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1. MACHHOPT ®OHJA OIIEHOYHBIX CPEJACTB

1.1. ObsacTh NpUMEHECHUA

®onn  oneHouyHsix cpeacts (GOC) — HeorbemiieMas dacThb pabouei
IpOrpamMMbl JUCHUIUIMHBI «AHAIU3 BPEMEHHBIX PSAIOB» M MpeAHa3HAYEH JUIsd
KOHTPOJII W OILIGHKM OOpa30BaTeNbHBIX JOCTHXKEHUU CTYIEHTOB, OCBOMBIIUX
MpOrpaMMy JUCHUILIAHBI.

1.2. Hean u 3aga4u GOoHAA OLIEHOYHBIX CPEACTB

Henp ®OC — yCTaHOBUTH COOTBETCTBHE YPOBHS MOJATOTOBKM O0YYarOIIETroCs
tpeboBarmsiM  OI'OC  BO  OGakamaBpwaT 1O  HAMpaBICHUIO  MOATOTOBKH
01.03.01 Maremaruka, yTBEp:KICHHBIM NpHUKa3oM MHHHCTEpCTBAa 0Opa30BaHUS U
Hayku Poccuiickoit ®eneparuu ot  10.01.2018 Ne 8 (¢ wu3MeHeHMsIMH U
JOTIOJTHEHUSIMH ).

1.3. Ilepeyenbr KommeTeHUMi, (GopMHpPYeMBIX B MpoLecce OCBOCHUS
OCHOBHOI1 00pa30BaTeIbHOI MPOrpaMMBbI

[Iporiecc ocBoeHUsT AUCIUIUIMHBI HANpaBiIeH Ha (OPMHUPOBAHUE CIIEAYIOIIUX
KOMIIETEHIIMA U UHIUKATOPOB UX JIOCTUKEHHUS:

Koa mo ®1'OC BO ‘ NuaukaTop 10CTHKEHHUS
O6menpodeccnonanpHas
I1K-4 CnocobeH pa3pabaThiBaTh 1 [IK-4.1. Tlonumaer 3HaueHue (yHIaMEHTAIbHbBIX
IPUMEHSTHh COBPEMEHHBIE TEXHOJIOTUM HA | MaTEMAaTUYECKUX TEOPHUM, KOHUENIMI U METOI0B AJIs
OCHOBe (DyH/ITaMEHTaIbHbIX peleHus IIPUKJIATHBIX 3az1ad, CIOCOOEH
MaTEMaTHYECKUX TEOPUM, KOHLEIINN U UCMOJBb30BaTh HMX MpH pa3paboTKe COBPEMEHHBIX
METO/I0B U(PPOBBIX TEXHOJIOTUI

[IK-4.2 CrnocobGeH miuaHuUpOBaTh M OCYLIECTBIISTH
NeSITeIbHOCTh IO  pa3paboTKe U MPUMEHEHUIO
COBPEMEHHBIX IHM(POBBIX TEXHOJOTHA Ha OCHOBE
orbopa U UCTIOJIb30BaHUS HEepPCIEeKTUBHBIX
HaTpaBJICHUH HCCIIeJOBaHUH B obmactu
(yHIaMEHTaJIbHOW U MPHUKIIAJHONM MaTeMaTUKH

1.4. dransl GopMupoBaHMsI KOMIIETEHIIUI M CPEICTBA OLICHUBAHUSA
YPOBHA UX C()OPMUPOBAHHOCTH

Jransl popmupoBanusa komnereHunii | Komnerenuun KoHTpoabHO-011eHOYHBIE

cpeacTBa / cnnocod oleHuBAHUA

Tema 1. Buabl BpeMEHHBIX pSAIOB. I1K-4 YcTHBIN onpoc. BeinonHenue
MPAKTUYECKUX 3aJaHUI.

Tema 2. CocTaBisOIIUE JIEMEHTBI I1K-4 YcTHBIN onpoc. Beinonxenue

BPEMEHHOT'0 psijia. MPAKTUYECKUX 3aJaHHH.

Tema 3. OCHOBHBIE TUIIBI TEHJACHIMN 1 I1K-4 VYerHbli onpoc. BeinosiHeHne

ypaBHEHUU TPEHJIA. MPAKTUYECKUX 3aJaHUI.




