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Iejb 0CBOEHHMS AUCIUTIIHHBI

Copmuposams komnemenyuu:

- CIOCOOHOCTH HCITOJB30BaTh OCHOBHBIE METOJBI €CTECTBEHHOHAYYHBIX JTUCIUILUIMH B
pO(ECCHOHATBHOMN JEATEIBHOCTH JJIsi TEOPETUUECKOTO M IKCIIEPHMEHTAILHOTO MCCIIEI0BAHMS
(TK-17)

- CHOCOOHOCTH  HCIIOJB30BaTh  COOTBETCTBYIOIIMM  MaTeMaTHYecKWid  ammapar |
UHCTPYMEHTAJBHBIE CPENCTBA JUIs O0O0pabOTKM, aHalW3a M CHCTEMaTH3allMd HH(POPMAIMH II0
teme uccnenoBanus (ITK-18)

ILnan kypca:
Pa3nen |. Perpeccnonnblii anaau3
Tema 1. Moaenu napHoii perpeccuu

Tunel Mozene u TaHHBIX SKOHOMHUYECKMX SIBJICHHH M mpoueccoB. [lapHas perpeccus u
Koppeisiuys. BepoATHOCTHas Ipupoja pPErPEeCcCHOHHBIX MoAeled. Buasl 3aBUCHUMOCTEH,
WCIIOJIb3YEMBIX B TAPHON PErPECCHUM.

Merton naumensiiux kBaapatoB (MHK) B BbeiBoje ypaBHeHuit perpeccuu. IIpocras
MOJICJIb JIMHEHHOM perpeccuy, BBIUMCICHHE €€ mnapaMeTpoB. TecHOTa JMHEHHOW CBS3H,
KO3 QUIHEHT KOppesLuu.

BeposiTHocTHass mnpupoja perpecCHoHHbIX Mojeneid. (OCHOBHBIE MPEANOI0KEHUS
KJIACCUYECKOU MOJENIN JIMHENHOU perpeccuu. ' OMOCKEeIacTUYHOCTh U IeTEPOCKEAACTUYHOCTD.
BriBoz1 BbIpaXkeHUs 17151 HECMEIEHHON OIIEHKH JAUCIIEPCUH OMIMOOK HaOIIOACHUM.

CBolicTBa OLIEHOK NApaMETPOB PETPECCUM T'€HEPAIBHON COBOKYIHOCTH, MOJYYEHHBIX C
ITOMOIIIBIO METO/1a HANMEHBIIINX KBaJIpPaTOB.

Teopema T'aycca-MapkoBa.  IlocTpoeHHME — NOBEPUTENBHBIX  MHTEPBAIOB UL
koa¢pumeHToB perpeccuu. [IporHo3upoBanue Ha OCHOBE MOJYUYEHHOM perpeccum.

PanroBeiii  koadduuuent xkoppemsuun CrnupmeHa, Kod(pQUIMEHT JAeTepMUHAINU.
AHanmu3 WHAWBUIAYATbHBIX OTKJIOHEHWH 3HAYCHWH 3aBHCHUMOW TMEPEMEHHOW OTHOCHTEIIBHO
BBIYUCIICHHOHN JINHUM PETPECCUH — OIIMOKHU, OCTATKH.

[Ipenckasanuss ¥ NPOrHO3bl HA OCHOBE JIMHEHMHON MOJENM perpeccuu. JloBepUTeIbHbIE
WHTEPBaJbl B IMHEWHOM PETPECCUOHHOM aHAJINA3E.

Henuneiinbie cBsizu — runepOona, mapaboria, SKCIOHEHTAa. BbeIBox ypaBHEHHM ISt
HaXOXJCHUS KO3 PHUIMEHTOB Mojeneil. Pa3nuuHble moIXoapl K aHATN3y HETMHEHHBIX MOJICNIEH.
Croco0bI UX JTMHEapU3aIUH.



Tema 2. Moaean MHOKeCTBEHHOM perpeccuu

JluHeiitHass Mozellb MHOKECTBEHHOW pPErpecCHH, OCHOBHBIC TOHSTHUS W OINpPEICICHHUS.
Ornenka k03¢ (HUIMEHTOB MOJEITN C TIOMOIIBIO METOAa HAUMEHBITNX KBaapaToB. OO0O0OIMIEHHbII
METO/1 HAMMEHBIINX KBAJPATOB, FETEPOCKEIACTUUHOCTh U KOPPEISALHUS 10 BPEMEHHU.

Paznuunble acieKThl MHOKECTBEHHON PErPeCcCHH: MYJIbTUKOJIMHEAPHOCTh, (DUKTUBHBIC
NepeMEHHbIE, YacTHasl Koppessauus. [[pornosupoBanre Ha OCHOBE PErPECCUOHHBIX MOJEIIEH.

