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BBenenune

VYuebnas aucuuruimHa «CTaTUCTUYECKHE METOJAbl  IPOTHO3HPOBAHUS» BOOPYKaeT
00ydJaronmxcsi MeToJaMu cOOpa HMCXOJHOW CTaTHCTHYECKOW uHpopmanuu, e€ o0paboTKu u
MOCJEIYIOIEr0 aHajau3a. ITO OOBSICHIETCS TEM, YTO JKU3HEAEATEIBHOCTh HAIIero olIriecTBa
CBUJICTENLCTBYET O BCeoOIell BOCTPEOOBAHHOCTH 3HAHUN METOJOB MPOTHO3UPOBAHUS Kak
MOIITHOTO HMHCTPYMEHTa IO3HAaHHUS OOBEKTHBHBIX 3aKOHOMEPHOCTEH NPOIUIOr0 MU TPSAYIIETO
Pa3BUTHUS OKPYKAIOIIETO MUPA.

JIJ1st OCBOCHUS TUCITUIUIMHBI CTYICHT JIOJDKEH 00JIanaTh 3HAHUSMU, YMCHUSIMHU:

-METO/I0B cOopa, 0OpabOTKH U KOMIUIEKCHOTO aHalin3a MaKpOIKOHOMHUYECKHUX, OTPACIEBBIX U

COIIMATLHBIX ITOKa3aTe/IeH;

-Hay4YHO 00OOCHOBAHHYIO CHUCTEMY B3aUMOCBSI3aHHBIX COIMAIbHO-I)KOHOMHYECKIX MOKA3aTeNeH.
-IPUMEHEHUE CTAaTUCTHYECKUX METOJ0B cOopa, o0O0paboTku, o0000meHus | aHaiIM3a

CTaTUCTHYECKOW MH(POPMALUU MPU U3YYCHUH TEHACHIMN M 3aKOHOMEPHOCTEW COLMAIIBHO-

SKOHOMMYECKHUX SIBJICHUM, U MPOIIECCOB;

-AHTEPIIPETAMsl  Pe3yJbTAaTOB  CTATUCTHYECKUX  MCCICJOBaHMH W yMEHHE JIeNlaTh

apryMEeHTHPOBAHHBIE BHIBOBI U T.I.

Llemsimu  ocBOCHMST MUCHUTUTHHBI CTaTUCTHYECKWE METOJbI IMPOTHO3UPOBAHUS SBISETCS
dbopMUpOBaHNE HAYYHOTO MPEICTABICHHS O CTATUCTUYECKUX METO/IaX MPOTHO3UPOBAHMS, 00 UX
MPAKTUYECKOM MPUMCHCHHH Ha 0a3e COBPEMEHHBIX IaKETOB MPHUKIAIHBIX IPOrPaMM IPHU
pEIIeHUH COLUaTbHO-9)KOHOMUYECKUX 3a/1a4.



1. CymiHoCTb ¥ 3BOJIIOLMSA METOA0B MPOTrHO3HPOBAHUS

Heap u3ydyeHusi TeMbl: CHOPMUPOBATH Yy OOYYAIOMIMXCS CIOCOOHOCTH aHAIM3UPOBATH
TEOPETUUYECKHE OCHOBBI METOIOB MPOTHO3UPOBAHUS
3agaum: U3yyeHUe TEOPETUUECKUX OCHOB METO/I0B MPOTHO3UPOBAHUS.

OO0yuyarommiics 10J17KeH 3HATH:
1. /o u3y4yeHus TeMbl: OCHOBHBIX 3TAllOB 3BOJIIOLIUU METOJ0B IPOTHO3UPOBAHUS
2. Ilocne u3y4yeHUs TEMBl: WHCTPYMEHTAJIbHBIC CPEACTBA JUISI CTaTHCTUYECKHX JaHHBIX C
IPUMEHEHUEM METOJOB ITPOrHO3UPOBAHHUS.
OO0yuawmuiics J0J:KeH yMeThb: MPaKTUYECKHE  YMEHHUS/HABBIKH, KOTOpBIE
oOyuaroniuiicss 1oaxkeH ocBouTh camocroaTenbHo: OIIK-3, [1K-4.
3agaHus QI CaAaMOCTOAATEIbHOM BHeayAUTOPHOW padoTbl 00y4YaKIIUXCHA 10
YKa3aHHO# Teme:
1. O3HaKOMUTBCS C TEOPETUYECKUM MaTepHaioM IO TeMe€ 3aHATUS C HMCIOJIb30BaHUEM
KOHCIIEKTOB JICKIIMH, PEKOMEHAYEMOU y4eOHOM JIUTEpaTypoi.
2. IIpoBepHUTh CBOM 3HAHUS C UCIOJIB30BAaHUEM 3aJ1a4 JUIsl CAMOKOHTPOJIS 10 Teme 1.
3agaya 1.1. B rtabmume 1.1 mnpencraBieHsl naHHBIE 00 M3MEHEHHMH Kypca aKIHi
HPOMBIIIJICHHON KOMIIaHMM B TeYeHHE Mecsua. TpedyeTcst MpoBepUTh TUIOTE3y 00 OTCYTCTBUU
TEHJCHIIMU B U3MEHEHUH Kypca akuuil ¢ nomoiubto meroga docrepa-Crroapra. JloBepurenbHas
BEPOSITHOCTb ITpUHUMaeTcs paBHoi 0,95.

