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1 ean 1 3a7a494 OCBOECHHUS JUCHUILIUHBI

Hean (1esm) 0CBOCHUS TUCIUTIINHBL: (POPMUPOBAHNE TEOPETUUECKUX 3HAHUM O METOJaX, MOICIISIX
U TpHeMax, TO3BOJSIONIMX C WCIONB30BAHUEM JIaHHBIX, MPEACTABICHHBIX OJHOMEPHBIMUA W/HIU
MHOTOMEPHBIMH BpPEMEHHBIMU PSIaMU, MOJICIMPOBATh U MPOTHO3MPOBATH SKOHOMHYECKUE SIBJICHHS U
MPOLIECChI HA KPATKO- M CPEIHECPOUYHYIO MEPCIEKTHBY, a Takke (OPMUPOBAHHE HABBIKOB peallM3allud
YKa3aHHBIX MOJIEIE 1 METOJIOB B MaKeTaX MPHUKIATHBIX MPOrPaMM.

3amaun:

1. OCBOEHHUE METOJIOB, IPUEMOB U aJITOPUTMOB MOJEIUPOBAHUS U MPOTHO3UPOBAHUS COLIUATIb-
HO-3KOHOMHYECKUX U UHBIX MPOLECCOB U SIBJICHUMH;

2. proOpeTeHne HAaBBIKOB (hOpMaTU3alliy MPUKIAAHBIX 337a4 B chepe MOJASIUPOBAHUS U MIPO-
THO3UPOBAHUS COIMAIBHO-IPKOHOMUYECKUX U MHBIX IIPOLIECCOB U SIBJICHU

3. OCBOEHHUE COBPEMEHHBIX MMAaKETOB MPUKIATHBIX MPOTPaMM Ui pealiu3allid METOJIOB U ajlro-
PUTMOB MOJICIIUPOBAHUS U TPOTHO3UPOBAHUS;

4. MpHOOpETEeHNE HABBIKOB COJEPKATENIbHON MHTEPIPETAlUd Pe3yJlbTaTOB MOJCIUPOBAHUS U
MIPOTHO3UPOBAHUSI.

2 MecTo JUCHHMILIMHBI B CTPYKTYpe 00pa30BaTe/IbHOM MPOrpaMMbl

JucuuriauHa OTHOCUTCS K OOs3aTeNIbHBIM JUCHUILIMHAM (MOJIYJISIM) BapHaTUBHOM dacTtu Oioka 1
«luctuumivHel (MOIYIIN)»

[IpepexBusuthl aucuuiuivnbl: b.1.b.6 Oxonomuueckas meopus, b.1.5.17 Teopus eeposmmuocmeil,
Mamemamuyeckas cmamucmuka u meopus caydaunvlx npoyeccos, b.1.B.O/.8 Mukposxonomuxa,
b.1.B.OJ[.10.1 Beeoenue 6 ananuz oannwvix, b.1.B.0O/.10.3 Sxonomempuxa, b.1.B.O/.11 Kpaesvie 3a0auu

0151 OughhepeHyuanbHuIX YpasHeHull U YUCTeHHblEe MEeMOoObl UX PeuleHUs

[TocTpexBuzuthl nucuuriuuel: b.2.B.11.3 [Ipedouniomuasn npakmuka

3 TpeGoBanus Kk pe3yjabTaTaMm 00y4YeHUs MO TUCHUIINHE

Hpouecc HU3YyUYCHUS JUCHUIIJIMHBI HAITPABJICH HaA (bOpMI/IpOBaHI/Ie CJICAYIOIIUX PE3YJIbTAaTOB 06y‘leHI/I}I

[Tnanupyemsble pe3yabTaThl 00yUeHHs [0 JTUCHUIUIMHE, XapaKTepU3yIoIIne
sTansl GOPMUPOBAHUSI KOMIIETEHIUI

®opmMupyemMble KOMIETEHIIUN

3HaTh:

OCHOBHBI€ MTOHSATHUS, TPUEMBI, METOJIbl U OCHOBHBIE 3TaIlbl CO3/1aHUS MO-
JIeTU TIPOTHO3UPOBAHUS Ha OCHOBE OJTHOMEPHBIX 1 MHOT'OMEPHBIX Bpe-
MEHHBIX PSAJOB JIJISl CAMOCTOSTENILHOTO PEIICHUS TPUKIIAIHBIX HHKEHEP-
HBIX 1 DKOHOMHYECKHUX 3a]1a4,

YMerh:

BBIOMpaTh HanboJiee MOIXOSIIYI0 MOIET/METOI ATl IPOTHO3UPOBAHHS,
Baajaerb:

HaBbIKaMU (opManH3aIiuy MPUKIAJIHBIX 33a/1a4 B chepe MOIEITUPOBAHUS U
MIPOTHO3UPOBAHUS, HABBIKAMH BBIOOpA HAaMOOJIee TTOIXOISIIeH
MOJIETT/METO/Ia 171l MPOTHO3UPOBAHHSI,

OIIK-1 rOTOBHOCTBIO K
CaMOCTOSITENTLHON paboTe

3HaTh:

CoBpeMeHHBIE MOJIXO0/IbI K MPOrHO3UPOBAHHUIO HA OCHOBE OJJHOMEPHBIX H
MHOTOMEPHBIX BPEMEHHBIX PSJIOB; PEATU3AIHI0 U3YYCHHBIX MOJICIICH,
METOJIOB U aJITOPUTMOB IPOTHO3MPOBAHUS B ITAKETaX MPUKIIATHBIX
nporpamm (Statistica, Stata, Gretl u np.) ;

YMmerb:

NPUMEHSATH NTAKEThI MPUKJIaTHBIX iporpamm (Statistica, Stata, Gretl u op.)
IS peIIeHHMs 33124 TPOTHO3UPOBAHHUS HA OCHOBE COBPEMEHHBIX
MaTEeMaTU4YEeCKUX METOJIOB IO OJHOMEPHBIM 1 MHOTOMEPHBIM BPEMEHHBIM

OIIK-2 c1ocoOHOCTBIO
MCIIOJIb30BaTh COBPEMEHHBIE
MaTEeMaTUYCCKUC METOAbI U
COBpPEMEHHBIE TIPUKJIaHbIC
MPOrpaMMHBIE CPEACTBA U
OCBanBaTh COBPEMEHHBIE
TCXHOJOI'nn
IPOrpaMMHUPOBAHUS




[Tnanupyemsble pe3ynbTaThl 00y4eHHs 110 JUCHUIUIMHE, XapaKTepU3yIoIre
sTanbl GOPMUPOBAHUS KOMITETEHITUI

DopmMuUpyeEMbIE KOMIIETEHLIMU

psAlaM; IPUMEHATb COBPEMEHHBIE TEXHOJIOTUN ITPOIPAMMUPOBAHUS 110
COBPEMEHHBIM METO/IaM IIPOTHO3UPOBAHUS HE PEAIN30BAaHHBIM B
CIIELIMAIM3UPOBAHHBIX [TAKETAX MPUKIAAHBIX IIPOIPAMM.

Baajgern:

HaBBIKAMHU IIPUMEHEHHUS IIAKETOB PUKIaaHBIX mporpamm (Statistica, Stata,
Gretl u 1p.) m1st penieHus 3aa4 MOJICIIMPOBAHMUS M IPOTHO3UPOBAHUS HA
OCHOBE COBPEMEHHBIX MAaTEMATUYECKUX METOIOB 110 OJJHOMEPHBIM U
MHOT'OMEPHBIM BPEMEHHBIM PsiJlaM; HaBbIKaMU IPOrPAMMHUPOBAHUS Ha
s3bike R.

