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

Tunel Mozene u TaHHBIX SKOHOMHUYECKHX SIBJICHHH U mpoueccoB. [lapHas perpeccus u
Koppeisiuus. BepoATHOCTHas IpupoJa pPETPEeCCHOHHBIX MoAeled. Buasl 3aBUCHMOCTEH,
WCIIOJIb3YEMBIX B TAPHON PErPECCUMU.

Meton nHanmensiiux kBaapatoB (MHK) B BbeiBoje ypaBHeHuit perpeccuu. IIpocras
MOJICNIb JIMHEHHOM perpeccuy, BBIUMCICHHE €€ mnapaMeTpoB. TecHOTa JMHEHHOW CBS3H,
KO3 QUIHEHT KOppesLuu.

BeposiTHOCTHast mnpupofa perpecCHoHHbIX Mojenei. OCHOBHBbIE MPEANONOKEHUS
KJIACCUYECKON MOJEIU JIMHEHHOW perpeccuu. I'OMOCKeNacTUYHOCTh U IeTEPOCKEAACTUYHOCTD.
BoiBoa BbIpaykeHUs 1711 HECMEIIEHHOM OLIEHKU AUCIIEPCUM OMIMOOK HAOIIOACHHM.

CBolicTBa OLIEHOK IAapaMETPOB PETPECCUM T'€HEPAIBHON COBOKYIHOCTH, MOJYYEHHBIX C
ITOMOIIBIO METO/1a HANMEHBIIINX KBaJIPaTOB.

Teopema T'aycca-MapkoBa.  IlocTpoeHHEe  NOBEPUTEIBHBIX  MHTEPBAJIOB UL
Koa(pumeHToB perpeccun. [IporHo3upoBanue Ha OCHOBE MOJYUYEHHOM perpeccum.

PanroBeiii  koadduuuent xkoppemsunn CrnupmeHa, Kod(pQUIMEHT JAeTepMUHAIINU.
AHanmy3 WHAWBUIAYATbHBIX OTKJIOHEHWW 3HAYEHWH 3aBHCHUMOW TMEPEMEHHOW OTHOCHTEIIBHO
BBIYUCIICHHOHN JINHUM PETPECCUH — OIIMOKHU, OCTATKH.

[Ipenckasanuss ¥ NPOrHO3bl HA OCHOBE JIMHEHHON MOJENM perpeccud. JloBepUTeIbHbIE
WHTEPBaJbl B IMHEHHOM PETPECCUOHHOM aHAIIU3E.

Henuneiinbie cBsizu — runepOomna, mapaboria, SKCIOHEHTAa. BeIBox ypaBHEHHM ist
HaXOXXJCHUS KOdPPHUIMEHTOB Mojiesiel. Pa3nnyHble MoIXo/bl K aHATN3y HETMHEHHBIX MOJIENIEH.
CrniocoObl UX JIMHeapu3aluH.

Tema 2. Moaean MHOKeCTBEHHOI perpeccuu



JluHeitHass Mozellb MHOKECTBEHHOW pPErpecCuy, OCHOBHBIC MOHSTHS W OINpPEICICHUS.
Ornenka ko3¢ (HUIMEHTOB MOAETH C TIOMOIIBIO METOAa HaUMEHbITNX KBaapaToB. OO0O0OMIEHHbII
METO/1 HAMMEHBIINX KBAJPATOB, FETEPOCKETACTUUHOCTh U KOPPEISALHUS 10 BPEMEHHU.

PaznuunHbie acnieKThl MHOXXECTBEHHOW PErpecCHy: MYIbTHKOJUTUHEAPHOCTh, (PMKTUBHBIC
IepeMEHHbIE, yacTHasl Koppessauus. [[pornosupoBanre Ha OCHOBE PErPECCUOHHBIX MOJEIIEH.

Paznen |1. Bpemennble psiabl

Tema 3. BpeMeHHbI€e psi/ibl U IPOTHO3MPOBAHUE

Paznuunble Monenu BpPEMEHHOro psja: C aJJWTUBHOM W MYJBTHIUIMKATUBHOMN
KOMIIOHEHTaMH. COCTaBIIIONIME BPEMEHHOTO psiia — TPEHM, CE30HHAsT KOMIIOHEHTA, OCTATOK.
CriocoObl OIIEHKH TpeHIa BpeMeHHoro psaa. CoiicTBa MmaOIOHOB criakuBaHus. Pacuér
CE30HHOM KOMIIOHEHThl B aJJAUTHUBHBIX W MYJIbTUIUIMKAaTUBHBIX MoOAeNsXx. Pacuér Tpenna
METO/IOM CKOJB3SIIHUX CPEIHUX, IECHTPUPOBAHHBIE CKOIB3SIINE CPEIHUE. DKCIOHEHIIMATBHOE U
MEJMAHHOE CTIa)XUBaHUE. ABTOKOPPEIIALIMS.