Tabmuna 1.1 — Kypc aknuii, pyo0.

t Y t Y t Y t Y

1 509 6 515 11 517 16 510
2 507 7 520 12 524 17 516
3 508 8 519 13 526 18 518
4 509 9 512 14 519 19 524
5 518 10 511 15 514 20 521

BcnomoratensHbie Berunciaenus no merony docrepa-Crroapra npeacrasieHsl B Tadbaune 1.2
Ecnu ypoBeHb yt 60sbIlIe BCeX MPEIECTBYIONIMX YPOBHEN, TO B rpade mt ctaBuM 1, ecnu yt
MEHbIIIE BCEX MPEIIISCTBYIOMINX YPOBHEH, To cTtaBuM 1 B rpade et. Onpexenum dt=mt-et s
t=2+20
Tabnuua 1.2 — BenomorarenbHble BeruucieHus no Mmeroay ®@ocrepa — Ctroapra

t Yt Mt €t d t Yt mt €t dk
1 509 - - - 11 517 0 0 0
2 507 0 1 - 12 524 1 0 1
3 508 0 0 0 13 526 1 0 1
4 509 0 0 0 14 519 0 0 0
5 518 1 0 1 15 514 0 0 0
6 515 0 0 0 16 510 0 0 0
7 520 1 0 1 17 516 0 0 0
8 519 0 0 0 18 518 0 0 0
9 512 0 0 0 19 524 0 0 0
10 511 0 0 0 20 521 0 0 0

3apaua 1.2. ExexkBapranpHas JWHAMHKA TPOIEHTHOW CTaBKM OaHKa B TEYCHHE 7-MH
KBapTaJIOB MpeacTaBieHa B Tabiuue 1.3.




Tabmuma 1.3 — IIpouieHTHas cTaBka OaHKa

t 1 2 3 4 5 6 7

y, % 17,0 16,5 15,9 15,5 14,9 14,5 13,8

TpeOyercs:

a) 00OCHOBaTh MPABOMEPHOCTh HCIOJb30BAHUS CPEAHEr0 a0CONIOTHOTO TPUPOCTA WIH
CPEIHEro TeMIla POCTa il IOJIyYeHHs MPOTHO3HOIO 3HAUYCHHsSI MPOIICHTHOW CTaBKU B §-M
KBapTaje;

0) paccuMTaTh MPOTHO3HOE 3HAYEHHUE IPOILECHTHON CTaBKM OaHKa B BOCHMOM KBapTalle,
UCTIONB3Ys OJIMH U3 YKa3aHHBIX CPEIHHUX IMOKA3aTeNeH TMHAMUKH. \

2. PaccunTaeM 1ienHble aOCONIOTHBIE TPUPOCTHI:
Ay2 =16,5-17,0= -0,5(%)
Ay3=15,9-16,5= -0,6(%)
Ay4 =15,5-15,9= -0,4(%)
Ay5 =14,9-15,5= -0,6(%)
Ay6 =14,5-14,9= -0,4(%)
Ay7 =13,8-14,5= -0,7(%)

Jlerko 3aMeTUTh, YTO ILENHbIE AOCOJIOTHBIE MPUPOCTHI NPUMEPHO OAMHAKOBBL. OHU HE
3HAYUTENbHO BapbUpytOT OT -0,7 110 -0,4, 4TO CBUIETENBCTBYET O OIM30CTHU MpOLiEcca Pa3BUTHUS K
JUHEHHOMY.

3agaua 1.3. Nmerorca crnenymoolue AaHHbIE O CE30HHOM HW3MEHEHUM 4YHCHA TI0€3]I0K
POCCUICKHX TpaXKJIaH 3a TPAHHUILY.

KBaprasbl 2012 2013 2014
1 98 100 108
2 92 105 110
3 97 109 109
4 91 104 105

Onpenenuts HAIMYUE WIM OTCYTCTBHE TPEHIOBOW KOMIIOHEHTBI, BBIABUTh HAJIMUUE CE30HHBIX
Kosie0aHuM, OTPa3UTh Pe3yNbTaThl FpaUUECKH.
Crenaiite BBIBOJBL.

3anaua 1.4. 3MeHeHne exXxeKBapTaJIbHON JUHAMHUKY MPOLIEHTHOM cTaBKU OaHKa MPOUCXOIHIIO
MPUMEPHO C MOCTOSHHBIM TEMIIOM pOCTa B TeueHue 7 kBaprtajos. [IponenTHas ctaBka 6anka B 1
KBapTaie paBHsu1ach 8,3%, a B 7 kBaprane 14%.

PaccuuraiiTe mporHo3HOe 3HAa4Y€HHE IMPOLIEHTHOW CTaBKM OaHKa B 8 KBapTajie, UCIHOJb3Ys
CPEIHMM TEMII pOCTa.



