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1 BBEOEHME K PABOYEW NPOrPAMME OUCLUMNIIUHBI

1.1 Uenb aucuunnuHbl: Llenbio nayyeHnss OMCUMNMUHBLI ABNAETCS (POPMUPOBaHME HAaBLIKOB MaTemMaTU4ecKoro
MOAENMPOBaHUA 1 MPOrHO3MPOBAHUA PA3BUTUSA SKOHOMUYECKUX 0B LEKTOB

1.2 3apgauv AMCUUNNUHBIL:

- 03HaKOMIIEHME C COBPEMEHHbIMM MEeTOAaMM MaTemMaTU4ecKoro MOAENMPOBaHUS 3KOHOMUYECKUX MPOLECCOB U

ABNEHUI;
- dbopMUpoOBaHNEe HaBbIKOB pa3paboTkn AETEPMUHUCTUHECKNX N CTOXACTUYECKNX MaTEMATUYECKUX MOAENEN;
- O3HAKOMJIEHME C COBPEMEHHBLIMU METOA4AMM MPOrHO3MPOBaAHUSA Pa3BUTUSE OOBEKTOB;
- dbopMUpOBaHNE HaBbIKOB pa3paboTkn MaTemMaTUyYecKnx Mogenen NporHo3MpoBaHus

1.3 TpeboBaHuA K NpeaBapuTeNibLHON NOAroToBKE OOy4aloLerocs:

MpenBapuTenbHasi NOArOTOBKA NpegnonaraeT co3gaHne OCHOBbI Anst GOpMMPOBaHMSA KOMMNETEHLMIA, YKa3aHHbLIX B M.
2, Npy U3y4YeHNN OUCLUMNIIUH:

MaTtemaTuka

MHdopmaumnoHHbIe TEXHOMOMK

2 KOMNETEHUWU OBYYAIOLLEIOCA, ®OPMUPYEMBbIE B PE3YJIbTATE OCBOEHUA ANCLUUNIUHDbI

OlK-5: Cnoco6eH ucnonb3oBaTb Npu pelweHnn npoceccnoHarnbHbIX 3aaay4y COBpeMeHHble MHhOpPMaLUMOHHbIe
TEXHOJIOrMM U NporpaMMHbIe CpeACcTBa, BKoYasi ynpaBrieHMe KpyNnHbIMU MacCUBaMy AaHHbIX U UX
MHTenneKTyanbHbIN aHanus.

3HaTb: TeopeTnveckme OoCHOBbI MogesiMpoBaHUA 1 MNPOrHo3npoBaHUA

YmeTb: MHTepnpeTnpoBaTb pe3yrbTaTbl MOOENTUPOBAHUA N NPOrHO3NPOBAHUA

Bnapetb: HaBbikamu npumMeHeHna MeTodoB KOJINYeCTBEHHOro aHanu3a W MoaenupoBaHuda, TeopeTudeckoro wu
QKCNepumMeHTarnbHOro nccnegoBaHna




3 COAEPXAHUE OUCLUMJINHBI

HanmeHoBaHue n cogepxaHne pasgernos, TeM U y4ebHbIX
3aHATUN

CewmecTtp
(kypc ona 3A0)

KoHTakTHas
paboTta

Jlek.
(4achbl)

Mp.
(4achbl)

CP
(4achbl)

dopma
TeKyLLero
KOHTpOns

Pasgen 1. MeTtoabl MaTeMaTM4eckoro MoaenmpoBaHMms

Tema 1. lNoHATHE 0 MaTeEMaTNYECKOM MOAENNPOBAHUN U
NPOrHO3MpPOBaHUK

lMoHATNEe 0 MoAEeNUMPOBaHMM U MaTeEMaTUYECKOM
MogenupoBaHun. Knaccudukauma maTtemaTnyeckmx
MOZenen No uenu MoaenMpoBaHns (NPUHATUE peLLEeHWUN,
NPOrHO3MpoBaHNE, OTKPbITUE 3aKOHOMEPHOCTEN,
nccnegoBaHue obbekTa). Knaccndpumkaums
MaTemMaTuU4ecKkux Mmoaernen no npuMeHsIeMmomy
MaTemaTudeckoMy annapaTty. [JeTepMUHUCTUYECKNE U
cToxactudeckne mogenu. Ctatnyeckue n AgMHaMmn4yeckue
Moaenu.

MpumeHeHue a3bika R ana mogenvpoBaHus 1
WHTENNEKTyanbHOro aHanunsa AaHHbIX.

Tema 2. leTepMUHUCTUYECKME MOAENN 3KOHOMUKM
[etepMuHnCTMYECKME MOodenn B 3KOHOMMKE. [1pnHLmMNbI
NMOCTPOEHUS AeTEPMUHUCTUYECKUX MOAENEN.
JeTepMuHMCTUYECKasa Moaerb OLEHKN 40N pblHKa A4S
HoBoro ToBapa. [letepmuHucTudeckue mogenu MTO.
JeTepMuHMCTUYECKasa Mogernb BO3AENCTBUS peknaMbl Ha
nosefgeHve notpebutenen n ysennyeHve obrema
npoaax.

