oY BIO IOHENKWW HALIIMOHAJIBHBIA YHUBEPCUTET»

®AKYJBTET MATEMATUKH U MHOOPMAIIMOHHBIX TEXHOJIOTUH

Kadeznpa teopun BeposiTHOCTEH 1 MaTeMaTHYeCcKOil CTAaTHCTHKH

YTBEP/KJIAIO:
10 HAYYHO-METOAHYECKO

PABOYASI IPOTPAMMA YYEBHOM JJMCHUTIJIMHBI

«METOABbI MPOI'HO3UPOBAHUSA S) KOHOMUWYECKHUX
PsI/10B»

01.04.02 INpuknaaHas MaTeMaTHKa 1
Hanpasienue noarotoBku:

uH(pOpMaTHKa
Marucrepckas mporpaMma: AKTyapHas MaTemMaTuka
ObpasoBarenbHas nporpamMma: aKajieMH4ecKast MarucTparypa
Kpanuduxaums: MarucTp
Popma obyuenms: 04HAs, OYHO-3A09HAS, 320 HASI

HYAHOC NOAHCPKHYTH

Jloneux 2020



YTBEPK/IAKO:

[Tporpamma yueGnoit aucuunanusl «MeToas! NMPOrHO3HPOBAHUA IKOHOMHUYECKHUX PAIOBY
cocTapieHa Ha ocHoBanun @ezepaibHOro rocyaapeTseHHoro 06pasoBaTeNbHOTO CTaHIapTa
seiciiero obpasosanns (OI'OC BO) Hanpasnenus nOAroToBKH
01.04.02 Tlpuxnaanas MaremaTuka ¥ WHpOpMaTHKa, YTBEPXKIACHHOrO npukazom Munmucrepcrsa
obpazoBanus 1 Hayku Poccniickoit @eaepanun ot «28» asrycra 2015 r, Ne 911,

[Mopsaka opranusammn  yueOHOro mponecca B 0o0pa3oBaTelbHBLIX OpPraHH3alMAX BbICLIEro
npodeccHonansroro obpazoeauns Jloneukoit Haponnoii PecnyGnukn, yrsepiaeHHOro npHkasom
Munucrepersa obpazosanus u Hayku JIHP Ne 1171 ot «10» nosabps 2017 r.;

yuebHOTo riana u ocHoBHOI obpazosarensHoil nporpammel Maremarnyeckoe obpasopaunue,
nanpasaenus noarorosku 01.04.02 INpukiagnas mateMaTHKka U HHpOpMaTHKa, pa3paboTaHHBIX B
'OV BI1O «Jloneuxuit HauuoHanbublii yHHBEPCHTETY,

Pazpaborunk:
Jouenr kadeaps TBUMC

ﬂ{ N1 Hlypko

[Tporpamma yueOHO# AHCUHILIMHBL YTBEpXIeHa Ha 3acenanun Kadeapst TBUMC,

[Tporokon Ne 14 ot «2» anpens 2020 r. -
3am.zaseaytouero kadeapoit TBUMC /5‘7/ M.JL. lypko
7

[Tporpamma  yweOnolt  aucummumubt  onobpena  yueOHO-METONHYECKOH  KOMHCCHEH
(hakynbTeTa MaTeMaTHKH H HHOOPMALIHOHHBIX TEXHONOIHif
ITporokon Ne 8 ot «15» anpena 2020 r.

Ipencenarens yueGHO-MeTOIHYECKOH 7B
KOMHCCHH (pakysibTeTa JLH. Censkosa
P L




1. OBJACTH MIPUMEHEHHWS 1 MECTO JUCIUAILIMHLI B YYEBHOM
MMPOLIECCE

Kypc «Mertonpl NpOrHO3UPOBAHMS HKOHOMUYECKUX PSAIOBY» SABIACTCA AUCLUIUIMHON
BapuaTuBHOW yactu bioka 1 «/lucuurinnsl (Moaynu)» 1o HampasiieHuto nojarotoBku 01.04.02
[Tpuknagnas MmareMaTHKa 1 HHPOPMATHKa (MarucTepckas mporpaMMa: akTyapHasi MaTeMaTHKa).

JlucuuiuinHa peanu3yercst Ha (aKyJbTeTe MaTeMaTHKH U MH(QOPMAIMOHHBIX TEXHOJIOTHI
I'OY BIIO «/loHeukuii HaMOHAJIBHBIM YHHBEPCHUTET» Ka(enpoil TEOPHH BEpPOSTHOCTEH U
MaTE€MaTHYE€CKOU CTATUCTHUKHU.

CopepxaHue TUCHUIUINHBI SBIISETCS JIOTMUYECKUM IPOJODKEHUEM COJIEPKaHUS JUCIUILINH:

- Teopust BEPOATHOCTEN U MaTEMaTUYECKasl CTaTUCTHKA,

- Teopus cirydallHBIX IPOLIECCOB,

- DKOHOMETpHUKa

[lonydeHHbple 3HaHUA HCIOIB3YKOTCA CTYACHTAMHM BO BpPEMS BBINOJHEHHS HAay4dHO-
HCCIIEI0BATENIbCKONW padOThI MPU HAIMCAaHUKM MarkucTEPCKOM TuccepTanum. .

