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MOACHUNTENIbHAA SAMNMNCKA

OcHOBHas UefNb Yy4ebHON ANCUMNIMHBI «ABTOMaTU3aUNA 3KOHOMUYECKUX
pacyeToB» - 03HaKOM/ieHWe O0Oy4varowmMxcs C pasNYHbIMW BUAAMW MaTemaTuye-
CKMX, CTaTUCTMYECKNX, IKOHOMETPUYECKNX U 3KOHOMUKO-MaTeEMaTUYeCKUX MoJe-
nel N nx peannsaumein B naketax NpUKNagHbIX NporpaMmm, UCnonb3oBaHWe UX As
MOJENNPOBAHNA peasibHbIX 3KOHOMUYECKUX CUTYyauuid, (GOpMyIMPOBKE PEKOMEH-
Aaunii No oNnTUManbHOMY MAaHNUPOBAHMIO N YNPaBeHNIO.

OCHOBHbIe 3aga4n y4e6HOW ANCUUNNHBI:

- U3yYeHMe pas/IMyHbIX TUMOB 3KOHOMWYECKMX 334a4 M MeTOLOB WX peLleHus;

- 00y4eHVe peLLeHN0 3KOHOMMYECKUX 3aa4 Ha IBM;

- npuobpeTeHne HaBbIKOB MOAENMPOBaHNA KOHKPETHbLIX 3KOHOMUYECKNX 3aau;

- MpuobpeTeHMe HaBbIKOB MCMO/Ib30BaHUA pe3y/ibTaToB A/ BbipaboTKM M 060cC-
HOBaHMS yNpaBneHYEeCKMUX PeLLEHNA.

B TeyeHune cemecTpa g5 CTYAEHTOB YATAIOTCA NIEKUMM U MPOBOAATCA Mpak-
TUYeCKMe 3aHATUSA, a TaKXKe n1abopaTopHble 3aHATUA B KOMMbIOTEPHOM Knacce. [ns
AHEBHOW (opMmbl MONy4YeHUs 06pa3oBaHMA yyebHasi mporpaMma paccymMTaHa Ha
108 yacoB: Bcero 4yacoB ayauMTOpPHbIX 48, B TOM 4ncne 28 NeKuMoHHbIX Yacos, 12
4acoB 1abopaTopPHbIX 3aHATUIA, 8 YACOB NPAKTUYECKUX 3aHSATUNA.

[ns 3a04HO (HOpMbI MoNydeHNs obpa3oBaHKA: BCErO YaCOB ayAUTOPHbIX 12,
B TOM 4mcfe 6 NEKUMOHHbIX 4acoB, 4 yaca NabopaTopHbIX 3aHATMI, 2 Yaca npak-
TUYECKNX 3aHATUNA.

3aKNtoUNTeNIbHbIM 3TarnoM M3y4YeHust y4ebHOW AUCUUNANHBI AN CTYAEHTOB
AB/IAETCHA 3K3aMEH.

B pesynbTaTe M3yyeHUst y4ebHOW ANCUUNINHBI CTYAEHTbI AO/MKHbI
3HaTb: KnaccMuKaumm 3KOHOMETPUYECKUX WM 3KOHOMMKO-MaTeMaTU4ecKuUxX 3a-
[lay; MeToAbl peLleHns 3adad NporHo3MpoBaHUA B PErPECCMOHHOM aHan3e U aHa-
n3e ANHAMUYECKMX PALOB; METOAbl pelleHus 3afady ¢ MaTpUYHbIMK U CTaTUCTU-
YECKUMU Urpamn; MeTOAbl BbIYMCNEHNS Pa3/IMYHbLIX MOKa3aTesieil MeXXoTpac/ieBoro
GanaHca; MeTofbl pacyeTa rnokasatenien aPPeKTUBHOCTN PaboTbl CUCTEM MacCOBO-
ro 06¢cny>XnMBaHUS; MeTOAbl PELLEeHMs 3a4a4y Mo yrnpasieHno 3anacamu.