3HaTh:

BO3MOXKHOCTH HCIIOJIb30BaHUS H OCHOBBI Pa0OTHI CO
CcrielaIM3uPOBaHHBIM POrpaMMHBIM oOecrieueHueM (Statistica, Stata,
Gretl u np.) nns pemenus 3amau B chepe MOJACTUPOBAHKS U
[IPOTHO3UPOBAHHMS COMUATBHO-KOHOMUYECKUX U MHBIX MIPOIIECCOB U
CHCTEM;

Ymersn:

HCIIOJIb30BATh CIICIMATN3UPOBAHHOE IIPOrPAMMHOE 00eCIICUeHIE
(Statistica, Stata, Gretl u ap.) ans pemrenus 3amau B chepe MOACTUPOBAHHMS
U IPOTHO3MPOBAHMS COIHATBHO-9KOHOMUYECKUX M HHBIX MPOLIECCOB U
CHCTEM;

Baaaers:

HaBBIKAMHU pabOThI CO CIICIHATN3UPOBAHHBIM IIPOrPAMMHBIM
obecneuenuem (Statistica, Stata, Gretl u ap.) nus pemrenus 3amay B chepe
MO/ICIIMPOBAHUS U ITPOTHO3UPOBAHUS COLUAIbHO-IKOHOMHYECKUX U HHBIX
MPOIIECCOB M CHCTEM

ITK-1 cnocoOHOCTBIO
MCII0JIb30BaTh CTaHIaPTHHIC
MaKEeThl MPUKIIATHBIX
MPOrPaMM JJIsI PEIICHUS
MPAKTUYECKHX 3a7a4 Ha
AIEKTPOHHBIX
BBIYMCINTENIBHBIX MAIIMHAX,
OTJIQKHUBATh, TCCTHPOBATh
MIPHUKIIATHOE TPOTPAMMHOE
obOecrieueHue

3HATh: NOIXO/bI, TO3BOJISIOLINE IEPEHTH OT €CTECTBEHHOHAYYHON
CYIIHOCTHU IpoOseMbl K (popMann30BaHHON 3a7aue, peleHre KOTopoi
MO3KET OBITH MOJYYEHO C TOMOIIbIO MOJEIUPOBAHMS U TPOTHO3UPOBAHMUS;
YMeTb: niepeiiTi 0T eCTeCTBEHHOHAYYHOM CYLTHOCTH MPOOJIeMbI K
(dbopManr30BaHHOMN 3aJ1a4€; NCIOJIb30BATh MOJIEIH, METO/Ibl U AITOPUTMBI
MIPOTHO3UPOBAHMS JUIs PELICHUs 337a4 B 00J1aCTH €CTECTBEHHOHAYYHOI'O
3HaHUS;

Baajerb: HaBBIKAMU IPUMEHEHHUS MOJIEJIEH, METOI0B U AJITOPUTMOB
MIPOTHO3UPOBAHUS JIsl pELICHUS 33/1a4 B 00J1aCTH €CTECTBEHHOHAYYHOTO
3HaHUSA

[TK-9 criocoOHOCTHIO BHIIBUTH
€CTECTBEHHOHAYYHYIO
CYLIHOCTb IIpo0JIEM,
BO3HUKAIOIINX B XOJI€
po¢eCCHOHATIBHON
JeSTeIbHOCTH, TOTOBHOCTBIO
WCTIOJIB30BATh JIJISl KX PEIICHHS
COOTBETCTBYIOIINI
€CTECTBEHHOHAY4YHBIM anmapar

3HaTh:

MOJEIIU JJIsl TOCTPOEHUSI TPOTHO30B COLMAIBHO-3KOHOMUYECKUX U MHBIX
MIPOLIECCOB U BJIEHUH Ha OCHOBE MH(OPMALIUHU, TIPEJCTABIEHHON OHO-
MEpHBIM HJIK MHOTOMEPHBIM BPEMEHHBIM PsIIOM; METOIbI OLIEHUBAHUS T1a-
paMeTpoB MoOJIeJIei TPOTHO3UPOBAHUST; METOIbI UCCIIEAOBAHUS aJeKBAaTHO-
CTH MOJIeJIel TPOTHO3UPOBAHUS

YMmerTh:

CTPOUTH MOJIENH JIJIsl IPOTHO3UPOBAHUS COLIMATIBHO-9KOHOMUYECKUX U
WHBIX MPOIIECCOB | SIBJICHUH HAa OCHOBE MH(OPMAIIUH, TIPEACTABICHHON
OJIHOMEPHBIM MJI MHOTOMEPHBIM BPEMEHHBIM PsIIOM; IPOU3BOJIUTh OICH-
Ky Ka4ecTBa U BepU(PHUKALIMIO TOCTPOCHHBIX TPOTHO30B; MPOBOJIUTH CO-
JIepKaTeIbHbIN aHaIN3 PE3yJbTaTOB MOACIUPOBAHUS U TPOTHO3UPOBAHUS
Baajners:

HaBbIKaAMHU HOCTpOeHI/IH MOJCIN O HpOI‘HOSI/IpOBaHI/ISI COILIUAJIBHO-
SKOHOMHUYECKHUX ¥ MHBIX ITPOIIECCOB U SBJICHUI Ha OCHOBE MH(OpMAIIUH,
HpeHCTaBHCHHOfI OI[HOMepHBIM niin MHOFOMepHBIM BpeMeHHI:IM pSIIIOM;
HaBBIKAMH OIICHKU KaueCTBa U BepU(PUKAIINK TOCTPOCHHBIX MPOTHO30B;
HaBbIKaAMHU co;lepxcaTeanoro aHaJIn3a pesyanaTOB MO,Z[G.HI/IpOBaHI/ISI n
MIPOTHO3UPOBAHUS

[TIK-10 roToBHOCTBIO
IPUMEHSATh MaTeMaTUYEeCKUN
amnmapar il peicHnu A
MOCTaBJICHHBIX 3a]1a4,
CIOCOOHOCTBIO MPUMEHHUTH
COOTBETCTBYIOLIYIO IIPOIIECCY
MAaTEMAaTUYCCKYIO MOJIC/Ib U
MIPOBEPUTH €€ a/IeKBATHOCTb,
MIPOBECTH aHAJIU3 PE3YJIbTATOB
MO/JICIIMPOBAHUS, TPUHATH
peleHre Ha OCHOBE
MOJTyYEHHBIX PE3yJIbTaTOB
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3HaTh:

UCTOYHHMKH MH(POPMAIIMU U CIIOCOOBI MOUCKA HH(POPMAIHH 110 TEMATHUKE
METO/IOB MOJICIIMPOBAHUS U IPOTHO3UPOBAHNS;

Ymersn:

OCYILIECTBIISITh OUCK, aHAITM3 U CTPYKTYpUPOBaHHEe HH(POPMAIINH 10
TEMaTHKE METO/IOB MOJICIIMPOBAHUS U TIPOTHO3UPOBAHUS, BO3MOXKHOCTEH
UCIIOJIb30BAHUS ISl LIeJIel MOJICITUPOBAHUS U IPOTHO3UPOBAHHUS
Pa3IUYHBIX IPOTPAMMHBIX MPOAYKTOB; IIPOBOIUTH CPABHUTEIILHBIN aHAN3
MCTOYHUKOB MH(OPMAIIMH 10 YKA3aHHON TeMaTHKE H OCYIECTBIISTH
BbIOOp HanboJee peeBaHTHBIX HICTOYHUKOB HH(OpMAIIHH;