2. CTPYKTYPA JMCHUIIJIMHBI

Xapakmepucmuka yueoHou OUCyUnIuHb

01.04.02 ITpuknagHas MmaTeMaTuKa

HanpaBnenune noaroToBku
1 uHhopMaTuKa

Marucrepckast mporpaMmma aKTyapHas MaTeMaTHKa
OO6pazoBarenpHas mporpaMmma aKaJleMUIecKas MarucTparypa
Keanudukarus MarucTp
KonndecTBo copepkaTenbHbIX MOTYJIEH 1

JucrunnuHa 6a30B0o# / BApHATUBHOM YacTH

9 JTMCIUTUTMHA BAPUATHBHOM YacTh
00pazoBaTeIbHON MTPOrPAMMBI

®opwmel koHTpoJIst (MK, sk3ameH, 3a4eT) 1 MOyTbHBIN KOHTPOJIb, 1 3a4eT
Mokasarem ouHas ¢popma 3ao4yHas popma
00y4eHUs 00y4eHUs
KonnuecTBo 3a4eTHBIX eAMHUIL (KPEAUTOB) 2
T'ox moaroroBku 2
Cemectp 3
KonnuecTBo yacoB 72
- JIEKIIHOHHBIX 18
- MPAKTHYECKUX, CEMUHAPCKUX
- JJa0OPATOPHBIX 18
- CaMOCTOSATEIHLHON PabOThHI 36
B T.Y. HHJMBUIyaJIbHOE 331aHUE
HenenbHOE KOJTUYECTBO YacoB,
B T.4. ayTUTOPHBIX

3. OIMMCAHHUE JUCIUIIJINHbI

Ileau m 3aga4un

Ilens — QopmupoBaHUE y CTYAEHTOB LEJIOCTHOTO TMPEJCTABICHUS O MPOTHO3WPOBAHUU
BPEMEHHBIX pAJIOB C IOMOIIbIO COBPEMEHHOW BBIYMCIUTEIBHON TEXHUKHM U COBPEMEHHBIX
YHUCJIEHHBIX METOIOB.

3adauu OucyunauHwl: ONPENEIECHUE SPKOHOMHUYECKON CYIIHOCTH COBPEMEHHBIX METOJIOB

CTaTUCTHYECCKOTO aHalu3a BPEMCHHBIX pPIA0B; HM3YYCHUC 0COOCHHOCTEH (I)yHKI_[I/IOHI/IpOBaHI/ISI




4

OMpP)KEBBIX U BHEOWPIKEBBIX PHIHKOB, CHEUU(UKU OpPraHU3aIl[Mi TOPrOBIM Ha CPOYHBIX OMpIKax;
npuoOpeTeHne HaBBIKOB MOJCIUPOBAHMS (DMHAHCOBBIX MOTOKOB JJIsI MCCIICAOBAHUS AKTyapHBIX
MOJIEJIECH.

TpedoBanus K _pe3yJbTaTaM O0CBOEHHS JUCHUILIMHBI. [Iporiecc n3ydeHus: MUCIUILIAHBI
HamnpaBJIeH Ha (OPMUPOBAHUE DIIEMEHTOB CIICAYIOMUX KoMneTeHnud B cootBeTcTBun ¢ ®I'OC BO
P® no nanpasnenuro moarorosku 01.04.02 Ipuxnagnas MatemaTtuka U ”HGOPMATHKA U OCHOBHOU
00pa30BaTeIbHOM TpOrpaMMbl BEICIIETO0 00pa3zoBaHusi HampaBieHuss noarotoBku 01.04.02
[Ipuknannas maTemaTtuka U nH(opMaTrKa (Marucrepckas mporpamma: akTyapHasi MaTeMaTHKa):

a) oowexynomypuuix (OK):

— CIIOCOOHOCTH K a0CTPAKTHOMY MBIIUICHUIO, aHanu3y, cuate3y (OK-1);

— TOTOBHOCTb K CaMOpa3BUTHUIO, CAMOpPEAJU3alUH, MCIOIb30BAHUIO TBOPYECKOTO
noteniuana (OK-3)

0) oowenpogpeccuonanvnuvix (OIIK):

— TOTOBHOCTh K KOMMYHHKAalliM B YCTHOM W THCBMEHHOW (opmax Ha
rocyfaapcTseHHOM s3blke Poccuiickont denepanuy M MHOCTPAHHOM SI3BIKE JUIS PELICHUS 3ajad
npodeccroHanbHoit nesrenpHocTr (OITK-1);

— CIIOCOOHOCTh CaMOCTOSITENIbHO MpPHOOpeTaTh ¢ TMOMOIIBIO HMH(OPMALMOHHBIX
TEXHOJIOTUH M UCTIOJIb30BaTh B MPAKTUYECKOM 1€ATEIbHOCTH HOBbIE 3HAHUS M YMEHHS, B TOM YHCIIE
B HOBBIX 00JIaCTSIX 3HAHHM, HEMTOCPEICTBEHHO HE CBA3AHHBIX CO c(hpepoil eSATENbHOCTH, PACIIUPATh
1 yrayounsaTs cBoe HayaHoe MupoBo33perue (OITK-3);

