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OJIOTUH
f. Augpuenko

Ilporpamma cocrasiieHa ¢ yd4erom DeepalbHOrO rocyJapCTBEHHOTo 00pa3oBaTesbHOrO
cTaHgapra Bbicmero oOpasoBaHusi o HampasieHuioo mnoarotokd 01.04.02 Tlpuknanuas

. MaTeMaTHKa ¥ HH(pOpPMATHKa, YTBEP)KACHHOrO NpHKa3oM MuHHCTepcTBa 00pa3oBaHMs M HayKd

Poccuiickoit @eneparuu ot 28 aBrycra 2015 r. Ne 911.

ITporpamma y4eGHON JUCHMILTHHBI «METOIBI IPOTHO3HPOBAHUS YKOHOMHYECKHX PSIOB»
cocraBneHa Ha ocHoBe ['OC BIIO mno wnampasnesuio noxrotoBkd 01.04.02 Tlpuknanxas
MaTeMaTHKa W WHGOPMATHKa, YTBEpPXKIECHHOMY IpHKa3oM MHUHHCTEpCTBa 00pa3OBaHMs U HAayKH
JIHP ot «04» anpens 2016 r. Ne 288, saperucrpupoBanHoMy B Munucrepcrse roctunun JTHP ot
22 ampenst 2016 . Ne 1191, «ITonoxenust 06 opranusanuu yueGHOro mpouecca B 06pa3oBaTebHbIX
OpraHM3alusax Beiciero npodeccuonansHoro obpaszopanus Jlonenkoi Hapomsoit PecryGmuku»,
YTBEPIKIEHHOTO NpuKa3oM MuHucrepcTBa obpasoBanus W Hayku JIHP «30» oxtabps 2015 r.
Ne 750» (¢ W3MEHEHHSIMH W IONOJHEHHSIMH), y4eOHOrO IUIaHa MO HANpPABJIECHHIO MOJATOTOBKH
01.04.02 TIlpukmagHas MareMaThka ¥ HHQOpMAaTHKa (MarucTepckas IporpaMma: akTyapHas
Maremarnka) (Gopma oOydeHus:: ouHas), yTBepKAeHHOro YdeHbIM COBETOM YHHBEPCHTETA OT
31.03.2017 r., mpotokon Ne 3 ¥ OCHOBHOH 00pa3oBaTENbHOW MPOrPaMMBI, YTBEPHKICHHOH

' npukasoM pektopa (Ne 77/05 ot 06.05 2017 r.).

Paspa6oTunk:
JloneHT, KaHaMAaT PU3UKO-MATEMATHIECKHX HAYK,

JIONEHT KadepBI TEOPHH BEPOSTHOCTEH H //
MaTeMaTHYECKON CTaTHCTUKH N.JI. Ulypkxo

ITporpamMma y4eOHOW IMCUMIUIMHBI YTBEp)KJEHa Ha 3acefaHu Kadeapbl TEOpHH

~ BEPOSTHOCTEH U MATEMAaTHYECKOH CTAaTHCTUKH

ITporokon Ne 17 ot 21.06.2017 .

3aBenyromuii kadeapoi /¢ /

5
. /,, T B.B. Bonnapen

ITporpamma yueOHOW JMCUMIUIMHBI OHOOpeHa Yy4eOHO-METOAMYECKOH KOMHCCHEH
(baxyIpTeTa MaTEMaTHKH W HHPOPMAIMOHHBIX TEXHOJIOTHH
ITpotokon Ne 11 or 21.06. 2017 r.

Ilpencenarens y4e6HO-METOAUYECKOM

. KomMHccHH (akynpTeTa H.ILI. TToromapeHko




1. ObaacTh NpUMeHEHNsI U MeCTO JUCHUIIMHBI B y4eOHOM mpouecce

Kypc «MeToasl TpPOTHO3UPOBAHHS DKOHOMHUYECKHX PSIOB» SBISETCS TUCITUTLUIMHON
BapuaTtuBHOM Yactu bnoka 1 «/{ucummimasl (Moaynu)» 1o HampasieHuto noarotosku 01.04.02
[Mpuknannas maTemaruka u nHGOpMaTHKa (MarucTepcKas mporpaMMa; akTyapHas MaTEMaTHKa).

JucuuminHa peanu3yercss Ha (QaKyabTeTe MaTeMaTUKA U MH(QOPMAIMOHHBIX TEXHOJOTHMA
I'OY BIIO «/loHenkuii HaIMOHAJIBHBIA YHUBEPCHUTET» KadeIpol TEOpHH BEPOSTHOCTEH H
MAaTeMaTUYECKON CTaTUCTHKH.

Coneprxkanue TUCUUILTAHBI SIBISETCS JJOTHYECKUM MPOJAOHKEHUEM COJIepKaHUs JUCITUTUINH:

- Teopust BeposiTHOCTEN U MaTEMAaTUYECKasl CTATUCTHUKA,
- Teopus ciry4aiiHbIX IIPOLIECCOB,
- DKOHOMETpPHKA

HOHY‘ICHHLIG SHAaHUA HCIOJIB3YIOTCA CTYACHTAMH BO BpPEMA BbIIIOJIHCHUA HAYYHO-
HCCHGHOB&TGJ’IBCKOﬁ pa6OTBI IIpHU HAIIMCAHUH MaFHCTepCKOﬁ JUCCEpTamnuu.