Baaners:

HaBBIKAMHM TIOMCKA, aHAIN3a ¥ CTPYKTYPUPOBaHKS HHPOPMAIHHU 110
TEeMAaTHKE METOJIOB MOJICIIUPOBAHHMS M IIPOTHO3UPOBAHHS, BO3MOXKHOCTSIM
UCIIOJIb30BAHUS IS 1I€JIel MOJICIIMPOBAHUSL U IIPOTHO3UPOBAHHUSI
Pa3IMYHBIX POrPAMMHBIX IIPOIYKTOB; HABBIKAMU CPABHUTEIHLHOTO
aHaJIM3a UICTOYHUKOB MH(POPMAIMH 10 YKa3aHHOM TeMaTHKe U BhIOOpa
HanboJiee pelIeBAHTHBIX HCTOYHUKOB HH(OPMAIIUH

IIK-11 roToOBHOCTEIO
HpI/IMeHSITL 3HAHUA U HABBIKH
yropasieHus HHbopmaruei

3HaTh: pa3/ieibl TEOPUU BEPOSITHOCTEH, MATEMAaTUUECKONU CTATUCTUKHU U
TEOPHH CITy4aiHbIX NPOLECCOB, HEOOXOAUMBIE Il MOJCIUPOBAHUS U
IIPOTHO3UPOBAHNUS COLMATbHO-3KOHOMHUYECKHUX U UHBIX IIPOLIECCOB U
CHUCTEM,;

YMerhb: UCIOIB30BaTh 3HAHUS 110 TEOPUU BEPOSTHOCTEM, MATEMATHYECKOU
CTaTUCTUKU U TEOPUH CIIy4aiHBIX MPOLIECCOB IIPU CAMOCTOSITEIBHOM
M3YyYEHUH HOBBIX Pa3/ieioB (GyHIaMEHTAIBHBIX TUCIHILINH,
HCIIONB3YIOLIUX aNapar CTOXaCTUYECKOr0 MOJAEIUPOBAHNS,

Baaners: cnocob0aMu 1 HaBbIKAMU [TO3HAHUS HOBBIX Pa3JIeliOB TEOPUU
BEPOSITHOCTEM, MATEMATUYECKOM CTATUCTUKU U TEOPUU CIy4alHBIX
MIPOLIECCOB, HEOOXOIMMBIX AJIsl PEIIEHUs 3a7ja4 MOJIETTUPOBAHUS U
IIPOTHO3UPOBAHUS COLMATbHO-DKOHOMHUYECKUX U UHBIX IIPOLIECCOB U
CUCTEM

I1K-12 crmocoOHOCTEIO
CaMOCTOSITEIILHO U3y4aTh
HOBBIC Pa3/ICIIbI
(byHIaMEHTAIbHBIX HAYK

4 CTpyKTYypa U colepKaHHue TUCHUIINHBI
4.1 CTpyKTypa THCHUIJIMHBI

O6ma51 TPYAOCMKOCTb JUCHUIIJIMHBI COCTABJISACT 5 3a4eTHBIX €IMHMUIL

(180 akagemMu4ecKux 4acoB).

TpynoemMKocCTs,
Bun paboTht aKaJIeMUYECKHUX YacOB

7 cemecTp BCETO
OO6mas Tpy10éMKOCTh 180 180
KonrakTHasi pabora: 52,5 52,5
Jlexumu (JI) 26 26
[Tpaxtuueckue 3anstus (I113) 12 12
JlaGopatopusie padotsl (JIP) 12 12
Koncynbranun 1 1
WupuBuayanbHas paboTa 1 MHHOBAIIMOHHBIE ()OPMBI YUEOHBIX 3aHATHI 1 1
[TpomexxyTounas arrectarus (3a4eT, SK3aMEH) 0,5 0,5
CamocrosiTe/ibHas padoTa: 1275 1275
- gbinonHeHue Kypcogoti pabomsi (KP); +
- CAMON0020Mo8Ka (Npopabomka u nO8MopeHue TeKYUOHHO20 MAmepuala u
Mamepuana y4eOHUK08 U y4eOHbIX NoCoOUll;




TpynoeMKoCTb,
Bun paGoter aKaJIeMHYECKUX YaCOB
7 cemecTp BCETO

- N0020MOBKA K 1AO0PAMOPHBIM 3AHAMUIM,

- H0020MOBKA K NPAKMUYECKUM 3AHAMUSIM,

- N0020MOBKA K KOJLLOKBUYMAM;

- 10020MOBKA K PYOEI’CHOMY KOHMPOJIO U M.N.)

Buja utoroBoro KoHTpoJIs (3a4eT, Ik3amMeH, 1M PepeHINPOBAHHBIN IK3aMeH
3auer)

PaSI[eJ'II)I AUCHUILIWHBI, U3y4YacMbIC B 7 CEMECTPE

KosmyecTBo yacoB
Ne HaumenoBanue pa3zaenon AyAHTOpHad BHEayl.
paznena BCETO pabora
T 113 | 7P pabora

1 Bpemennsble psabl: OCHOBHBIE IIOHATHUS U 11 1 1 - 9
ornpeeneHus

2 CTpyKTYypHO-AETEPMUHUPOBAHHBIE BPEMEHHbIE 15 1 1 - 13
PAIBI

3 [IpenBapuTebHBINA aHATIU3 CTAIIMOHAPHBIX 24 2 2 2 18
BPEMCHHBIX PSIJIOB

4 Mopaenu nporHo3upoBaHus OAHOMEPHBIX 26 4 2 2 18
CTAIIIOHAPHBIX BPEMEHHBIX PSJIOB

5 Pexomenpanuu K npeaBapUTeIbHOMY aHAIIU3Y 20 4 - 2 14
HECTAIIMOHAPHBIX BPEMEHHBIX PSIIOB.
TecTupoBaHue xapakTepa TpeHAa

6 Mogenu nporHO3UpPOBaHUS OJHOMEPHBIX 30 6 2 2 20
HECTAIIMOHAPHBIX BPEMEHHBIX PSJIOB

7 MHorogakTopHble MOEIN IPOrHO3UPOBAHUS 26 4 2 2 18
CTaI[IOHAPHBIX MHOTOMEPHBIX BPEMEHHBIX PSJIOB

8 MHorodakTopHbIe MOACIIN MPOTHO3UPOBAHUS 28 4 2 2 20
HECTAIIMOHAPHBIX MHOTOMEPHBIX BPEMEHHBIX
PAIOB
Wroro: 180 26 | 12 | 12 130
Bcero: 180 26 | 12 | 12 130

4.2 ConepxxaHue pa3iesioB JUCHUNIHHBI

Ne 1 BpeMeHHbIe psi/ibl: OCHOBHBIC IIOHSITHS U ONIPe/ieIeHHs

CnydailHble TpOIECCBI W BPEMEHHBIE pAAbl.  XapaKTEPUCTHUKHA  CIyYalHBIX IPOILIECCOB.
CranmoHapHbple BpEMEHHBIE PsAbl. OJProfguyecKue BpeMEHHbIE psabl. OCHOBHBIE XapaKTEPUCTUKU
CTAallMOHAPHBIX BPEMEHHBIX PSIOB.