8) npogpeccuonanvnvix (I1K):

HAYYHO-MCCJIeI0BaTe/IbCKAS 1eSITeIbHOCTh:

— CIIOCOOHOCTh MPOBOJUTH HAay4YHBIE HCCIIEOBAaHMSA U IOJIydaTh HOBBIE Hay4yHbIE U
MPUKIIAJIHBIC PE3YIbTAaThl CAMOCTOSTENILHO M B COCTaBe HayyHOTO KoyutektuBa (I1K-1);

— CIOCOOHOCTh pa3padaThiBaTh U aHAJTU3UPOBATH KOHIIENITyaJdbHbIE M TEOPETUUYECKHE
MOJIEJIH PelaeMbIX HaydHbIX pobirem u 3amay (ITK-2).

NPOEKTHAS W MPOU3BOJACTBEHHO-TEXHOJIOTHYEeCKasl 1eATeJIbHOCTD:

— CIIOCOOHOCTH pa3pabaThiBaTh U MPUMEHSITh MaTeMaTHYECKHE METO/bl, CHCTEMHOE U
MPUKIAJHOE TMPOrpaMMHOE obecrieyeHne JUId pelleHus 3ajJjad HaydyHOW U IMPOEKTHO-
TexHosiornyeckoi aesrenpHoctH (ITK-3);

— CIIOCOOHOCTh pa3pabaThiBaTh U aHAJIU3UPOBATH KOHIIENITyalbHbIE U TEOPETUYECKUE
MOJIENIM pellaeMblX 3aJad MPOEKTHOW M TMPOU3BOJICTBEHHO-TEXHOJOTUYECKOW JesITebHOCTH
(ITK-4);

OPraHu3alOHHO-YNIPaBJIeHYeCKAs 1esITeIbHOCTh:

— CIIOCOOHOCTH YIPaBJIATh MPOESKTaMHU, IIJIAHUPOBATh HAYYHO-UCCIIEIOBATENBCKYIO
JeATeIbHOCTD, aHAIM3UPOBATh PUCKH, YIPABIATH KoMaH 1o nmpoekTa (ITK-5);

— CIIOCOOHOCTh OPraHM30BBIBATH MPOILIECCH KOPIOPATUBHOTO OOYYEHHsS] HAa OCHOBE
UH(POPMAIIMOHHBIX TEXHOJIOTUH U pa3BUTHs KOPIOpaTUBHBIX 0a3 3Hanuii (ITK-6);

— CIIOCOOHOCTh  pa3pabaTbiBaTh W ONTHUMH3UPOBATH  OW3HEC-TUIAaHBI  HAYYHO-
npukiIaaaeix mpoektos (ITK-7).

B pe3yiabTaTe H3yueHus y4eOHOM THCHUIIUHBI CTY/IEHT JI0J2KeH::

3Hamy:

— OCHOBHBIC MTOHATHS U LEJIH aHAIN3a BPEMEHHBIX PSIOB;
— METOJIbI CTUIAXKUBAHUSI BPEMEHHBIX PSI/IOB;

— CTaTHCTUYECKHE METOJbl aHAIN3a BPEMEHHBIX PSI0B;
— OCHOBHBIE MO/JIEJIM BPEMEHHBIX PSIJIOB;

— METO/Ibl TPOTHO3UPOBAHMSI BPDEMEHHBIX PSIOB;

ymemp:

— aHaIM3MPOBATh M MHTEPHPETHPOBATH JJaHHBIE OTEUECTBEHHON M 3apyOeXKHON CTAaTHCTUKU O

COLIMAIBHO-?KOHOMHUYECKUX MpoIieccax U SBICHUSX;

—  BBISABJIATH TEHIEHIMH U3MEHEHUS COLMAIbHO-9KOHOMUYECKUX TIOKa3aTesei;
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— OCYILIECTBIATh MOWCK WH(POPMAIUHU 1O IMOJYYCHHOMY 3aJIaHUIO, COOp, aHAlU3 JaHHBIX,
HEOOXOMUMBIX Ui PENICHHS TOCTaBJICHHBIX OSKOHOMHYECKHX 3aJad IPOTHO3HOTO
XapakrTepa;

— TPUMEHATH MOJYYCHHBIC 3HAHUSA JJIs PEIICHUS TEOPETUYECCKHX W MPHUKIAMHBIX 3a1ad
SKOHOMHKH U OHM3HECa;
e1a0emo.

— HaBBIKAMU MPUMEHEHHSI COBPEMEHHOTO MAaTEMAaTHYECKOTO WHCTPYMCHTAPHS IS PEIICHHUS
(hMHAHCOBO-MaTEMATHYCCKUX 3a/1a4;

— METOJMKOH MOCTPOCHUS, aHATTN3a U MHTEPIPETAIUN PE3yIbTaTOB aHAIN3a MATEMATUICCKUX
MoJeliel SJKOHOMUYECKIX BPEMECHHBIX PSIIOB;

— HaBBIKAMH CAMOCTOSITEILHOU PabOTHI IO TPOTHO3UPOBAHKUIO BPEMEHHOT'O PsI/Ia;

— METOJIaMH TPaMOTHOTO 0(DOPMIICHUSOTYETA TI0 PEe3yIbTaTaM MPOBEICHHBIX HCCIICOBAHUM.