Tema 3. CtoxacTnyeckme Moaenm 3KOHOMUKN.
CTtoxacTuyeckme MOAeNn B 3kOHOMUKe. MNpuHUUMbI
NOCTPOEHMUS1 CTOXacTu4eckux mogenein. MNMoctpoeHune
CTOXaCTUYECKUX MoZerel Ha OCHOBE TEOPMM MaPKOBCKMX
cnyyanHbIx npoueccoB. MaTemaTndeckas MOAENb OLIEHKU
PUCKOB MPOMBbILLNIEHHOrO NpeanpusaTus. CToxacTuyeckme
moaenun MTO.

Tema 4. IMnTauunoHHbie MOAENN B UCCreaoBaHUn
3KOHOMMYECKMX MPOLIECCOB.

MpyvHUKMNBI MUTaALMOHHOIO MogenupoBaHud. MmuTtaums
cny4variHbix cobbiTun Ha ABM. [atunkm
ncesgocryyYyanHblx ymcen. UMutaumsa QUCKpeTHbIX
CnyYamnHbIX Benn4mH. Umntauusa HenpepbiBHbIX
CnyvarHbIX BENUYMH C MPOU3BOSbHbLIM 3aKOHOM
pacnpegeneHus.

UTtoro B cemecTpe (Ha kypce ansa 3A0)

KOHcyﬂbTaLI,VII/I N NPOMEXYTO4YHaA atrectauma - HeT

32

Pasgen 2. MeTogbl NPOrHO3MpoOBaHUs

Tema 5. Knaccudmkaumst MeTo40B NPOrHO3MPOBaHUS.
Knaccudukauma meTogos nporHo3npoBaHms (MeToz
3KCTpanonAuun, MeTon 3KCNepTHbIX OLEHOK, MeToz
MaTeMaTnM4yeckoro Mogenuposaxus). Crneuunduyeckme
MeTOoAbl MPOrHO3MpoBaHus (ormbarLwmnx KpmBbIX,
NPOrHO3Horo rpaca, nccrnegoBaHusi MOTOKOB
naTeHTOBaHus).

MpakTuyeckoe 3aHsTUE. MNporHo3npoBaHme
9KOHOMMYECKMX NMOKa3aTenen Ha OCHOBE BPEMEHHbIX
PSA0B METOAOM IKCTPANonAUMM TEHAEHUUNA.

15




Tema 6. OkcnepTHble MeTOAbl NPOrHO3UPOBaHUS.
WHavBuayanbHble 1 KONNEKTUBHbIE METOAbl AKCMEPTHbIX
oueHok. Metog Jenbdu. NporHosmpoBaHme ypoBHS
MHNaumMmM metogom Jenbdu.

MpakTuyeckoe 3aHsiTME. [NporHo3npoBaHme
9KOHOMMUYECKNX NOKa3aTenen MeTogom 3KCNEePTHbIX
OLEHOK C MPMMEHEHMEM CNeLmanm3npoBaHHbIX MPorpaMm
(SPSS wnap.)

Tema 7. MaTtematnyeckue metToabl NPOrHO3MPOBaHUSI.
MeTopa aKcTpanonsiLmMm BpeMeHHOro psga v n obnacTe ero
npuMmeHnmocTn. OCHOBHbIE NPEeANOChINKA MPUMEHEHUS
MeToAa aKCTpanonsaunm TeHgeHuun. Metog
MaTemMaTU4ecKoro MoAenMpoOBaHus.

MpakTuyeckoe 3aHsTUE. [pOrHo3npoBaHme
9KOHOMMUYECKNX NOKa3aTenen Ha OCHOBE HENMMHENHbIX
MaTeMaTU4yeckux mogenen.

Tema 8. KombBuHMpoBaHHasa NporHo3Has oLeHkKa.
MpUHLUMNBI NOCTPOEHUSI KOMBUHMPOBAHHOIO NPOrHO3a.
Becosble koadpduumeHTel. [NocTpoeHne
KOMOVHUPOBAHHOIO MPOrHO3a C MMHMMarTbHOM
avncnepcuen ownbkun. ncnepcmsa ownbku
KOMOVHMPOBAHHOIO NPOrHo3a.

MpakTnyeckoe 3aHsTue. MNocTtpoeHne KOMBUHNPOBAHHOIO
NpOrHO3a n OLeHKa ero ancnepcun B nporpamme MS
Exel.

15

Pasgen 3. Matematnyeckme mogenv nporHo3npoBaHus

Tema 9. MNonMHoMManbHbIE MOENN MPOrHO3NPOBAHMS.
BpemeHHble pagpl. NonMHoMuanbHble Mogenu
NPOrHO3MPOBaHNS Ha OCHOBE BpeMeHHbIX psgoBs. OueHka
napameTpoB nonmMHomoB. OueHka napameTpoB NOSIMHOMa
2-ro nopsiaka MeToAoM HaumeHbLLmX kBagpaTos. OueHka
avcnepcun owmnbok NporHo3a Ha OCHoBE
NONMHOMMASBHBLIX MOAENEN.