2.  CTpykKTypa IMCHUILUIMHBI (M0Oy/1)

Xapaxmepucmuka yuedHoil Oucyuniunbl

01.04.02 IlpuxnagHas MaTeMaTUKa U
Hampasnenue noaroroBku
nH(pOpMaTHKa
Marucrepckast mporpamma aKTyapHasi MaTeMaTHKa
IIporpamMmMa moAroToBKH aKaJieMHuecKas Marucrparypa
Kpamuduxarms MarucTp
JucuuIuimmHa 6a300130171 / BApUaTUBHOM YacTH THCIHILTAEA BAPHATHBEOH ACTH
00pa3oBaTENLHON POTPAMMBI
DopMBbI KOHTPOIIA 1 MOJyJIbHBIN KOHTPOJIb, 3aUET
TMokasaten ouHas (hopma 3aouHas Gopma
oOyueHus o0OyueHus
KonnuecTBo 3a4eTHBIX eAMHULL (KPEAUTOB) 3
I'on noaroToBKM 2
CemecTtp 2
KommgectBo yacoB 108
- JIEKIIMOHHBIX 18
- MPAKTUIECKUX, CEMHUHAPCKHUX
- 1a00paTOPHBIX 36
- CaMOCTOSITEIbHON pabOThI o4
B T.4. UHAMBHUIyaJIbHOE 3a/1aHHE

HenenpHoE KOJIMYECTBO 4acoOB, 6

B T.4. ayTUTOPHBIX 3
3. Onmucanue AMCHUTIHHBI

enau u 3apaun:

HO,Z[FOTOBI/ITB CTYACHTAa K HpaKTquCKOﬁ pa60Te B 00JlacTH aHalIM3a U MIPOTHO3UPOBAHUA
BPEMCHHBIX PAJ0B C ITOMOIIBIO COBpeMeHHOI)'I BBIUMCIIMTEIIPHOM TEXHUKH U COBPCMCHHBIX
YUCJICHHBIX MCTOHNOB, K MPAKTUYICCKOMY NMPHUMCEHCHUIO COBPEMCHHBLIX METOJOB CTATHUCTUYCCKOI'O
aHaJIn3a BPEMCHHBIX pPAAOB I H3YUCHUA W MOACIIMPOBAHUSA q)HHaHCOBBIX IIOTOKOB H AJIA




UCCIICIOBAHMSI aKTYapHBIX MOJIENEH, K MMPOBEJCHNUIO HayYHOU paboThl B 00JaCTH CTATUCTHYECKUX
METOZOB.

TpeboBanus K pe3yJbTaTaM OCBOEGHHMS JMCHUILUIMHBI: [Iporecc M3ydyeHus AMCHUILUINHBI
HarpaBjieH Ha (GOPMHPOBAHUE AJIEMEHTOB CICAYIONIUX KOMIETEHIIMH B cooTBeTcTBUU ¢ PI'OC
BO P® mno nampasnenuto nmonarotoku 01.04.02 Ilpuknagnas maremarvka U WH(pOpMaTHKa H
OCHOBHOIl 00pa3oBaTelbHONW MPOrpaMMBbl BBICIIETO0 0O0pa30BaHUSI HAMNpaBICHHS MOATOTOBKHU
01.04.02 TlpuxmagHas maremMaTuka ¥ WHQpOpPMaTHKa (Marucrepckas Mporpamma: aKTyapHas
MaTeMaTHKA):

oowexynomypuvix (OK):

- CIIOCOOHOCTH K a0CTPaKTHOMY MBIIUIEHHIO, aHaau3y, cuate3y (OK-1)

- TOTOBHOCTb K CaMOpa3BUTHIO, CaMOpEAIN3allU1, UCIIOJIb30BAHUIO TBOPUYECKOT0 NOTEHLIMAA
(OK-3);

0) oowenpogheccuonanvhuvix (OIIK):

- TOTOBHOCTh K KOMMYHUKAIIUU B YCTHOW U MUCbMEHHOHN (hOpMax Ha roCyAapCTBEHHOM S3bIKE
Poccuiickoit ®enepauvu ¥ HMHOCTPAHHOM S3bIKE JJIS pEHICHUS 3aAad Mpo(ecCHOHANbHOM
nesrenpaocTr (OIIK-1);

- CIIOCOOHOCTH CaMOCTOSTEIBHO MPUOOPETaTh C MOMOIIBI0 HHPOPMAMOHHBIX TEXHOJIOTHH 1
UCIOJIb30BaTh B MPAKTUYECKOW JEATEIbHOCTH HOBBIE 3HAHUS U YMEHHs, B TOM YHCJIE B HOBBIX
00JIacTsIX 3HAHWH, HEMOCPEACTBEHHO HE CBS3aHHBIX CO CEpOil NEATETBHOCTH, PACHIMPATH U
yriyouiaTh cBoe HayuHoe MupoBo33penue (OITK-3);

8) npogpeccuonanvuvix (I1K):
8 HAYYHO-UCCIe008aMENbCKOL 0esIMelbHOCML:

- CIOCOOHOCTh NPOBOAWUTH HAy4yHbIE HCCIEAOBAHMUS W TOJy4yaThb HOBbIE HAayuyHblE U
MPUKJIaHBIC PE3YJIbTaThl CAMOCTOSATEIILHO M B COCTaBe HayuyHOro kosuiekrusa (ITK-1)

- CLIOCOOHOCTH pa3palaThiBaTh U aHAIM3UPOBATh KOHILIENITYaJIbHbIE U TEOPETUUECKUE MOJEIIN
pelaemMbiXx Hay4HbIX pobseM u 3axay (I1K-2);

NPOEKMHAs U NPOU3IBOOCMBEHHO-MEXHOLOSUECKAS 0esIMENbHOCTb.

- CIOCOOHOCTH pa3pabaThiBaTh M MPUMEHSATH MAaTeMaTHYEeCKHE METOMAbI, CHCTEMHOE H
NPUKIAJAHOE MporpaMMHOEe oOecriedeHre Uil pelIeHUs 3aJa4  HAayYHOH M TPOEKTHO-
TexHonornueckoit aesteapnoctr (IIK-3);

- CLIOCOOHOCTH pa3palaThiBaTh U aHAIM3UPOBATH KOHIIENITYaJIbHbIE U TEOPETHUECKUE MOJEIIN
pelaeMbIX 337124 IPOSKTHOW M MPOU3BOJICTBEHHO-TEXHOIOTHYecKo aesitensHocT (ITK-4);
OP2aHU3AYUOHHO-YNPABNEHYECKAsl 0esIMENbHOCb.

