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BBenenne

YueOnass mgucrumuinHa — «CTaTHCTUYECKHME  METOJbI  MPOTHO3UPOBAHUS»  BOOPYXKACT
oOydJaronuxcss MeTogaMu cOopa HMCXOIHOM CTaTHUCTHYECKOW uHdopmaiuu, e¢ oO0paboTku u
MOCIIEAYIOMIETO aHamu3a. JTO OOBSACHSAETCS TEM, UTO KU3HEICATEILHOCTh HAIIero OO0IIecTBa
CBUJICTEIILCTBYET O BCEOOIICH BOCTPEOOBAHHOCTH 3HAHWUW METOJOB IPOTHO3MPOBAHUS Kak
MOIIIHOTO WHCTPYMEHTA TO3HAHHsS OOBEKTHBHBIX 3aKOHOMEPHOCTEH MPOIUIOr0 U TPSAYIIETO
Pa3BUTHUS OKPYIKAOIIETO MHUpA.

Jlns1 ocBOEHUS TUCIUTIIIMHBI CTYACHT JIOJDKEH 00J1a1aTh 3HAHUSIMH, YMEHUSMH:

-METOJI0OB cOOpa, 00pabOTKHM M KOMIUIEKCHOTO aHaJIu3a MaKpOIKOHOMHYECKHX, OTPACIIEBBIX U

COIIMATLHBIX ITOKA3aTEICH;

-Hay4YHO 0OOCHOBAHHYIO CHCTEMY B3aMMOCBSI3aHHBIX COIIMAILHO-DKOHOMHYECKHUX IMOKa3aTeseH.
-PUMEHEHUE CTAaTUCTUYECKUX METOJOB cOopa, 0OpaboTKH, O0O0O0OIIeHUS U aHaIM3a

CTATHCTUYECKOW HH(OPMAIMK NMPU NU3YUYCHUU TCHICHIUH W 3aKOHOMEPHOCTEH COIHMAILHO-

SKOHOMUYECKHX SIBJICHHM, U MTPOIIECCOB;

-MHTEPIpPETAIUsl  PE3yJIbTATOB  CTATUCTHYECKHX  HCCICIOBAaHUH W yYMEHUE  JIeNaTh

apryMEeHTHUPOBAHHBIE BHIBOABI U T.I.

Llemsimu  ocBocHHST MUCHUIUTHHBI CTAaTUCTHYECKHE METOIbI IMPOTHO3UPOBAHUS SIBIISETCS
(dhopMUpOBaHNE HAYYHOT'O MPEACTABICHHS O CTATUCTUYECKUX METO/AaX MPOrHO3UPOBAHUS, 00 X
MPAKTUYECKOM MPUMEHCHHH Ha 0a3e COBPEMCHHBIX ITAKETOB MPHUKIAJHBIX IMPOTPaMM TIpU
pEIICHUH COIMAIBHO-I)KOHOMUYECKUX 3a]1a4.



1. CyIIIHOCTL H 3BOJIIOIUA METOA0B IIPOTrHO3UPOBAHUSA

Heap u3ydeHusi TemMbl: CHOPMUPOBATH Yy OOYYAIOIIUXCS CHOCOOHOCTh AHAIM3HPOBATH
TEOPETUYECKHE OCHOBBI METOJIOB MPOTHO3UPOBAHHUS
3agaum: u3yyeHHe TEOPETUUYECKUX OCHOB METOJIOB IMTPOTHO3UPOBAHUSI.

OOyuaromuiicsi J10J7KeH 3HATH:

1. Jlo u3yd4eHus: TeMbl: OCHOBHBIX 3TAIIOB 3BOJIOIUU METOIOB ITPOTHO3UPOBAHHSI

2. Tlociie wm3yueHWs] TEMbl: HHCTPYMEHTAIBHBIC CPEICTBA JIISl CTaTUCTHUYECKUX JAHHBIX C
MPUMCHCHUCM MCETOJI0OB IIPOTHO3UPOBAHU.

OOyuaromuiicss  10/1KeH yMeThb: MIPaKTUYECKHE YMEHHUSI/HaBBIKH, KOTOpBIE
oOyJaromuiicsi TOHKeH ocBOuTh camoctositenbHo:OIK-3, TIK-4.
3amanus VISl CAMOCTOSITEJILHOW BHeayJIUTOPHOM padoTpl  o0y4yarmuUxcsi IO

YKa3aHHOH TeMme:
1. O3HaKOMHUTBCA C TEOPETHYECKHMM MAaTEpHUaioM MO0 TeME 3aHSATHS C HCIOJIb30BaHHEM
KOHCIIEKTOB JICKIHI, peKOMEHAYEeMOW y4eOHOU JTUTEpaTypOi.
2. IlpoBepuTh CBOM 3HAHMS C UCTIOJIB30BAHUEM 3a]1a4 JIJIsl CAMOKOHTPOJIS 110 Teme 1.
3agaya 1.1. B Ttabmune 1.1 mnpexncraBieHsl AaHHbIE 00 WM3MEHEHHHM Kypca aKIui
MPOMBIIJICHHON KOMITAaHUHM B TeueHHe Mmecsna. Tpedyercss mpoBEpUTh TUMOTE3Y 00 OTCYTCTBHH
TEH/IEHIIMH B U3MEHEHUM Kypca akuuil ¢ nomouibio merona docrepa-Crroapra. [loBepurenbHas
BEPOATHOCTb NpUHUMaeTcs paBHoi 0,95.