2. UndpopmannonHoe odecneyenue NPOrHO3MPOBAHHUS

Heap u3yyeHHsi TeMbl: HAy4YuTh OOYYAIOIIMXCS MOATOTABIMBATH SMIMPUYECKYIO 0asy,
00OCHOBBIBAaTh aKTYaJIbHOCTh, TEOPETUYECKYIO U NMPAKTUYECKYIO 3HAYMMOCTh MH()OPMAMOHHOTO
o0ecrnieueHus IPOrHO3UPOBaAHUS

3agauu: M3Y4UTh  TNPAKTHYECKYI0O  3HAYMMOCTh  HMH(OPMALMOHHOTO  OOecrneyeHus
IPOTHO3UPOBAHUS

OO0yuyarommiics 10J7KeH 3HATh:

1. 10 u3ydeHus TeMbl: THIIOBbIE METOIMKH U JEHCTBYIOILYI0 HOPMaTHBHO-IIPABOBYIO 6a3y
MH(OPMAITMOHHOTO 00ECTICUCHHUS;

2. nocJjie U3y4eHus TeMbl: HaOOP MHCTPYMEHTAIBHBIX CPEICTB Ul 00PaGOTKH SKOHOMHYECKHX

JTAHHBIX B COOTBETCTBHH C IIOCTaBJICHHOM 3a7a4eil.

OO0yuawmuiics J0J:KeH yMeThb: IpPaKTUYECKHE  YMEHUS/HABBIKH, KOTOpBIE
oOyJarmuuiics 1oKeH ocBOUTh camoctositenbHo: OIIK-3, IIK-4

3agaHus Qs CaMOCTOSITeJIbHOW BHeayAMTOPHOW padoTbl oO0ydamuxcss MO
YKa3aHHOW TeMme:

Bonpocs! 1J1s1 caMOCTOATEIBLHOTO0 H3YYCHHS :
1. Kpurepuit ®ocrepa-Crroapra.
Knaccugukanus HCTOUHUKOB HHPOPMALIUH.
3. TpeOoBanusi K WHPOPMAIMK, HCIOIB3yeMOW B  KaueCTBE CTATUCTHUECKOH  0a3bl
IIPOrHO3UPOBAHHUS.
4. TlokazaTenpb KaKk HHCTPYMEHT HH(MOPMAIIMOHHOTO 00eceueHusl.
Buapl nikan B IpOrHO3UpOBaHUMU.
6. MurepnonsuuonHslii Mmetoq HeroToHa.

no

o

3agaua 2.1. Ilo 3HaueHusM TaOJAMYHO 3aJaHHON (YHKUMKM HAWNTH WHTEPIONSIIMOHHBINA
noJimHoM Hepr0TOHA HaMMEHBIIIEN CTENEHU.

X 2 3 4 5
y 56 59 62 76

OneHuTh 3HaUe€HUE HHTEPIOIALMOHHON YHKIIUHN B TOUKe X = 2,5.

3.AHTYNTHBHBIE MeTO/IbI IPOrHO3HPOBAHUS

Hean wu3ydyenuss Tembl: chopmMupoBaTh y OOYYaIOIMIUXCS CIOCOOHOCTh 0OOCHOBATH
AKTyaJIbHOCTh, TEOPETUYECKYI0 M TMPAKTUYECKYI0 3HAYUMOCTH CHEU(PUKAIUNA HHTYHUTHBHBIX
MCTOJ0B IIPOTHO3UPOBAHUA.

3agauM: U3y4uTh TEOPETUUECKHUE OCHOBBI MHTYUTUBHBIX METOJIOB IPOTrHO3UPOBAHUSI.

OO0yuyaromuiics 10J12KeH 3HATh:

1. 10 u3yYeHUs TEMbI: THUIOBBIE METOJUKH M JCUCTBYIONIYIO HOPMATHBHO-NPABOBYIO 0a3y

MCTOJIO0B IPOTHO3UPOBAHUA.

2. MMOCJIC U3YUCHUSA TEMBI: TEXHOJIOTHIO ITOCTPOCHUA MHTYUTUBHBIX MCTOJO0B IIPOTHO3UPOBAHUA.

OOyuyamomuiicss 10J:KeH YMeThb: MPAKTUYECKHE YMEHUS/HABBIKH, KOTOpBIE OO0ydJaroluiics
JIomkeH ocBouTh camoctosTensHo: OIIK-3, ITK-4.

3amanus A CaMOCTOSITENIbHON BHEAYAUTOPHON pabOTHI 00yUaIONUXCs 110 YKa3aHHOU TeMe:

1) O3HAKOMHUTBCS C TEOPETUYECKUM MAaTepHaIOM TI0 TEeMe 3aHSITHS C KCIOJIb30BaHHEM

KOHCIIEKTOB JIEKIIUH, PEKOMEHAYEeMOU y4eOHOI TUTepaTypHhI.