Ne 2 CTPyKTYpHO-1eTEPMUHUPOBAHHbIE BpEeMeHHbI€e PSI/IbI

MareMatuueckre MOJEIN CTPYKTYPHO-IETEPMUHUPOBAHHBIX BPEMEHHBIX psaoB. JluneliHoe
MPOTHO3UPOBAHUE CTPYKTYPHO-IETEPMUHUPOBAHHBIX BPEMEHHBIX PSIAOB. AHAIU3 OCTaTKOB MOJIETH
(TecTUpoBaHME OCTATOYHOW KOMIOHEHTHI). [IpoBepka HOPMAIBHOCTU PACIPEICIICHUS] OCTATKOB Ha OCHOBE
kputepusi Kaka-bepa. [IpoBepka HEKOPPEIMPOBAHHOCTA OCTATKOB MOJIEM HAa OCHOBE CTaTUCTHK bokca-
[Mupca, Bokca-JIptoHra. AGCONIOTHBIE U OTHOCHUTEIbHBIC MMOKA3aTeIN TOYHOCTU Mojeneld. Bepudukamms
MPOTrHO3a Ha OCHOBE CTaTUCTHUKHU Teila.

Ne 3 IIpenBapuTe/bHbIN AHAJIU3 CTALMOHAPHBLIX BPEMEHHBIX PS10B
OnucarenbHble XapaKTEPUCTUKHU CTallHOHAPHBIX BPEMEHHBIX psOoB. Bri6opounsie
aBTOKOPPENSLMOHHAS M 4YacTHas aBTOKOPPEJSAIMOHHAs (YHKUMU CTAl[MOHAPHBIX BPEMEHHBIX PsI0B.
6



TectupoBanue OTCYTCTBUS TPEHIOBOM COCTAaBJISIOLICH: MapaMETPUYECKHE TECThl M HENAapaMETPUYECKHE
TecTbl. TecTHMpOBaHHWE HAa OTCYTCTBHE HEPUOJMYECKHUX COCTABISAIOUNIMX: OOIIME IpPUEMBbl BBISBICHUS
NEPUOIMYHOCTH; KPUTEPUN «ITUKOB M SIM» MPOBEPKU TUIIOTE3bI 00 OTCYTCTBUU NEPUOIUYHOCTH; CBEIICHHE
3aJ1a4¥ MPOBEPKH HAJIM4WS NEPUOIUYHOCTH K 3a1a4€ JUCIIEPCUOHHOTO aHAIU3a.

Ne 4 Moaesim NPpOrHO3MPOBAHNS OJHOMEPHBIX CTAIMOHAPHBIX BPEMEHHBIX PS10B

[IpocToe 3KCrOHEHIIMANBHOE CrilakuBaHue. BriOop mapaMeTrpa ajanTaliy U HadalbHBIX YCIOBUH.
Mopenu ckomp3asiiero cpeasero nopsiaka q (MA(q). Monenu aBroperpeccuu nopsaka p (AR(p)). Monenu
aBTOPETPECCHH CKOJB3AIIETO cpenHero nopsaka p,q (ARMA(p,q)). UndopmanronHsie KpuTepuu BeIOOpa
Mozaenu. Ce30HHBIE MOJEIH aBTOpPErpeccH CcKoib3smiero cpeanero SARMA(ps,qs). Mopenmu ¢
aBTOPErPECCHOHHON yCIIOBHOM rerepockenacTuuHocThio (GARCH) u ux moaudukamnuu.

Ne 5 PexkomeHaanuM K MpeIBAPUTEIbHOMY AHAJIN3Y HECTAIMOHAPHBIX BPEMEHHBIX PSI0B.
TecTupoBanue xapakrepa TpeHaa

CrinaxuBaHue Ha OCHOBE IMPOCTOM CKOJIB3SIIEH CpelHe, MeIMaHHOe CriaxuBaHue. BbIBOJ
BECOBBIX KOX(D(UIMEHTOB TpU CIUIAKUBAHUU HA OCHOBE B3BEUICHHOW CKOJB3ALICH CpemaHei.
JletepMUHUpPOBaHHBIN U ciay4ailHblil Xapaktep TpeHaa (TS u DS-psaasl). TecTupoBaHue eqUHUYHOIO KOPHS
(xputepuii [Quku-Oymnnepa, pacumpenubii kputepuih Juku-®Oymnepa, kpurtepuit KPSS). VYcnoBus
npuMeHuMoctTu kKputepueB Ttuna [luku-Oymiepa. TectupoBaHue eAMHUYHOTO KOPHA TPH HATWYUHU
CTPYKTYPHBIX CKa4KOB: KpuTepuii [leppona.

Ne 6 Moae NpOrHo3UpOBAHMA OJTHOMEPHBIX HECTAMOHAPHBIX BPEMEHHBIX PS0B

Mopenn NMHEHHOrO pocTa: ABYXMApPaMETPUYECKass MOAENIb XOJIbTa, MOJENb JIMHEMHOIO pocTa
bpayna. Ce3oHHbIE ajanTuBHbIE MOAend. Monenu ¢ aJjanTUBHBIMU IapameTpaMu azanrauuu. Crensmui
KOHTPOJbHBIA  CUTHAJI. Mojenb aBTOPErpeccud  IMPOMHTETPUPOBAHHOIO  CKOJB3SALIET0  CPEAHEro
ARIMA(p,d,q). Ce30oHHBIE MOJENIM AaBTOPEIPECCUU IPOUHTEIPUPOBAHHOIO CKOJB3ALIETO CPEIHEro
SARIMA(ps,ds,qs).

Ne 7 MuorogaxkTopHble MO/1eJIH MPOrHO3MPOBAHNS CTAIIMOHAPHBIX BPEMEHHBIX PS/I0B

[MpuunnHOCTh O ['peiinmxepy. [Ipocreiinias BekropHas monens aBroperpeccud VAR(1) (mepBbiit
MOPSAZIOK JABYMEpHBIN ciyyail). Bekropuble monenu aroperpeccun nopsiaka p (VAR(p)): mpuenennas,
peKypcuBHas U cTpykTypHas popmbl. UnTepnperanms VAR Ha OCHOBE UMITYJIbCHBIX OTKJIMKOB.

Ne 8 MHorogakTopHbie MOJe/IH IPOTHO3UPOBAHUS HECTAIMOHAPHBIX BPEMEHHBIX PS/I0B

JloxxHass perpeccusd. HerpaauIMOHHBIM  KOPpPEISALMOHHBIM aHamu3. KOMHTErpMpOBaHHOCTH
nepeMeHHbIX. Kpurepun KouHTerpamuu Ui ABYX BPEMEHHBIX PAI0B. Mojenu KOPpEeKTUPOBKU OLIMOOK.
BeKTOpHBIE MOJIEIN KOPPEKTHPOBKHM omm6oK. Tect MoxaHceHa Onpe/ie/ieHns paHra KOMHTEIPAIlHH.