Tabmuna 1.1 — Kypc akmwid, pyo.

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 metony docrepa-Crroapra npeacrasieHsl B Tadbauie 1.2
Ecnu ypoBens Yt Gosibliie BcexX MPEIIeCTBYIOMMX YPOBHEH, TO B rpade Mt craBum 1, ecnu yt
MEHBIIIE BCEX MPEAIICCTBYIOMINX YpOBHeH, To ctaBuM 1 B rpade et. Onpenenum dt=mt-et mis
t=2+20
Tabmuma 1.2 — BeciomoratenbHbIe BRIMUCIIEHUS 110 MeTo 1y Docrepa — CTroapTa

t Vi mt €t dk t Yt mt €t d:
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

3agaua 1.2. ExxexkBapranbHasi TMHAMUKA MTPOLIEHTHON CTaBKHM OaHKA B TEYCHUE /-MHU
KBapTaJIOB IpeJicTaBjicHa B Tabmmie 1.3.




Tabnuua 1.3 — IpouenTHas ctaBka OaHKa

t 1 2 3 4 5 6 7
Yy, % 17,0 16,5 15,9 15,5 14,9 14,5 13,8
TpeOyercs:

a) 00OCHOBaTH IPABOMEPHOCTh HCIIOIB30BAHUS CPEAHEr0 aOCONIOTHOTO IPUPOCTa WIIN
CpemHero TeMma pocTa Ui IMOJY4YEeHHUs MPOTHO3HOTO 3HAYCHHUS IMPOLEHTHOW CTaBKU B 8-M
KBapTae;

0) paccuMTaTh NPOTHO3HOE 3HAYEHHE IPOIEHTHOH CTaBKM OaHKa B BOCBMOM KBapTale,
UCIIOJIB3YS OJIMH U3 YKa3aHHBIX CPEIHUX IOKa3aTeNIel TMHAMUKH. \

2. PaccunTaem memHpie a0COMOTHBIC 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 3amMeTUTh, UYTO LIEMHBIE A0CONIOTHBIE MPUPOCTHI MPUMEPHO OAMHAKOBBHL. OHH HE
3HAYUTENIBHO BapbUPYIOT OT -0,7 110 -0,4, 4TO CBUIIETENBCTBYET O OJIM30CTH MpOIlecca Pa3BUTUS K
JINHEHOMY.

3agauya 1.3. Hmerorcs creayiomue TaHHBIE O CE30HHOM HW3MEHEHHH 4YHCIA IOE3/I0K
POCCHICKHX TPaKIaH 33 TPaHHMILY.

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

Onpenenuts HAIMYUE WIM OTCYTCTBHE TPEHIOBOM KOMIIOHEHTHI, BBISIBUTh HAJIMUUE CE30HHBIX
KoJe0aHui, OTPa3UTh Pe3yJbTaThl rpadUUECKU.
CrenaliTe BLIBOJIEL.

3anaua 1.4. lI3MeHeHne exxeKkBapTaabHOM AMHAMHMKH MTPOLIEHTHOM CTaBKK OaHKa MPOUCXOIUIIO
MIPUMEPHO C MOCTOSHHBIM TEMIIOM POCTa B TeueHue 7 kBaprtajos. IIponeHTHas ctaBka 6aHka B 1
KBapTaje paBHsach 8,3%, a B 7 kBaptane 14%.

PaccumTaiiTe TporHO3HOE 3HAYEHHWE TMPOIEHTHOW CTaBKM OaHKa B 8 KBapraye, HCIOJb3YsS
CPEIHMI TeMII pOCTa.



2. NudopmanuoHHoe obecrnevyeHne MPOTHO3MPOBAHMSA

Heap wW3y4yeHWsl TeMbI: HAay4HTh OOYYAIOIIUXCS MOJrOTABIMBATh 3MITUPUYECKYIO 0a3y,
00OCHOBBIBaTh aKTyaJIbHOCTh, TEOPETUYECKYIO U MPAKTHYCCKYIO 3HAYUMOCTh HH(POPMALMOHHOTO
o0ecreyeHrs: IpOTHO3UPOBAHUS