2) TIpoBepHUTh CBOM 3HAHUS C UCIOJIH30BAHUEM TECTOBBIX 3aaHUI JJIs1 CAMOKOHTPOJIS IO TEME 3.
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Bonpoch! 1J1s1 caMOCTOSAITEILHOTO H3yYeHHUS:
1.06mas xapakTepucTHKa U Ki1acCu(UKaysi HHTYUTUBHBIX METOOB TPOrHO3UPOBAHHUS.
2.0praHu3aiioHHbIE aCIIEKThl UHTYUTUBHOI'O IPOTHO3UPOBAHUS.
3.Cr1oco0b! OLIEHKH KOMIIETEHTHOCTH IKCIIEPTOB.
4.KonneKkTuBHbIE SKCIIEPTHHIE OLIEHKU.
5.MeTozbl 3aBUCUMOTO HHTEIIEKTYaIbHOTO DKCIICPUMEHTA.
6.MeTozbl HE3aBUCUMOTO HHTEIIEKTYaIbHOTO AKCIIEPUMEHTA.
7.MeTonMKa OLIEHKH COITIACOBAHHOCTH MHEHHUH DKCIIEPTOB.

3agaua 3.1. Dkcniepramu ObUTH JaHBI OIICHKH XapaKTEPUCTUK, YUUTHIBAEMBIX MOKYIATEIIMU
OBITOBBIX  XONOMWIBHHUKOB.  [lepeBemute  monmydeHHBIE  KOO(PQOUIUEHTHI  BECOMOCTH
IIPE/ICTABICHHBIX IAPAMETPOB B PAHTU, OLIEHUTE CTENEHb COMIACOBAHHOCTH 3KCIEPTOB METOJIOM
PAHTOBOM KOPPEISLIUU, B 3aKITIOYCHUE PACCUNTANTE KOJUICKTUBHBIC OLIEHKH YPOBHEW 3HAYMMOCTH
Ka)KJI0Tr0 U3 apamMeTpoB.

DKCIepTHAs! OLICHKA
Mapaver 3HAUUMOCTH TTapaMeTPOB
pamMetp (ko2 duULEeHTH BECOMOCTH)
1 2 3 4

dupma 0,5 50’2 0,4 0,3
Hanuuue cuctemsl

NoFrost 0,3 0,4 0,3 0,4

O0beM Kamephl 0,2 g 3 0,3 0,3

Uroro 1,0 1,0 1,0 1,0

4, AJanTHBHbIE METO/bI MMPOTrHO3UPOBaAHUA

Heapr u3ydyeHusi TeMbl: cHOPMHUPOBATH y OOYYAIOIIUXCS CIIOCOOHOCTh HCIOJIb30BATh
aJIalTUBHbBIE METObI IPOrHO3UPOBAHMUSL.
3aga4vu: U3y4NUTh aAANTUBHBIE METOBI IPOTHO3UPOBAHUS.
OO0yuyarommiics 10J17KeH 3HATH:
. 10 U3yYEHHS TEMBI: OCHOBHBIX ITAllOB IIOCTPOEHUS METONOB IIPOrHO3UPOBAHHUS
2. IociIe W3y4YEHHS TEMBbl. HWHCTPYMEHTAJbHBIE CPEACTBA i pabOTHl C aJalTHBHBIMH
METOAAMHM ITPOTHO3UPOBAHUS, UX IPUMEHEHHUE.
OOyuawmuiics  J0JKeH yMeThb: IpPaKTUYECKHE  YMEHUS/HAaBBIKH, KOTOpbBIE
oOyuaromuiics gomxeH ocBouTh camoctositensHo: OIIK-3, [TK-4
3agaHus Qs CaMOCTOSITEJIbHOW BHeayAMTOPHOW padoTbl o0ydammuxcss MO
YKa3aHHO# Teme:
1) O3HaKOMUTBCS C TEOPETHYECKHM MAaTepHajIOM IO TeMe 3aHATHS C HCIOJb30BaHUEM
KOHCIEKTOB JIEKIIUM, peKOMEHAyeMON yueOHOI TuTepaTypshl.
2) [IpoBepHuTHh CBOM 3HAHHS C HCIOJIb30BAaHUEM TECTOBBIX 3aJaHUW [JIsI CAMOKOHTPOJIS T10
TeMme 4.

-

Bomnpocsl 1Jist caMOCTOATENBLHOTO U3YUYEHHA:
1. CymHOCTh aJaTUBHBIX METO0B NPOTHO3UPOBAHUS.
2. OKCHOHEHIMATLHOE CTIIa)KUBaHHUE.



3. A,Z[aHTI/IBHBIe MMOJIMHOMHUAJIBbHBIC MO ACIIH.
4, OTansl IIPOTHO3UPOBAHUA Ha OCHOBC aJallITUBHBIX IMMOJIMHOMHUAJIBHBIX MOI[GJ'ICfI.

3anaua 4.1. lIMeroTcst AaHHBIE, XapaKTepU3YIOIIHE YPOBEHb 0€3pabOTHIIBI B PETHOHE,

%
SuB ®deBp M Amnp M nu n ABT Cents OxT4
apb alb apr eJ1b ai IOHb | 10JIb | yCT opn opn
2, 2 2,2 1,9
2,99 2,66 63 2,56 40 |2 7 1,72 1,56 1,42

e IloctpoiiTe NporHo3 ypoBHs 0€3pabOTHUIIBI B peTHOHE HA HOSAOPb, 1eKadph, SHBAPD
MECANbI, UCIIOJIb3YysA MCTOIBI: CKOJ'II)3HHI€I71 CpCI[HeI\/JI, 3KCIIOHCHIIMAJIBHOI'O CIJIaXUBaHUA,
HaMMEHbBIIUX KBAaJPaTOB.