- CIIOCOOHOCTb  YNpPAaBIATh MNPOEKTaMM, IUIAHUPOBATh  HAy4HO-HCCIIEJOBATENbCKYIO
JeATeIbHOCTD, aHAIM3UPOBATh PUCKH, YIPaBIATh koManou npoekta (ITK-5);

- CIIOCOOHOCTb OPraHU30BBIBATH MPOIECCHl KOPHOPATUBHOTO OOY4YEeHUS Ha OCHOBE
UH(QOPMAIIMOHHBIX TEXHOJIOTUH U pa3BUTHS KOpHopaTHBHBIX 6a3 3HaHuit (ITK-6);

- CHOCOOHOCTh pa3pabarbiBaTh M ONTUMHU3UPOBATh OW3HEC-TUIAHBl HAYYHO-TIPHUKIIAJIHBIX
npoektos (ITK-7).

B pe3yJjbTaTe H3yuceHust y‘leﬁHOﬁ AUCHUIIJIMHBI CTYACHT JOJIZKCH

3name:
L] OCHOBHBIC ITOHSTHUA U LICJIU aHAJIN3a BpeMeHHBIX pSIJIOB;
L] METOABI CTIIAXKUBAHUS BpeMeHHBIX pH)IOB;
L] CTATUCTUYCCKHUEC MCTOAbI aHAJIN3a BpeMeHHBIX pr}IOB;
L] OCHOBHBIC MOACIN BpeMeHHBIX pH}IOB;
® METOABI IIPOrHO3UPOBAHUSA BPEMEHHBIX PALIOB.
Ymemon:
®  aHAIM3UPOBATh U MHTEPIPETUPOBATH JAHHbBIE OTEUECTBEHHOM U 3apyOeKHON
CTAaTUCTUKH O COIMNAJIBHO-O3KOHOMHNYCCKUX npoueccax " SBJICHUSX,



®  BBIABIIATH TCHACHLMU U3MEHECHUS COLIMAIBHO-DKOHOMUYECKUX IOKa3aTeleH;

® OCYIIECTBIIAThH MOUCK HH(OPMAIMH I10 MTOJYYSHHOMY 33/1aHUI0, COOp, aHAIIN3
JAHHBIX, HEOOXOAMMBIX JIJIs1 PEIIEHUS TOCTABJICHHBIX IKOHOMMUYECKHUX 3a1a4
IIPOTHO3HOI'O XapakrTepa;

®  [IPUMCHSTH [IOJIYYCHHBIC 3HAHUS ISl PELICHHs] TEOPETUYECKUX U ITPUKIIAIHBIX
3aJja4 5KOHOMUKH U Ou3Heca.

Bnaoemow:

° HaBbIKaMU IIPUMCHCHHSA COBPEMCHHOI'O MAaTEMaTHYC€CKOI'0O HMHCTPYMCHTapusd IJid

peICHUA (bI/IHaHCOBO-MaTeMaTI/I‘IGCKI/IX 3aaa4,

e  METOJMKOM IIOCTPOECHHUS,

MAaTCMAaTHUYICCKUX MOI[CHCﬁ 9KOHOMHYCCKUX BPECMCHHBIX PAOOB,
° HaBBIKAMH CaMOCTOSITEILHOMN pa6OTBI 110 IPOTHO3UPOBAHHUIO BPEMCHHOI'O PsAaa;

° METogaMHu TI'PaMOTHOI'O O(i)OpMHeHI/Iﬂ oTue€Ta 10 pe3ylbTaTaM IIPOBCACHHBIX

HCCIIEJOBaHUI.
4. Coaep:xanue THCHHUILIMHBI U ()OPMbI OPTraHU3ALMHU YU4eOHOI0 Ipomecca
MopsinkoBbIi Kparkoe conepxkanue TeMbl

HOMEP U TCMa

Tema 1. Ompenenenne BpeMeHHOro psiga. (OcCOOGHHOCTH  AKOHOMHUYECKUX

OcHOBHbIE BPEMEHHBIX psAn0oB. (OCHOBHBIE LEIM aHalIW3a BPEMEHHBIX PsAJIOB.

METO/IbI [Tonsitue o0 oOmieit Tenmenuuu. CriiakuBaHUE BPEMEHHOTO psiia

CIJIaKUBAHUS METO/IOM HaMMEHbIIMX KBaaparoB. CriiakMBaHWE BPEMEHHOTO psiaa C

BPEMEHHBIX NOMOUIbIO CKONb3sAlIeH cpeaHeil. CriaxuBaHHEe BPEMEHHBIX pSIOB

psanos. MHK. METOJaMH MaTeMaTH4eCKOTo nporpammupoBanus. [Ipumenenue cruiain-
(GYHKIMH 1S cri1akKuBaHUs BpeMEHHbIX psfoB. Tect MpBuHa.

Tema 2. TectupoBaHue CTPYKTYpHBIX M3MEHEHUH. CTalMOHApHBIA CIydalHbIN

Craructuueckuii | mporecc. CTaTUCTUYECKUN aHAIHM3 CIIy4aiHOM KoMrmoHeHTHI. [IpoBepka

aHaJIN3 TMIIOT€3 O MPaBUIBHOCTH BbIOOpa TpeHaa. IlpoBepka rumoressl o

CIIy4aiiHOTO CTallMOHAPHOCTH BPEMEHHOTO psija.

KOMIIOHEHTa

Tema 3. AHanus KadecTBa MPOrHo30B. PeTpOCneKTUBHBII IPOTHO3.

[Iporno3upoBanue

SKOHOMUYECKOH

JUHAMUKH 110

TPEHI0BOM

MOJIETH

Tema 4. CyTb U npeuMylecTBa MeToJa TapMOHUYECKUX BecoB. ["apMoHMUeckue

Meron KO3 (DUIIUEHTHI.