3agaumM:  U3y4YUTh ~ NPAKTUYECKYI0  3HAYMMOCTh  HH(OPMAIMOHHOTO  OOECHEeYCHHUs
MPOTHO3UPOBAHUS

OOyuaromuiicsi J10J17KeH 3HATH:
1. 10 u3ydeHus TeMbl: THIOBBIE METOAMKH H JEHCTBYIOLIYI0 HOPMATHBHO-IIPABOBYIO 0a3y
nH(pOpMaIMOHHOTO 00eCIICUeHNST;
2. 1ocje W3ydeHHs: TeMbl: HAOOP MHCTPYMEHTAIbHBIX CPEJICTB JUIS 006pabOTKM SKOHOMUYECKUX
JAHHBIX B COOTBETCTBUM C IIOCTABJIECHHON 3aa4ueil.
OO0yuamomuiics A0JZKEH  YMeThb: MIPAKTUICCKHE YMCHUSI/HAaBBIKH, KOTOpBIC
oOyuatomuiicss 1omkeH ocBouTh camocrosTenbHo: OIIK-3, IK-4
3agaHust I CAMOCTOSITEJIbLHOW  BHeayAMTOPHOW padoThl o0ydaromuxcss 10
YKa3aHHOH TeMme:

Bonpochl /151 caMOCTOAITEILHOT0 U3YYeHH:
Kpurepuit ®ocrepa-Crroapra.
Knaccudukanus uCTOUHUKOB HHPOPMAITHIH.
3. TpeOoBanuss Kk wWHPOPMAIIMU, UCIOIB3YyeMOW B  KAueCTBE CTAaTHUCTHUYECKOH  0a3mbl
MPOTHO3UPOBAHUSL.
[Tokazarenb Kak MHCTPYMEHT HH(POPMAITMOHHOTO 00CCIICUCHHUS.
Buapl mikan B mporHo3upOBaHUH.
NuTepnonsimonnsiit Mmetoq HeroToHa.

N

o ok

3agaua 2.1. [lo 3HaueHusAM TaOMWYHO 3aJaHHON (YHKIIMM HAWTH MHTEPHOISAIIMOHHBIN
noiarnHoM Hepr0TOHA HaMMEHBIIIEN CTEEHH.

X 2 3 4 5
y 56 59 62 76

OneHuTh 3HaueHNE HHTEPIOISLUOHHON (PYHKIIMH B TOUKe X = 2,5.

3.MHTYyNTHBHBIC METOAbI IPOTHO3MPOBAHMS

Henp wu3ydyeHuss Tembl: cPOpMHpPOBaTH y OOYYAIOIIMXCS CIOCOOHOCTH OOOCHOBATh
aKTyaJbHOCTb, TEOPETUYECKYI0 U MPAKTUYECKYI0 3HAYMMOCTh CHEIM(UKALUU HHTYMTHBHBIX
METOJIOB MPOTHO3UPOBAHHUS.

3agaun: U3y4uTh TEOPETUUECKUE OCHOBBI HHTYUTUBHBIX METO0B ITPOrHO3UPOBAHUS.

OO0yuyaromuiics 10/IKeH 3HaTh:

1. 10 u3ydyeHHs] TeMbl: TUIIOBbIE METOAMKM U JIEHCTBYIOIIYI0 HOPMATHBHO-TIPaBOBYIO 0a3y

METOJI0B IPOTHO3UPOBAHUS.

2. TIOCJIe U3yYCHHUS TEMBI: TEXHOJIOTHIO TIOCTPOCHUSI HHTYUTHBHBIX METOOB IIPOTHO3HPOBAHUSI.

OOyuaromuiicss J0JKeH YMeTb: NPAaKTHUUECKWE YMEHUS/HaBbIKH, KOTOpBIE OOy4arouiuiics
JOJDKeH ocBOUTh camoctodTensho: OIIK-3, ITK-4.

3amanus 1711 CaMOCTOATENbHON BHEAYAUTOPHOUN padOThl 00YJArOIINXCSI O YKAa3aHHOU TeMe:

1) O3HaKOMUTBCS C TEOPETHYECKUM MaTepualioM II0 TeME 3aHATHS C HCIOJIb30BaHHEM

KOHCIIEKTOB JIEKIIUH, PEKOMEHyeMO# y4eOHOH InTepaTypsbl.

2) IIpoBepuTh CBOM 3HAHUSI C UCTIOJIL30BAHUEM TECTOBBIX 33/IaHHI JJIsl CAMOKOHTPOJIS 110 TeMe 3.



Bonpocs! 1J1st caMOCTOSITETbHOTO H3yYeHHUS:
1.00m1ast XapakTepUCTHUKA U KJIacCU(UKAIUS MHTYUTUBHBIX METOJIOB IPOTHO3UPOBAHUS.
2.0praHu3anyoHHbIe aCIIEKThl HHTYUTHBHOIO IIPOrHO3UPOBAHMS.
3.CnocoObl OLIEHKH KOMIIETEHTHOCTH 3KCIIEPTOB.
4.KoJI7IeKTUBHBIE DKCIIEPTHBIE OLICHKHU.
5.Mertozsl 3aBUCUMOI0 HHTEJUIEKTYAJIbHOI'O SKCIIEPUMEHTA.
6.MeTobI HE3aBUCUMOT'O MHTEIIEKTYaJIbHOTO SKCIIEPUMEHTA.
7.MeTroauka OLIEHKH COIJIaCOBaHHOCTH MHEHMM DKCIIEPTOB.