L] Paccuuraiite omudOku MMOJIYUYCHHBIX IIPOTrHO30B IIpHU HCIOJB30BAHHH KaXA0TO
MeToj1a.

L] CpaBHI/ITe MOJIYUYCHHBIC PE3YyJIbTAaTHhI, caenaﬁTe BBIBOBI.

PemeHne MeTOI0OM SKCIOHEHIIMAIBHOTO CTIIaXXUBAHHS

1) Onpenensiem 3HAYCHUE MTapaMeTpa CriakuBaHUs 1o GopMyJie:

2

e

o =
n+1

rJie N — YUCJ0 HAOIIACHUH, BXOAAIINX B HHTEpBal criaxuBanusi. o = 2/ (10+1) = 0,2
2) OnpenensieM HauanbHOe 3HaueHue Uo nByMms criocobamu:
I coco6 (cpennss apudmeruueckas) Uo = (2,99 + 2,66 + 2,63 + 2,56 +2,40 + 2,22 +
1,97 +1,72 + 1,56 + 1,42)/10 = 22,13/10 = 2,21
II cnoco6 (mpuHuMaeM nepBoe 3HaueHue 0a3sl mporuoza) Uo = 2,99
3) PaccuuThiBaeM DKCMOHEHIHMAJIBHO B3BEHNICHHYI CPEIHION JUIS KaXJIOro MEepHoja,
ucTnonb3ys Gpopmyny

U,=ay;+(1-a) U,

rae t — nepuoj, NpeAuecTBYOMUNA Tporio3Homy; t+1 — nporuo3usiii nepuon; Ut+] -
NPOTHO3UPYEMBIH MOKa3aTelb; 0 - MapaMeTp CrilaXuBaHUs; Yt - pakTuuecKkoe 3HaAYEHHE
UCCIElyeMOro TIoka3aTenss 3a Mepuoj, MpeAuecTBYOmul nporsosHomy; Ut -
HKCIIOHEHIIMAJIbHO B3BEIIECHHAs CPEAHSAS s IEPUOJIa, NPEAUIECTBYIOIEr0 NIPOTHO3ZHOMY.
Hanpuwmep:
Udes =2,99*%0,2 +(1-0,2) * 2,21 = 2,37 (I ctocod)
Uwmapt = 2,66*0,2+(1-0,2) * 2,37 = 2,43 (I cnoco6) u T.1.
Udes =2,99*%0,2 +(1-0,2) * 2,99 = 2,99 (II ciocod)
Umaprt = 2,66%0,2+(1-0,2) * 2,99 = 2,92 (Il crioco6)
Uanp = 2,63*0,2+(1-0,2) * 2,92 = 2,86 (Il cioco0) u T.1.
4) Tlo stoil ke hopmyse BbIUMCIIEM NPOTHO3HOE 3HAUECHUE
Unosi6ps= 1,42%0,2+(1-0,2) * 2,08 = 1,95 (I cmoco0)
Unosops= 1,42%0,2+(1-0,2) * 2,18 = 2,03 (II ctoco0)
PesynbTaTsl 3aHOCUM B TabIuULLy.



Mecsan YpoBeHb OKCOOHEHIINAILHO Pacuer cpenHen
Bl 06e3paboTuusl | B3BeumeHHas cpeanss Ut OTHOCHUTEJIBbHOM OIUOKH,
Yt /Yd-Yp/ :Yb* 100%
1 cioco0 2cnocob 1 cnoco0 2cmoco6
STHBap 2,99 2,21 2,99 26,09 0
b
deBpa 2,66 2.37 2,99 10,90 12,41
Ib
MapT 2,63 2,43 2,92 7,60 11,03
ampen 2,56 2,47 2,86 3,52 11,72
b
Mam 2,40 2,49 2,80 3,75 16,67
HIOHb 2,22 2,47 2,72 11,26 22,52
HUIOJIb 1,97 2,42 2,62 22,84 32,99
aBTyCT 1.72 2,33 2,49 35,47 44,77
CeHrs0 1,56 2,21 2,34 41,67 50
pb
OKTS0 1,42 2,08 2,18 46,48 53,52
pb
UTOI'O 209,58 255,63
[Tporu 1,95 2,03
03
HOSIOpb

5) PaccuutsiBaem CpeiHIOI OTHOCUTEIBHYIO OMHUOKY Mo Gpopmyre:

-100

€ =209,58/10 = 20,96% (I ciocob)
€=255,63/10 = 25,56% (II cmocob)

B kaxaom ciydae TOUHOCTh MPOTHO3a SABISIETCS YAOBIETBOPUTEIBHONW MOCKOJIBKY
CpeIHss OTHOCHTENIbHAs omMOKa nomagaeT B mpeaensl 20-50%.

