MaTtemaTnyeckoe U KOMNbLIOTEPHOE
MoaenupoBaHUe B 3KOHOMMKe, CTpaxoBaHUU
U ynpaBneHunun puckamm — 2025. Nporpamma

The 10th Workshop on Computer Modelling
and Data Analysis in Decision Making
(CMDM 2025). Agenda

Bepcus npoepammbi: 2.5

I'Iporpamma cocTaBJieHa N0 MOCKOBCKOMY BpeMeHUu

Online-nnatdopma: https://squlive.ktalk.ru/c1le3mdr4090b?pinCode=3481

20 Hos16ps1, yemeepe

Bpewms J[loknaguuk Has3saHune goknapa
X kopnyc CI'Y, aya. 511
09.00-09.15
Bpovs MOCKOBCKOS OTKpbITUE KOH(hepeHUUH
09.15-10.45 MNneHapHoe 3acepnaHue (Room 1, mogepatop: B. A. banalw)
[MporHo3npoBaHue coumanbHO-3KOHOMNYECKNX
09.15-09.45 Hesepos A. H. npoLieccoB NOCpPeacTBOM areHT-OpUeHTUPOBaHHbIX
Moaenen
CTunusoBaHHas areHTHast Mmogernb C
09.45-10.15 MeHukac I'. U. A06pPOBOMBHLIMN COEPEKEHMAMN N TEXHUYECKNM
nporpeccom
lMporHosnpoBaHne MHPNALUMOHHBIX OXUAAHUN
10.15-10.45 EscturHeesa A. I'. HacelieHMa Yyepes3 TeMmaTmdeckoe MmoaenmpoBsaHmne
oonbLlwMX gaHHbIX HoBocTen CMIU
10.45-11.00 Kodpe-6perik
11.00-12.00 .
Bpems MOCKOBCKOS MNneHapHoe 3acegaHne (Room 1, mogepatop: I". U. lNeHukac)
[onrocpoyHasa puckanbHas nonMTuka B Mogenm
11.00-11.20 Wynermn A. T. obLLero paBHOBeCUS: OLEHKA Ha POCCUMNCKNX
AaHHbIX
11.20-11.40 Banaw B. A, MopgennpoBaHue pacnpocTpaHeHust NHpopmMaumnm
Ha CeTHX C 3K30reHHbIM HOBOCTHbIM MOTOKOM
11.40-12.00 | Héma M. U1, CoTHukos [, B. | 1OYEMY (MDMbI MEHSIOT LEHbI: BKNIaA
OTpacreBoro n perMoHanbHOro KOMMNOHEHTOB
12.00-13.00 O6eaeHHbIN NnepepbIB



https://sgulive.ktalk.ru/c1e3mdr4o90b?pinCode=3481

IX kopnyc CI'Y, aya. 218

13.00-13.45 MacTtep-knacc komnaHum «Neoflex» Ha Temy «HenonHoTa v rpaHuubl JoBepuUs
Bpems mockosckoe | K MI-areHTam n nx npumeHeHne 8 POMDP». Cninkep — LWWartanos H. A.
13.45-14.00 Kodhe-bperik
X kopnyc CI'Y, aya. 511
14.00-15.00 . : .
Bpens MOCKORCKOS CMDM Workshop: Session A (Room 1, mogepartop: C. . Cugopos)
MprMepbl CNONBb30BaHNSA MUKPOIKOHOMUYECKUX U
14.00-14.20 dennH K. B. ME303KOHOMUYECKNX UHAMKATOPOB B
nccnegoBaHNsaX MakpO3IKOHOMUYECKNX U
HaZHaLUMOHarbHbIX MPOLIECCOB N ABNEHUN
14.20-14.40 danznues A. P. Mpouecceb AMDAY3MM MHpOpMaLMK Ha
ABYOONbHbIX rpadax
CepreeBa H. B., MpUBNMXEHHbIN MEeTOA aHann3a CUCTEMbI
14.40-15.00 TaHaHko U. E., MaccoBOro o6cny>XmBaHus ¢ HeopaMHapHbIM
CtaHkeBuny E. 1. BXOASALLMM NOTOKOM M rpynnoBbiM 06CnyXnBaHnem
14.00-15.15