4. COAEPKXAHME JUCHUIIJINH U ®OPMbI OPTAHU3ALIUU YYEBHOT' O

MMPOLECCA
IMopsiakoBbIi HOMEP U Kpatkoe conep:xanue TemMbl
TeMa =
Cooeprrcamenvhulit mooyns 1
Onpenenenue BPEMEHHOTO psana. OcobGenHoctu
SKOHOMUYECKHX BPEMEHHBIX psiioB. OCHOBHBIC IEIM aHAIH3a
Tema 1. BpEMEHHBIX  psiioB. [loHatne 00 oOmeld TEHIEHIIUH.
OCHOBHBIE METOJIbI CrnaxuBaHWe€ BpPEMEHHOTO psla METOJOM HaWMEHBIINX
CTIIaKUBAHUS kBagparoB. CriaxuBaHWE BPEMEHHOTO psiia C IMOMOIIBIO
BPEMEHHBIX PSIOB. CKoJb3smie cpenHed. CrinakuBaHUE BPEMEHHBIX PAJNIOB
MHK. METOJIaMH1 MaTeMaTU4YeCKOro MPOrpaMMUPOBAHUS.
[Ipumenenue crimaiiH- GYHKIIUN U CTJIQXKUBAHUS BPEMEHHBIX
psanoB. Tect UpBuHa.
Tema 2 TectupoBaHue CTPYKTYpHbIX HW3MeHEHUW. CranroHapHBII
. cinydaiiHelii mpouecc. CTaTUCTUYECKHM aHaNIM3 Clay4yalHOMH
Craructuueckuii aHain3
CIVIARHOrO KOMIIOHEeHThI. [IpoBepka THUIOTE3 O MPaBUIBHOCTH BbIOOpA
Y1 Tpenaa. [IpoBepka rumorespl 0 CTaLlMOHAPHOCTH BPEMEHHOTO
KOMIIOHEHTA.
psna.
Tema 3.
[Iporno3upoBanue
SKOHOMHUYECKOH AHanu3 KauecTBa MporHo3oB. PeTpocneKkTUBHbIN NPOTHO3.
JTUHAMUKH IO TPEHIOBOU
MOJIENH.
Tema 4.
Cyrp ¥ nmpeuMmylllecTBa MeETOJAa TapMOHHMYECKHX BECOB.
Metoa rapMOHHYECKHUX
l"apmonnueckue K0 OUITMCHTHI.
BECOB.
Tema 5.
3anaua Teopema  bpayna.  IlporHo3upoBaHHe  3KOHOMHYECKUX
MoKa3aTele ¢ TMOMOIIBI0 METOJAa  HKCIOHEHIMAIbHOTO
SKCIIOHEHIIMAIBHOTO
CIJIayKUBaHMS.
CIJIaKUBaHMSI.
TpuronomeTpuueckuit TpPEeH/. AnauTuBHAS MOJEIIb
Tema 6 BPEMEHHOTO psiia. MyJIbTUIIMKATUBHAS MOJENIb BPEMEHHOTO
) sna.  [Ipumenenue UKTUBHBIX  TEPEMEHHBIX st
AHanu3 Ce30HHOCTH. 558 p ¢ . P 8
MOICTTUPOBAHUS CE30HHBIX KOJIeOaHU.
Ce30HHOE SKCIOHEHIMAIBHOE CTIIaKUBAHUE.
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Tema 7.

DKCHEPTHBIE OLEHKH. AJTAITUBHBIE METO bl IPOTHO3UPOBAHUSL.
AHanu3 ClieHapueB. p p p

Tema 8.
Mopnens ckonb3siiero  |IIpornecc 6enoro nryma. [Iporiece cKomb3sIIEero CpeaHero.
CPEJTHETO.
Temad [Ipouecc  aBTOperpeccuu. WneHTndukamus crarroOHaApHBIX

monenen ARMA. OueHuBanue u guarfoctnka ARMA

Mogenu aBTOperpeccuu. .
Perp moaeneil. [IpornosupoBanue ¢ ARIMA monensimu.