3amaua 4.2. [{ns npencTaBIEHHBIX MAaHHBIX C TMOMOIIBK METOJa AaJalTUBHOTO
HSKCIMOHEHIMATBHOTO  CIUIQXUBAHHUS MHOCTPOMTE MOJENb, OINpeaeiauTe Haubojee
ONTHUMAaNbHBII  HapaMeTp  Cria)kuBaHHWs, OIEHUTE NPOTHO3HOE 3HauyeHue s
NPEACTABIEHHOTO BpEMEHHOTO psija Ha UioHb 2016 1.

N

3HayeHue
Mecs1
nokasareJs
I

1 HUrous - 2015 5925,70
2 Hromns - 2015 6299,99
3 Agryct - 2015 6678,60
4/ Centsa6ps - 2015 7393,06
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5[ Owrabps - 2015 7883,15
6] Hosops - 2015 7798,64
7 Hexabps - 2015 5711,30
8 SuBapp - 2016 4806,83
9] ®espans - 2016 4669,44
0| Mapr- 2016 451854
| Anpens - 2016 4313,43
o7 Maii - 2016 3799,49

5. (I)OpMaJ'II/I30BaHHLIe METOAbI IPOrHO3UPOBAHUA

Heap wu3yyeHHs TeMbI: TPAKTHYECKOE TMPHUMEHEHHE (POPMAaIM30BaHHBIX METOJIOB

IMPOIrHO3UPOBAHHA

3agauu: OCBOCHUE U MPUMEHECHHE (DOPMATTU30BAaHHBIX METOIOB IPOTHO3UPOBAHUSI.
OO0y4yarommuiics 10JI7KeH 3HATh:

. 10 U3YUYCHHSA TCMBbI: TUIIOBBIC MCTOAHUKHU ITPOTHO3UPOBAHUA

. IOClie M3Yy4YeHHS TEMbl: TEXHOJIOTHI0O TMOCTPOCHUs (OpMaIu30BAHHBIX METOJ0B
IPOTHO3UPOBAHUA.

O0yuaoumuiicsi  J0J:KeH yMeTb: TMPAaKTHUYECKUE YMEHHSA/HABBIKH, KOTOpbIE

oOyuaronuiics goaxeH ocBouTh camocrtositensHo: OIK-3, [IK-4

3agaHus AJA CAMOCTOSITeJIbHOW BHeayAMTOPHOIi padorThl oOyyaromuxcs Mo

YKa3aHHOH TeMme:
1) O3HaKOMHUTBCS C TEOPETUYCCKHUM MaTepUaIoM IO TEeME 3aHSITHUS C HCIOJIb30BaHUEM

KOHCIEKTOB JIEKIIUM, pEKOMEHAYeMON yueOHOU TuTepaTypsl.

2) HpOBepI/ITB CBOM 3HAHUS C UCIIOJb30BAaHHEM TECTOBBHIX 3aJaHUM O CaMOKOHTPOJIA 1O

TEME 5.

Bomnpocs! A1 caMOCTOATENBHOIO H3YYCHHA:
1. XapakTepucTtuka (OpMaIn30BaHHBIX METO10B MPOTHO3UPOBAHHUS.
2. IlpsiMOJNIMHENHBIN TPEHT U €T0 CBONCTBA.
3.IlapaGonuueckuil TpeH U €ro CBOMCTBA.
4.OKcrOHEHIUAJIbHBIN TPEH U €r0 CBOWCTBA.
5.'unep6onuueckuil TpeHJ U €ro CBOMCTBA.
6.JlorapupMuyeckuil TpeHJ U ero cBOicTBa.

3amaua S5.1. Hwmerorcs craeaymonme JaHHbIE O CE30HHOM M3MEHEHHWHM 4YHUCIa TOE3/I0K

POCCUICKHX TPakJlaH 3a IPaHULLy.

KBapranbt 2013 2014 2015

1 98 100 108
2 92 105 110
3 97 109 109
4 91 104 105

Ha ocnoBe mojemm TpEHAA M CE30HHOCTHU OCYHICCTBUTC OLCHKY IIPOrHO3HBIX 3HAYCHUH

nokazatesns B 2016 roay.

21.]'[5[ OTOro oNpeACINTC HAITUINEC UIN OTCYTCTBUC TpeHJIOBOI\/'I KOMIIOHCHTHI, BBISIBUTH HAJIMUYHEC

CE30HHBIX KOJICOaHU, OTPa3UTh Pe3yIbTaThl IPaPHUECKH.
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JlonrocpoyHyl0 TEHACHIMIO OTpa3uTe B BUAE HauOolee aJaeKBaTHOW  MpoLecCy
MaTeMaTudeckon popme.
CnenaiiTe BEIBOJBI.

