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Copmuposams KomnemeHyuu:

- CHOCOOHOCTh  HWCIIOJIb30BaTh ~ COOTBETCTBYIOIIMM  MaTeMaTHYeCKWW  ammapar |
WHCTPYMCHTAIILHBIC CPEJICTBA IS OOpaOOTKH, aHAJM3a W CHCTEMAaTU3alud WHQPOPMAIUH I10
teme uccrnenoBanus (ITK-18)

Iliian kypca:
Pa3nen |. Perpeccnonnblii anaan3
Tema 1. Moaenu napHoii perpeccuu

Tunel Mogenei U TaHHBIX SKOHOMHYECKUX SBJICHHN M Ipoueccos. [lapHasa perpeccus u
Koppeisiuys. BepoATHOCTHas Mpupoja pPETPecCHOHHBIX MoAened. Buasl 3aBUCHUMOCTEH,
HCIIOJIb3YEMbIX B TAPHON PErPECCHUM.

Meton HanMmensiniux kBaapatoB (MHK) B BbeiBoje ypaBHeHuit perpeccuu. IIpocras
MOJENIb JIMHEHHOM perpeccuy, BBIUMCICHHE €€ mapaMeTpoB. TecHOTa JIMHEHHOM CBS3H,
KO3 QUIHUEHT KOppesLuu.

BeposiTHOCTHast mnpupofa perpecCHoHHbIX Mojenei. OCHOBHBIE MPEANONOKEHUS
KJIACCUYECKOU MOJEIN JIMHEHHOW perpeccuu. I'OMOCKEeNacTUYHOCTh U IeTEPOCKEAACTUYHOCTD.
BoiBoa BbIpaykeHUs 1711 HECMEIEHHOM OLIEHKU AUCIIEPCUH OMIMOOK HAOIIOACHHM.

CBolicTBa OLIEHOK ITapaMETPOB PETPECCUU T'€HEPAIBHOM COBOKYITHOCTH, MOJTYYEHHBIX C
ITOMOIIBIO METO/1a HANMEHBIIINX KBaJIPaTOB.

Teopema T'aycca-MapkoBa.  IlocTpoeHHME  NOBEPUTEIBHBIX  MHTEPBAJIOB UL
koa¢pumeHToB perpeccuu. [IporHo3upoBanue Ha OCHOBE MOJYUYEHHOM perpeccuH.

PanroBeiii  koapduuuent xoppemsiuuu CrnupMeHa, Kod(QQUIMEHT JAeTepMUHAIMH.
AHanm3 WHAWBUIAYATbHBIX OTKJIOHEHWHW 3HAYCHWH 3aBHCHUMOW TMEPEMEHHOW OTHOCHTEIIBHO
BBIYUCIICHHOM JINHUM PETPECCUH — OIIMOKHU, OCTATKH.

[Ipenckasanuss ¥ MPOrHO3bBI HA OCHOBE JIMHEHHOW MOJenH perpeccuu. JloBepuTenbHbIE
VHTEPBaJbl B IMHEHHOM PETPECCUOHHOM AHAIIN3E.

Henuneiinbie cBsizu — runepOoma, mapaboria, SKCIOHEHTa. BbeIBom ypaBHEHHM Jist
HaXOXXJCHUS KOdPPHUIMEHTOB Mojiesiel. Pa3nnyHble MoIXo/bl K aHATN3y HETMHEHHBIX MOJIETIEH.
CrniocoObl UX JIMHeapu3aluH.

Tema 2. Moaeim MHOKeCTBEHHOH perpeccuu



JluHeitHass Mozellb MHOKECTBEHHOW pPErpecCuH, OCHOBHBIC MOHSTHS W OINpPEICICHUS.
Ornenka k03¢ (HUIIMEHTOB MOAETH C TIOMOIIBIO METOAa HaUMEHBITNX KBaapaToB. OO0OOMIEHHbII
METO/1 HAUMEHBIINX KBAJPATOB, FETEPOCKEIACTUUHOCTh U KOPPEISALHUS 10 BPEMEHHU.

Pa3znuunHble acnieKThl MHOXKECTBEHHOW PErPECCHM: MYIbTHKOJLTUHEAPHOCTD, (PUKTUBHBIC
IepeMEHHbIE, YacTHas Koppessauus. [ [pornosupoBanre Ha OCHOBE PErPECCUOHHBIX MOJEIIEH.