4.3 JIaGopatopHbIe padoThI

Ne JIP Ne HaumenoBanue nabopatopHbix padboT Kosr-so
paszzuena 4acoB

1 3 [IpenBapuTeNbHBIN aHATN3 CTAIIMOHAPHBIX BPEMEHHBIX PSIJIOB 2

2 4 MonenupoBaH#e U IPOTHO3MPOBAHUE HA OCHOBE METOIOB 2
HKCHOHEHIIMAJIBHOTO CIIIaKMBAHUS

3 5 [IpoBepka rumnoTesbl 0 Xapakrepe TpeHaa: Tectupoanue Ha TS/DS 2
PsABI

4 6 MopenupoBaH#€e U TIPOTHO3UPOBAHUE BPEMEHHBIX PSIOB: PeaTH3aIHs 2
noaxona bokca-JI>keHKHHCa

5 7,8 MHorodakTopHbIe MO TPOTHOZUPOBAHUS 4
Hroro: 12




4.4 IlpakTuvecKkue 3aHATHS (CEMHHAPHI)

Ne Kon-Bo
Ne 3ansaTus Tema
paszzuena 4acoB
1 1,2 BpemeHnHbIe psiibl: OCHOBHBIC TIOHSTHS U OTIPEACTICHUS. 2
CTpyKTYpHO-/I€TEpPMUHHUPOBAHHBIC BPEMEHHBIC PSI/IbI

2 3 [TpenBapuTenbHBIN aHATN3 CTAIIMOHAPHBIX BPEMEHHBIX PSJIOB 2

3 5 Mopenu mporHO3UPOBAHUS OJJHOMEPHBIX CTAIIMOHAPHBIX 2
BPEMEHHBIX PSJIOB

4 6 Moenu mporHo3upOBaHuUs OJHOMEPHBIX HECTAIIMOHAPHBIX 2
BPEMEHHBIX PSJIOB

5 7 MHorodakTopHbIe MOJIEIN TPOTHO3UPOBAHUS CTAIIMOHAPHBIX 2
BPEMEHHBIX PSJIOB

6 8 MHorohakTopHbIe MOAETH MPOTHO3UPOBAHUS HECTALIMOHAPHBIX 2
BPEMEHHBIX PSIOB

Uroro: 12

4.5 KypcoBas patora (7 cemecTp)

[IpenycmoTpena miuaHupyemasl camocTosiTeNbHas paboTa B ¢popMe KypcoBOil paboThI, ENbI0 KOTO-
POIi SIBIIIETCS CUCTEMATH3AIMs, 3aKPETUICHNE U PACUIMPEHUE Y CTYIEHTOB TEOPETUUECKUX 3HAHUHN U POpMU-
pOBaHME MPAKTUYECKUX HABBIKOB MOJIEIIMPOBAHUSI M MPOTHO3UPOBAHUS COIUAIBHO-DPKOHOMUYECKHX IPO-

LIECCOB U SIBJICHUU.

IIpenmerHas 00sacTh, B paMKax KOTOPOW OCYLIECTBISETCS MOJCIUPOBAHHE U IPOTHO3UPOBAHUE,

YTOYHACTCA OJId KAXAO0TO CTYACHTA MHAWBUAYAJIbHO, B TOM 4YHCJIC, ITIPU BO3MOKHOCTHU, C YICTOM TEMATUKHU

WHTEPECOB CTY/JIEHTA U/WJIU TEMATUKH ero Oyayiiel KBan(puKamoHHON paboTHI.

Bo3moxHbIE TEMBI KYpCOBBIX paloT:
1.MopnenupoBaHue 1 NPOTHO3UPOBAHNE UHBECTULIMM B OCHOBHOM KalluTall B PETHOHE (B CTPAHE).

2.
. MonienrpoBaHue U MPOrHO3UPOBAHUS YPOBHS 0€3pabOTHIIbI B PETHOHE (CTpaHe)

. MozgenupoBaHue U IPOrHO3UPOBAHHUE 3aHATOCTH HACEJIEHUS B pETHOHE (B CTpaHe).
. MonienrpoBaHue U MPOrHO3UPOBAHUE POKIAEMOCTH B PETHOHE (CTpaHe).

. MogenupoBaHue U IPOrHO3UPOBAHUE CMEPTHOCTH B pETHOHE (CTpaHe).

. MopaenupoBaHnue U MPOrHO3UPOBAHNE MUTPAIIMH B pETHOHE (CTpaHe).

. MOI[GJ'II/IpOBaHI/Ie U NPOTHO3UPOBAHNUEC UMIIOPTA U SKCIIOPTA B pCrUOHEC (CTpaHe).
9.

03N L kW

MOI[CJ'II/IpOBaHI/Ie 1 IPOTHO3UPOBAHUEC YPOBHS JKU3HU HACCIICHUA B PETHOHC (CTpaHe).

MonenrpoBaHue U MPOrHO3UPOBAHUE MPUOBLIH MPEATIPUATHS.

10. MonenupoBaHue U NPOrHO3UPOBaHKUE 00bEMA MPOJIAXK MPEIIPUATHSL.

11. MogenupoBaHue U IPOrHO3UPOBAHKUE YMCIEHHOCTH HACEJIEHUS B PETHOHE (CTpaHe).

12. MonenupoBaHue ¥ NPOTHO3UPOBaHNE 00HEMOB BBOAMMOTO KHIIbS B PETHOHE (CTpaHe)

13. MonenupoBaHue U IPOrHO3UPOBAHUE IIEH HA OCHOBHBIE IIPOYKTHI TUTAHMS.

14. MonenupoBaHue ¥ IPOTHO3MPOBaHKE (PMHAHCOBBIX MOKa3aTeei NesITeIbHOCTH KOMITAHUH.

15. MonenupoBanue U IPOrHO3UPOBAHUE MTOKA3aTENEN MPOU3BOJCTBEHHOM JIE€ATEIBHOCTH MPEAIPHU-

ATUA.



5 Y4yeOHO-MeTOAMYECKOE 00ecTIeUeHHe TUCITHIIINHBI
5.1 OcHoBHas auTEpaTypa

1. Mapues, O.C. TlpuknagHas 3KOHOMETpHKa sl MakposkoHomuku=Applied econometrics for
macroeconomics [Dnexkrponnslii pecypc]: yuebnoe mocobue / O.C. MapueB ; MHUHHUCTEPCTBO 00pa30BaHHUS
u Hayku Poccwmiickoit @eneparnmu, YpanbCkuil ¢enepanbHbIi YHUBEPCHUTET WM. mepBoro IIpe3uaeHta
Poccuu b. H. Enpumna. - ExkarepunOypr : M3narensctBo Ypanbckoro yHuBepcuteTa, 2014. - 153 ¢. Pexum
noctyna: http://biblioclub.ru/index.php?page=book&id=276304

2. MaremaTtuyeckoe MOJICIMPOBAaHUE:  HCCIEIOBAHUE  COIMAIBHBIX, OSKOHOMHYECKHX H
9KOJIOTUYECKHUX IMPOIECCOB (peruoHalibHbIA acnekT) [KommuiekT] : yuyeOHOe mnocobOue s CTYIEHTOB,
oOydarolmuxcsi MO MporpaMMaM BBICHIETO NPO(ECCHOHATBLHOTO O00pa30BaHUA IO HSKOHOMUYECKUM
HanpasieHusM noaroroBku / [O. . bantukosa u ap.]; mox pea. A. I'. Peanepa; M-Bo o0pa3oBaHus U HAYKH
Poc. ®enepanuu, denep. roc. OroKeT. 00pa3oBar. yupexacHue Boicil. pod. obpazoanus "OpeHOypr.
roc. yH-T".- 2-¢ m31. - OpenOypr : Yausepcuret, 2014. - 367 c.