Tema 4. MeToapl pacnio3HaBaHUS TUIIA [1K-4 VYcrHblii onpoc. BeinonHenne
KoJIeOaHUH M OIICHKH MTapaMeTPOB MIPAKTUYECKUX 3aJaHUM.
K0J1€0JIeMOCTH

Tema 5. BepossiTHOCTHas OLlEHKA I1K-4 VYerHbli onpoc. BeinosiHeHne
CYLIECTBEHHOCTH (Ha/I€KHOCTH IIPAKTUYECKUX 3aJaHUMN.
YCTAHOBJIEHMS) TApaMETPOB TPEHAA U

K0J1€0JIeMOCTH.

Tema 6. MI3yueHnue nMHaMUKHM KOMILIEKCA I1K-4 VYerHbli onpoc. BeinosiHeHne
B3aMMOCBS3aHHbIX IPU3HAKOB. ITPAKTUYECKUX 3aJaHUMN.
IIpomMe:kyTOUYHAsA aTTeCcTALMSA I1K-4 3auer

1.5. Onucanue nokasaresneil GopMUpPOBaAHUSA KOMIIETEHIUH

Koa xomnerenuun ‘

Pe3yabTaThl ¢)OPMHUPOBAHHOCTH

Ob6menpodeccuonanpHas

IT1K-4 CniocobeH pa3pabaThiBaTh U
MIPUMEHSITh COBPEMEHHBIE
TEXHOJIOTHH Ha OCHOBE
byHIaMeHTaIbHBIX
MaTeMaTU4YECKUX TCOPU,
KOHIIETIIIUN 1 METOJIOB

3Haer: OCHOBHBIC OIIPpCACIICHUA, TCOPECMBI, MCTOABI
CTaTUCTHYCCKHUX I/ICCJICIIOBaHI/Iﬁ BPCEMCHHBIX pPAAOB;
CTaTUCTHYCCKHC MCTOAbI TpyHOInupoOBKU n aHaJIi3a

B3aNMMOCBSI3EHl | JUHAMHUKH COIIMAJIbHO-3KOHOMHNYCCKHUX
SIBJICHU; METOJIbl IOCTPOEHUSI SKOHOMETPUUECKUX MOEIeH
00BEKTOB, SIBJICHUN U IIPOLIECCOB MPEAPUATHS.

YMeer: NpPOBOJAUTH HNEPBUYHYID OOpabOTKY BPEMEHHBIX
pAIOB; OINpENENATh OCHOBHBIE IOKA3aTeId COLUAIBHO-
HPKOHOMHMUYECKUX TIPOLECCOB, BBISBIATh CTAaTUCTHYECKUE
B3aUMOCBA3HU MCXKIY PasiIMIHbIMU COBOKYITHOCTSAMUA
nokaszarejed 3THX MpOLECCOB, M pa3padaTbiBaTh HAa ITOU
OCHOBE MOJIETM BPEMEHHBIX pAI0B; 0000maTh U
aHAU3UPOBaTh pe3yabTaThl 00pPaOOTKM JUHAMHYECKUX
CTaTUCTUYCCKUX JaHHBbIX, HCII0Jb30BaTh METOAbI
IIPOrHO3MPOBAHUS HA OCHOBE BPEMEHHBIX PSJI0B COLUAIBHO-
HSKOHOMHUYECKUX TPOLIECCOB Ha Pa3IUYHBIX YPOBHSX;
pa3pabaTbiBaTh BapUaHTBl YIPABICHYECKHX peIIeHUuN u

000CHOBBIBATH Ux BBIOOD o OAHAMUYECKUM
CTAaTUCTUYECKUM IIOKA3aTENIM COLHAIILHO-YKOHOMUUECKOUN
3¢ PEeKTUBHOCTH.

Brnaneer: HaBbIkaMu pacueTa OCHOBHBIX CTaTHCTHUYECKUX
XapaKTECPUCTUK BPEMCHHBLIX PpsAAOB; HAaBbBIKaAMW aHalIW3a
B3aMIMOCBS3€H MeEXAYy CTaTUCTUYECKHUMH [OKa3aTeNsIMH;
COBpPEMEHHBIMH MeTonaMu cOopa, oO0paboTKM W aHaiM3a
BpEMEHHONW HMH(OpPMAIKM IKOHOMHUYECKHUX M COIMATBHBIX
MOKa3aTeyiel; COBPEMEHHBIMHM  METOJAaMH  IMTOCTPOECHUS
MoJienei TUTST UCCIICTOBAHUS pBIHKA Tpyaa,
MOTPEOUTENHCKOTO W (PUMHAHCOBOTO pBIHKA M APYTUX
BaXHBIX COLIMATIbHO-DPKOHOMUYECKUX MOKa3aTeNew;
HABBIKAMU CAMOCTOSITEIILHOW PabOTHI IO MMPOTHO3HPOBAHUIO.