MpakTnuyeckoe 3aHsTUe. MNMporHosnposaHue
3KOHOMUYECKUX NokasaTerien Ha OCHoBe
nofiMHOMMarnbHbIX Mogenen B nporpamme MS Exel.

Tema 10. N'vnepbonuyeckoe ypaBHeHWe TpeHaa.
JInHeapusaumsa runepbonuyeckoro ypaBHeHUst TpeHaa
MEeTOAOM 3aMeHbl nepeMeHHbIX. OLeHka napameTpos
rMnep60osbl METOAOM HaVMeHbLUNX KBaapaToB.
lMpakTnyeckoe 3aHaTHe. [MporHosmnpoBaHve
SKOHOMUYECKMX NoKasaTterien Ha ocHoBe
rmnepbonuyeckux mogenen B nporpamme MS Exel.

10

Tema 11. JkcnoHeHUManbHOe ypaBHEHNE TpeHaa.
JInHeapusaumnsa a3KCNoHeHLManbHOro ypaBHeHUsa TpeHaa
MeTonoM norapudgmmpoBaHms. OLeHka napaMeTpoB
9KCMNOHEHLManbHOro TpeHaa MeETOAOM HaMMEHbLUMX
KBagpaToB.

MpakTnyeckoe 3aHsTHe. [NporHo3mnpoBaHme
3KOHOMMYECKUX NoKa3aTenen Ha ocHoOBE
3KCMNOHeHLManbHbIX Mogenen B nporpamme MS Exel.

10

Tema 12. BaHk MaTeMaTU4eCKUX Modernen.

CospgaHune baHka maTemMaTUYECKMX Modenen TpeHaa ¢
NOMOLLIbIO MHOXECTBa HEMNHENHBIX MOHOTOHHbIX
npeobpasoBaHum No ocu abcumce (BpemeHn) n opanHar.
CocTtaB Mmogenewn 6aHka. Kputepuin Bbibopa
MaTemMaTudeckon mogenu ns 6aHka. [lucnepcus owmoku
nporHo3a Ha ocHoBe Moaenen 6aHka. Boibop agekBaTHOM
MOZENV C MUHUMAaIbHOW ANcnepcmnen ownbKn NporHosa.
MpakTnyeckoe 3aHsaTME. PaboTa ¢ 6aHkoM
MaTeMaTU4eCcKUX Mogernen n Belbop onTMarnsHON
MOZENN MO KPUTEPUIO MUHMMYMA AUCIEPCUMMN OLLNOKM
nporHosa.




Tema 13. MaTtemaTtuyeckme mMogenu NPorHo3MpoBaHus
LIMKITMYECKMX M CKa4YKOOOpa3HbIX NMPOLIECCOB.
MaTtemaTtuyeckas Mmoaenb NPOrHO3MPOBaHNS NPU HANUYUK
TpeHda 1 LMKIMYeCKOn COCTaBnsoLWen BpeMEHHOro
paga. OueHka napameTpoB MOAENU METOAOM
HanMMeHbLINX KBaapaToB. [lncnepcus ownbkmn nporHosa
no gaHHOW Moaenu.

MaTtemaTtunyeckass Mogenb NPOrHO3NPOBaHUS 0OBLEKTOB CO 5
CKaykoobpasHbIMU n3MeHeHnsiMu. [porHosmposaHme
MOMEHTOB M BEMMYNH ByayLLMX CKAauYKOB C MOMOLLbIO
akcnepToB. MporHo3npoBaHmne 3BOMOLNOHHON
COCTaBMsAOLEN METOAOM SKCTpanonauun. Ancnepcus
ownbKM NPOrHo3a No MOA4ENM CO CKaykoobpasHbIMU

U3MEHEHNAMMN.
MporHo3npoBaHmne cka4ykooBbpasHbIX U LUKITUHECKNX
npoLeccos.
Wtoro B cemecTpe (Ha kypce ansa 3A0) 8 82
KoHcynbTauumn n npomexyTodHas atrectauns (Ok3ameH, 45 135
KypcoBas paborta) ' '
Bcero koHTakTHasa pa6orta n CP no gucumnnuHe 16,5 127,5

4 KYPCOBOE NPOEKTUPOBAHUE

4.1 Uenun n 3apgaum KypcoBon paboThl (npoekTa): Liens KypcoBoro npoekTMpoBaHus — pa3sutune
CaMOCTOSITENbHOCTW, TBOPYECKON MHULMATMBBI 0OYy4YatoLLEero Npu BuIMONHEHWUN UCCneoBaTeNnbCckux paboT B obnactu
MaTemMaTU4eckoro MOAENMPOBaHUS U NPOrHO3MPOBAHMUS.