BpemMs MOCKOBCKoOe

Cexkumnsa 1 (Room 2; mogepartop: A. A. dnpcosa)

MNMpeobpa3oBaHne 3K3eMNISIPOB AAHHbIX B
rpacpoBble CTPYKTYpbI AN NOBbILLEHUS KaYecTBa

Masos I'. A,
14.00-14.15 BbISIBIIEHUS MOLLEHHUYECTBA C MOMOLLbIO METO40B
Bopobbes U. A. »
MaLUWHHOIo 0By4YeHnsa B 3EKTPOHHOW KOMMepLNH,
©aHKOBCKOWM cdrepe 1M CTpaxoBaHUmM
[MporHo3npoBaHue BpeMeHHbIX PSAO0B C MOMOLLLIO
14.15-14.30 3ensies A. 3. PEKYPEHTHbBIX HENPOHHBIX CeTell
paxonbckas J1. B.,
WnnapuoHos C. A., TpuBnanbHas mogenb ANHAMUKMA YUCTIEHHOCTH
14.30-14.45
Axybosuy E. B., COTPYOHMKOB NpeanpuaTus
MaHTypos A. O.
PoawuoHosa J1. A., AHarnus naroBow CTPYKTYpbl NMONMCKOBbLIX 3arpoCoB
14.45-15.00 PoguoHos H. A., B 3aZla4ye NPOrHO3npoBaHWA POX4aeMOCTN Ha
KamaneHnguHosa C. C. ocHoBe GOOGLE TRENDS
15.00-15.15 Oprosa E. B. KOHLl,eI'ITyaJ'Ibell/I noaxon K NPoekTUpPOBaHUIO
LncpoBoro ABoNHUKA paboTHMKa NpeanpuaTus
15.00-15.15 Kodhe-bperik




X kopnyc CI'Y, aya. 511

15.15-16.00 CMDM Workshop: Session B (Room 1, mogepatop: B. A. banaw)
BpeMsa MOCKOBCKOe
CunuHckas A. A., MaTemaTtnyeckas moLenb npolecca aBakyaunu
15.15-15.30 Boromornos A. C., coumanbHbIX rPyrn U3 NOMeLLEHNN C HECKOSTbKUMN
KywHukos B. A. BbIXOo4amm
15.30-15.45 L{biratkos B. B. CpaBHeHWe 30H HeonpeaeneHHOCTN Ha
pasSIMYHbIX PbiHKaX
15.45-16.00 L{siratkosa E. M. O6HapyxeHne guHamukn rpada doHAOBOro
pblHka Poccun
16.00-16.30

BpemMs MOCKOBCKoOe

Cekumnsa 2 (Room 1; mogepatop: B. A. banalw)

O cBA3n nHgekca 61arococTosiHMSA B permoHax
LleHTpanbHoM Poccun ¢ kKoMnnekcomM nokasartenen

16.00-16.15 CrtenaHos B. C.
pasBUTUA MHPPACTPYKTYPbI, LMPOBU3aLINIO U
aemorpadcum
16.15-16.30 JTiokwinn N. A., MopgenupoBaHue TpaHCNOPTHOrO NOTOKa CETbIO
' ' Yysawos 3. 3. MacCcoBOro obcnyxvsaHus
16.30-16.45 MepepbiB
16.45-17.45 . }
SpeN MOCKOBCKOS Cekuusa 3 (Room 1; mogepatop: C. L. lynos)
Tumodeesa H. E MaTtemaTtnyeckas Mmoaenb BblYUCANTESTbHON
16.45-17.00 Tananko U, E v cUCTeMbI C NapannenbHon obpaboTkom
T MHopMauum
17.00-17.15 Buironumkosa . 10 Mogenb ynpaBneHus BU3HecoMm Ha npumepe
' ' A e duTHeca
17 15-17.30 Buironumkosa . 10 AnnpokcMMmaumnsa ANHaMUKM YPOBHS reMornobuHa B
' ' A B KpOBU C ucnonb3oBaHuem 3agayn . J1. YebbiwéeBa
AHann3 NpMMEHNMOCTM 0BPaTHOIrO NHTErpasnibHOro
17.30-17.45 Bacunbea A. B. MeToda Ans pacyeTa 3aMKHYTbIX CeTEN MacCoBOro
oBCcnyXMBaHUA ¢ ONTUMarbHBIMW NOTOKAMU
21 Hos6ps, namHuya
Bpems Hoknaguvk HasBaHuve goknaga
X kopnyc CI'Y, aya. 511
ngﬂ?g{;}gi& NMneHapHoe 3acegaHmne (Room 1, mogepatop: A. I'. EBcTUrHeesa)
09.00—09.30 Kywhmkos B. A MaTtemaTnyeckoe mogenupoBaHme npoLeccoB