Jlece3oHanu3anysl JaHHBIX IIPU pacyé€re TPEHJa, aHAJIM3 OCTAaTKOB. ['apMOHMYECKUI
aHaJIM3 BPEMEHHBIX PSAOB ¢ moMouiplo psaoB Pypee. lIporHozupoBanue mo agauTUBHON U
MYJIbTUTUTMKATUBHON MOJICIISIM.

BcnoMorarenbHbIe TeMBbI:

Tema 4. BeposiTHOCTb, CTATHCTUKA

Crnyuyaitnble coObiTUSt U BeposTHOCTH. CilydailHble BETUYMHBI, CIy4YaillHbIE BEKTOPBI.
Pacnpenenenue cirydailHbIX BEIMYUH, HOPMAJIbHOE PaCIIpPEICIICHHE.

3akon Oompmux uyucen (3bY), mpenenpHble TeopeMbl. 3ajadd  MaTeMaTHUYECKON
CTaTUCTUKHU. BpiOopounbiii  Meton. TodeuHble W HMHTEPBAJIBHBIE OIEHKM IapaMeTpOB
reHepalibHOW COBOKYNHOCTH. [IpoBepka runotes.

Tema S. J/Iuneiinas anredpa

Bekropel. JluHeiHas 3aBUCMMOCTh. JIMHEHHOE NpPOCTPaHCTBO, 0a3uc, pPa3MEPHOCTH
npocTpaHcTBa. MaTpuilsl u oneparuu Haa HuMu. Onpenenutenu, oopaTHbie MaTpuilbl. CUCTeMbl
nuHeHbIX anredpanyeckux ypaBHenuii (CJIAY). Matpuynbie ypaBHEHUS.

Tema 6. Paabi

Yucnossie psiyibl. CxoauMocTh. OyHKITMOHATBHBIE Psiibl. O0MacTh CXOAUMOCTH. Psabl
Teitnopa, paznoxenue pyHkuuil B pan Teitnopa. Psaast @ypbe.

@DopMBbI TEKYILIET0 KOHTPOJIA U MPOMEKYTOUYHOI ATTECTANMHU
dopmMa NPOMEKYTOUHON aTTECTALUU — IK3AMEH.
B pe3ynbrare ocBOCHUS AUCITUTUTMHBI 00YUaIOMUNACS 3HAET, YMEET, BIa/ICeT:

Kona srana ocBoenust Pe3yabTaTsl 00yyenus
KOMIIeTeHIINH
I1K-18.3 Ha YpOBHE 3HaHUIl: 3HaeT UMETh MPEICTABICHHE O MHOXKECTBE PElIaeMbIX 3a/1a4,

- 3HATh OCHOBHBIE CIIOCOOBI MX peuieHus,
- BJIaac€Th MECTOJaMH ITIOCTAaHOBKH HO,I[O6HLIX 3ajgay.

Ha YpOBHC yMeHI/II\/'IZ YMECT UMCTh IIPEACTABIICHNE O MHOXKXCCTBC PCIIACMbIX 3a1a4,
- 3HATh OCHOBHBIE CIIOCOOBI MX peuieHus,
- BJIaACTh MCTOJaMH ITIOCTAaHOBKH HO,HO6HI)IX 3aj1ad4.

HA yPOBHE HABBIKOB: BJIAJICET UMETh MMPEACTABICHUE O MHOXECTBE PEIIAEMBbIX 33/1a4,-
3HATh OCHOBHBIE CIIOCOOBI UX PEIIEHHUS,- BIaJ€Th METOaMH OCTAHOBKH TOI0OHBIX
3a7a4.

Hnghopmayuonnvie mexnonozuu, npozpammmnoe obecneuenue, MamepuaibHo-
mexnuueckas 0aza, OUeHOUHble CPeOCmeda, HeodXooumovle 011 O0CE0CHUA OUCUUNIUHDL,
a0anmupoeansvl 01 O00yHAIOWUXCA UHBATUO08 U O00YUAIOUWUXCA C O0ZPAHUYEHHBIMU
603MONHCHOCMAMU 300P08bA.
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