Paznen |1. Bpemennble psiabl

Tema 3. BpeMeHHbI€e psi/ibl U IPOTHO3MPOBAHUE

PasnnuyHble MoOAenu BpPEMEHHOrO psAa: C aJAUTHUBHOW M MYJIbTUIUIMKATUBHOU
KOMIIOHEHTaMH. COCTaBIIIONIME BPEMEHHOTO psiia — TPEHM, CE30HHAsT KOMIIOHEHTA, OCTATOK.
CrocoObl  OIIEHKM TpeHIa BpeMeHHoro psaa. CBoiicTBa MmaOIOHOB criakuBaHus. Pacuér
CE30HHOM KOMIIOHEHThl B aJJAUTHUBHBIX W MYJIBTUIUIMKATUBHBIX MoAeisax. Pacuér Tpenna
METOJIOM CKOJIB3SIIUX CPEIHUX, LIEHTPUPOBAHHBIEC CKOJIB3SIINE CPEAHNE. DKCIIOHEHIIMAIBHOE U
MEMAHHOE CTia)XUBaHUE. ABTOKOPPEIIALIMS.

Jlece3oHanu3anysl NAaHHBIX IIPU pacyére TPEHJa, aHaJIM3 OCTATKOB. ['apMOHMYECKHUI
aHaJ U3 BPEMEHHBIX PSAAOB ¢ moMouiplo psaoB Dypee. IIporHozupoBanue mo agAUTHBHON U
MYJIbTUIUIMKATUBHOW MOJIETISIM.

BcnoMorarenbHbIe TeMBbI:

Tema 4. BeposiTHOCTb, CTATHCTUKA

CrnyuyaitHble coObITUSI U BeposTHOCTH. CiydailHble BETUYMHBI, CIy4YaillHbIE BEKTOPBI.
Pacnpenenenue cirydaiiHbIX BEIMYUH, HOPMAJIbHOE PaCIIpPEICIICHHE.

3akon Oompmux uywcen (3bY), mpenenpHbIE TeopeMbl. 3aJayd MaTeMaTHYeCKON
CTaTUCTUKU. BpiOopounblii wmeron. ToueuHble W HMHTEpBAJIbHBIE OLEHKH [1apaMETPOB
reHepallbHOW COBOKYNHOCTH. [IpoBepka runotes.

Tema S. J/Inneiinas anredpa

Bekropel. JluneitHas 3aBucumocTb. JIMHEWHOe mnpocTpaHCTBO, 0Oa3uc, Pa3MEPHOCTb
pocTpaHcTBa. Martpulisl U onepanuu HaJl HUMH. OnpenenauTenu, ooOpatHbie MaTpullbl. CUCTEMBI
JIUHENHBIX anredpanydeckux ypaBHeHuit (CJIAY). MarpuuHble ypaBHEHUS.

Tema 6. Paabi

Yucnossie psajpl. CxoaumocTs. OyHKIIMOHANBHBIE pAabl. O01acTh CXOIUMOCTH. Psabl
Teitnopa, paznoxenue pyHkuui B pan Teinopa. Pagsl @ypoe.

@DopMBbI TEKYIIET0 KOHTPOJIA U MPOMEKYTOUYHOM ATTEeCTANMHU
®opmMa NPOMEKYTOUHON aTTECTALUU — IK3AMEH.
B pe3ynbrare ocBOCHUS AUCITUTUTMHBI 00YUaIONIUNACS 3HAET, YMEET, BIaJICeT:

Kon srana ocBoenus Pe3yabTarhl 00yueHust
KOMIICTeHIIUH
18.3 HA YPOBHE 3HAHUM:

- UMCTb IPEJACTABIICHNE O MHOXKCCTBC PCIIACMbIX 3aJ1a4,
- 3HATh OCHOBHEIE CIIOCOOKI MX peuicHus,
- BJ1aA€Th MCTOJaMH IIOCTaHOBKH HO,HO6HLIX 3ajay.

Ha ypOBHE YMEHHH:

- UIMETh TIPEJICTaBJICHHE O MHOXECTBE PelIaeMbIX 3a/1ad,
- 3HaTh OCHOBHBIE CIIOCOOBI NX PEICHHUS,

- BJIQJIETh METOJJAMH OCTAHOBKU MOJZOOHBIX 3a/1a4.

Ha YPOBHC HAaBbIKOB:
- UMCTh IPEACTABIICHUEC O MHOXCECTBEC PCINAEMBIX 3aJ1a4,- 3HAaTh OCHOBHBIC CIOCOOBI UX
peuicHusA,- BJIag€Th METOAAMU ITOCTAHOBKH 1'[02106HBIX 3aaa4.

Hugopmayuonnvie mexunonozuu, npocpammuoe obecneuenue, MamepuaibHo-
mexHuueckasa 0a3a, OUEHOUYHble CPeocmed, HeodXooumovle 01 0C60CHUA OUCUUNIUHDL,
aoanmupoeansvl 011 00YHaAWUXCA UHBAIUO08 U OOyuarwuxca ¢ 02PAHUYEHHbIMU




BOMOICHOCMAMU 300])08 bA.

OcHoBHas1 iuTEpaTypa:
1.  DOxonomerpuka: yueouuk: rpud MO / mox pen. .. EnuceeBoid. - M.: Ilpocnexkr, 2011