(*)yHKLlI/IOHVIpOBaHI/Iﬂ CINOXXHbIX CUCTEM




NHosemues E. C.,
MamonToB [1. C.,

durHaHcoBas rPaMoOTHOCTb U o6pa|.ueH|/|;| B

09.30-09.50 Ocrposckast E. A., Cnyx06y no 3awmTe npas notpebutenen baHka

Poccun
Menukac I'. U.

MMynbc ayauTopun: MHOEKC BOBNEYEHHOCTU B

09.50-10.10 KpoTosa 0. U. AEHEXHO-KPEeaNUTHON NONNTUKE anKa Poccum ¢
MCnonb3oBaHMEM aHanuMsa aMoLMni U MaLMHHOIO
obyyeHus

10.10-10.30 Konganos M. A. Cratnctnyeckm 3Haunmble BbIBOObI B CETEBOM
aHanuae oHO0BbIX PbIHKOB

09.00-10.00

BpemMs MOCKOBCKOe

Cekumnsa 4 (Room 2; mogepatop: A. P. ®ainsnneB)

Ontummnsaums MeXPEermoHasibHOro HasHa4eHnAa n

09.00-09.15 Benunuko A. C.
noes3noK 3KCNepToB HA MepPONpUATULA
MogenupoBaHvne obpasoBaTeribHbIX MPOLECCOB B

09.15-09.30 Kono6osa A. E. KopnopaTuBHOM yHMBepcuTeTe KomnaHmm (13
yrnpaBrieHYeCKOW NPaKTUKn)

09.30-09.45 MoaropHbiii A. C. fStochas.tlc framework for macroeconomic scenario
orecasting

09.45-10.00 Xputina 10, . Knaccudmkauma coctosiHuin paBHOBECUSA B O4HOM
Moenu AenoBoro umkna

10.30-10.40 MepepbiB

10.40-12.20

BpemMs MOCKOBCKoOe

MNneHapHoe 3aceaaHune (Room 1, mogepatop: C. 1. Cugopos)

Msrkas knaccudgukaumnsa B MogenimpoBaHum

CwupoTtuH B. 1., y
10.40-11.00 Apxurosa M. IO, pernoHarnbHOW CTPYKTYpbl MO YPOBHIO pa3BUTUA
VKT
11.00-11.20 Kpamkos B. A. Mopgenun nepapxmyecknx BpeMeHHbIX pSagoB ans
NPOrHO3MPOBaHNA N OLIEHKN 3(peKkToB
Natbinos P. P Mcnonb3oBaHne oHNanH-g4aHHbIX 4N4
11.20-11.40 NoctonuTt E. A. koppekTnposkun UL, Ha adbpekTbl KadecTBa Ha
npumepe cMmapTdoHa
KansrvH B. A. O HeonpegeneHHoOCTU XapakTepucTuk
11.40-12.00 WHBECTULIMOHHbLIX NopTdenemn, NOCTPOEHHbIX Ha
®ponosa O. M. N
OCHOBE KnacTepHOro aHanusa 4oxo4HoCTen
AHanNUTUKO-YNCNEHHbIV METOA PeLLEeHNa KpaeBou
Benkuna T. A, 3ajayv B MOLENN WHBECTMPOBaHMUS KanuTtana npu
12.00-12.20
KypoukuH C. B. HanM4ynn He3aBMCMMOrO npoLiecca pucka ¢
ABYCTOPOHHUMM CKavyKkamm
11.00-12.00 MacTtep-knacc N'yceBon A. [1. Ha TeMy: «OT OQMHOYHOIO MHTENNEKTa K