3. DKOHOMETpHKa - 2: MPOABUHYTHIA KypC C MPUIOKEHUSMU B (PUHAHCAX: YUEOHUK [DIEKTPOH-
ueid pecype] / C.A.AiiBazsn, Jl. @anramman; MockoBckas mkosa 3koHoMuKH MI'Y um. M.B. Jlomonoco-
Ba (MIID) - M.: Maructp: HUL[ HNHOPA-M, 2014. - 944 c¢. Pexum gocrymna:
http://znanium.com/bookread2.php?book=472607

5.2 lonoinuTeIbHAs JIMTEPaTypa

1. MareMaTuyeckre  METOJbl  MOJCIMPOBAHMS  COLMAIBLHO-DKOHOMHUYECKHUX  MPOIECCOB
(permonanbubiii acrekt) [Tekcr] / A. I'. Pernep [u nmp.]. - Camapa : CamHI] PAH, 2008. - 182 c. -
bubnwuorp.: c. 179-181. - ISBN 978-5-93424-363-1.

2. MatemMaTHdeckoe  MOJCIMPOBAHWE  COIHAILHO-DKOHOMHYECKHX,  JIEMOTPapUIECKUX,
MHUTPAITMOHHBIX TIporieccoB pernoHa B ycnosusx BTO [Tekcr] : [MmoHorpadus] / O. U. bantukosa [u ap.];
noxa pen. A. I'. Pennepa ; M-Bo oOpa3oBanust u Hayku Poc. @enepanuu, Oenep. roc. 610pkeT. 0Opa3oBar.
yupexaeHue Boicil. mpod. oopazoBanus "OpenOypr. roc. yH-T". - OpenOypr : Yuusepcurer, 2015. - 196 c. :
wi. - bubmmorp.: c. 184-195. - ISBN 978-5-93424-733-2.

5.3 llepuoanyeckue U31aHUA

1. [Tpobnembl mporHO3UPOBaHUS : KypHAJ. - M. : AreHtcTBo "Pocneuats". 2016.

2. ITpuknaanas sxoHomerpuka/ Applied econometrics : xypHai. - M. : ArentctBo "Pocneyars".
2016.

3. [TpuMeHeHne MaTeMaTHYECKUX METOJI0B B SKOHOMHUYECKUX HUCCIIEIOBAHUAX U TNIAHUPOBAHUU
: pedepaTUBHBIN XypHAI: BRI cBOJ. ToMa. - M. : BUHWUTHU PAH. 2016.

4. DKOHOMHKA 1 MaTeMaTH4YeCKHEe METO/IHI : KypHal. - M. : AreHtcTBo "Pocnieuarsy. 2016.

S. DKOHOMUKaA, cTaTucTuka W uHpopmatuka. Becthuk YMO : xypHai. - M. : AreHTcTBO

"Pocneuats". 2016.
5.4 UnTepHeT-pecypchl

www.citforum.ru/ - mopTan aHaTMTHYECKUX M HAYYHBIX CTaTeii B 00JacTH HH(POPMAIIHOHHBIX
TEXHOJIOTHIL;
http://quantile.ru/ - 31eKTPOHHBIH SKOHOMETPHUUECKUH JKypHAI;

http://www.cemi.rssi.ru/structure/science_divisions/1ab206.php maGoparopuss npuKIagHONH 3KOHO-
METPUKH;
Www.gKs.ru — ®enepaibHast Ciry)kK0a Tocy1apCTBEHHOW CTaTHCTUKH PD;
http://www.machinelearning.ru/ - npodeccroHanbHbI HHOOPMAIIMOHHO-AaHATUTHYECKHI pecypc,
MOCBAIICHHBIN MAaIIMHHOMY 00Y4EHHIO, paclO3HABAHHIO 00pa30B U MHTEIUIEKTYaIbHOMY aHAIN3Y JTaHHBIX.
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http://biblioclub.ru/index.php?page=book&id=276304
http://znanium.com/bookread2.php?book=472607
http://quantile.ru/
http://www.cemi.rssi.ru/structure/science_divisions/lab206.php

5.5 IIporpammHoe o0OecnedeHue, npodeccuoHajbHble 0a3bl JAHHBIX M HH(OPMANMOHHBbIE
CIIPABOYHbIE CHCTEMbI COBPEMEHHbIX HH(POPMAIMOHHBIX TEXHOJIOT Uil

1. Onepaunonnas cucrema Microsoft Windows

2. ITaker nacronpHbx npuitokenuii Microsoft Office (Word, Excel, PowerPoint)

3. ITaker npuknaaueix nporpamm EViews 8.1 Standard Edition for Windows

4. IMaket npukmagaeix nporpamm Stata/IC 11.0

5. IMaker npuknaanbix nporpamm  STATISTICA Advanced for Windows v.7 En

6. CBOOOIHO pacrpocTpaHseMblii akeT npukiaagusix nporpamm Gretl. Caiit gretl.sf.net. YcmoBus
pacnpoctpanenus: GNU GPL (6ecmiatHo AJ11 HEKOMMEPUYECKOTO UCTIOIB30BaHUS).

7. Springer [DneKkTpoHHBIM pecypc]| : 06a3a MaHHBIX HAYYHBIX KHHT, )KYPHAJIOB, CIIPABOYHBIX MaTe-
puanoB /komnanusi SpringerCustomerServiceCenterGmbH. — Pexxum nocryna :https:/link.springer.com/, B
nokanpHOM cetn OI'Y.

8. SCOPUS [DnektpoHHBIN pecypc] : pedeparuBHas 6aza manubix / kommanus Elsevier. — Pexum
noctyna: https://www.scopus.com/, B tokanbHoit cetr OI'Y.

6 MaTepI/laﬂbHO'TeXHI/I‘leCKOC odecrneuyeHue AUCHHUIIIMHBI

VYuebHble ayaUTOPUM JJIsl MPOBEACHUS 3aHATUH JIEKLMOHHOTO  THUIA, CEMHMHApPCKOro  THIIA,
KYpPCOBOTO MPOEKTUPOBAHUS, JUIsl POBEIEHUS TPYNIIOBBIX M WHIUBUAYAIbHBIX KOHCYJIbTAIUI, TEKYILErO
KOHTPOJISl U IPOMEKYTOUHOM aTTecTaluH.

AyIUTOpHH OCHAIIEHBI KOMIUIEKTAMH YYCHHYECKONH MeOeIH, TEXHHUYECKUMH CPEICTBAMH O0yUYCHHS,
CITy’KalllUMU JUIs TIpeJIcTaBlIeHus yueOHO nHdopMauy 60IbIIONH ayAUTOPUH.

s npoBeneHuss 1a0OPATOPHBIX 3aHATUN  MCHOJB3YETCSl KOMIIBIOTEPHBIM Kilacc, OCHAILEHHBIN
KOMIIbIOTEPHON TEXHMKOH, MOAKIIOYEHHON K ceTn "MHTepHeT", u o0ecnieyeHreM J0CTyna B JIEKTPOHHYIO
nH(popMannoHHO-00pa3oBaTenbHy0 cpeny OI'Y

[ToMemienue 111 caMOCTOSTEbHOM pabOThl 00YYarOIMXCS OCHAIIEHbI KOMIIBIOTEPHOW TEXHUKOM,
noakiIoueHHo Kk certu "VHTepHer", m obecrneueHHMEM JocTyna B 3JIEKTPOHHYIO HH(GOPMallMOHHO-
obpazoBarensHyt0 cpeny OI'Y.

K paboueii npozpamme npunazaromes:
L q)OHI[ OLCHOYHBIX CPEACTB IJId IMPOBCACHUA HpOMe)KYTOHHOﬁ arrecraluu O6y‘-IaIOHII/IXC$[ 10
JYCIUILINHE;

e MeToguuecKkue YKa3aHusd U1t o6yqa}011114xc;1 10 OCBOCHHIO AU CIIUIIIIMHEI.
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Jdononenus u H3MeHeHHsI K padoueii nporpaMMe AHCIHILIHHbBI

«b.1.B.OJ1.10.4 Memoowl modenuposanus u npozHo3uposans.»