Temarnueckuii njian

CoaepikaTreJbHbIi MOAYJIb 1

KoaunuecTBO yacoB
Ounas ¢popma o0yuenust 3aouHas popma 00yueHus
B T.4. B T.Y.
X = R =
< <
Ha3sBanus coaep:xatebHbIX e |z = s e 5 = s
. 0 3
MoyJeii ¥ TeM ol =| 8| &5 «Ec| | 5| 8| B |8 «|E =
) = ) O S|l o = o O eSS E
5] S | 218 o=e o =1 = Sl E ol>0
= = | =
M i E |l | ol & = = s | dQ|TQ
O = ol SIS ) = Q| B S|= s
5| 2|28 B S| 2] oo B &
2181 |& 2l g2 =t
E| S| = El 2|2
= = es) = < =
O = o =
Tema 1. OcHOBHBIE METOIEI
CTJIaKUBAHUS BPEMEHHBIX 8 2 21 4
panos. MHK.
Tema 2. Ctatuctuueckui
aHau3 CIIy4aHOro 8 2 21 4
KOMIIOHEHTA.
Tema 3. IIporHo3upoBaHue
DKOHOMHYECKON JUHAMHUKHU 8 2 21 4
110 TPEHJIOBOW MOJIEIIH.
Tema 4. Meton 2 4
rapMOHHUYECKHUX BECOB. 8 2
Tema 5. 3amaua
DKCIOHEHIIUAILHOTO ) 2 21 4
CriIayKUBaHUS.
Tema 6. Anannu3 ce30HHOCTH. 8 2 2 4
Tema 7. Ananu3s ClicHapueB. 8 2 2| 4
Tema 8. Monenn 2 4
CKOJIB3SIILIETO CPETHETO. 8 2
Tema9. Mo e 5| 4
aBTOPETPECCUM. 8 2
Hmozo
no codepircamenbHoMy 72 | 18 18| 36
Mmooy 1
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5. METOANMYECKHUE PEKOMEHJALIWU JJIA TIPOBEAEHUA JEKIIMOHHBIX,
NPAKTUYECKHX U JABOPATOPHBIX 3AHATHM

TeMbl JIEKIITMOHHBIX 3AHATHI

o Koauuecmeo
i Hazeanue memut waCos
1 |OcHoBHBIC METOIBI CTIIQKUBAHUS BPEMEHHBIX PSJIOB. 2
2 |CratucTHYECKUH aHAIN3 CITy9aifHOTO KOMIIOHCHTA 2
3 [[Iporno3upoBaHre SKOHOMUYECKON JMHAMHUKH 10 TPEHIOBON MOJICIH. 2
4 [Mertoa rapMOHHUYECKUX BECOB. 2
5 |3agaua sxcnoHeHIMANbHOTO criiaxkuBanus. Teopema bpayHa. 2
6 |AHamu3 Ce30HHOCTH. 2
7 |Ananu3 cueHapues. 2
8 [Mojenb CKOJB3SIIIET0 CPETHETO. 2
9 |Mogzenu aBTOpErpeccUu. 2
BCEI'O 18
Tembl J1a00paTOPHBIX 3AHATHI
No Konauuecmeo
i Hazeanue memut waCos
1 |OcHOBHBIE METO/BI CTJIAXKUBAHUSI BPEMEHHBIX PSOB. 1
2 |MeToa HAaUMEHBIINX KBAIPATOB 1
TectupoBaHue CTPYKTYPHBIX U3MEHEHUW. CTallMOHAPHBINA CITydailHbIN
3 poLecc. 1
4 [IpoBepka rumnores o npaBUIBLHOCTH BbIOOpa TpeHaa. [IpoBepka runoressl o 1
CTAllMOHAPHOCTH BPEMEHHOTO PAJa.
5 [|AHanu3 kauecTBa IPOrHO30B. 1
6 [PerpocnekTuBHBIN IPOTrHO3 1
7 |MeToa rapMOHUYECKUX BECOB 1
8 |lIporao3upoBaHue 1Mo METOAY FrapMOHHUYECKHUX BECOB 1
9 |3amaya HKCIOHEHIMAIBHOTO CTIIaKUBAHUS. 1
10 |Teopema bpayna 1
11 |AHanu3 C€30HHOCTH 1
12 [Monenp XonbTa-Yaiita 1
13 |AHanu3 cueHapueB 1
14 |KomOuHMpoBaHKE MPOTHO30B 1
15 |bemnsrit mrym 1
16 |Mozenb CKOIB3AIIEro CPEIHETO 1
17 [Mopnens aBTOpErpeccuu 1
18 [Moaenu aBTOperpeccHm-CKOIB3AIETO CPEAHETO 1
BCEI'O 18
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6. METOAWYECKUE PEKOMEH/JAILINU 11O OPTAHU3ALIUN

CAMOCTOSTEJBbHOM PABOTHI CTYJIEHTOB

Opraﬂmaunﬂ CaMOCTOSITEIbHOI paﬁoTbI CTYAECHTaA

IS

s
S

Hazeanue memut

Konuuecmeo
4acoe

OCo0GEeHHOCTH YKOHOMHYECKHX BPEMEHHBIX PSJIOB

2

OcCHOBHBIE METO/IbI CIIIAXKUBAHUS BpeMeHHBIX psaaoB. MHK

[Iporno3upoBaHnne HSKOHOMUYECKOM JHMHAMHMKMA [0 TPEHIOBOMU
MOJEIIN

Meroa rapMOHMYECKUX BECOB

3asaya 9KCIIOHEHIMAIBHOTO criaxuBanus. Teopema bpayna

AHanu3 ce30HHOCTHU

AHanu3 cueHapHeB

Moienpb CKOJB3AIIETr0 CPEAHETO

Olo|N|O|OI|A~]| W IN|F

Mopenu aBToperpeccuu

[EY
o

Hnousuoyanvnasn paboma

(o2 E= I e e N R B B

BCET'O

w
(op]