1.6. Kputepuun oueHMBaHMsI KOMIIETEHIIMIi Ha Ppa3HbIX 3ITanax HX

(popmupoBanus

‘ Bun yueOHo# padoThI

‘ KoandyecTBo 0a/1710B




(010{0)

PaboTa Ha NpakTUYECKHUX 3aHATUSIX 45
KonTpoas camocrositensHON paboThl 15
3adeT 40
Bcero: 100

HakxonurenapHas cucreMa oneHuBanud mo 100-0aibH0M mKaJje

Yerpipexodai-
JbHAsl CHCTeMa
OlleHHUBAHMS
IK3aMeHa

100-
oalIbHaA
HIKAJIA

bykBennasi mkaJja, coorsercrpywomas 100-
0a/IJILHOM 1IKaJIe

Cucrema
OLICHUBAaHUSA
3agyera

OT1inyHOo

90-100

A — OTJIMYHO — TEOPETHUYECKOE COJICpIKaHKe Kypca
OCBOEHO IMOJIHOCTBIO, 06€3 MpoOeoB; HeOOXOIUMBIC
MPAaKTHYECKHE HABBIKK PA0OTHI C OCBOCHHBIM
MaTeprasoM chOPMHUPOBAHBI; BCE
[PeAyCMOTPEHHBIE TPOrPAMMOi 00y UEHHSI
y‘Ie6HBIe 3aJJaHus BBIITOJIHEHBI, KA4YC€CTBO UX
BBIITOJHEHHUS OIICHEHO YUCIIOM 0alIoB, OJHU3KUM K
IMaKCUMaJIbHOMY

Xopoltio

83-89

B — 04eHb XOPOIIO — TEOPETUYECKOE COICPKAHUE
Kypca OCBOCHO TOJIHOCTBIO, 0€3 MpoOeIioB;
HEOOXOIUMBIC MPAKTUYECKUE HABBIKA PAOOTHI C
OCBOSHHBIM MaTEPHAJIOM B OCHOBHOM
c(hOpMUPOBAHBI; BCE MPEAYCMOTPEHHbBIE
MporpaMMoi oOy4eHHs yueOHbIC 3aaHus
BBIMTOJHEHBI, KAYECTBO BBIITOJIHECHHS OOJBIIMHCTBA
M3 HUX OIICHEHO YKCJIOM 0ajIjIoB, OJIU3KUM

K MaKCHMaJIbHOMY

3auteHo

Xopo1o

75-82

C — XopouIo — TeopeTUYECKOe COJIEPKaHNE Kypca
OCBOEHO MOJHOCTBIO; HEKOTOPBIE MPAKTUYECKHE
HaBBIKU PabOThI C OCBOEHHBIM MaTepHaIOM
c(opMUpOBaHbI HETOCTATOYHO; BCE
IPeIyCMOTPEHHBIE IPOrPaMMOi 00yUeHHS
yueOHbI€ 3a/JaHUS BBIOJIHEHbI, KAYECTBO
BBITIOJTHEHUS HU OJJHOTO U3 HUX HE OLIEHEHO
MUHHMAaJIbHBIM YUCIOM 0aJI0B, HEKOTOPHIE BU/IbI
3aJJaHU} BBINOJIHEHBI C OIKUOKaMHU

Y nosnerBo-
pUTENBHO

63-74

D — yA0BIETBOPUTETBHO — TEOPETHUECKOE
coJiepKaHKe AUCIUIUIMHBI OCBOCHO YaCTUYHO, HO
npo0esbl He HOCAT CYIIECTBEHHOTO XapaKTepa;
HE00X0/IMMbIE MPAKTUUYECKUE HABBIKU PAaOOTHI

C OCBOCHHBIM MaTE€pPHaJIOM B OCHOBHOM
chopMHpOBaHbI; OOJIBIINHCTBO
MPEIYCMOTPEHHBIX MPOTPAMMOK 00yIEeHUS
y4eOHBIX 3aJ]aHUi BBIIIOJHEHO, HEKOTOPbIE