3agaya 3.1 . DOkcriepraMu ObUTM JJaHBI OLIEHKH XapaKTEPUCTUK, YUUTHIBAEMBIX MMOKYNATEIsIMU
OBITOBBIX  XOJIOMMIBHUKOB.  llepeBequre  momydeHHble  KOI(PQPUIMEHTHI  BECOMOCTH
MPEACTABICHHBIX TaPAMETPOB B PAHIH, OLEHUTE CTEIEHb COTJIACOBAHHOCTH 3KCIEPTOB METOJOM
PaHroBOM KOPPEJIALMY, B 3aKIOUYECHHE PACCUUTANTE KOJUIEKTUBHBIE OLIEHKH YPOBHEN 3HAYMMOCTH
Ka)kJI0r0 M3 MapaMeTpoB.

DKcnepTHasl OlleHKa
3HAYMMOCTH IMapaMeTpPOB
Hapawvetp (k03 ULIHEHTHI BECOMOCTH)
1 2 3 4
dupma 0,5 50’2 0,4 0,3
Hamuuune cucreMsl
NOFErost 0,3 0,4 0,3 0,4
O06beM Kamepsl 0,2 g 3 0,3 0,3
Htoro 1,0 1,0 1,0 1,0

4, AanTHBHbIE METOAbI IMPOTrHO3UPOBaAHUSA

Heab n3yuenuss TeMbl: chOpMUPOBATh Y 00YHAIOIIUXCS CIOCOOHOCTH MCIIOIb30BaTh
alalITUBHBIE METO/IbI IPOTHO3UPOBAHUS.
3agauu: M3y4uTh aJANTUBHBIE METObI POTHO3UPOBAHUS.
OOyuaromuiicsi J10J2KeH 3HATH:
JI0 U3y4YEHUS! TEMbl: OCHOBHBIX 3TAIlOB ITOCTPOEHMSI METOJOB IIPOrHO3UPOBAHMUS
2. TOCJIe W3YYEHHUS TEeMbl: WHCTPYMEHTAJIbHBIE CPEICTBA ISl paOOTHI C aJalITHBHBIMH
METOJJaMH IIPOTHO3UPOBAHHUS, UX IPUMEHEHHUE.
Oo0yuaromuiics AOJIKEH  YMeTbh:  IIPAaKTHUYECKHE YMEHHMsI/HaBbIKH, KOTOpBIE
oOyuatromuiicss JomkeH ocBouTh camocrtosTensHo: OIIK-3, ITK-4
3agaHusi  QJs  CAMOCTOSITEJIbHOM  BHEAayJAMTOPHOH padoThl 00y4almIUXCcss 1O
YKa3aHHOM TeMme:
1) O3HaKOMUTBCS ¢ TEOPETUUECKHM MAaTEpHaIOM MO TEME 3aHATHS C UCTIOIb30BaHUEM
KOHCIIEKTOB JIEKIIMH, pEKOMEHIyeMOi y4eOHOU ITHTepaTyphl.
2) IIpoBepuTh CBOM 3HAHUS C MCIOJIH30BAHHEM TECTOBBIX 3aJaHMH JJIsI CAMOKOHTPOJIS MO
Teme 4.

=

BOHpOCI)I A CAaMOCTOATEC/IbBHOT0 H3YyYCHUHA:
1. CYH_IHOCTB AAallITUBHBIX MCETOAOB IIPOTHO3UPOBAHMHA.
2. 3KCHOHCHI_II/I3.J'IBHOG CrjIaXKUBaHUC.



3. AZ[aHTI/IBHBIG IIOJIMHOMHAJIbHBIC MOJICIIN.
4, OTansl IIPOrHO3MPOBAHUA Ha OCHOBC aJallITUBHBLIX ITOJMHOMHUAJIBHBIX Moneneﬁ.

3agaua 4.1. VmeroTcs paHHBIC, XapaKTepU3YIOIIME YpPOBEHb 0e3palOTHIBI B pEruoHe,

%
SluB ®deBp M Anp M nu nu ABr Cents OkTs
apb aJlb apt eJlb an IOHb  I0Jb | yCT opb opb
2, 2 2,2 1,9
2,99 2,66 63 2,56 40 2 7 1,72 1,56 1,42

e [IloctpoiiTe mporHo3 ypoBHs 0e3paboOTHIIBI B pEruoHe Ha HOAOPb, JeKaOdpb, SHBApb
MECSIIbl, HCIONb3yd METOIbl: CKONB3SIIEH cpelHed, HKCIOHEHIMATBLHOTO CriaKUBaHMUS,
HaWMEHBIIINX KBAJPATOB.

e PaccuutaiiTe OWmMOKM MOJTYYEHHBIX MPOTHO30B  MPH  HCIOJB30BAHUHM  KaXJOTO
METO/1a.

e CpaBHHTE TONyYeHHBIC PE3yJbTaThl, CAETIANTEe BBHIBOBI.