BpemMs MOCKOBCKoOe

KOnnekTnBHoMy pasymy: ctpoum Multi-Agent Al» (Room 2)




12.20-13.20 O6eaeHHbIN NepepbiB
13.20-14.00 CMDM Workshop: Session C (Room 1, mogepatop: B. A. banaw)
BpeMsa MOCKOBCKOe
YcnoBus CyLLeCTBOBaHMSA UFPOBOro paBHOBECUS B
13.20-13.40 3sepes O. B, 3agade cynepxemXnpoBaHusa eBponenckoro
' ' Lenemex E. A
onuuoHa
raican A . | AP Aneecion Lerootpeosa
13.40-14.00 Kopres C. A., BbIMYKION OHpTMﬂMM3a NN C HETOYHbLIM OpPaKyJioM
Makcumoga A. 1O. y H paky
HyreBoro nopsiaka
XII kopnyc CI'Y, aya. 404
13.00-15.15 Cekumna 5 (Room 2, mogepartop: O. C. banaw)
BpeMsa MOCKOBCKOe
CTpaxoBaHue 3KONorm4yeCcKnx pUCKoB.
13.00-13.15 Kapycesa E. A., 3anueBa A. | akonorndeckue npobnemsl B Poccum B nepmoa
dopMNPOBaHNSA PBIHOYHBLIX OTHOLLIEHWIA
13.15-13.30 Mynosa A. P. KBaHTOBas aKOHOMUKa:peanum 1 NporHo3bl A5
doMHaHCOBOro cekTopa
M CKyCCTBEHHbIN MHTENNEKT B OUHAHCOBOM
13.30-13.45 LWntt U. B., Bacuna [. K. CTpaxoBaHUW: TpaHCcopMaLnsa pUCKOB U
BO3MOXHOCTEN
CmupHoB A. B., "ocypapcTBeHHOe (brHaHCMpOBaHWeE Kak hakTop
13.45-14.00
TypkuH A. A. yncneHHoctn cybbvektoB MCI1
OceTpos [1. B., [Mcuxonorna hnHaAHCOB: 3MOLMOHArbHbLIN ddakTop
14.00-14.15
Kopatok C. A. B MHBECTULINSAX
TkayeBa M. H., durHaHcoBblEe NMpamMMabl Kak coumanbHo-
14.15-14.30 < y
AnguHoBa A. B. 9KOHOMMYECKNN DEHOMEH 3MOXU Lndposmsaumm
MaprapsiH K., BrnivsiHne NpoueHTHbIX CTaBOK Ha
14.30-14.45
AxoHTOB H. noTpebunTenbcKoe NoBeAEeHNE U KpeanToBaHne
MaTbiumha K. C.. [MporHosupoBaHue 1 NpeoTBpaLLeHne TEKyHeCTH
14.45-15.00 KIHYEBbIX COTPYOHUKOB C MOMOLLILIO METO40B
Kyopsisuesa K. E.
MaLUMHHOro oby4eHus
Pucku pasBuTusi TEHEBOIO CEKTOPA 9KOHOMMUKM
15.00-15.15 CmupHoB A. B. Poccuinckon ®egepaunmn Bcneactame pocra
NHNALUK
14.00-14.15 MepepbiB
14.15-15.30

BpemMs MOCKOBCKOe

Cekumna 6 (Room 1; mogepartop: A. B. MenbHMYyK)

14.15-14.30

KonHoBa E. [1.

