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AHHoTauuma. B paboTe NpoBoLMTCA CPaBHUTENbHbIN aHasIM3 NOAX0A0B K MOAEUPOBaHMIO
npoueccoB ¢OHOOBOro pblHKA C TOYKWM 3pPeHWUA MEPCreKTUBbl UX MPUMEHeHUA
B 06pa30BaTesibHbIX M NPaKTUYECKUX LieNAX. PaccMoTpeHWe BKIIOYaNo Takne MeTodbl, Kak
KOMMOHEHTHbIV aHaNMn3 BpeMeHHbIX pAAoB, ppaKTanbHOe MofennpoBaHme U MoAeIMpoBaHue
C noMolublo p-aguveckor MaTeMaTuku. MpoBefdeHHoe UccliefoBaHMe 6a3npoBanoch
Ha MaccuBax JaHHbIX 0 AMHaMUKe nHgekca MMBB. 3Tanbl npoBegeHHOM paboThl oTpaaloT
BO3MOMXHYI0 JIOTUKY U3YYEHUA pacCMOTPEHHbIX METOJ0B Ha NnpeaMeT UX BKIKYEHUA
B paboyve nporpaMmbl COOTBETCTBYHOLLMX OUCLMUNMH B paMKax y4yebHoro npouecca,
a TaKMe UCrnosib30BaHNe JaHHOW METOOMKN aHaNIMTUKaMK B MPaKTUYECKOM OeATeNIbHOCTMU.
B KayecTBe nepBoW M3 3afa4 pacCMOTPeHa 3a4a4a AeTaslbHOro KOMMOHEHTHOIO aHanu3a
BPEMEHHOI0 pAAa, peLleHre KOTOPOW MNO03BOJIAET BbIABUTb OCHOBHYIO TEHAEHLMIO Pa3BUTUA
B B e KBaApaTUYHOM GyHKLMU (B SAHHOM ClyYae nepuog CoCTaBm 6 YPOBHEN) U LIUKITUYHYIO
COCTaBJAOLLYI0, ONUCHIBAIOLLYI0 KoflebaHWA MUPOBOM 3KOHOMUKMK (B JaHHOM cly4vae nepuon
cocTtaBun 55 ypoeHei). [lanee Ha ocHoBe ¢paKTanbHOM TeOpMM, OCHOBAHHOM Ha caMonoo6mm
pasBUTMA 3KOHOMUYECKOro npouecca, bbl10 NpoBeeHO MOAeNMpoBaHWe, KoTopoe
MO3BOJIUIIO BbIABUTb 3proAnMYHOCTb AMHaMMYecKoro paga nigekca MMBE c yctonumBbim
B/IMAHMEM TONBKO NocnedHux 24 ypoBHew. [ocnegHAA n3 3afay cocToANa B p-agu4eckom
Mo[eniMpoBaHUM NaTTePHOB BpeMeHHoro pAaa. Ee pelleHne no3sonsaeT 06HapyHUTb 3ddeKT
B BMe YMeHbLUEHMA BeSIMYMHBI OLUMOKM MOOeNnpoBaHusA, B JaHHOM c/lyvae 3Ta BesIMYMHa
oKasanacb paBHon 6,8%. lNprBedeH NporHo3 AMHaMuKkm Kypca MMBB Ha 4veTbipe ypoBHA,
npeAcTaB/IEHHbIN B TPEX CLLeHapUAX: ONTUMUCTUYHOM, PeaSIMCTUYHOM U MECCUMUCTUYHOM.
lpoBepeH aHanM3 NPMMEHUMOCTU PACCMOTPEHHbLIX METOL0B OJ1A MOJIyYeHUA KPaTHO-,
cpefHe- U [oNroCpOYHbIX MPOrHO30B, AaHbl OLLEHKM TPYL0EMKOCTU METOL0B M NoTpebHoCTen
B crieLmasbHbIX cpeacTBax NporpaMMHON NoaLePHKM.