Pemienne mMeTO/10M SKCHOHEHIIMAIIBHOTO CTIIAXKUBAHUS

1) OmnpenensieM 3Ha4YeHHE MapaMeTpa CrIQKUBAHUSA MO (GopMyJIe:

7

o =
n+1

rjae N — 4uciao HaOJIOACHUH, BXOMANIMX B WHTEpBal criaxuBanus. o = 2/ (10+1) = 0,2
2) OmpenensieM HadanbHoe 3HaueHne UO nByMs crocoOamu:
I cioco6 (cpennss apudmerndeckas) Uo = (2,99 + 2,66 + 2,63 + 2,56 + 2,40 + 2,22 +
197 + 1,72 + 1,56 + 1,42)/10 = 22,13/10 = 2,21
Il ctoco6 (mpuHMMaem mepBoe 3HadeHune Oa3wl mporHo3za) Uo = 2,99
3) PaccunThiBacM 3KCIMOHEHIIMATBHO B3BEIICHHYIO CPEIHIOI IS KAKI0TO MEPHUoIa,
HCTIONB3Ys GOopMyITy

U, =@y +(l—@): Uy,

+1

rae t — mepuoi, NpeIIIecTBYIOUIMA MporHozHoMy; t+1 — mpornos3usii mepuox; Ut+l -
IIPOTHO3UPYEMBIM MOKa3aTenab;, O - MapaMeTp CIVIaXHBaHUA; Yt - (pakTHUecKoe 3HaueHUue
UCCIIEyeMOro  IoKa3aTels 3a [epuoJ,  NpeallecTBYIOUIMl  mporHosHomy; Ut -
OKCIIOHEHIIMAJILHO B3BELEHHAs CPEAHASA Ul NEPUOAA, MPEAIIECTBYIOIIET0 IPOrHO3HOMY.

Hampuwmep:
Uger = 2,99%0,2 +(1-0,2) * 2,21
Uwmapt = 2,66*%0,2+(1-0,2) * 2,37 = 2,43 (I cnocob) u T.1.
Uges = 2,99*%0,2 +(1-0,2) * 2,99 = 2,99 (Il cmoco6)
Uwmapt = 2,66*0,2+(1-0,2) * 2,99 = 2,92 (Il croco0)
Uanp = 2,63*0,2+(1-0,2) * 2,92 = 2,86 (Il cnoco06) u T.x1.

4) Tlo 3T0i1 e hopMyIie BEIYKCISIEM MTPOTHO3HOE 3HAYCHHUE
Unosiops=1,42*0,2+(1-0,2) * 2,08 = 1,95 (I cnocob)
Unosops= 1,42*0,2+(1-0,2) * 2,18 = 2,03 (Il crmoco0)
Pe3ynbpTaThl 3aHOCUM B Ta0JuUILy.

2,37 (I crioco0)



Mecsn YpoBeHb OKCIIOHEHIIMAILHO Pacuer cpeaHen
bl Oe3pabotuibl | B3BemieHHast cpennss Ut OTHOCHUTEIBHOM OIINOKH,
Yt Yd-Yp/ :Yb* 100%
1 cmoco6 2cmoco0 1 cmoco6 2cmnoco0
SIHBap 2,99 2,21 2,99 26,09 0
b
dbespa 2,66 2.37 2,99 10,90 12,41
b
MapT 2,63 2,43 2,92 7,60 11,03
anpen 2,56 2,47 2,86 3,52 11,72
b
Mait 2,40 2,49 2,80 3,75 16,67
150000313 2,22 2,47 2,72 11,26 22,52
HIOJIb 1,97 2,42 2,62 22,84 32,99
aBTyCT 1.72 2,33 2,49 35,47 44,77
ceHTsa0 1,56 2,21 2,34 41,67 50
pb
OKTA0 1,42 2,08 2,18 46,48 53,52
pb
UTOT'O 209,58 255,63
[Tporn 1,95 2,03
03
HOSIOPb

5) PaccunThiBacM CpPEIHIO OTHOCHUTEIBHYIO OHIMOKY 1Mo (opmyie:

-100
n 1=1 1.‘¢

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

B kaxaoMm ciiydae TOYHOCTh MPOTHO3a SIBISETCS YAOBIETBOPUTEIBHON MMOCKOIBKY
CpenHsisi OTHOCUTENbHAs ommbka momnagaetr B mpeaenst 20-50%.

3agaua 4.2, Jlng 1npeAcTaBIEHHBIX JAaHHBIX C [OMOINBIO METOJa aJalTUBHOTO
HKCTIOHEHIIMATIBHOTO  CTIIaKWBaHUS HIOCTPOHTE MOJIETIb, oTpezieNnTe Hanboee
ONTUMAJBHBIA  MapaMeTp  CIJAQKHUBAaHUS, OLEHUTE IPOTHO3HOE  3HAueHHE ISt
MPEJICTaBICHHOTO BPEMEHHOTO psina Ha uioHb 2016 r.