YMeTb. C03[aBaTb MaTeMaTUYecKne MOAenn Ans 3KOHOMEeTPUYECKMX U IKOHOMU-
KO-mMaTemaTUYeCKMX 3afay pasHbIX K/1acCoB M WUCMOMb30BaTb COOTBETCTBYHOLLNE
MeToAbl ANA WX peLleHus.

MMeTb HaBblKW:  PeLUeHNA 3KOHOMETPUYECKUX N 3KOHOMWUKO-MATEMATUUECKUX
3afja4 C MCMosb30BaHNMEM BbIYMCNUTENbHBLIX BO3MOXHOCTEN MaKeTOB MPUKIaAHbIX
nporpaMm; nNpPUMeHeHUa MEeTOA0B ONTUMM3ALMN NPU PELLEHNM NPUKNAAHBIX 3a4a4
N MOAeNNpPOBaHUN; NCMOb30BaTb pe3yfibTaTbl AN BbIPpabOTKM 1 060CHOBaHMA
ynpaBfieHYECKNX PELLEHWA.

CK-7. ¥MeTb nonb3oBaTbCA WMHHOPMAaLMOHHLIMU pecypcamu, aHannm3npo-
BaTb, OLeHMBaTb COOpPaHHbIE JaHHblE 1 aBTOMATM3MPOBATb pacyeTbl HA X OCHOBE

Mpy M3yYeHUN AaHHOWN Y4ebHOW AUCUMNAMHBLI CTYAEHTY noTpebyeTca 3Ha-
H/MEe OCHOB BbICLLE MaTeMaTuKWU, TEOPUM BEPOATHOCTEN, MaTeMaTUYECKOro npo-
rpPamMmMmnpoBaHNs, 3KOHOMUYECKON TEOPUN 1 MHPOPMaLMOHHBIX TEXHOOTUIA.
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COAEPXAHWE YYHEBHOI'O MATEPUATNA

BBefeHune

3HaKOMCTBO C MakeTamy npuknagHolx nporpamm Matlab, Wolfram Mathe-
matica, Mahcad. lNMporpammbl aBTOMaTM3aUUN 3KOHOMWUYECKOTO M (PMHAHCOBOTO
aHann3a.

Knaccngukaumm aKOHOMeTPUUYECKUX N 3KOHOMUKO-MATEMATUYECKUX MOfe-
neii. OCHOBHbIE NPUHLMMBI 3KOHOMMKO-MaTeMaTUYeCKOro MOAeIMPOBaHus.

Tema 1. ONTUMM3aLNOHHbIE 3a4a4u

3afiaun  NIMHENHOro nporpamMmupoBaHua. ®PyHkuma LinearProgramming.
TpaHcnopTHasa 3afadva. 3afjaya 0 HasHayeHUAX. 3agadyn HeMHEMHOro Nporpammum-
poBaHua. PyHKUun Minimize n Maximize.

Tema 2. PerpeccnmoHHble Mofenu

Mogenb napHoil IMHenHOW perpeccun. Mojeslb MHOXECTBEHHOI IMHENHON
perpeccun. Mogenu HenvHeiHow perpeccun. ®yHkumm LinearModelFit 1 Non-
LinearModelFit, ux atpubyTbl. J1ormT-mMofesib, ee OnucaHWe W MOCTPOeHNE.
®dyHKkumna LogitModelFit. MNpobuT-moaenb, ee onucaHue n NocTpoeHue. PyHKLMUSA
ProbitModelFit.

Tema 3. Mogenn BpeMeHHbIX pALOB

OCHOBHble MeTOAbl MCCNefoBaHUA BpPeMeHHbIX pAfoB. KOMMOHEHTbI Bpe-
MEHHOro psfa: TeHAEHLUMS, Ce30HHas, UMKMYecKas U cnydaiiHas KOMMOHEHTHI.
MartemaTnyeckmne Moaenn BpeMEHHbIX PAA0B (aaAUTMBHASA, MYNbTUMINKATUBHASR).
MeTofbl BbISIBNEHMA TeHAeHUUN. MeTodbl BbISIBNEHMA CE30HHbLIX KOonebaHui.
®dyHkumm TimeSeries, TimeSeriesModelFit. OcHoBHble TUNbI Mogenein: AR, MA,
ARMA, ARIMA, SAR, SARMA, SARIMA

