleHus kadeapsl, a
Tak)Ke MpeObIBAHNE B YKA3aHHBIX MTOMEIICHUSX.

ObpazoBanue 00y4aromMXcsl ¢ OrpaHUYCHHBIMU BO3MOXKHOCTSIMU 37I0POBbSI MOKET OBITh
OpPraHW30BaHO KaK COBMECTHO C APYTUMHU OOYYAIOIIUMUCS, TaK U B OTACIbHBIX TPYyMIaX WIA B
OTJIEJIbHBIX OPTaHU3aLUsAX.

11.  ®OHJ OLEHOYHBIX CPEJCTB ]ISl IPOBEJEHHSA TEKYLIEi U
MMPOMEKYTOYHO ATTECTAIIAN OBYYAIOIINXCS MO TACIHUTLIAHE

@oH/I OLIEHOYHBIX CPEACTB JUIsl MPOBEACHUS aTTECTAllMH YPOBHS CHOPMHUPOBAHHOCTH
KOMIIETEHIINH 00y4aromuxcs 1o JUCHUIUIHHE 0QOpMIISETCs OTAEIbHBIM JOKYMEHTOM U SIBIISETCA
NPUIIOKEHNEM K paboueli mporpaMMe TUCIUILTHHBL.
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