TapMOHHYECKUX

BECOB

Tema 5. 3anaya Teopema bpayna. IIporHo3mpoBaHrne >KOHOMHUYECKMX IOKa3aTeled ¢

9KCIIOHEHIIMAIBHO | IOMOLIBI0 METOJA SKCIIOHEHIIUAIIBHOTO CTIIa)KUBAHMSL.

T'0 CriIa’)kKMBaHU.

Tema 6. Ananus
CE30HHOCTH

TpI/IFOHOMCTpI/ILIeCKI/II\/'I TPpCHA. AII,Z[I/ITI/IBHaSI MOJCJIb BPECMCHHOTI'O psaa.
MYJ'II)TI/IHJ'II/IKaTI/IBHaSI MOACTb BPEMCHHOI'O paaa. HpI/IMeHeHI/Ie
(bI/IKTI/IBHBIX NEPECMCHHBIX JISI MOJACIIMPOBAHUS CC30HHBIX KOJICOaHMH.

aHajin3a W HMHTCPpHOPETAlU PE3YJIbTATOB aHAJIM3a




CezoHHoe OKCIIOHCHIMAJIbHOC CTJIa)KMBAHUC.

Tema 7. Ananu3 DKCIepTHBIE OLIEHKH. ATalITUBHBIE METO/IbI TPOTHO3UPOBAHUS.
CLICHapHEB

Tema 8. Monens [Ipouecc Genoro myma. [Ipoiiecc CKoB3SIIETO CPEAHETO.
CKOJIB3SIIIIETO

CpeJHEro
Tema9. Mopenu [Ipouiecc aBroperpeccun. MpeHTudukamnusi CTalMOHAPHBIX MOJENEH
aBTOPETPECCUU ARMA. OueHuBanue u UAarHOCTHUKA ARMA MOJIEJIEN.
[Iporno3uposanue ¢ ARIMA monensmu.
TemaTnuyeckuil mJiaH N3YYCHUHA TUCHUIITUHBI
KosmnuecTBo yacos
Ne TemblI HaszBanus AHeBHas popma
n/n TeM (KpaTKoe coAep:KaHue) B TOM YHCJIe
BCEro b n cpe
OCHOBHBIC METOIBI CTIIAKHBAHUS
Tema 1. " 12 2 4 6
BpeMeHHBIX psiioB. MHK
CTaTUCTUYECKUI aHAIN3 CIIy4ailHOro
Tema 2. i 12 2 4 6
KOMITOHCHTA
[[porao3upoBaHre 3KOHOMUYECKOMN
Tema3. | P P N 12 2 4 6
TUHAMUKY TI0 TPEHIOBOW MOJIEIH
Tema4. [Meton rapMOHNYECKUX BECOB 12 2 4 6
3aaya SKCIIOHEHIINAIBHOTO CTIIaKUBaHUS.
Tema 5. [ B 12 2 4 6
Teopema bpayna
Tema 6. |AHanM3 CE30HHOCTH 12 2 4 6
Tema 7. |AHanu3 cueHapueB 12 2 4 6
Tema 8. [Mogenb CKOIB3ALIETO CPEAHETO 12 2 4 6
Tema 9. |[Mogenu aBToperpeccuu 12 2 4 6
Bcero: 108 18 36 54

5. MeTozmqecm/le PEKOMEHIANUN JJA MNPOBECACHUA JICKINUOHHBIX, IPAKTHYCCKUX H
JIa0OpATOPHBIX 3aHATHI.

HpaKTI/ILICCKI/Ie 3aHATUSA HC ITPEAYCMOTPCHBI y‘-IC6HBIM IIJIaHOM.

TEMBI JEKIIUOHHBIX 3AHATHUN

| No | Ha3Banue TeMbl KoaunuectBo




n/n uacoe
1 |OcHoOBHBIE METO/IBI CTITAKUBAHKSI BDEMEHHBIX PSIIOB. 2
2 |CratucTrueckuil aHaIn3 CIy4aifHOTO KOMIIOHEHTA 2
3 |[[IporrHo3mpoBaHNE SKOHOMHYECKON TUHAMUKH 10 TPEHIOBON MOJEIN 2
4 |MeToJ rapMOHUYECKUX BECOB 2
5 [3amaua sKCIIOHEHIMAIBHOrO criakuBanus. Teopema bpayna 2
6 |AHaNM3 CE30HHOCTH
7 |AHanu3 ciieHapueB
8 [Monenp ckonb3sIIero cpeaHero
9 [Mopnenu aBTOperpeccuu

TEMBI IABOPATOPHBIX 3AHSTHUI
Ne KoauuectBo
wn HazBanue Tembl waCos

1. OCHOBHBIE METOJIbI CTTIAXKUBAHUSI BPEMEHHBIX PS/IOB. 2
2. MeTo/1 HAMMEHBIIINX KBaJAPaTOB 2
3. TectupoBanue  CTPYKTYpHBIX  u3MeHeHHil.  CraiuoHapHbII 9

CITy9aifHBIHN TpoIiecc.
4. [IpoBepka rumoTe3 O MPaBUIBLHOCTH BbIOOpa TpeHna. lIposepkal 2

THITOTE3bI O CTAIIMOHAPHOCTH BPEMEHHOTO Psizia.
S. AHaJIM3 Ka4yecTBa IPOTHO30B. 2
6. PerpocrieKTUBHBIN IPOTHO3 2
7. MeTo/1 rapMOHUYECKUX BECOB 2
8. [TporHo3upoBaHUe 10 METOAY TAPMOHHYSCKHUX BECOB 2
9. 3ajaua HKCIIOHEHIIUATBHOTO CTIIa)KUBAHHUS. 2
10. [Teopema bpayna 2
11.  [AHanu3 ce30HHOCTH 2
12. Mogaens XonbTa-Yanrta 2
13. AHanu3 clieHapueB 2
14.  |KomOuHMpOBaHHE NPOTHO30B 2
15.  |bensbrii mrym 2
16. Mopeinb CKOJNIB3SIIEr0 CPETHETO 2
17.  [Mogens aBTOpErpeccuun 2
18.  [Mogenu aBTOpErpecCUn-CKOIB3SIIEr0 CPETHETO 2