6. CTaTHCTHYECKHE METOADbI MIPOTHO3UPOBAHUSA MUKIHYECCKHUX IPpOECCOB

Heap wu3ydyeHusi TeMbl: CcHOPMUPOBATH y OOYYAIOMIUXCS CIIOCOOHOCTH OIICHHBATH
CTaTUCTUYECKUE METObI IPOrHO3UPOBAHUS LIMKJIMYECKUX MTPOLIECCOB
OO0y4yaromuiics 10J7KeH 3HATH:
1. 10 u3y4eHus TeMbl: HHCTPYMEHTAJIbHbIE CPEJICTBA JJIsi 00PaOOTKU SKOHOMUYECKUX SIBICHUN
2. mocJie U3y4YEHHs TEMBbI: KOMIUICKCHBIN aHAJIHM3 CTaTUCTUYECKUX METOIOB IMPOTHO3UPOBAHUS
UKINYECKUX MTPOLIECCOB
O0yuaomuiicsi  J0J:KeH YMeTb: TMPAKTHYCCKHE YMEHHS/HABBIKH, KOTOpHIC
oOyuaromuiics nokeH ocBouTh camoctostenpHo: OIIK-3, IIK-4
3agaHus QJs CaMOCTOSITeJbHOW BHeayAMTOpPHOW padoTbl oO0ydamImuxcs Mo
YKa3aHHOW TeMme:
1. O3HaKOMUTBCS C TEOPETHUYECKUM MaTEpPUaJIOM IO TEeME 3aHATHUS C HCIOJb30BaHUEM
KOHCIIEKTOB JIEKI[UIl, peKOMEHyeMOl yueOHOI TUTepaTyphl.
2. IIpoBepuTh CBOM 3HAHWS C HCIOJB30BAHUEM 33Ja4 JJIsI CAMOKOHTPOJIS IO Teme 6.

Bomnpocsl AJist caMOCTOATENBHOTO H3YYEHUA:
W3mepenne mokazaresield CUiibl U HHTCHCHBHOCTH KOJICOQHMIA.
CrarucTHYeCcKrue METOIBI OLIEHKU CE30HHBIX KOJIEOAHU.
N3mepenne TpeHa KojeOIeMOCTH.
ABTOKOppEJISIUs OTKJIOHEHUM OT TPEH .

PO

3anaua 6.1. [1o npeacTaBneHHBIM TaHHBIM O 3HAYEHUU YKOHOMHUYECKOTO Moka3zaTess 3a 2007-
2015 rr. (ba3a nanHbIX 2) OlleHUTE MPOTHO3HBIE 3HAUEHUS MToKa3zarens Ha nepuoj 2016-2030 rr. B
paspese Tpex CLIEHapUeB Pa3BUTHS COOBITUI: ONITUMUCTHYECKOT O, IECCUMUCTUYECKOTO U
WHEPTHOTO. /{7151 MpOrHO3UpOBaHUs CIELYET UCIIOIb30BaTh MOJIENb TPEH/IA C €€ MOIIArOBOU
cnenuduKanuei a1 Kaxa0ro nociaeayonero MOMEHTa BpEMEHH.

Jast aToro:

1. [IpoBectu cnenu¢puKanrio MOAEIN TPEHIa AJIs OLIEHKH MPOTHO3HBIX 3HaueHuil Ha 2016 r.
J1s 3TOTO NMpOBEEM HKCIIEPUMEHTANIBHBIN 0TOOp POPMBI TPEH 1A U3 CIIEeTYIOIUX:

a) JIMHEHHOI;

b) norapudmuueckoii;

C) MOJMHOMHAIILHOW 2 CTCTICHH;

d) nonuHOMHUANBHO# 3 cTeneHH;

€) CTCNEeHHOM.

B kauecTBe Mephl CTaTUCTMYECKONM KOPPEKTHOCTH MOJENEH TpEeHJa MOXHO HCIIOJIb30BATh
MHJEKC JIeTePMHUHALINH.

2. ITocTpouTh CBOHYIO TAOIUILY [T crierudukanmu moaenu Ha 2016 .

3. OueHuTh NPOTrHO3HBIE 3HAYEHUS 110 3 ClieHapUsIM pa3BUTHUs coObITuii Ha 2016 T.

Jlasiee NOBTOPUTH ONMCAHHBIE ILIATH JUIsl OLIEHKH IPOTHO3HBIX 3HaueHui 1o 2030 r.
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TecroBble 3a1aHusA
1. Meron Hay4HOTO TPEIBUACHUS, OCHOBAaHHBIH HAa TEOPETHUYECKUX 3aKOHOMEPHOCTIX W
MPUYUHHO-CIICICTBEHHBIX, CBS3SIX HA3bIBACTCS:
a) MpEeIBUJICHNUC;
0) MporHo3;
B) THIIOTE3A;
) MpeacKa3aHue;

2. Heo0XxomMMOCTh B3aMMOCBS3aHHOCTH U COMOJYMHEHHOCTH TIPOTHO30B  OOBEKTa
MIPOrHO3UPOBAHUS U MIPOrHOZHOTO (DOHA U UX JIEMEHTOB C YYETOM OOpaTHBIX CBSI3E€H OMpeesieT
TIPUHIIATL MIPOTHO3UPOBAHUSL:

a) COrJacOBaHHOCTH;
0) CHCTEMHOCTH;

B) I0JINBAPUAHTHOCTH;
T') HEMPEPbIBHOCTH;

1) aJIeKBaTHOCTH.