AHanun3 cBA3n bnukanwero coumanbHOro
OKPY>XEHUS XKEHLLUUHbI U PpOXXOAaEeEMOCTH




domunbix . C.,

OnpegeneHne noatankMBaroLWmMX BO3OENCTBUIN

14.30-14.45 KywHukos B. A., npw ynpaeneHnn podoTnanpoBaHHbIMU
Boromornos A. C. TEXHOSTOrMYEeCKMMIN KOMIMIeKcaMn OyroBon CBapKu
NHTennekTyanbHbI BbIOOP METOAOB aHanumaa
14.45-15.00 Eony6e|3 8.1, PbIHKa LeHHbIX Bymar Ha ocHoBe 60nbLUMX
espykos A. U. -
A3bIKOBbIX MoAeren
BbisiBrieHne cteneHun koppensaumm
15.00-15.15 Kywkunpuna A. 1. KOHKYPEHTOCMOCOBHOCTN 1 YPOBHS LMKPOBOWA
TpaHcdopMaunn B 6aHKoBCKOW chepe
BoitTenkos B. A.. BrvsHue kpusnuca 2(122—2023 rogoB Ha CTpvyKTy.py
15.15-15.30 noTpebneHnsa pOCCUNCKMUX AOMALLHUX XO3SIACTB:
Jemnposa O. A.
aHanu3 cybbekTUBHbIX OLEHOK Bnarononyyms.
IX kopnyc CI'Y, aya. 203
14.15-16.15

BpemMs MOCKOBCKOe

Cekuusa 7 (mogepaTtop: E. A. Kopo6og)

TeHaeHUMn hopMmnpoBaHNA (PUHAHCOBOIO

14.15-14.30 XKagan W. 3. NPOrHO3NpPOBaHNA B YCITOBUAX Pa3BUTUS
TEXHONOornm
OueHka BNUAHNS perMoHarnbHOro HepaBeHcTBa no
aoxogam Ha paboTy TPaHCMUCCUOHHOTO
14.30-14.45 3BepeBa B. A. MeXaHu3Ma OeHEXHO-KPeaAUTHOW NONMTUKK BaHka
Poccum ¢ y4eTom NpoCcTpaHCTBEHHbIX 3hPeKTOB 1
BHELUHWNX LLOKOB
06 ahdheKTUBHOCTM IKOHOMETPUYECKOIO
14.45-15.00 KoHueBas H. B. NPOrHo3npoBaHna gemorpagunyeckmx npoLeccos B
Poccun
[MporHo3npoBaHmne cobbiTUIN C NOMOLLIbHO
15.00-15.15 Kopab6nes HO. A. BOCCTaHOBMNEHMS MEXaHM3MOB X 06pa3oBaHus,
9BEHTOMETpPUKA.
AHTMKPU3UCHbIE CTpaTerMn n undgposas
15.15-15.30 Mnewxkos A. . TpaHcopMauus B chepe geTensnimHra: Bbi3oBbl U
BO3MOXXHOCTN MMMOPTO3aMeLLEeHNS
Mcnonb3oBaHne MeTo40B MaLUMHHOIO 00y4YeHus n
15.30-15.45 MwupoHkuHa 0. H., Knaccuyeckux CTaTuCTUYECKMX MeToaoB Anis
' ' Tumocpees [. U. NOCTPOEHNS CKOPUHIOBOW Mogenu B
aBTOCTpaxoBaHWUn
Cemeptuna 10. B., OKOHOMMYECKast CyLLHOCTb MHHOBALUIN Ha PbIHKE
15.45-16.00 | Oyaapes C. ., y
LeHHbIX 6ymar
ApedbeB 1. .
MogenupoBaHue CrOXHbIX CETEN KITMEHTOB B
16.00-16.15 | CbipkuH A. C. cchepe ycnyr