BCEI'O 36

6. MeTtoanueckue peKOMEHIANMH M0 OPTAaHU3AIUU CAMOCTOATEIbHOI PadOTHI CTY/AEHTOB.
Cornacno Ilonoxenuss «OO0 opraHuzanuu y4eOHOrO Ipolecca B BBICIIUX Y4EOHBIX
3aBEJICHUAX», CaMOCTOSITeIbHAs paboTa CTyJIEHTa SIBISETCS OCHOBHBIM CPEJICTBOM OBJAJCHMS

y4eOHbIM MaTepHajoM BO BHe yueOHoe Bpemsa. Ee coxaepikanue ompenensercs — paboueid
IporpaMMoii,  METOJMYECKMMH  MaTepualaMH,  33JaHusIMH U pEeKOMEeHIalUIMHU
IIpernoiaBaTels.

OcHoBHBIC 3aJ1a4d CaMOCTOSATEIbHOM pa6OTLII




— OBJIAJICHHE HaBBIKAMH CaMOCTOSATENBHOTO 0OyueHUs, (HOpMUpOBaHHMS NOTpPeOHOCTEH B
caM000pa30BaHUH,

— OCBOGHHE COJCpXKAaHMUA JUCHUIUIMHBI B paMKax TeM, [peIHa3HAuYeHHBIX I
CaMOCTOSITENILHOTO U3yUYEHUS CTY/ICHTA;

— OCO3HaHUue, YIiayOJIeHHe CO/Ep)KaHUsl U OCHOBHBIX ITOJIOKEHUH Kypca BO BpeMsl YCBOCHUS
3aKOHCIIEKTUPOBAHHOTO Ha JIGKIUSAX MaTepuaia, ero MmnpopadOTKHM Ha MPOTSHKEHUU
MOJITOTOBKH K MPAKTUYECKUM 3aHSATHIM;

— HCIOJIb30BaHHWE MAaTEpHUasioB, IOJYYEHHBIX BO BpEMs BBIMOJIHEHHS] CAaMOCTOSITEIbHBIX
3ajaHuii, HanucaHus pedeparoB, I  S(P(HEKTUBHOM MOATOTOBKHM K  MOJAYJIBHBIM
KOHTPOJIbHBIM 3aJJaHUSIM U 3a4eTy.

CamocrosaTrenbHass paboTa CTYIGHTOB MO JUcCHMIUIMHE «METoabl MPOrHO3WPOBAHUS

HSKOHOMMYECKHUX PSAZOB» COACPKUT CIEIYIOIIUE BUIbl y4EOHOH JeATeIbHOCTH:
MEPBUYHOE 03HAKOMIICHHE C MaTepHUaIaMu JIGKIUH, COCTaBJICHUE KOHCIICKTA;
M3Y4YE€HHE U YCBOEHUE JIEKIIMOHHOTO MaTepHara;
CaMOCTOSITeNIbHASL TPOPA0OTKAa JUTEPATypHBIX HCTOYHUKOB U 000OIIEHHWE W3YYCHHBIX
MaTepuasos;
O TOATOTOBKA K MPAaKTUYECKUM 3aHSATHIM U JIEJIOBBIM UTPaM;
O TMOATOTOBKA YCTHBIX OTBETOB Ha BOMPOCHI JJII CAMOIPOBEPKH;
O TOATOTOBKA K TECTOBBIM 33/IaHUSIM 110 YCBOCHHOMY MaTepHUaly;
O UHIUBUAyalbHas paboTa Mo 3aJaHUI0 PeroaaBaTes;
—  TOATOTOBKA K BBIMOJHEHUIO MUCHBMEHHBIX MOIYJIBHBIX KOHTPOJIBHBIX padoT;
—  TOATOTOBKA K 3a4eTy.

KonTponpHbIMH  (hOpMaMU  CaMOCTOSITENILHON — paboThl MO  AWCHUILINHE «MeTosl
MIPOTHO3UPOBAHUS SKOHOMUYECKUX PSIOB» MOTYT OBITH CIEAYIOIIUE: IMPOBEPKA KOHCIIEKTA;
MPOBEpKAa OTBETOB Ha KOHTPOJIbHBIE WJIM TECTOBBIE BONPOCHI; MpOBEepKa pedepaTroB; mpoBepKa
MPAKTUYECKUX 3aJ]aHHil; MPOBEPKA BBHIIOJTHEHHBIX MHIUBUYaTbHBIX 33JaHUN.

OPTAHM3AIIUSI CAMOCTOSITEJIBHOM PABOTHI CTYJIEHTOB

Ne Koan4yecTBo
wn Ha3Banue Tembl wacos
1 Oco0eHHOCTH YKOHOMUYECKUX BPEMEHHBIX PsJI0B 2
2 OCHOBHBIE METO/IbI CIIAXKUBaHUS BpeMEHHBIX psiioB. MHK 4
3 [IporHo3upoBaHHe HSKOHOMHUYECKOW JIMHAMHUKM 110 TPEHI0BOU 6

MOJIeITH
4 MeToa rapMOHUYECKHX BECOB 6
) 3a/1aua SKCIIOHEHIMAIBHOTO criiakuBanus. Teopema bpayna 6
6 AHaJIN3 CE30HHOCTH 6
7 AHaIIN3 CIICHAPHEB 6
8 Mopeinb CKOJB3SIIEr0 CPETHETO 6
9 Monenu aBTOperpeccuu 6
10  |AHousudyanvnas paboma 6