3apaym KypcoBOro NPOEKTUPOBAHUS:

- yrnybuTb TEOPETMYECKNE 3HAHUSA NO BOMPOCaM MaTeMaTU4eCKOro MOAENMPOBaHMS U MPOrHO3UPOBaHUS;

- NONy4YeHne HaBbIKOB NPOBEAEHMS MPOrHO3HbLIX NCCNEAOBAHUN;

- NONy4YeHne HaBbIKOB MOCTPOEHUSI MaTEMAaTUYECKMX MOAENEN SKOHOMUYECKNX OOBEKTOB.

4.2 TemaTuKa KypcoBomn paboTbl (npoekTta): 1. PaspaboTka MHPOPMALMOHHBIX CUCTEM ANS NPOrHO3MPOBaHUS
PbIHOYHbIX MPOLECCOoB.

2. MeTogbl 1 MOAeny NPOrHO3MPOBaHUA Ha NPEeANnPUATUSX NErkon NPOMbILLIIEHHOCTH

3. PaspaboTka maTtemaTuyeckmx Mogenemn onTuMmsaumnm NpomM3BoACTBEHHBIX U OPraHU3aLUOHHbIX CTPYKTYP
ynpaBneHus npegnpuaTuaMm nerkon NPoMbILLIEHHOCTH

4. PaspaboTka maTeMaTnyeckmx Mmogenemn acheKTMBHOro ynpasneHus MHBECTUPOBAHMEM MPOMbILLIEHHOCTH

5. PaspaboTka maTemaTuyeckmx Mogenemn oueHKM PUCKOB BNOXEHWUS MHBECTULMIA U ONTUMU3aLMN MHBECTULUNOHHOMO
noptdens

6. PaspaboTka maTtemaTnyeckmx Mogenemn onTMMmsaunm acCoPpTMMEHTHOWN NONUTUKM Ha NPEeANPUATUAX NErKon
NPOMbILLNIEHHOCTHU

7. PaspaboTka MeTogoB NPOrHO3MPOBaHMUS PbIHOYHOW KOHBIOHKTYPbI TOBAPOB J1Erkon NPOMbILLIIEHHOCTY.

8. MaTtemaTnyeckme Moaenu oueHkn 3 eKTMBHOCTN MHBECTULIMI C y4eTOM hakTopa pucka.

9. MaTtemaTnyeckme Moaenu NPUHATUS UHBECTULIMOHHBIX PELLUeHUNA.

10. MaTtematunyeckne mogenu oueHkn aodeKTUBHOCTU OpraHM3aLUMOHHON CTPYKTYpPbl yNpaBneHns npeanpusatusamm
Nerkow NPOMBbILLNIEHHOCTU Ha 6a3e KoppensLMOHHO-PErPeCcCMOHHOro aHanusa.

11. MaTemaTnyeckne Mogenu oLeHKN apeKTUBHOCTU MHBECTULMIA B NErkyto NPOMbILUNIEHHOCTb.

12. MaTemaTunyeckne Mogenu BrnsHUS UHBECTULMIN Ha OCHOBHbIE NoKa3aTenu pa3BuTUS Nerkon NPoOMbILLIIEHHOCTH.

13. MaTemaTnyeckne Mogenu BnSHUS CTPYKTYPbl UHBECTULMIN Ha 3(PEEKTUBHOCTE NIErKOM NPOMbILLIIEHHOCTMW.

14. MatemaTtunyeckas mogenb oNTUMMU3aUuy nnaHa Npon3BoACTBa NPOMBILLFIEHHOIO NPeAnPUSATUS.

15. Pa3paboTka 9KOHOMUKO-MaTeMaTU4ecKon MOAenn Ha OCHOBE TEOPUN MacCcoBOro 0BCNyXMBaHUA AN peLleHns
3aa4n CHUXKEHWS NPOM3BOACTBEHHOIO pUCKa Ha NpeanpuaTUsax oTpachu.

16. PaspaboTka MaTeMaTU4eCKnx Moaeren NporHo3MpoBaHns LMKNNYECKMX NpoLEeccoB

17. Pa3paboTka MaTeMaTU4eCKNX MOAEenen NPOrHo3MpoBaH1s CKaukoobpasHbIX MPOLIECCOB.

18. MaTtemartnyeckme Moagenu B 3KOHOMMKE.

19. BkcnepTHble MeToAbl NPOrHO3UPOBAHUS PA3BUTUSI SIKOHOMUYECKUX OO HEKTOB.

20. KombuHmnpoBaHHble MeTOAbI NPOrHO3NMPOBAHNUS

21. CpaBHeHNe 0eTEPMUHUCTUYECKNX U CTOXaCTUYeCKMX Moaenen Ha npumepe MT3.

4.3 TpeboBaHMA K BbINONHEHUIO U NMPeACTaBIEHUIO pe3ysibTaTOB KypcoBOM paboTbl (NMpoekTa):
PaboTa BLINOMHSETCA C UCNONb30BaHMEM COBPEMEHHbIX METOAO0B MPOBEAEHUS Hay4HbIX MCCNenoBaHUMM U CPeacTB
BbIYUCTIUTENBHON TEXHUKN