7. UHANBUAYAJIBHBIE 3AJIAHUSA COAEPKATCA B METOANYECKUX

YKAZAHUAX

NuauBuayanbsHas pabora

1. Jns BpemenHoro psga Y, t = 1,25:

t 1 2 3 4 5 6 7 8 9 10 11 12
Vi | 4354 | 4364 | 4418 | 4392 | 4380 | 4406 | 4394 | 4409 | 4410 | 4425 | 4409 | 4415
t 13 14 15 16 17 18 19 20 21 22 23 24 25
Vi 4416 | 4402 | 4387 | 4391 | 4390 | 4416 | 4360 | 4387 | 4394 | 4405 | 4418 | 4392 | 4402

NoookrwdPE

BBINOIHATE CrIaKUBAaHKE METOIOM CKOJIB3SIIUX CPEAHHUX (MHTEPBA CrIIaKUBaHUS M=3).
[IpemtoxuTe MoOAETM TPEHIOB W HAWTH KOI(PQPHUIMEHTHl TPEHIOB METOJIOM HAMMEHBIITUX

KBaJApaToB.

HCCJ’ICI{OB&TB MOACIN Ha aIACKBAaTHOCTb (HpI/IHHTB YPOB€Hb 3HAUYMMOCTH BCEX KPUTECPHCB

(«=0,05).
O1LleHUTh TOYHOCTHb MOJEIIEH.

BLI6paTL MOZACIIb I IIPOTrHO34d, IMOCTPOUTH TOYCUHBIC W HWHTCPBAJIBHBIC IIPOTHO3bI JIA

YPOBHEH Yyq, ¥y,

Breimonauts IMPOCTOC SKCIIOHCHIHAJIBHOC CIUIAXKMBAHUEC U CACIIATh IIPOTHO3 IJIA y26; y27.

8. KOHTPO.JIbHBIE BOITPOCHI K MTPOMEXYTOUYHOM ATTECTAIIUU

Oco0GeHHOCTH HIKOHOMHYECKHX BPEMEHHBIX PSI0B.
CratucTuueckuil aHaiIu3 ciy4aifHOro KOMIIOHEHTA.
Teopema bpayna.

Metoa rapMOHUYECKHUX BECOB.

JIuHetHOE U Ce30HHOE CIIIaKHBaHUE.

UYro noHumaercs noj cneurdukanueit moaenu?
Kak MOxHO 0OHApYKUTh OMIMOKHU crienupuKaimu?
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8. B gem 3akmovaercsi CyTb METOJa HAMMEHBIINX KBaApaToB?

9. KakoBbI MPEANOCHIIKM METO/1a HAUMEHBIINX KBAaIPaTOB?

10. KakoBbI IpHU3HAKH Ka4€CTBEHHON pPErpecCHOHHOI Moaenu?

11. Kak cTpykTypHbI€ U3BMEHEHHUS BIUSIOT HA TEHJEHIUIO BPEMEHHOIO psija?
12. B 4eM COCTOUT OTIINYHE MEKTY IPOTHO3UPOBAHUEM H MPE/ICKA3aHUEM?

13. Yem paznugaroTcst KpaTKOCPOYHOE U IOJITOCPOYHOE IPOTHO3UPOBAHUE?

14. IlpuBeaute OCHOBHbIE KPUTEPUU KAue€CTBA IIPOTHO30B.

15. Yem amanTuBHBIE METO/IbI IPOrHO3UPOBAHUS OTIMYAKOTCS OT KPUBBIX pocTa?

9. OBPA3ZEIl MOAYJIBHOI'O KOHTPOJISA

TrOY BIIO «JIOHEIKWA HAIIMOHAJIbHbIA YHUBEPCUTET»
®DaKyJabTeT MATEMATHKH U HH(POPMALMOHHBIX TEXHOJIOT Uil

Hanpaenenue noocomoexu: 01.04.02 Ilpuxknaonan mamemamuxa u uHghopmamuxa
Mazeucmepckas npoepamma: Axmyapnas mamemamuka

IIpoepamma noocomogxu: aKkademuueckan mazucmpamypa

Cemecmp 3

Yuebnas oucyuniuna Memoowvt npozrHo3uposanus IKOHOMUUECKUX PAOOE

MOAYJIbHAS KOHTPOJIbHASI PABOTA BAPUAHT Nel

MeTo/1 5KCIOHEHIMAILHOTO CTIIAKUBAHHUS.
MozenupoBaH#e TCHICHIIMYA BPEMEHHOTO Psijia TIPH HAIMYUHU CTPYKTYPHBIX U3MCHEHH.
3. Ilycrte Z(t), t=0, £ 1,... — cTaniMoOHApHBINA BPEMEHHOMH psij, a

Xa):{za)—ﬂJ:ZK

N

z(t)+1L,t=2k +1.