N 3HaueHue
Mecsn
oKa3aTels
I

1 Urous - 2015 5925,70
2 Hrons - 2015 6299,99
3| Asrycr - 2015 6678,60
4 Cents16pp - 2015 7393,06

9
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5|  Okts6pp - 2015 7883,15
6 Hosops - 2015 7798,64
7 Hexabpp - 2015 5711,30
8 SuBaps - 2016 4806,83
9 despars - 2016 4669,44
o} Mapr - 2016 4518,54
| Anpem - 2016 431343
, 7| Maii - 2016 3799,49

5. ®opMaTu30BaHHbIE METO/IbI IPOrHO3UPOBAHUSA

Lenp wu3ydyeHHs1 TeMbI: MpaKTUYECKoe TMpuUMeHeHHe (OpMaIN30BaHHBIX METO/OB
MIPOTHO3UPOBAHUS
3agaum: ocBOEHHE U MPUMEHEHHE (POPMATU30BAHHBIX METOJIOB ITPOTHO3UPOBAHUS.
OOyuarouuiicsi J10J17keH 3HATH:
JI0 U3Y4YEHUs TEMBI: THUIOBBIC METOJIUKH MPOTHO3ZUPOBAHUS
2. IOCTIE  W3y4YEHUS TEMBI: TEXHOJOTHIO  IOCTPOCHHS  (OPMAIHM30BAHHBIX  METOJIOB
MPOTHO3WPOBAHMUS.
O0yuaromuiics AOJIKEH  yMeTb:  IPAaKTHYECKHE YMEHUS1/HaBBIKH, KOTOpbIE
oOyuatomuiicss 1omkeH ocBouTh camocrostensHo: OIIK-3, ITK-4
3amanua  IJA CAMOCTOSITEJILHOH BHEAYAMTOPHOIl padoThl O0OydarOImUXcs IO
YKa3aHHOM TeMme:
1) O3HaKOMUTBCS C TEOPETUUECKUM MATEPUAIOM II0 TEME 3aHATHS C MCIIOJIb30BaHHEM
KOHCIIEKTOB JIEKIIMM, peKOMEH1lyeMOl y4eOHOU JTUTepaTyphl.
2) TIpoBepuTh CBOM 3HAHHUS C MCIOJIb30BAHHEM TECTOBBIX 33JaHUil JUIS CAaMOKOHTPOJIS IO
Teme 5.

=

Bonpocsl A1 caMOCTOSITEIBHOTO H3Yy4YeHHS:
1. XapakTepuctuka (OpManM30BaHHBIX METOJOB IPOTHO3HPOBAHUS.
2.IlpssMoMHENHBIA TPEHT U €r0 CBOMCTBA.
3.ITapabonuueckuii TpPeH U €ro CBOMCTBA.
4.OKCIIOHEHIIMATIBHBIA TPEHT U €r0 CBOMCTBA.
5.I'unep6onrueckuil TpeHA U €ro CBOWCTBA.
6.Jlorapudmuueckuil TpeH1 U €ro CBOMCTBA.

3anaua 5.1. imeroTcsa cieayromue JaHHBIE O CE30HHOM HM3MEHEHHHU YHCHa TOEe3/I0K
POCCHICKUX TpaKJaH 3a TPAHUILY.

KBapranst 2013 2014 2015

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

Ha ocHOBe MoJienu TpeH/a U Ce30HHOCTH OCYIIECTBHTE OICHKY MPOTHO3HBIX 3HAYCHUN
nokasatesns B 2016 ronay.

HHH OTOro OIMpPECACINTC HATMUUEC UJIU OTCYTCTBUC TpeH}IOBOﬁ KOMIIOHCHTHBI, BBISIBUTH HAJIMYUE
CE30HHBIX KOJIEOaHUM, OTPA3UTh PE3yNIbTaThl TPaPUUECKH.
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JlonrocpoyHyl0 TEHACHLMIO OTpa3uTe B BHUIAE HaumOoliee aJaeKBAaTHOM  Mpoleccy
MareMaTtuudeckou popme.
Cnenaiite BBIBOJIBI.