PesynbTaThl NpeACTaBMsAOTCS B BuOe OTY4ETa O KypcoBoii paboTe, o6bemom nopsaka 25-30 CTpaHuL, MaLMHOMUCHOTO TeKcTa,
cofepxallero cnegytoLime obssaternbHble 31eMeHTbI:

* TUTYNbHBLIN NNCT
* Pepepar

* BBegeHune

* OcHOBHas 4YacTb
» 3akntoyeHne

* Cnncok ncnonb3oBaHHON nuTepaTypbl

5 BANNbHO-PENTUHIOBASA CUCTEMA OLIEHUBAHUA
Mcnonb3oBaHue 6annbHO-PERTUHIOBON CUCTEMbI HE NPEAYCMOTPEHO.

6. OTMCAHME NOKA3ATEJEN, KPUTEPUEB, CUCTEMbI U CPEACTB OLIEHUBAHUA PE3YNIbTATOB

OBYYEHMUA

6.1 MNokasaTenn oueHNnBaHuA

Kop komneteHuumn

lMoka3aTenu oueHMBaHWA pesynbLTaToB 0byyeHus

Orl1K-5

AHanunsmpyeT uMMTaUMOHHbIE MOAENN B UCCNESOBaHUN 3KOHOMNYECKUX NPOLLECCOB.
O6ocHoBbIBaET BbIGOP METOAOB KONMMYECTBEHHOIO aHanM3a 1 MOgeNMPOBaHUS.

O dEKTUBHO UCNONL3YET NpU peLleHnn NpodeccUoHanbHbIX 3a4a4y COBPEMEHHbIE
NHOPMaLMOHHbIE TEXHONOMMW U NporpamMMHble CpeacTBa.

OcywecTBnseT ynpasneHne KpyrnHbIM1 MaccBaMy faHHbIX HA OCHOBE WHTEeNNeKTyarnbHOoro

aHanuaa.

6.2 Cuctema u KpuTepmMmn oLLeHUBaHNA

LLikana oueHnBaHus

Kputepun oueHnBaHUA cOPMUPOBAHHOCTY KOMMNETEHLMIA

YcTHOe cobecenoBaHue

MncemeHHasa paboTta

5 (oTnmn4HO)

MonHbIN ncyepnbIBaOLWMIA OTBET, ABHO
OEMOHCTPUPYOLLMIA rNy6okoe NOHMMaHne
npegmMeTa 1 LMPOKYH 3pyanLmio B
oLeHnBaemMon obnactu. Kputnyeckun
OpUrMHarnbHbIN Noaxon K MaTepuany.

KpuTtnyeckoe 1 pasHOCTOPOHHEE pacCMOTpPeEHME
BOMPOCOB, CBUAETENbLCTBYOLLEE O
3HaAYNTENbHON CaMOCTOsATENbHOM paboTe ¢
nctovyHnkamm. KayectBo ncrnonHeHns Bcex
3N1EMEHTOB KypCOBOM paboTbl NOMHOCTLIO
COOTBETCTBYET BCEM TpeboBaHMAM.

4 (xopoLwuo)

OTBeT cTaHOapTHbIN, B LIESIOM
Ka4yeCTBEHHbIN, OCHOBaH Ha BCEX
0653aTeNbHbIX UCTOYHMKAX UHGOPMAaLNK.
MpucyTcTByOT HeGonbLUne Npobenbl B
3HaHWUAX UMK HECYLLIECTBEHHbIE OLLINBKM.

KypcoBas paboTa BbINOSIHEHA B COOTBETCTBMU
c BblbpaHHoI TeMol. MimetoTcs oTAenbHble
HeCyLLLeCTBEHHbIE OLLMOKM MW OTCTYNNEHUS OT
npasun opopmMeHus.

3 (yooBneTBOpuUTENbHO)

OTBET HENOIHbIN, OCHOBAHHbIN TONMbLKO Ha
NEKUMOHHbIX MaTepuanax. lNMpy noHnmaHmum
CYLLIHOCTM NpeameTa B Lefnlom -
CYLLIECTBEHHbIE OLIMOKN nnn npobenbl B
3HaHUSAX cpasy MO HECKOSIbKUM TemMam.
HesHaHwue (NnyTaHuua) BaXXHbIX TEPMUHOB.

KypcoBasi paboTa BbIMONHEHa NOMHOCTLIO, HO B
paboTe ecTb OTAENbHbIE CYLLECTBEHHbIE
OLWMOKM, NMBO Ka4ecTBO MNpeacTaBeHus
paboTbl H1U3koe, NMbo paboTa NnpeacTaeneHa c
onosaaHunem.

2 (HeynoBnEeTBOPUTENBHO)

HecnocobHocTb 0TBETUTL Ha Bonpoc 6e3
MOMOLLN 3K3ameHaTopa. He3HaHve
3HaAYUTENBHOW YaCcTU NPUHLMNKUATBHO
Ba)KHbIX 311EMEHTOB ANCLMUMIIUHDI.
MHorouncneHHble rpybbie owmnoKu.