3. OO06o0menne u cucremMaTH3anus HHYOPMAIMK, IMOCTPOCHUE PSAIOB TOKa3aTelnen JuIs
BBISIBJICHUSI TEHJCHLIUN Pa3BUTHUA 00BEKTa IMPOTHO3MPOBAHUS U MPOrHO3HOrO (hpoHa, pazpaboTka
MOJeNeli M METOJOB MX MPOTHO3UPOBAHMS;, KAUeCTBEHHAss W KOJMYECTBEHHAs OIICHKA
CJIO’KMBLIMXCS B POLIIIOM 3aKOHOMEPHOCTEN OCYILECTBISETCS Ha JTalle:

a) MPOTHO3HOWM OPHEHTAIINH;
0) MPOTHO3HOM PETPOCIICKIUY;
B) IIPOTrHO3HOI'O JUArHo3a;

I') IPOrHO3HON MPOCTIEKIINY;
1) Bepu(uKanuy mporHosa;

€) KOPPEKTUPOBKH ITPOrHO3A.

4, uHpopmanus A0OBIBaE€TCS IMyTeM HEMOCPEICTBEHHOTO HaOI0IeHuS,
pETHCTpAIHH, T.€. MPSIMOT0 cOOpa M BOCIIPUATHS TaHHBIX:
a) YmpaBisromas;
6) OcBepomisronIas;
B) [lone3nas;
r) M30bITouHas;
n) JloxHas;
e) CemaHTHUeCKas;
x) [lepBruunasi.

5. 1y OLIEHKHU COTJIACOBAHHOCTH MHEHHI SKCIIEPTOB UCIOIB3YETCSI METOI:
a) CaMOOIICHKH,
0) B3aHMOOIICHKH,
B) lenbdu;
I') PaHTOBOI KOPPEJIAIINY;
J) OIIEHKA paHee BBIMOIHEHHBIX MPOTHO30B;
€) HE3aBUCHMOI SKCIIEPTHU3HI,

6. Mogenp ajanTHUBHOIO NPOTHO3MPOBAHUS, B OCHOBE KOTOPOH JEXUT HCCIEeI0BaHUE
MHOTOMEPHBIX BPEMEHHBIX PSIIOB, HA3bIBACTCSI:
a) MOJIeJIb HKCIIOHEHIHATIBHBIX TPEHIOB;
0) aganTUBHAsI MOJENb THCTOTPAMMBI;
B) MOJI€JIb aBTOPETPECCUU C ITEPEMEHHBIMHU KO UIIEHTaAMH;
T') aJaNTUBHAs HETMHEHHAs MOJEb;
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1) aIalTUBHBIN KOPPEISAIIMOHHBIN aHAU3;
€) aJlaTUBHAs MHOKECTBEHHASI PETPECCHs.

7. CymHOCTh aIaliTUBHBIX METOJIOB MMPOTHO3UPOBAHUS 3aKII0OUAETCS B:

a) KOPPEKTHPOBKE IMapaMeTPOB YpaBHEHUS C YYETOM BIHMSHHA (PAKTOPOB IUKIUIECKOTO
BO3JICHCTBUS,

0) ajantauuu MOJEIH K MHTYUTUBHBIM OXKUIAAHUSM UCCIIEI0BATEIIS;

B) KOPPEKTHUPOBKE MAaTEMaTUYECKOW MOJICTH C YYE€TOM H3MEHEHUW BIIHMSHHUS SBOJIOIMMOHHBIX
(hakTOpOB pa3BUTHS MPOIlECcCa B TEKYIIUNA MOMEHT BPEMEHH;

I') TIOCTPOCHUH MaTEMaTHYECKOH MOJEIN IPOTHO3MPOBAHUS, YYHUTHIBAIONIEH BBHISIBICHHBIC
3aKOHOMEPHOCTHU Pa3BUTHS MPOLECCA B PETPOCIIEKTUBHOM BPEMEHHOM HUHTEPBAJIE.

8. Ypasuenue Buma Y, =a+b -t Bepaxaer:

a) MmapaboJIMYECKHUi TPEH/T;

0) AMHEUHBIN TpeH;

B) DKCIIOHCHIIMAIBHBIA TPEHI,
r) THIEepOOTNIECKUN TPEHT;
1) Jorapu(pMUIECKU TPEHT,
€) JIOTUCTUYECKHUI TPEH]I.

9. Ha pucynke n300pakeH MpoIecc, KOTOPBIH COICPKUT:
a) MUI000pa3HyI0 KOJIEOIEeMOCTh;
0) OJrONEepPHOINYECKUE IUKIIBI KOJIeOaHMid;
B) CIIy4aifHO pacrpeielICHHYI0 BO BPEMEHH KOJIe0IeMOCTh;
r') UHTEpHEPEHINIO KOIeOaHHIA;
1) JIMHCWHBIA TPEHIL.
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10. Vpauenune @ypbe aisi OJJHON TAPMOHUKH UMEET BUJI:

a)y, =a, +a,cost+b sint;
0)y,=a,+ Zai cos wt +Z b sin wt;

i1 i1
B) Y, =@, +@a,cost+b sint +a, cos2t + b, sin 2t;
r)Y, =8, +a cost + b sint +a, cos3t + b, sin3t.
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