Tema 4. banaHcoBble Mofenun

Cratnyeckas Mojenb MexoTpacnieBoro 6anaHca, ee npeacraB/ieHNe B Mart-
puyHOM BuAe. OCHOBHble (YHKUUK Ansa paboTbl ¢ Matpuuamu: MatrixForm,
Transpose, Inverse. Mogenb HelimaHa. Mogenb MeXayHapoAHOW TOprosan. Au-
HaMM4yeckas MOfeNb MeX0oTpac/ieBoro 6anaHca.

Tema 5. Mogenu cucteMm MaccoBoro o6cny>xmsaHus

Knaccngukaumm cuctem MaccoBoro o6cnyxueaHus. MopenvpoBaHue OT-
KPbITbIX U 3aMKHYTbIX CMO. OCHOBHble MNOKa3aTe/in: BEPOATHOCTU COCTOAHMIN
CMO, oTHOCUTeNbHAA 1 abCoNOTHAA MPOMYCKHasa CrOCOOHOCTb, BEPOATHOCTL 006-
CMY>XMBaHNA N BEPOATHOCTbL OTKasa B 06CnyXueaHuu. CpefHas O/MHA O4vepenu,
cpedHee BpeMsa HaxoxaeHusa B oyepean n 8 CMO.



Tema 6. Mofenun cuctem ynpaBsieHNA 3anacamu

Knaccuukaymm mogeneit ynpaeneHus 3anacamu. OAQHOMNPOAYKTOBblE CTa-
Tuyeckne mogenu. AunHamuyeckme mogenn. OAHOMNEPMOAHbIE MOLENN CO ClyYaid-
HbIM cnpocoM. MHOronpoAyKTOBble MOAENM C OrpaHuM4YeHMeM Ha naowanb, C
OrpaHNUYeHnem Ha BE/IMYMHY 0OOPOTHbLIX CPeACTB.

Tema 7. pacoBble MOaeNN

PacyeT KpMTMYECKOro BpeMeHM Ha ceTeBOM rpagumke. CeBofgHad Tabnuua
CPOKOB BbIMNOSIHEHNA paboT. ONTMMU3aUMA CETEeBOro rpauka no BpPemMeHu U Mo
CTOMMOCTMW.

OnTUMM3aLNOHHbIE 3afa4M Ha rpaax. HaxoxaeHue KpaTtyanwmx uenein ot
3aflaHHO BEPLUMHbI A0 BCEX OCTa/lbHbIX BepLUMH rpada. MocTpoeHne gepeBa Mu-
HMMa/IbHOTO Beca. 3ajaya 0 HaxoXXAeHUU MaKCUMasbHOro noToka B CeTU. 3ajaya
0 NOCTPOEHMM NOTOKA MUHUMaIbHOW CTOMMOCTMN.

Tema 8. Mogenn MHBECTULMOHHOIO aHanmnsa

LleHHble BymMarnm m ux XapakTepuUCTUKW: [OXOAHOCTb, OXMAaemasds LOXO0[A-
HOCTb, Bapuauus LOXOAHOCTW, KoBapuauus. Moptdens LeHHbIX 6ymar v ero xa-
pakTepucTnKn. IhdekTnBHbIE nopTdenn. Mogens Mapkosuua. KoapguuymeHT 3
LIeHHbIX 6ymar. [usepcudukaums noptgens.

[NCKOHTMPOBAHME [EeHeXHbIX NMOTOKOB MHBECTULMOHHOIO npoekTa. Yucras
TekyLlas CTOMMOCTb M BHYTPEHHAS [OXOLHOCTb MHBECTULMOHHOIO MpoekTa. B3a-
MMOCBA3b MNoKasaTtesnen 3PPEeKTUBHOCTM WMHBECTULMOHHOIO MpoeKTa. BnwusHue
MH(NALMN Ha [eHeXHble NMOTOKM npoekta. Mogenb onpefeneHns OnTUMAabHOro
nopTdens NHBECTULMOHHbLIX NPOEKTOB.
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