OTCyTCTBME OAHOMO UIN HECKOSbKMX
006513aTeNbHbIX 3NTIEMEHTOB KypCOBOW paboThl,
nmMBo MHOrouncneHHble rpybble oWwnbKM B
paboTte, nNMbo rpyboe HapyLLeHne NpaBun
0hOpMIIEHMS MMM CPOKOB NPEACTaBEHUS
paboThl.

CopepxaHue npoekTa NosfIHOCTbIO He
COOTBETCTBYET 3asiBNIEHHON Teme.
MpencTaenexue Yyxoi paboTsl, nnaruat, nnbo
0TKa3 OT NpeAcTaBneHns paboTbl.

6.3 Tunosble KOHTPOJIbHbI€ 3a4aHnA n/vnu nHble mMaTepuanbl, UCNOJIb3yeMble A1 OUeHKU pe3ynbTaToB

obyyeHus

6.3.1 TunoBble KOHTPOSIbHbIE BOMPOCHI

Ne n/n |

$opMynMpoBKM BOMPOCOB

Kypc 5

1 | Knaccudukauma matemaTniecknx mogenen




2 MpUHUMNbBI NOCTPOEHMSA AETEPMUHUCTUYECKUX MOdEeNeN

3 JeTepMunHMcTMYecKas Moaerb OLEHKU JONKN PbliHKa AN HOBOro ToBapa

4 HeTtepmnHncTmnyeckmne mogenn MT3

5 [eTepMmnHucTnyeckan Moaerns BO3AENCTBMSA peknamMbl Ha noBedeHue notpebutenen
6 MpUHUMNBI NOCTPOEHMSA CTOXacTUYECKUX Mogenen

7 lMocTpoeHne cTtoxacT4eckMx Mogernemn Ha OCHOBE TEOPUM MapKOBCKMX CryYarHbIX NPOLIECCOB
8 MaTtemaTtundeckas mogerb OLEHKU PUCKOB NPOMbILLNIEHHOIO NPeanpuATUs
9 Ctoxactuyeckne mogenu MTO

10 MpYHUMNBI UMUTALUOHHOIO MOAENNPOBAHUS

11 MmuTaumsa cnydanHbix cobbiTun Ha 3BM

12 [atunkn ncesgocnyyanHblx yncern

13 "eHepupoBaHue ANCKPETHON Criy4aHON BENUYUHBI

14 "eHepupoBaHue HenpepbIBHbLIX CIyYanHbIX BEMNYUH C NMPOMU3BOSbHBLIM 3aKOHOM pacnpeeneHus
15 Knaccudurkauns metogos NporHo3vpoBaHus

16 MeTog akcTpanonaumm

17 MeTog aKkcnepTHbIX OLEHOK

18 MeTog matemaTnyeckoro MoaenmpoBaHus

19 MHaveuayarnbHble 3KCnepTHble OLEHKN

20 KonnekTrBHbIe 3KCMEPTHbIE OLEHKM

21 Metog Oenbdu

22 OcHOBHbIe NpeanoChINKN NPUMEHEHMS METOAA IKCTPaNoNALMm

23 MpUHUMNBI NOCTPOEHMSA KOMBMHUPOBAHHOIO NPOrHO3a

24 BecoBble KO3 ULMEHTbI YaCTHbLIX NPOrHO30B

25 KombrHupoBaHHasi NporHo3Hasi oLeHka

26 IOucnepcus owmnbkn KOMBMHMPOBAHHOIO NPOrHO3a

27 MonvHoMuWanbsHble MoAEenn NPOrHO3NMPOBaHUA MO BPEMEHHLIM psiaam

28 'Mnepbonuuyeckoe ypaBHeHUe TpeHaa

29 OueHka napameTpoB runepbonbl

30 OKCnoHeHunanbHoe ypaBHeHue TpeHaa

31 OueHka napamMeTpoB 3KCMOHEHLManbHOro TpeHaa

32 BaHk maTemaTuyecknx mogenen

33 MaTemaTtuyeckne Mogenu NporHo3NPoBaHNS LMKITMYECKNX NPOLLECCOB

34 MaTemaTtuyeckne Mogenu NPorHo3aMpoBaHNa ckaykoobpasHbiX NpoLeccoB

6.3.2 TunoBble TeCcTOBbIe 3aAaHusA

1. YpoBeHb BpeMEHHOro psiia XxapakTepuayeTcsl KOHKPETHbIM 3Ha4YeHUeM:
OKOHOMMYECKOro nokasatens B onpefAeneHHbI MOMEHT BPEMEHM;
Cny4yanHOWM KOMMNOHEHTbLI BPDEMEHHOTO PSiAa;

Ce30HHbIX kKornebaHun BpeMEHHOro psiaa;

TpeHOoBON COCTaBNSAOLLEN.