6. CrarucTuyeckue MeToAbl NPOTHO3MPOBAHHUS HUKJIMYECKHX IPOIECCOB

Heab wu3yyeHusi TeMbl: cHOpMUpPOBaTh y OOYYarOIIUXCS CIIOCOOHOCTh OIICHHUBAThH
CTaTUCTUYECKUE METO bl IPOTHO3UPOBAHUS LIMKIMYECKUX ITPOLIECCOB
OOyuarwmuiicsi 10/2KeH 3HATh:
JI0 U3YYEHHsI TEMBl: HHCTPYMEHTAJIbHBIE CPEJICTBA ISl 00PaOOTKM HIKOHOMHYECKHX SIBICHUH
2. 1ocJie U3Y4EHHUsl TEMbl: KOMIUIEKCHBIM aHaJIM3 CTATUCTHMUYECKUX METOAOB MPOTHO3MPOBAHUS
LUKINYECKUX IIPOLECCOB
O0yyaromuiics JAOJIKEH  yMeTb:  IIPAaKTUYECKUE YMEHUS/HaBBIKH, KOTOpBIE
oOyuJaronuiicss 1O0KeH ocBOUTH camoctostensHo: OINK-3, ITK-4
3agaHusi  1Js  CAMOCTOSITEJIbHOW  BHeayJIMTOPHOH padoTbl o00y4yalmuxcss 10
YKa3aHHOM TeMme:
1. O3HaKOMUTBCS C TEOPETUUECKUM MAaTEPUAIOM 10 TEME 3aHATHS C UCIIOJIb30BaHUEM
KOHCIIEKTOB JIEKIIMH, pEKOMEH1yeMOl y4eOHOIl JIuTeparypsbl.
2. IlpoBepUTh CBOM 3HaHUS C MCIIOJIb30BAaHMEM 3ajJad JUIi CaMOKOHTpOJIA 1O TeMe 6.

=

Bomnpocsl Ajisi caMOCTOATENBLHOT0 HM3YYeHHS:
W3mepenue rmokasaresei CHUilbl U MHTEHCUBHOCTH KOJIeOaHU .
CratucTudeckre METO/Ibl OLIEHKH CE30HHBIX KOIeOaHu.
W3mepenue TpeHaa KoaeOIeMOCTH.
ABTOKOppESILHS OTKIOHEHHH OT TpeHa.

PN E

3anaua 6.1. [1o npencTaBIeHHBIM TaHHBIM O 3HAYEHUU YIKOHOMHUYECKOTO TToKasaress 3a 2007-
2015 rr. (ba3a maHHBIX 2) OIleHUTE MIPOTHO3HBIE 3HAYCHUS TOKa3aTens Ha nepuoa 2016-2030 rr. B
pazpese Tpex CLIEHapHeB Pa3BUTHSI COOBITHI: ONTUMUCTHUECKOTO, IECCUMUCTUYECKOTO U
MHEPTHOTO. J{7151 MpOrHO3MPOBaHUs CIIEyeT UCII0JIB30BaTh MOJIENb TPEHAA C €€ MOIIaroBOn
crienugpuKanuei 1 KaX10ro Nociae1yIolero MOMEHTa BpEMEHHU.

st aTOrO:

1. IIpoBecTu cnenupuUKano MOIETN TPEHAa sl OLEHKH MPOrHO3HbIX 3HaUueHui Ha 2016 r.
JU1s 3TOT0 MpOBEAEM IKCIIEPUMEHTANIbHBIN 0TOOp (POPMBI TpEHa U3 CIIETYIOLIHX:

a) JIMHEHHOI;

b) norapudmuueckoii;

C) MOJMHOMHAIBHOM 2 CTEIICHH,

d) nonuHOMHANBHON 3 CTENCHHU;

€) CTENeHHOM.

B kxauecTBe Mepbl CTaTUCTUUYECKON KOPPEKTHOCTH MOZEIIEN TPEH1a MOKHO MCIOJIb30BaTh
MHJIEKC I€TePMHUHALINH.

2. ITocTpouTh CBOJHYIO TaOnuIy Ajs crierudukanmuu mojaenu Ha 2016 r.

3. O1leHUTH TPOTHO3HBIE 3HAYCHUS TI0 3 CIICHAPHsIM pa3BUTHs coObITHi Ha 2016 T.

Jlanee MOBTOPUTH ONMMCAHHBIE IIATH JJIS OLIEHKH MPOTHO3HBIX 3HadeHui 10 2030 .
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TecToBbBIC 321aHUSA
1. Meron HaydHOTO MIPEIBHUICHHUS, OCHOBAHHBIM Ha TEOPETUUYECKUX 3aKOHOMEPHOCTSX U
MIPUYUHHO-CJICICTBEHHBIX, CBSA3SIX HA3BIBACTCS:
a) MPEJIBUJICHUE;
0) NMPOTHO3;
B) TUIIOTE3A;
) TpeACKa3aHue;

2. Heo0xomuMocTh  B3aMMOCBSI3aHHOCTH M CONOAYMHEHHOCTH MPOTHO30B  OOBEKTa
IIPOrHO3UPOBAHMS U IIPOrHO3HOTO (POHA M MX BIIEMEHTOB C YYETOM OOpaTHBIX CBSI3€Hl ompenenser
MPUHLUT POTHO3UPOBAHUS:

a) COIIACOBAHHOCTH;
0) CHCTEMHOCTH;

B) MOJIMBAPHUAHTHOCTH;
I') HEIpPEPBIBHOCTH;

1) aJleKBaTHOCTH.