Hanpasnenne noarorosku (cneruaibHocts): 01.03.04 Hpukiadnas mamemamura
KOO U HAUMeHOoBaH e

Hanpasnennocts  (npodums). cneunanmsanus:_[Ipusenenue Mmamemamuyeckux Mmemodos K DeuieHulo
UHICEHEDHBIX U IKOHOMUYCCKUX 3a0dY

"ot Habopa 2016

Dopma 0byuenus: ouHast

JlononHenus 1 u3MeHenus K paboueit mporpavme Ha 2019/2020 yueGublif roj1 paccMOTPEHBI 1
YTBEPIK/IEHbI Ha 3aceTaHuH KadephI

MaremaTuyecKkux METO/I0B U MOJIE/IEH B DKOHOMHKE
Hausmenosanue Kageopot

mpotokosn Ne 1 ot "28" 08 2019r.

3asenyromuit kadeapoi

_ MMuM?> p A.T'. Pennep

HAUMEHOBAHIUE Kaeopbl W L4 noonucs pacwugposka nodnucu
Henonanumenu: - A
_Jouent kapeapst MMuM? ‘//// JI.M. Tykramsiesa

DONNCHOCHTb / noonuce pacuupposxa noonycu
COI'JIACOBAHO:
3aBenyromuii 011e710M KOMILATOBAHMS HAYYHOH GHOIHOTEKH
H.H. C'puaii
i ponuce pacwugpposra noonucu

YIoTHOMOYEHHBIH 1O KauecTBy (akyibrera —_—

eungh noonucs pacuughposka noonuciu
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N3MeHeHUs B MYHKT:
5.2 JlonosiHuTE/IbHAS JINTEPATYpa

1. Matematuyeckue  METOAbl  MOJCIHUPOBAHMS  COLMAIbHO-3KOHOMHYECKHUX  IPOLIECCOB
(permonanpubiii acrekt) [Tekcr] / A. I'. Pernep [u nmp.]. - Camapa : CamHI] PAH, 2008. - 182 c. -
bubnuorp.: c. 179-181. - ISBN 978-5-93424-363-1.

2. MatemaTuueckoe  MOJCIHUPOBAHHE  COIHMAILHO-DKOHOMHYECKHX,  JIEMOTpapUYeCKUX,
MUTPAIIMOHHBIX TporieccoB pernoHa B ycnopusx BTO [Tekcr] : [moHorpadus] / O. U. baatukosa [u ap.];
moxa pea. A. I'. Pennepa ; M-Bo oOpa3oBanus u Hayku Poc. @eneparuu, denep. roc. 010 KET. 00pa3oBar.
yapexaeHue Beicil. nmpod. oopazoanus "OpeHOypr. roc. yH-T". - OpenOypr : YauBepcurer, 2015. - 196 c. :
wi. - bubmmorp.: c. 184-195. - ISBN 978-5-93424-733-2.

MeTtoauyeckue ykazaHusi

1.  Tykrampimea JIL.M. MHorodgakTopHsle MOJEIH MNPOTHO3HPOBAHUS: IOCTPOCHHE U
uccienoBanre B IIIIIT Gretl [DnekTpoHHBIH pecypc]: METOAMYECKHE YKa3aHWUs MJii CTYACHTOB,
oOyJaromuxcs Mo MporpaMmme BhICIIEr0 00pa3oBaHus MO HanpaBieHuio noArotoBku 38.04.01 DxoHOMuUKa
/ JI. M. TykramsimeBa; M-Bo oOpa3oBanus u Hayku Poc. ®enepamuu, Denep. roc. Or0KeT. 00pa3oBar.
yupexeHue Boicil. oOpa3zoBanus "OpenOypr. roc. yH-T", Kad. maT. MeTo10B 1 Mozeneil B 9KOHOMHUKE. -
DsekTpoH. TekcToBbie aaH. (1 daiin: 3.03 M6). - Openbypr : OI'Y, 2017. - 3arn. ¢ tuT. 3kpana. -Adobe
Acrobat Reader 6.0

2. TyxrameieBa JI.M. MonenupoBanue U NpOrHO3UPOBAHUE BPEMEHHBIX PSIOB: pead3anus
nonxona bokca-/Ixenkunca B nakere GRETL [Dnextponnsiii pecypce] : meroa. ykazanus / E. H. Cenosa,
JI. M. Tykrambimesa, O. W. bantukosa; M-Bo oOpa3oBanusi u Hayku Poc. denepauuu, Penep. roc.
Or0/KET. 00pa3oBaT. yupexaeHue Boicil. nmpod. odpazoBanus "OpenoOypr. roc. yu-1", Kad. maTt. MmeTo0B
U MOjieTiel B SKOHOMHUKE. - DJIeKTpOH. TekcToBble J1aH. (1 ¢aitn: 1.74 KO). - Opendypr : OI'Y, 2012. - 3arm.
¢ tuT. ’kpana. -Adobe Acrobat Reader 5.0

3. Tyxrampimea JIL.M. MogenupoBanue W IPOrHO3UPOBAHME HAa OCHOBE METOJIOB
SKCIIOHEHIIMAJILHOTO CIJIa)KUBaHUs [ DJIEKTPOHHBIM pecypc] : MeTol. yKa3aHUs K Jal. NpPakTUKyMy U
camocTosT. pabote cryaeHtos / JI. M. TykramsiteBa, E. H. Cenosa, O. 1. bantukoBa; M-Bo 006pazoBanus
u Hayku Poc. ®enepanun, Oenep. areHTCTBO MO0 00pa3oBaHuto, ['oc. 00pa3oBaT. yupekaeHue BhICHI. Pod.
obpa3zoBanus "OpenOypr. roc. yH-1", Kad. mat. MeTo/10B 1 MOJiesell B 5KOHOMHUKE. - DIEKTPOH. TEKCTOBBIE
naH. (1 ¢aitn: 1.45 MO). - Openoypr : TOY OI'Y, 2008. - 3aru. ¢ tut. 3kpana. -Adobe Acrobat Reader 5.0

4.  Tyxrambiuea, JI. M. Meronsl MOJETUpOBaHUs U MPOTHO3UPOBAHMS [ DIEKTPOHHBIN
pecypc]: MeToauYecKkue yKa3aHUs K BBIIOJHEHHMIO KypcOBOM palboThl Juisi oOydaroumuxcs 1o
o0pa3oBaTenbHON MporpaMMe BhIcIIero o0pa3oBaHus 1o HanpasieHuto noarorosku 01.03.04 IMpuknagnas
matematuka / JI. M. Tykramsimesa, O. U. CtebynoBa, T. H. O6pa3noBa; M-Bo oOpa3zoBanus u Hayku Poc.
Oeneparun, denep. roc. O6romKeT. 00pa3oBat. yupexJIeHHe BbIcll. oOpa3oBanus "OpeHOypr. roc. yH-1",
Ka¢. mar. MmeTon10B 1 MoJiesiel B SKOHOMHUKE. - DJIEeKTPOH. TekcToBble AaH. (1 daiin: 0.98 MG). - Opendypr
:OI'Y, 2018. - 41 c. - 3arn. ¢ tut. akpana. -Adobe Acrobat Reader 6.0