2. COBOKyI‘IHOCTb 3HaYEHNIN SIKOHOMMYECKOrO NnokKasaTens 3a HECKOJTbKO MOoCcreAoBaTeNbHbIX MOMEHTOB

(nepronoB) BpeMeHU Ha3blBaeTcs

BpeMeHHbIM psgom
TenaoeHumen
ABTOKOPPENALNOHHON (PYHKLINEN

3. B cocTas ntoboro BpemeHHOro psga oba3atenbHO BXOAnUT KOMMOHEHTa
TpeHnpoBas

Linknuyeckas

Ce3oHHas

CnyyariHas

4. BpemeHHon pPAa — 3TO COBOKYMHOCTb 3Ha4YeHMN IKOHOMNYECKOTO noKasaTeris 3@ HECKOSbKO

MOMEHTOB (MepunoaoB) BpEMEHMU

Mpon3BonbHbIX
MocnepoBaTenbHbIX
CnyyariHbix

5. U3BecTHO, uTO ancnepcna BpeMeHHOro psaa ysenmdmBaeTcd ¢ TedeHnemMm BpeMeHn. 3HauunT, pag




CrauuoHapHbIi
HecTtaunoHapHbIn
ABTOKOpPPENMPOBaHHbLIN.

6. N3BeCTHO, YTO BPEMEHHOW psa XapakTepuayeTcsl yCTOMYNMBOM TEHAEHUMEN, TO €CTb €r0 CpeHee 3HaYeHne
MeHsieTcs Bo BpeMeHu. CrnegosaTens psag

CtauunoHapHbIn

ABTOKOpPpPENMPOBaHHbIN

HecTaumoHapHbIn

7. lna BpeMeHHOro psifa U3BeCTHbI XapakTepnucTnkm ut —cpegHee n o2t — gucnepcus. Ecnu BpeMeHHon psg
SABNAETCHA CTauMOHapHbIM, TO

ut =const

ut = o2t

ut #const

8. [ns mMynbTMNAUKaTMBHOW MOAeNn BpeMeHHoro psaa Y=T*S*E cymMa Ce30HHbIX KOMMNOHEHT paBHa.
0

1

Uncny Touek BpEMEHHOro psiia B Ce30He

9. [ns agavTuBHOM MOAenu BpemeHHoro psaa Y=T+S+E cyMMa Ce30HHbIX KOMNOHEHT paBHa.
0

1

Yucny Toyek BpeMeHHOro psiga B Ce30He

10. ABTOKOppensauuen ypoBHen psiaa HasblBaeTCHa KOppensuMoHHas 3aBUCUMOCTb Mexay
MocnepoBaTenbHbIMU YPOBHAMM psiaa

KomnoHeHTamu, ob6pasyowmmy BpeMEHHOW psag

dakTopamu, hopMm1pYOLLIMMN BPEMEHHOM P,

6.3.3 TunoBble NPaKTUKO-OPUEHTUPOBAHHbIE 3aJaHNA (3agayu, Kerchbl)

1. Ons agavTUBHOM MoAenn BpeMeHHoro psiga Y=T+S+E 4Mcno To4eK B ce30He PaBHO 4 1 U3BECTHbI
3HaAYEeHUS TPeX CE30HHbIX KOMMOHEHT S1=2, S2=-1, S3=-2. HanagnTe 3Ha4yeHne S4

2. [Onsa apontmeHOM Moaenu BpemMeHHoro paga Y=T+S+E nony4yeHo ypaBHeHue TpeHga T=3,14+2,071.
M3BecTHbI 3Ha4YeHnsa komnoHeHT S3=1,6, E3=-0,3. Haligute 3HayeHue BpeMeHHoro psaa Y3

3. [Ona mynbTynnukaTMBHOM Mogenu BpeMeHHoro psga Y=T*S*E , cogepallero ce3oHHble konebaHus B 4
MOMEHTA, MONy4YeHbl 3HaYEHMS CE30HHBLIX KOMNOHEHT S1=2,087, S2=0,632, S3=0,931, S4= 3,256. W3BeCTHbI 3Ha4YeHUS
komnoHeHT T5=20,6 n E5=0,4. Paccuntante 3Ha4yeHne BpeMeHHoro psga Y5

6.4 MeTognyeckue maTepuansl, onpegensiowme npoueaypbl OLleHMBaHUSA pe3yfibTaToB 00y4YeHus
6.4.1 YcnoBus gonycka o6y4arowlerocs K NpoMexXyTo4YHOM aTrecTaLMm M NopAaaokK NMMKBUAaLUN akageMnyeckomn
3a[0MKEeHHOCTHU

MpoBeaeHe NPOMEXYTOYHOM aTTeCTALMUN PETNAaMEHTUPOBAHO JTOKaNbHBIM HOPMaTUBHBLIM akToM CM6IYMTA
«lMonoxeHue 0 NpoBeAeHUM TEKYLLEro KOHTPOrS yCrieBaeMOoCTN 1 NPOMEXYTOYHOW aTTecTauun obyvatoLmxcs»

6.4.2 dopma npoBeaeHUs1 MPOMEXYTOYHOM aTTecTauuMm No AUMcUMninHe

YcTHas + MucemeHHasda KomnbloTepHoe TecTupoBaHue UHas

6.4.3 Oco6eHHOCTH NpoBeAeHNsl NPOMEXYTOUYHOM aTTecTauumn no AUCLUUNINHe
Ha NOArOTOBKY K cAaye ak3ameHa BblaensieTca He Gonee 45 MUHYT.