3. OO6obmenue u cucreMaTusanus HMHPOpPMALUHU, HNOCTPOCHHE pPAAOB IOKazaTenled [uis
BBISIBIICHUS] TCHJACHIIMNA Pa3BUTH 00BEKTa MPOTHO3WPOBAHMS M MPOTHO3HOTO (oHA, pa3paboTka
MOJieTiel W METOJOB HUX NPOTHO3MPOBAHMWS; KAueCTBEHHAs W KOJMYECTBCHHAs OICHKA
CJIO’KMBIIMXCS B MPOIIJIOM 3aKOHOMEPHOCTEH OCYIIECTBISIETCS Ha dTarle:

a) MPOTHO3HOM OPHEHTALINHY;
0) MPOTHO3HOM PETPOCIICKIINH;
B) MPOTHO3HOT'O JMAarH03a;

I') IPOTHO3HOW MPOCHEKLIUN;
1) BepuUKaIuK MPOTHO3a;

€) KOPPEKTUPOBKH ITPOTHO3A.

4. uHopMmaiis 00bIBaeTCA TYTEM HEMOCPEACTBEHHOrO HaO0IeHMUs,
perucTpaiui, T.e. IpsiMOro coopa u BOCIIPUATHS TaHHBIX:
a) Ympasmistomas;
0) OcBegoMIIsIOIIas;
B) Ilone3Has;
r) M30bITOuHAs;
n) JloxHas;
¢) CeMaHTHYECKas;
x) [lepuunas.

5. Jly1s1 OlLleHKHU COTJIACOBAaHHOCTH MHEHHM SKCIEPTOB UCHOIb3YeTCs] METO:
a) CaMOOIICHKH;
0) B3aMMOOIIEHKH;
B) Henbdu;
I') PaHTOBOW KOPpPEIISIINH;
1) OLIEHKA paHee BBITOJIHEHHBIX TPOTHO30B;
€) HE3aBUCHMOI 3KCIIepTHU3bI;

6. Mogens afanTHBHOTO MPOTHO3UPOBAHUS, B OCHOBE KOTOPOH JISKUT HCCIICIOBAHNE
MHOT'OMEPHBIX BPEMEHHBIX PSJI0B, Ha3bIBAETCS:
a) MOJIETIb SKCIIOHEHIIUATbHBIX TPEH/I0B;
0) aranTUBHAs MOJIENTb TUCTOIPAMMBI;
B) MO/JI€JIb aBTOPETPECCUU C TIEpEMEHHBIMU KO3 (PULIEHTaMU;
I') aaNTHBHAsI HETMHEIHAsS MOJEIb;
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1) aIalITUBHBIM KOPPEISILIMOHHBINA aHATIU3;
€) aJanTHBHAs MHOYKECTBEHHAS PErPECCHs.

7. CymHOCTb aaNTUBHBIX METOJI0B IPOTHO3UPOBAHNUS 3aKJIFOUAETCS B:

a) KOPPEKTUPOBKE IAapaMETPOB YPABHEHUS C y4YETOM BIUSHHHA (PaKTOPOB LIUKINYECKOTO
BO3JICHCTBUS;

0) aganTanuy MOJENIH K MHTYUTUBHBIM OXHJIQHUSM UCCIIE0BaTENs;

B) KOPPEKTHPOBKE MaTEMaTHUYECKON MOJENIN C yY€TOM M3MEHEHUHN BIIMSHUS 3BOJIIOLUOHHBIX
(akTOpOB Pa3BUTHSA MpoOLIECca B TEKYLUII MOMEHT BPEMEHH;

I') HOCTPOCHUHM MaTeMaTHYeCKOM MOJeNu IPOrHO3UPOBAHUS, YUYUTHIBAIOIIECH BBISABICHHbIC
3aKOHOMEPHOCTH Pa3BUTHS IIPOLIECCA B PETPOCIIEKTUBHOM BPEMEHHOM HHTEpBAJIE.

8. VpaBuenneBuma y; =a+b-t Beipaxaer:

a) mapaboIMYeCKuil TPEH]T;

0) NTUHEHHBIN TPEeH;

B) DKCIOHEHIIUATIbHBINA TPEH,
I') TUNEPOOTUYECKUN TPEH;
1) Jorapu(MHUUCCKUI TPEH]T;
€) JIOTUCTUYECKUI TPEH]I.

9. Ha pucynke n300pakeH MpoLecc, KOTOPIH COIEPKUT:
a) MUII000pa3HyI0 KOJIEOJIEeMOCTb;
0) JOJTONMEePUOINICCKUE ITUKIIbI KOJICOAHU;
B) CIIy4allHO paclpe/eieHHYIO BO BPEMEHH KOJIe0JIeMOCTb;
r) uHTep(]EepeHIHNIO KOIeOaHui;
1) TUHEWHBIN TPEH]I.

6
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4
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1

0

10. VpaBuenue @ypbe a1 OAHON rapMOHUKH UMEET BUJL:
a) y,=4a, +a, cost + b, sint;

6) Y, =a, + Y a cosot+) bsinot;
i=1 i=1

B) Y,=4a, +a,cost+b,sint +a,cos2t + b, sin 2t;
r) y,=4a, +4a,cost +b,sint +a, cos3t + b, sin 3t.
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