Haiitu Cov (X(t+17),X(t)). Besicauts, sBasercs mu X(t) , t=0, = 1,... cTarlmoHapHBIM.
4. HNmeetcs nBa HEKOPPETUPOBAHHBIX CIyYalHBIX mporiecca X(t) u Y(t) ¢ xapakTepuCTUKaMu
m (t) =t2, Cov (X(t), X(t'))= e %™
m () =1, Cov (V(1), V(t'))= e =tV
HAiiTi XapakTepuCTHKH ciIydaiiHoro mpomecca Z(t) = X(t) +t V(t) + t ? . Pemuts Ty %e
3ajady, eciid ciydvaiiHbie mpouecchl X(t) u Y(t) KoppenupoBaHHBI W WX B3aHMMHas KOPPEISIHS
Rxy (t,t')=ae ™"

X

5. Ilyctb ¢ - cnyuyaiiHas BeJIMUMHA, pABHOMEPHO paclpe/ieicHHas Ha [O,Zﬂ], a>0, 0 >0

YTBepKICHO Ha 3acelaHud Kadeapbl TECOPUM BEPOATHOCTEH M MaTEMaTHYECKON CTATUCTUKH
npoTokoJI Ne  oT«_ » 20 r.
3aBenyromuii kapeapoit

IIpenonaBarens

Kpurtepun oneHnBaHusi MOAYJIbLHOT0 KOHTPOJISI

Homep 3a0anusa Konuuecmeo 6annoe
3aganue 1 6
3aganue 2 6
3aganue 3 6
3aganmne 4 6
3aganue 5 6
Bcezo 30
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10. OBPA3ELl DK3AMEHAILIMOHHOI'O BUJIETA

He npexycMoTpeHo yueOHBIM MIJIaHOM.

11. OBPA3EIl TECTOBOI'O 3AJAHUA

He npexgycmotpeno.

12. KPUTEPUU OLUEHUBAHMUSA

[lo kypcy npennosiaraercs IpoBEACHUE MPOMEKYTOYHON aTTeCTallMd B BHUJIE MOJYJIbHOTO
KOHTPOJISl U BBIIIOJIHEHUE UHIUBUYaIbHON paOOThl, IPOBEACHUE 3aUETa.
Pacnpeoenenue 6annos, Komopsie Mo2ym noayyums cmyoeHmsl 6 npoyecce U3y4eHus

OUCUUNTTUHDL
OpranuszanuoHHo CPC
yuebnas pabora NuauBuayanbHas MoayabHbIH NuauBunyaabHas
CTyAeHTa pabora KOHTPOJIb TBOpUYecKasi padora
max 20 6amtoB max 40 6amnos max 50 max 10 6amioB
OanioB

Hlxana coomeemcmeus 641,108 HAUUOHAIbHOIL WIKATlEe

Ounenka Ouenka no OueHka no rocy1apcTBeHHOM IKaJe Ouenka no
no mkaje | 100-6amnbHoi (3x3amMeH, TuddepeHINPOBAHHBII 3a4eT) rocy/1apcTBeHHOM
ECTS mKaJe mKaJje (3a4er)
A 90-100 5 (oTIMYHO) 3a4TEHO
B 80-89 4 (xopo1110) 3a4TEHO
C 75-79 4 (xopo1110) 3a4TEHO
D 70-74 3 (yIOBJIETBOPUTEIHHO) 3a4TEHO
E 60-69 3 (yIOBJIETBOPUTEIHHO) 3a4TEHO
FX 35-59 2 (HeyIOBJIETBOPUTEIHHO) HE 3a4TECHO

C BO3MO>KHOCTBIO IOBTOPHOM C/Ia4H
F 0-34 2 (HeyIOBIETBOPUTEIHHO) HE 3a4TECHO

C BO3MOKHOCTBIO IIOBTOPHOM ClIa4M MPH YCIOBUU
00s13aTeILHOTO HAOOpa AOMOJTHUTEIBHBIX 0AJIIIOB

13. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE YYEBHOI'O ITIPOLECCA

JlexUMOHHBIE 3aHATHUS POBOAATCS B ayIMTOPUH, OCHAILIEHHONW MYJIbTUMEAUINHON TEXHUKON
u Jockod. JlaGopaTopHble 3aHATUS TPOBOJAATCS B KOMIIBIOTEPHOM Kilacce, 000pYIOBaHHOM
KOMITBIOTEPaMH C JIMIIEH3MOHHBIM IPOTPAMMHBIM OOecreueHueM, JIOCTYoM K ceTu HHTepHer,
CTOJIaMH, JIOCKOH.

14. PEKOMEHJOBAHHAS JIUTEPATYPA

n/n

HaunmenoBanue

Koa-Bo
IK3EeMILIAPOB

B OMOJIHOTEKe
JdouHY

Hannume
3JIEKTPOHHOM

BepCHH B
IBbC

Ocnognas numepamypa
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I'magunua, A. B. DxoHOMeTpUKa : yaeOHOE mocodue ais
CTY/JICHTOB BY30B, OOYYalOUUXCA IO 3KOHOMUYECCKUM
cnernmansHoCTsM / A. B. I'magunun, A. H. I'epacumos, E.
U. I'pomos. - Pocros-na-Jlony: ®enuxc, 2011. - 297 c. 3 -
Mecta Boigaun: AHJI (cBo6. 1 9k3. w3 1), U3l (cB0O. 1
aK3. u3 1), Ka613 (cBobO. 1 3k3. u3 1).