KnioueBbie cs10Ba: GoH/I0BbIN PbIHOK, aHANN3 BPEMEHHbIX PAAOB, dpaKTanbl, p-aAnyeckoe MOAEMPOBaHHE,
06pa30BaTesibHble MPOrpamMMmbl
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Abstract. In this paper, the authors conduct a comparative analysis of instrumental
methods used in modeling stochastic processes, namely, component analysis of time series,
fractal modeling and modeling using p-adic mathematics. As an object of study, the authors
chose the dynamics of the MICEX index. At the first step of the work, the authors carry out
a detailed component analysis of the time series, which made it possible to identify the main
development trend in the form of a quadratic function; periodic fluctuations with a period
of six levels and a cyclical component describing fluctuations in the world economy with
a period of fifty-five levels. At the second step of the work, the authors simulate the dynamics
of the MICEX index using a fractal theory based on the self-similarity of the development of
the economic process, which showed the ergodicity of the series under study with a stable
influence of only the last twenty-four levels. The third step of the work was the p-adic
modeling of the patterns existing in the series under study, which allowed the authors to
reduce the model error to 6.8%. As a result of the work, a forecast of the dynamics of the
MICEX exchange rate at four levels is presented, presented in three scenarios: optimistic,
realistic and pessimistic. As conclusions of the work, an analysis was made of the possibility of
using the considered methods for multiple, medium and long-term forecasts; the complexity
of the methods and the need to use special software products are evaluated.
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BBepneHue

CCIIEIOBAHUE U TIOCTPOEHNE MOAEIH JItO-

00r0 M3y4aeMoro 00bEeKTa I SIBJICHHS 3a-

BHUCHT B IIEPBYIO OYEPE/Ib OT IOCTUTHYTOTO
YPOBHS TOHUMaHUS €T0 BHYTPEHHETO YCTPONHCTBA
1 3aKOHOMEPHOCTEH (PyHKIIMOHUPOBaHUS. B Tex
ClTy4asix, KOIza 110 TeM WJIM HHBIM IIPHYMHAM HC-
clIeloBaTellb He 00JaiaeT JOCTaTOYHBIMU 3Ha-
HUSIMU WM OTPAHUYEH B CBOMX BO3MOMKHOCTSAX
MOJTy4eHHsT MHPOPMALUK O MPOTEKAIOLIUX TPO-
[eccax Ha JJOCTATOYHOM ISl peraeMoi 3ajjaduu
YPOBHE JI€TaJIN3alliy, OH BBIHYXKACH HCIIONb30-
BaTh IPeCTaBICHUE N3Yy4aeMOr0 O0BEKTa B BUJIC
MOJIETIH, TOCTPOEHHON Ha OCHOBE BHEIIHUX IPO-
siereHuil. K yka3aHHOH KaTeropuu ciietyeT oTHe-

CTH (POHIOBBIH PHIHOK, BRIOPAHHBINH 00BEKTOM HC-
CJIeIOBaHUsI B HACTOSIIEH paboTe M B HACTOSIIIEE
BpeMsi BOCIIPUHAMAEMbIii OCHOBHON Maccoi ero
YUYaCTHHUKOB KaK «UepHBIN sk, J{iis perenust
CBA3AHHBIX C HUM HpaKTI/I‘ICCKI/IX 3aJa4, B 4acT-
HOCTH 3aJ1a4 COCTABJICHHSI [TPOTHO30B, IPUMEHSI-
FOTCS CTAaTUCTHICCKUE MOJIEITH, Oa3upyIONTHECs
Ha HAKOIUIEHHBIX JAaHHBIX HAOIIONEHH 3a IIOBE-
JICHUEM TEeX WJIM WHBIX IOKa3aresiel Ha orpese-
JICHHBIX BpCMCHHI)IX I/IHTepBaJ'IaX.

Ceiiuac aHAJIMTHKAMH M ITPAKTHKAMHU (OHJI0-
BOT'O pBIHKa JUJIA pemeHmI CBSI3BAHHBIX C UX JICsI-
TEeTHLHOCTHIO 33139 MIPUMEHSICTCS PSI MOJEIICH,
MOCTPOSHHBIX Ha aHAJIM3€ BPEMEHHBIX psisioB. M3y-
YEHHE OCHOBHBIX BOBMOKHOCTEH U 0COOEHHOCTEH
MOJIeJiell BKJIIOYAETCS B MPOTPAMMbl BY30B,

B npenonaBaTeanKMﬁ nopT¢enb »> IKOHOMMKO-MaTeMaTU4yeckue Moaenu

[133]