Paznen |1. Bpemennble psiabl

Tema 3. BpeMeHHbI€e psi/ibl U IPOTHO3MPOBAHUE

Paznuunble Mozenu BpPEMEHHOrO psja: C QIIUTUBHOM U MYJIbTUILUIMKATUBHOMN
KOMIIOHEHTaMH. COCTaBIIIIOIIME BPEMEHHOTO psiia — TPEHM, CE30HHAsi KOMIIOHEHTA, OCTATOK.
CriocoObl  OIIEHKM TpeHIa BpeMeHHoro psaa. CBoiicTBa MmabIOHOB CriaxuBaHus. Pacuér
CE30HHOM KOMIIOHEHThl B aJJAUTHUBHBIX W MYJbTUIUIMKATUBHBIX MoOJENsX. Pacuér Tpenma
METO/IOM CKOJB3SIIUX CPEIHUX, IEHTPUPOBAHHBIE CKOIB3SIINE CPEIHUE. DKCIOHEHIIMATBHOE U
MEJMAHHOE CTJIa)XUBaHHUE. ABTOKOPPEIIALIMS.

Jlece3oHanu3anysi JaHHBIX IIPU pacyére TPEHJa, aHaJIM3 OCTATKOB. ['apMOHMYECKUI
aHaJIU3 BPEMEHHBIX DPSAOB ¢ MoMouiplo psaoB Pypee. lIpornozupoBanue no agauTHBHON U
MYJIbTUTUIMKATUBHON MOJICIISIM.

BcnoMorarenbHbIe TeMBbI:

Tema 4. BeposiTHOCTb, CTATHCTUKA

CrnyuyaitHble coObITUSI U BeposTHOCTH. CiydailHble BETUYMHBI, CIy4YaillHbIE BEKTOPBI.
Pacnpenenenue cirydaiiHbIX BEIMYMH, HOPMAJIbHOE PaCIIpeIeIICHHE.

3akon Oompmux uyucen (3bY), mpenenbHble TeopeMbl. 3aladll  MaTEeMaTHYECKOMN
CTaTUCTUKHU. BpiOopounblii  Meton. ToudeuHble W HMHTEPBAJIBHBIE OIEHKM IapaMeTpOB
reHepalibHOM COBOKYNHOCTH. [IpoBepka runotes.

Tema S. J/Iuneiinas anredpa

Bekropel. JluHeiHas 3aBucMMOCTh. JIMHEHHOE NpPOCTpaHCTBO, 0Oa3uc, pPa3MEpHOCTh
npocTpaHcTBa. MaTpuilsl 1 oneparuu Haja Humu. Onpenenutenu, o0opaTtHbie MaTpullbl. CHUCTeMbl
nuHeHHbIX anreOpanyeckux ypaBHenuii (CJIAY). Matpuynbsie ypaBHEHUS.

Tema 6. Paabi

Yucnossie psiibl. CxoauMocTh. OyHKIIMOHATBHBIE Psiibl. O0MacTh CXOAUMOCTH. Psapl
Teitnopa, paznoxenue ¢pyHkuuil B pan Teitnopa. Paast @ypbe.

@DopMBbI TEKYILIET0 KOHTPOJIA U MPOMEKYTOUYHOI ATTECTANMHU
®opmMa NPOMEKYTOUHON aTTECTALUU — IK3AMEH.
B pe3ynbrare 0CBOCHUS AUCITUTUTMHBI 00YJArONTUICS 3HACT, YMEET, BIAJICCT:

Kon arana ocBoenusi | PesyabraTsl 00ydyeHust
KOMIIeTeHIINI
[1K-18.4 Ha ypOBHE 3HAHWH: 3HAET NMETH NPEJCTaBICHHE O MHOXECTBE PElIaeMbIX 3a/1ad,

- 3HaTh OCHOBHBIE CIIOCOOBI NX PEIICHMS,

- BJIJICTh METOIaMH OCTAHOBKH IT0JI00HBIX 3a/1a4.

Ha ypOBHE YMEHHH: yMEET UMETb IPEJICTABICHIE O MHOKECTBE PELIaeMbIX 3a/1ad,

- 3HaTh OCHOBHBIE CIIOCOOBI NX PEIICHHS,

- BJIJIeTh METOIaMH IOCTAHOBKH I10/I00HBIX 3a/1a4.

HA YPOBHE HABBIKOB: BIaJ€ET UMETh NIPEACTABICHUE O MHOXKECTBE PELIAeMBbIX 3a1a4,-
3HATh OCHOBHBIE CIIOCOOBI MX PEIICHHMS,- BIaJETh METOAaMH TOCTAHOBKHU TT0100HBIX
3a71au.

Hnghopmayuonnvie mexmnonozuu, npozpammmnoe obecneuenue, MamepuaibHo-
mexuuyeckan 0asa, oOueHoYHble cpeocmed, HeoOXooumvle Ol O0CE0CHUA OUCHUUNIUHDI,
aoanmupoeansvl 014 O00YYAIOWUXCA UHBATUO08 U O00YUAIOUWUXCA ¢ O0ZPAHUYEHHBIMU
603MONHCHOCMAMU 300P06bA.
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