BCEI'O 54




1. NuauBuayanbHble 321aHUA COAEPKATCA B METOAMYECKUX YKA3aHUAX.
Oo0pa3sen MHAMBUIYAJBLHOIO 3aaHUS

Jl1st BpemenHoro psiga y,, ¢ =1,25

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

1. BBINONHUTG CrIIa)XKHBAaHHE METOJIOM CKOJIB3SIIHMX CPEIHUX (MHTEpBAI CTIIKUBAHHUS M=3).

2. TlpeanoxxuTh MOAETU TPEHAOB M HAUTH KOA(D(PUIIMEHTH TPEHAOB METOJOM HAUMEHBIINUX
KBaJpaToB.

3. HccnenmoBaTe MoOAenu Ha aleKBaTHOCTh (IPUHSTH YPOBEHb 3HAYMMOCTH BCEX KpPUTEPHEB
a =0,05).

4. OneHuTh TOYHOCTEH MOJIEIIEH.

5.Be1bpaTte MoAENs ISl MPOTHO3a, MTOCTPOUTH TOYEUHbIE U WHTEPBAbHbBIC IPOTHO3HI U1 YPOBHEH

YVaer Var-
6. BI)IHOJ'[HI/ITB HpOCTOC SKCIIOHCHIIUAJIBHOC CIrJIa’)KUBAHUC U COCIIATh HpOFHOS JJIs y26’ y27 .

Meronuueckue pPEKOMEHAAIMU K BBINOJHEHUIO WHIMBUAYAJIBHOIO 3aJaHHsl COJEpIKATCS B
y4eOHO-METOAMUYECKOM KOMIUICKCE JUCITUTIITNHBI.

Tembl pedeparToB
1. Onpenenenue BpeMeHHOTO paga. OCOOEHHOCTH YKOHOMHUYECKUX BPEMEHHBIX PS/I0B.

2. OCHOBHBIC IIeJTM aHATTN3a BPEMEHHBIX psA0B. [loHsTHE 00 00IICH TeHICHITHH.
3. CrnaxuBaHHe BPEMEHHOTO psifia METOI0M HAMMEHBIIINX KBAJAPATOB.



CrinakuBaHue BpEMEHHOTO PsAJIa C TIOMOILBIO CKOJIB3AIIEH CPEAHEN.

CrnaxxuBaHue BpeMEHHBIX PSI0B METOJJaMU MaTeMaTUYECKOTO MPOTrPaMMHPOBAHHUSI.

[Tpumenenue crutaitH-QyHKIMHA U1 CTIaKUBAaHKS BDEMEHHBIX PSJIOB.

Tect UpBuHa.

TecTupoBaHue CTPYKTYPHBIX U3MEHEHUH.

CranuoHapHbIi CIy4ailHbIN Mpoliecc.

0. Cratuctuueckuii aHainu3 ciay4ailHOM KOMITOHEHTHI. IIpoBepka rumore3 O NMpaBHILHOCTH
BBIOOpA TPEHIA.

11. TIpoBepka rumnoTe3bl 0 CTAlIMOHAPHOCTH BPEMEHHOTO Ps/Ia.

12. IIporuo3upoBaHue 3 KOHOMUYECKON JUHAMHKH 1O TPEHJOBOK MOJICIH.

13. MeTtosa rapMOHHUYECKUX BECOB.

14. 3apaya s3KkCOHEHIMANBHOTO criaaxkuBanus. Teopema bpayna.

15. [Iporno3upoBaHue 3KOHOMUYECKHUX [TOKA3aTeNeN ¢ IOMOIIbIO METOAA

HKCIIOHEHIIMAILHOTO CTIIa)KUBaHUS.

16. TpuroHOMeTpUYECKUNA TPEH]I.

17. AnautuBHAsE U MYJIBTUTUTMKATUBHAS MOJIEJI BPEMEHHOT'O psijia.

18. ®ukTHBHBIEC TEPEMEHHBIE

19. Ce30HHOE 3KCIOHEHIIMATBHOE CTJIaKUBAHUE.

20. TIpomecc Gemoro myma.

21. IIporecc CKOJB3SIIETO CPETHETO.

22. TIporiecc aBTOpErpeccu.

23. Nnentudukamnus ctarmoHapHbix Mmoaeneit ARMA.

24. OuenuBanue u quarsocruka ARMA moperneii.

25. IIpornosupoanue ¢ ARIMA mozaensimu.

RBO0o~NOoOGA~

8 KOHTpOJIbHI)Ie BOIIPOCHI K l'[pOMC)KyTO'lHOﬁ aTTeCTaliumn

Oco0eHHOCTH YKOHOMUYECKHX BPEMEHHBIX PS/IOB.

CraTucTHueckuil aHaau3 cIy4aiiHOro KOMIIOHEHTA.

Teopema bpayHa.

Metosa rapMOHHUYECKUX BECOB.

JInHenHoe U CE30HHOE CIUIAKUBAHUE.

Yro noHnMaeTcs noJi crnenupukanuei Mmoaenn?

Kax MoxHO 00Hapy uTh OLIMOKH crienudukanyuun?

B yem 3akiogaercst cyTh METO/Ja HAUMEHBIINX KBaJpaToB?

KakoBbI peanoChIIKM METO/1a HANMEHBIIINX KBaIPaTOB?

0. KakoBbI Ipu3HaKy Ka4eCTBEHHON perpecCuOHHOM Moienn?

1. Kak cTpyKTypHBIC H3MEHEHUS BIMSIOT HA TEHICHIIMIO BPEMEHHOTO psija’
12. B yeM COCTOUT OTJIMYHE MEXY IPOTHO3UPOBAHUEM U ITpeJICKa3aHueM?
13. Yem paznuyaroTcst KpaTKOCPOYHOE M JOITOCPOYHOE MMPOTHO3UPOBAaHUE?
14. ITpuBeuTe OCHOBHBIE KPUTEPUU KauecTBa IPOrHO30B.