Hoyreptu, K. BBenenue B SKOHOMETpHUKY : yueO. uis
CTY/ICHTOB 3KOH. cnenuaibHocTeil By3oB / K. Jloyrepru. -
U3n. 3-e. - Mocka: UH®PA-M, 2010. - 465 c. Mecrta 3 -
Bermaun: AHJI (¢BoO. 1 5x3. m3 1), U3l (¢cB00O. 1 ok3. n3 1),
Beic (cB06. 1 3x3. u3 1).

[Ipaktukym no gucuuminHe «CTaTUCTUYECKUIN aHalIu3
BpemeHHBIX psaaoB» / K. lllypko, W. JI. lllypko, E. A.

Trokanpko, M. . Xmenuna. — Jlonenk: I'OY BITO - +
«JouHY», 2017. — 179 c.- DnextpoHHble aaHHbIe (1

(aiin).

[IpuknagHsie aCIIEKThI (¢buHAHCOBOTO aHanmsa

[DrnekTpoHHBIH pecypc]: ydeOHO-MeToqrueckoe mocooue/]

cocr.. Illypko W.JI. — Jlomeuk, JouHY, 2017. - - +

OnekTpoHHble naHHbIe (1 daiin).

DKOHOMETpUKa : Yy4eOHHWK s maructpoB / CaHKT-
[TerepOyprckuii TOC. YH-T SKOHOMHKH M (PHHAHCOB ;
[monrot.: . U. EnuceeBa u ap.]. - Mocksa : FOpaiir, 3
2012. - 449 c. Mecra Beimaun: AHJI (cBo6. 1 »9K3. w3
1), Yzl (cB0O. 1 5k3. u3 1), Beic (cB06. 1 9k3. u3 1).

Jlonoanumenvhan numepamypa

Uypako, E. II. IIporHosupoBaHre 3KOHOMUYECKHX
BPEMEHHBIX PSJIOB : yued. mocoOue sl CTYICHTOB BY30B,
00y4JaroImmMxcsi MO CIEeNHAIBHOCTH "MaremaTnueckue
METOJIbI B DKOHOMHKE" M JIp. IKOH. crenuanbHocTsIM / E. 3 -
I1. YypakoB. - MockBa: ®uHaHchl U cratuctuka, 2008. -
204, [1] c. Mecrta Boigaun: AYJI (cB0o0. 1 3x3. u3 1), AHJI
(cB0O. 1 2Kk3. u3 1), Uzl (cB0O. 1 7k3. U3 1)

DKOHOMETpPUKA : YUeOHHK ISl CTY/IGHTOB BY30B IO CII€Il.
"Craructuka" u ap. skoHoM. crerl. / [B. C. Mxutapsu, M.
IO. Apxunosa, B. A. banamr u ap.] ; mox pen. B. C.
MxuTtapsina. - Mocksa: IIpocnekr, 2011. - 380 ¢. Mecra 2 -
Beimaun: AHJI (cBoO. 1 9k3. n3 1), Uzl (cB00O. 1 7Kk3. u3 1),
Bric (cB006. 1 7k3. u3 1).

15. ”TH®OPMALIMOHHBIE PECYPCbI

http://mondnr.ru/ — MunucrepcTBo 00pa3oBanus U Hayku JIoHENKOM
Hapoanoii pecriyOnuku

https://www.donippo.org/ — T'OY IO «JloHenkuit pecryOIuKaHCKHit
HUHCTHUTYT JOTIOJIHUTENILHOTO TIeAaroruueckoro 00pa3oBaHus
http://ippo-vm.at.ua/ — Otnen marematuku Jlonerkoro PUIATIO



http://mondnr.ru/
http://www.donippo.org/
http://ippo-vm.at.ua/

12

4. http://resobrnadzor.ru/ —Pecniybnukanckas ciry:x0a 1o KOHTPOJIIO U Ha30py B
cdepe 00pazoBaHUs U HAYKU

5. www.newlibrary.ru - HoBas 3;eKTpOHHas1 OMOIHOTEKA;

6. www.edu.ru — genepaibHblil OpTaN POCCUHCKOTO 00pa3oBaHus; WWWwW.mathnet.ru
— 001IEepPOCCUICKIIT MaTeMaTUYeCKUd opTal;

7. www.elibrary.ru — may4nas 31eKTpoHHasi OMOJIMOTEKa;

8. www.nehudlit.ru - anekrponHas OMOIMOTEKA YUSOHBIX MaTEPUAIIOB

16. MIPOTPAMMHOE OBECIIEYHEHHUE

=

Windows 7 PRO (kopnioparusnas smiensust JJOHHY Ne 46484614);
2. Microsoft Office (koprnoparuBhas qunen3us JOHHY nunensus Ne 46472919);

Pabouass mporpamma paccMOTpeHa W TepeyTBEpKJieHa Ha 3acelaHuu Kadeapbl TEOpUU
BEPOSITHOCTEN MaTeMaTH4ecKOM CTaTUCTHKU ¢ M3MeHeHusMu (0e3 uzmeHeHuil) Ha 20
roJ.
[IpoTokom Ne OT « » 20 T.
3aBenyromuit kadenpoit



http://resobrnadzor.ru/
http://www.newlibrary.ru/
http://www.edu.ru/
http://www.mathnet.ru/
http://www.mathnet.ru/
http://www.elibrary.ru/
http://www.nehudlit.ru/