5.  Tyxramsimena, JI. M. IlpoBepka rumore3sl 0 xapakTepe TpeHaa: TectupoBanue Ha TS/DS
psizibl [ DAEKTPOHHBINA pecypc] : MeTOANYEeCKHe YKa3aHUs JJIs CTYAEHTOB, O0YYalOLIUXCs MO Mporpammam
BBICILIEr0 MpodeccHOHaNbHOrO0 o0pa3oBaHus 1o HampasiaeHusM mnoarotoBku 01.03.04 (231300.62)
[Mpuknannas marematuka, 38.03.05 (080500.62) busnec-undopmaruka, 38.03.01 (080100.62) DxoHoMuka
/ JI. M. TykramsbimieBa, E. H. CenoBa; M-Bo obpazoBanust u Hayku Poc. @eneparuu, @enep. roc. OromKer.
o0Opa3oBart. yupexaeHue Boicil. npod. oopazoBanus "Openodypr. roc. yH-T", Kad. maT. MeTo10B 1 MoJienen
B DKOHOMHKE. - DIeKTpoH. TekcToBbie maH. (1 ¢aiur: Kb). - Openbypr : OI'Y, 2014. -Adobe Acrobat
Reader 6.0

6. Tykrampimesa, JI. M. Mertoapl MoOAETUpPOBaHUS W TPOTHO3UPOBAHUS [ DIEKTPOHHBIN
pecypce] : Meronuveckue yKasaHMA JUIs OOydalomMXCsl MO O0O0pa3oBaTEeIbHONM NPOrpaMMe BBICIIETO
obpazoBanus 1o HanpapieHuto nmoarotToBku 01.03.04 Tlpuxknannas maremaruka / JI. M. Tykramsbimesa, T.
H. O6pasnoBa; M-Bo Hayku u Bbicul. oOpa3oBanusi Poc. ®@enepanuun, denep. roc. 6romKeT. 00pazoBart.
yapexaeHue Boicil. oOpazoBanus "OpenOypr. roc. yH-T", Kad. mar. MeTogoB 1 Mojieneil B SKOHOMUKE. -

12



OnekTpoH. TekcToBbie aaH. (1 daiin: 0.70 M6). - Opendypr : OI'Y, 2019. - 32 c. - 3ara. ¢ TUT. dKpaHa. -
Adobe Acrobat Reader 6.0

5.4 UnTepHeT-pecypcsbl

1. www.citforum.ru/ - mopran aHaIWTHYECKUX W HAy4HBIX CTared B 00JacTH HH(POPMAIMOHHBIX
TEXHOJIOTUH;

2. http://quantile.ru/ - 31eKTpOHHBIN SKOHOMETPHUECKHUIT KYPHAT,

3. http://www.cemi.rssi.ru/structure/science_divisions/lab206.php maGopaTopust NPHUKIATHONR 3KOHO-
METPUKMU;

4. www.gks.ru — deaepanbHas ciyx0a rocyIapCTBEHHOMN cTaTHCTUKU PD;
5. http://elibrary.ru - Hay4ynas siektpoHHast GHOIHOTEKA.

6. http://www.machinelearning.ru/ - npodeccuonanbHblii MHOOPMALMOHHO-AaHATUTHYECKHI PECypc,
MOCBSIICHHBI MAITMHHOMY OOYYEHHUIO, PACIO3HABAHUIO O0PA30B M HMHTEIUICKTYAIIbHOMY aHAIH3Y
JaHHBIX.

OTKpBITHIE OHJIAHH-KYPCBI

1. https://www.intuit.ru/studies/courses/1153/318/info - Harmonanbubiii OTKPBITBIA YHHBEPCUTET
«HMHTYUT», onnaitH-Kypcbl «CTaTUCTUYECKUE METO/Ibl aHAIN3a JaHHBIX).

2. http://statsoft.ru/home/textbook/default.ntm - Dnexrponnslii yueOHuK 1O cTatucTuke (padora B TTTIIT
«Statistica»).

3. Tlpukmagnbie 3aqaun aHanu3a JaHHbIX. PazpaboTunk kypca: Moscow Institute of Physics and Tech-
nology, Yandex. Pexxum mocrtyma: https://www.coursera.org

5.5 TlporpammHoe obGecneuyeHue, npogeccuoHAIbHbIe 0a3bl JAHHBIX M HHGOPMAIUOHHbIE
CIPaBOYHbIE CHCTEMBI

1. Omneparronnas cuctema Microsoft Windows
2. TTaket HactonsHBIX ipuitoskenuiit Microsoft Office (Word, Excel, PowerPoint)

3. IMaker nmpukianueix nporpamm EViews 8.1 Standard Edition for Windows. lorosop Ne 161/223-
47.1.1/52 ot 05.11.2014

4. TlporpammHoe obecrnieueHue st ctaructudeckux uccienosanumii STATISTICA Advanced for-
Windows v.7 En, coctosias u3 tpex 6iokoB STATISTICA Base + Multivariate; Exploratory

Techiques + Advanced; Linear/Non-Linear Models +Power Analysis. T'oc. kouTpakT Ne 145/22 ot
04.06.2007 (OO0 "Anekc-Cepsrc'")

5. IlporpammMHuoe obecnieuenue it craTuctnaeckux ucciaemopannii Stata/IC 11.0. Toc. korTpakT Ne
1239/22 ot 22.09.2009 (3AO "CodJlaitn Tpetin")

6. IlpuknagHol MporpaMMHBIM MakeT g 3KoHOMeTpuueckoro mojenupoBanust Gretl. JloctymHa
OecrutatHo. Pexxum mocrtyma: http://sourceforge.net/p/gretl/_members/ gretl.sf.net

7. ABTOMaTH3MpOBaHHAs MHTEpaKTUBHas cuctema cereBoro tecrupoBanus - AUCCT (3aperucrpu-
poBana B POCIIATEHT, CBuaerenbCcTBO O TOCYJAPCTBEHHON perucTpanuu nporpammel mis OBM
No2011610456, mpaBooOnanatens — OpeHOYprcKkuil rOCyJapCTBEHHBIM YHHUBEPCUTET), PEKUM JIOCTyMa -
http://aist.osu.ru.
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IIpodeccnonanbubie 0a3bl JAHHBIX U HHPOPMAIMOHHBbIE CIIPABOYHbIE CHCTEMbI COBPEeMEHHbIX
UHGOPMANMOHHBIX TEXHOJIOTHI:

1. Springer [DnekTpoHHBIN pecypc]| : 0a3a MaHHBIX HAYYHBIX KHUT, )KYpHAJIOB, CIIPABOYHBIX MaTe-
puanoB /kommnanus SpringerCustomerServiceCenterGmbH. — Pexxum gocryma :https:/link.springer.com/, B
nokanbHO# cetu OI'Y.

2.SCOPUS [DnextponHblli pecypc] : pedepaTuBHas 6aza naHHbiXx / komnanus Elsevier. — Pexxum
noctyna: https://www.scopus.com/, B tokanbHoit cetr OI'Y.

3. TAPAHT IInardopma F1 [DnexTpoHHBIN pecypc]: cipaBouHO-TIpaBoBas cuctema. / Pazpaborumk
OOO HIIIT «I'APAHT-Cepsucy», 119992, Mocksa, BopooseBsl ropsi, MI'Y, [1990-2019]. — Pexxum gocty-
na B cetr OI'Y ms ycranosku cucremsl: \\fileserverl\GarantClient\garant.exe
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