15. Yem aganTuBHBIE METOAB! MPOTHO3UPOBAHUS OTIIMYAIOTCSA OT KPUBBIX pocTa?

RBOooo~NoOhwNE

9 Oo6pa3en MOAYJILHOTO KOHTPOJIS

TrOY BIIO «JIOHEIKUA HAIIMOHAJIbHBbIIA YHUBEPCUTET»
®daxynpTeT MATEMAaTUKH U HH(OPMALIMOHHBIX TEXHOJIOT U

Hanpasnenue noocomosxu: 01.04.03 Ilpuxnaonas mamemamura u uHpopmamuxa



Maeucmepckas npoepamma: AKMyapHas mamemamuxa

IIpoecpamma noocomosxu: aKkademuueckas mazucmpamypa
Cemecmp 3
Yuebnas oucyuniuna Memoowvt npozHo3uposanus IKOHOMUUECKUX PAOOE

MOAYJIbBHAA KOHTPOJIBHAS PABOTA
BAPUAHT Nel
1. MeTtoz 5KCIIOHEHIIMAIBHOTO CTJIaKUBAHHUS.
2. MopnenupoBaHue TEHACHIIMH BPEMEHHOTO Psijia IPU HAJTMYUHU CTPYKTYPHBIX U3MEHEHHIA.

2(t)—7,t =2k
Z(t)+Lt=2k +1
Haittu Cov (X(t+7 ),X(t)). Boisicauts, ssusercs au X(t) , t=0, £+ 1,... cTaiimoHapHBIM.

4. Mmeercs 1Ba HEKOPPEIMPOBAHHBIX ciaydaiHbIx mporecca X(t) u V() ¢
XapaKTePUCTHKAMU

m, (t) = t?, Cov (X(t), X(t"))= p @(t+t)
m, (t) =1, Cov (V(1), ¥(t'))= o @ (t-1)?

HaiiTi XapakTepucTHKH ciydaiiHoro mponecca Z(t) = X(t) + t V(t) + t° . PemmTs Ty ke
3aja4y, eciu ciay4vaiiabie mporecchl X(t) u Y (t) koppenupoBaHHbI U UX B3aUMHast
—aft-t’ |

3. Ilycrte Z(t), t=0, * 1,... — cranmoHapHbIii BpeMeHHOM psia, a X(t)= {

koppemsus R o, (t,t") =ae
5. IlycTb ¢ - CllyuaiiHas BeMUMHA, PABHOMEPHO pacupenenennas na [0,27], a>0,0 >0

VYTBepkIeHO Ha 3aceJaHuH KadeApbl TEOPHH BEPOSTHOCTEH W MATEMaTHYECKOW CTaTHCTHKH,
pOTOKOJ Ne or“ 7 20 r.

3aB. kadenpoii
[Ipenonasarens

Kpurtepun oneHuBaHus MOLY/JIbHOT0 KOHTPOJISI

Homep 3a0anusn Konuuecmeo 6annog
3amanue 1 6
3amganue 2 6
3aganue 3 6
3ananue 4 6
3aganue 5 6
Bcezo 30

10 Kpwurepuu oueHUBAHUSA

[lo kypcy npeamnonaraercs mpoBeJACHHE MPOMEKYTOUHOM aTTeCTallUM B BUAE MOAYJIBHOTO
KOHTPOJIS, BHITIOJTHEHUE WHIUBUIYATHLHOW pabOTHI U MOATOTOBKA pedepaTa
Pacnpeoenenue 6annos, Komopwvie Mo2ym noay4ums cmyoeHmvl
6 npoyecce u3y4eHus OUCUYUNIUHDL

Opranu3anoHHO CPC
yueOHasi paboTa NuauBunyanbHas MoayabHbIi Pegepar
CTyIEHTa padora KOHTPOJIb
max 20 6amioB max 40 6amioB max 30 max 10 6amioB
0aoB




IlIxana coomeemcmeus 6a17108 HAUUOHAILHOU WIKATIE

Ouenka Ouenka no OueHka o rocy1apcTBeHHOM 1IKaJe Ouenka no
no mkaJjie | 100-6anabHoii (3x3ameH, nuddepeHIIMPOBAHHBII 3a4eT) rocyaapcTBeHHOi
ECTS HIKaJie HIKaJe (3a4eT)
A 90-100 5 (0TAM4HO) 3a4TEHO
B 80-89 4 (xopor1o) 3a4TCHO
C 75-79 4 (xopor1i0) 3a4TEHO
D 70-74 3 (y1OBIETBOPUTEIIHHO) 3a4TE€HO
E 60-69 3 (YIOBIIETBOPHUTEIIHLHO) 324TEHO
FX 35-59 2 (HeyIOBIIETBOPUTEIIHHO) HE 3a4TEHO

C BO3MOXHOCTBIO IIOBTOPHOM CHA4H
0-34 2 (HEeyIOBJIETBOPUTEIBHO) HE 3a4TEHO
C BO3MOXKHOCTBIO TIOBTOPHOM CIIa4H NP YCIOBUU
00s13aTeIbHOT0 HAObOpa JOTIOJTHUTEIIBHBIX 0alI0B

11

MaTepI/IaJIbHO-TeXHI/I‘{eCKOC odecneyeHue yqeﬁﬂoro nmpouecca.

JIeKxIMOHHBIE 3aHATHUS NIPOBOAATCS B ayIUTOPUH, OCHAILIEHHON MYJIbTUMEIUNHON TEXHUKON

u pockoi. JlabopaTopHble 3aHATHS MPOBOIATCS B KOMIIBIOTEPHOM Kjacce, 000pyAOBaHHOM
KOMITBIOTEPaAMU C JIMIICH3UOHHBIM MPOrPaMMHBIM OOECIIEYeHHEM, JOCTynoM K cetu WHTepHer,
CTOJIaMH, JOCKOH.