IX kopnyc CI'Y, aya. 322

14.15-16.15 .
S ERTIOCROBoRoE Cekuusa 8 (mogepatop: M. I. Nnewakos.)
Puckn mexaHmamoB perynsiTMBHOro
14.15-14.30 Makcumos B. A. LenenonaraHns B 3KOHOMUYECKON MOSINTUKE
Poccun B 2024-2025 rr
14.30-14.45 Kopo6os A. A. Puck J'IVIKBI/I/J,HOCT.VI WHBECTMLMI Ha TOBApPHO-
CbIPb€BOM PbIHKE: UICTOYHWUKN, MPUYUHBI, YCIOBUSA
Manbin B. B., Manein 1. B., | O6wue noaxogbl K npobrneme Konm4yeCcTBEHHON
14.45-15.00
LLlenokos B. C. OLEHKN NTOrMCTUYECKNX PUCKOB
15.00-15.15 KopoTkoeckasi E. B. Puckn pasBuTrsi 3KOHOMUKM 3aMKHYTOrO LiMKMa B
Poccumn
Konuetko O, E.. AnddepeHUnpoBaHHbI NOAX04 B UNOTEYHOM
15.15-15.30 KpeauToBaHUN KakK NHCTPYMEHT pa3BUTUSA
Konuenko []. O. -
pernoHanbHOM 3KOHOMMKM
dopmmnpoBaHme MHBECTULMOHHOW NPOrpaMmmbl
15.30-15.45 Kawwupuesa A. T. 3onoTtogo6biBatOLLErO NPEANPUATUS B YCNOBUAX
OorpaHuyeHui
CemepHuHa HO. B., Cneuundmyeckme ocobeHHOCTN UCNONb30BaHUSA
15.45-16.00 MaceyHuk E. H., WHBECTULMOHHBIX CTpaTErnmin Ha POCCUNCKOM
Apyuyk M. M. obnurayMoOHHOM pbIHKe
16.00-16.15 Konosanosa T. . CTpaHoBOW PUCK U €r0 COBPEMEHHbIE
XapakTepUCTUKM
22 Hos1bpsi, cybboma
Bpems Hoknagyuk HasBaHve goknapga
IX kopnyc CI'Y, aya. 322
09.00-11.30

BpemMs MOCKOBCKOe

Cexkuusa 9 (mogepatop: C. 1. Cugopos)

09.00-09.15

Bnacosa E. K.

OnTUMM3aumsa KPeaUTHOrO CKOPUHra ¢
NCMonb30BaHMEM npoueaypbl GUHHMHIa

09.15-09.30

KannuvH K. O.

I'IpOBe,u,eHme aHanmaa no otyetam o
KoprnopaTnBHOM 340pPOBbE B KOJINMIEKTUBE HA
OCHOB€E MHOIoKpaTHOro aHarnmaa cBA3en mMexay
COTpyAHUKaMu

09.30-09.45

BorosBneHckun B. .

HaxoxaeHne MHOXecTBa 4acTo BCTpe4daloLmnxcd
Ha60pOB 3NeMeHTOB Ha OCHOBE MaTpuLbl
CMEXHOCTU

09.45-10.00

MexoHoB A. [1.

PeweHne 3agad onTMMmnsaumm MHBECTULIMOHHOIO
noptdens




10.00-10.15 LLeByeHko A. .

MeToab!l paHXMPOBaHUSA ANIEMEHTOB CIOXHbIX
ceTen 1 Nx NPUNOXeHna

10.15-10.30 Pyctamos 1. P. BanecoBckne cetTy B MalMHHOM 00y4eHnn

10.30-10.45 Baxapes C. H.

AHanus BNnaHNA OT3bIBOB 3puUTENen Ha
KoMMep4ecKkumn ycnex ounsibMoB

npOFHOSVIpOBaHVIe LUeH Ha 3NeKTpn4ecTBo U

10.45-11.00 BoponuH ©. B. aHanus NocTpoeHust MPOrHO30B Pa3sfIMYHbIMK

MeToaamMu

[MpoekTupoBaHue n aHanna HempoceTn ans

11.00-11.15 Cy660TkuH A. A. NMHENHON perpeccum ¢ UCNosfib30BaHNEM nakeTa

Keras B 3aaa4ax npeackasaHus LieH

WcecneposaHue adhdpekTa cynep-nonynsapHoOCTu B

11.15-11.30 LLa6aHosa A. A. MYy3blKarbHON UHAYCTPUM HA OCHOBE AaHHbIX

Spotify

KOoHTaKTbI opraHnM3aumnoHHOINro KOMmMTEeTa

MouToBLIN agpec:

TenedoH:
dakc:
An. noyra:
Canr:

Caunt KkoHdepeHunu:

410012, r. CapaTos, yn. ActpaxaHckas, 83
Cry, IX kopnyc, MexaHnko-matemaTtnyeckmn pakynoTeT, ayq. 322

(+7 8452) 21-06-84
(+7 8452) 26-15-54
Risklnstitute@squ.ru

https://www.squ.ru/struktura/risks

http://risk.squ.ru/
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