7. YYHEBHO-METOOMYECKOE U UH®OPMALUUOHHOE OBECMNEYEHUE OUCUUMNIIUHDbI
7.1 YyebHasa nutepaTtypa

ABTOp 3arnasue | MN3paTenbcTBO | loa uspaHua | Ccblinka

7.1.1 OcHoBHas y4yebHas nuTepaTypa




JluxTeHwTenH, B. E., MaTtemaTtnyeckoe http://www.iprbooksh
Pocc, I". B. MoAenupoBaHue Caparos: Aii [n 3p 2018 0op.ru/74969.html
9KOHOMUYECKNX NPOLECCOB U Megna
cuctem
KnsbukeHos, K. O. MporHosnpoBaHue 1 BapHayn: AnTanckumn http://www.iprbooksh
BpPEMEHHbIe pAabI rocy4apCTBeHHbIN 2017 op.ru/102759.htmi
negarormy4eckuin
yHVBepcuTeT
AdpaHacbes, B. H. AHanms BpeMeHHbIX psa0B U Capatos: Ain Mn Ap 2020 http://www.iprbooksh
NPOrHo3npoBaHune Megua op.ru/90196.htmi
7.1.2 lononHuTenbHasa y4yebHas nutepatypa
epacumos, A. H., CouuanbHO-3KOHOMUYeckoe CraBpononb: http://www.iprbooksh
Npomos, E. U., NPOrHo3npoBaHune CTtaBpononbckui 2017 op.ru/76054.html
CKpVII'IHI/I‘-IeHKO, 0. C,, FOCWJ,apCTBeHHbIVI
MonuaHeHko, C. A. arpapHblit yHuBepcuteT
Axvaawves, ®. I, MaTtemaTtunyeckoe KasaHb: KazaHckui http://www.iprbooksh
MNnbdaHos, P. M. MoAenupoBaHue n MeToabl rocy4apCTBEHHbIN op.ru/73309.html
onTuMmnsaumn apXUTEKTYpHO- 2017
CTPOUTENbHLIN
yHuBepcuteT, O6C ACB
KocTioueHko, T. H. MporHo3npoBaHue un CTaspononsb: http://www.iprbooksh
nnaHnpoBaHMe coumarnbHO- CTaBpOnonbLCKuit 2018 0p.ru/93160.html
3KOHOMMWYECKOro pa3BUTUS rocy4apCTBEHHbIN
arpapHbIn yHUBepcuTeT

7.2 Nepe4veHb npodeccnoHanbHbIX 6a3 AaHHbIX U UH(POPMALNOHHO-CMPABOYHbIX CUCTEM

1. MHpopmaumoHHas cnctema «EamnHoe okHO focTyna K obpasoBaTenbHbIM pecypcamy [QNekTPOoHHbIN pecypc).
URL: http://window.edu.ru/)

2. OneKkTpoHHO-6ubnuoTeyHasa cuctema IPRbooks: http://iwww.iprbookshop.ru

3. OnekTpoHHasa bubnuoteka y4ebHbix nagaHui CM6YMNTA: http://publish.sutd.ru

4. basa gaHHbIX uccnegoBaHuii LieHTpa cTpaTternyeckux pa3paboTok [OneKkTpoHHbI pecypc] . URL:
https://www.csr.ru/issledovaniya/

5. ObpasosatensHasa nnatdopma CTEMUK. https://www.ctepic.org/course/129/promo (AHann3 AaHHbIX Ha
a3blke R).

7.3 MNepeyeHb NULIEH3NOHHOTO U CBOGOAHO pacnpocTpaHsieMoro nporpaMmMHoro oéecneveHus
Microsoft Windows
MATLAB
Mathcad Education — University Edition Term

7.4 OnucaHue MmaTepuanbHO-TeXHMYeckon 6asbl, Heo6XxoAUMON Ans ocyllecTBIIeHUs ob6pa3oBaTeNibHOro
npouecca no AvcumunnuHe

AyauTopus OcHalleHune

MynbTumMeauniiHoe o60pyaoBaHMe, KOMMNbIOTEPHASA TEXHMKA C BO3MOXHOCTBIO NMOAKMI0YEeHMs! K
KomnbtoTepHblii knace | ceTu «MHTepHeT» 1 obecniedeHneM AocTyna B 9NEKTPOHHYI0 MHCOPMAaLMOHHO-
obpaszoBaTenbHyto cpeay

MynbTumeauiiHoe obopyaoBaHue, crneumanusnpoBaHHas Mebenb, Aocka
JNlekynoHHas Y A PYA H P A

ayautopust

CneuuanuamposaHHas mebenb, gocka
YyebHas ayautopust
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