12 PexoMeHj0BaHHAasl IUTEpPaTypa

Ne
n/n

HaunmenoBanue

KoJa-Bo
IK3EeMILISAPOB
B OMOIMOTEKE

JdouHY

Hanu4yue
3JIEKTPOHHOM
BEpPCHHU B
IbC

OcHognasa numepamypa

I'mapnnui, A. B. DxoHoMeTpuKa : yueOHOe mocobue Juis
CTYJICHTOB BY30B, OOYYAlOIIMXCS IO IKOHOMHUYECCKHM
cneruansHocTsM / A. B. Tmagunun, A. H. T'epacumos, E.
H. I'pomos. - Pocros-na-Jlony : dennke, 2011. - 297 c.
Mecta Boigaun: AHJI (cB06. 1 3k3. u3 1), U3l (cBoO. 1
9k3. u3 1), Kab13 (cBoO. 1 3k3. u3 1).

Hoyreptu, K. BBengenue B 3KOHOMETPUKY : y4del. 1is
CTYJICHTOB 9KOH. crieruanbHocTeit By3oB / K. Jloyreptu. -
W3n. 3-e. - Mocksa : MHOPA-M, 2010. - 465 c. Mecra
Bergaun: AHJI (¢B06. 1 ok3. u3 1), Uzl (cB0O. 1 5K3. u3 1),
Bric (cB06. 1 3k3. u3 1).

[Ipaktukym mno naucruminHe «CTaTHCTUYECKUN aHAlU3
BpemeHHbIX psgoB» / K. [ypko, U. JI. ypko, E. A.
Trokanpko, M. M. Xmemmna. — Jloneuk: I'OY BIIO
«douHY», 2017. — 179 c.- DnexkrtponHsle naHHbIEe (1

daiin).

HpI/IKHaILHLIC ACIICKThI (I)I/IHaHCOBOI‘ (O) aHaJIn3a
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[DneKxTpoHHBIH pecypc]: yueOHO-MeToIu4eckoe nocodue
/ cocrt.: Wlypko W.JI. — J[omemnk, JdonHY, 2017. —
Onexrponnsie nanubie (1 daiin).

5. DKOHOMETpUKa : Yy4eOHWK i1 MaructpoB / CaHKT-
[leTepOyprckuii Toc. YH-T SKOHOMUKHA U (PUHAHCOB ;
[monrot.: M. U. EnuceeBa u np.]. - Mocksa : FOpaiir, 3
2012. - 449 c¢. Mecra Beigaun: AHJI (cBoO. 1 3K3. u3
1), Uzl (cB06. 1 9k3. u3 1), Beic (cB06. 1 3k3. u3 1).

Jononnumenvnas numepamypa

6. Uypakos, E. II. IlporHo3upoBaHH€ 3KOHOMHUYECKHUX
BPEMEHHBIX PSIJIOB : yuel. mocobue sl CTYIACHTOB BY30B,
oOydaromuxcsit M0 CHeMUATbHOCTH '"MareMarudeckue
METOBl B SKOHOMHUKE" M JIp. 9KOH. crienuaibHocTsM / E. 3
I1. YypakoB. - MockBa : ®uHaHChl U cTaTucTuka, 2008. -
204, [1] c. Mecra Beigaumn: AYJI (cB06. 1 9x3. u3 1), AHJI
(cB00. 1 9k3. m3 1), U3l (cBOO. 1 k3. u3 1)

7. DKOHOMETpHUKA : YYCOHUK JJIs CTYJICHTOB BY30B IO CIIEII.
"Craructuka" u ap. skoHoM. cretl. / [B. C. Mxutapsn, M.
IO. Apxunoma, B. A. bamamr u ap.] ; nmox pen. B. C.
MxurapsiHa. - Mocksa : [Ipocnekr, 2011. - 380 c. Mecra 2 -
Bermayn: AHJI (cB06. 1 3k3. u3 1), Y3zl (cB006. 1 3K3. 3 1),
Beric (cB00. 1 2k3. u3 1).

13 HNudopmanuonnbie pecypcebl
1. http://mondnr.ru/ — MunucrepcTBo 00pasoBanust u Hayku Jlonerkoit HapoaHoit

pecIyOIrKH

2. https://lwww.donippo.org/ — TOY 1O «J/loHenkuii pecrnyOInKaHCKHA HHCTHTYT
JIOTIOJTHUTEIIBHOTO TI€arOrHuecKOro 00pa3oBaHusl

3. http://ippo-vm.at.ua/ — Otaen marematuku JJonerkoro PUIATIO

4. http://resobrnadzor.ru/ —Pecniybnukanckas ciry:x0a 1o KOHTPOJTIO U Ha30py B cdepe
0o0pa3oBaHUs U HAyK1

5. www.newlibrary.ru - HoBast aekTpoHHas1 OUOIHOTEKA;

6. www.edu.ru — ¢henepanbHblii TOPTAT POCCHICKOr0 00pa3oBaHus; www.mathnet.ru —
0011epoCCHiiCKif MaTeMaTHUeCKUi MopTa;

7. www.elibrary.ru — Hay4nas anexkTpoHHasi OMOIHOTEKA;

8. www.nehudlit.ru - anekrponHast OnbIHOTEKA YISOHBIX MATEPHUATIOB

14 IIporpammHoe o0ecnieuenune

1. Windows 7 PRO (xopmopatunas nutiensust JJOHHY Ne 46484614);

2. Microsoft Office (kopnopatusnas muuensust JOHHY munenzus Ne 46472919);

3. Microsoft Visual Studio (sumen3ust mporpamMmsl DreamSpark mist BeicInx

y4eOHBIX 3aBeIeHUN);

4. Jluuensuu GPL, Apache, BSD nns cBo6omHOTO mporpammuoro obecnieuenusi: FreeLab, Scilab,
R Studio, Python, Eclipse, Free Pascal, Tries Mode, Prolog, Autusupyc Kacnepckoro, Linux
Fedora, Libre Office, Adobe Acrobat Reader, XPDF, Blender, KOMITAC-3D LT, Paint.NET,
Gimp.
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