13 BBHIMTOJIHEHHBIX 33JJaHUH, COIEPIKAT OMMOKH

Y noBinerBo-
PUTENBHO

50-62

E — nocpencTBeHHO — TEOPETUUECKOE
coJiep’KaHue Kypca OCBOEHO YaCTHYHO;
HEKOTOPbIE MPAKTUYECKHE HABBIKU PAOOTHI

He c(pOPMUPOBAHBI, MHOTHE IPETYCMOTPEHHBIE

porpamMMoii 00yueHus yueOHbIe 3a1aHus




HE BBIITOJHEHEI JINOO Ka4eCTBO BBLIIIOIHEHUS
HCKOTOPBIX U3 HUX OLCHCHO YHUCIIOM GaJIJIOB,
OIM3KUM K MHUHHUMAJIbHOMY

Heynosnerso- | 21-49 FX — Hey10BIETBOPUTENLHO — TEOPETHUECKOE
PUTEIBHO coJiep;KaHue Kypca OCBOCHO YaCTHYHO; He 3aureno
HE0OXO0IMMBbIE TPAKTUUYECKHUE HABBIKU PaOOThI
He c(hOPMHUPOBAHBI; OOJIBITUHCTBO
IPEIYCMOTPEHHBIX POTPaMMOi 00y4YeHHUs
yueOHBIX 3aJJaHU HE BBIMOJIHEHO MO0 KaueCTBO
UX BBIIOJIHEHHS OI[CHEHO YHCIIOM 0aJlioB,
OJIM3KUM K MUHUMAJILHOMY; TIPU
JIOTIOTHATEITFHON CaMOCTOSTENIbHOM padoTe Hall
MaTepuaIoM Kypca BO3MOXKHO MOBBILICHHUE
Ka4yecTBa BBIOJHEHHS yUEOHBIX 3aaHUI

Heynosnerso- 0-20 F — Hey10BIETBOPUTEIBHO — TEOPETUUECKOE
pUTETHHO coJiepKaHue Kypca He OCBOCHO; HEOOXOMBbIE
MPaAKTUYECKUE HABBIKKA PAOOTHI

HEe COPMUPOBAHBI; BCE BBHITIOJHEHHBIC yueOHBIE
3aJjaHus COJepIKAT rpyObie OIUOKH,
JIOTIOJIHUTEIIbHASL CAMOCTOSITENIbHAs padoTa Hal
MaTepuaiIoM Kypca He IpUBeIeT K KaKOMY-JTn00
3HAYUMOMY TOBBIIICHUIO KaYECTBA BHITIOJIHEHHS
yueOHBIX 3aJJaHHi

2. KOHTPOJIBHO-OHEHOYHBIE CPEJICTBA
2.1.01ueHoYHBIE CPEACTBA TEKYIIEr0 KOHTPOJIS

Bonpocsl AJ1s1 yCTHOIO onpoca:

JlaliTe onpeaeneHrs NOHATHI TPOTHO3, TPOTHO3UPOBAHUE.

Knaccudukanus coruaibHO-35KOHOMUYECKUX TTPOTHO30B U METOIOB

MIPOTHO3UPOBAHUSI.

OcHOBHBIE 3Tarbl pa3pabOTKHU MPOTHO3A.

B3anmocBsI3b TpOrHO3UPOBaHUS, TPOTPAMMHUPOBAHUS U IJIAHUPOBAHMUSL.

KakoBa posb mporHo3upoBaHus B MPUHITHU YIPABICHYECKUX PEIICHUN?

Bubl 005eKTOB MPOTrHO3UPOBAHMSL.

Uto Takoe BpeMeHHOM pA?

Bubl BpeMEHHBIX pSJIOB.

. B yeM 0coGeHHOCTH BPEMEHHBIX PSIIOB?

10 [ToHATHE CTAIMOHAPHOCTH BPEMEHHOTO psiia B LIUPOKOM U Y3KOM CMBICIIAX.
Ecnu psig ctaiqmoHapeH B LIMPOKOM CMBICIIE, SIBIISIETCS JIM OH CTAllMOHAPHBIM B
Y3KOM CMBICTIE?

11.KakoBbl OCHOBHBIE TTOKA3aTEIM UHTEHCUBHOCTH U3MEHEHUS YPOBHEM psna?

12.KakoBbl OCHOBHBIE KOMITOHEHTHI BpeMEHHBIX psi1oB? Kak BEIOpaTh MOEIb
BPEMEHHOTO psiia (AJANTUBHYIO WIH MYJIbTUIUIMKATUBHYIO)?

13.YT0 Takoe aBTOKOPPEISALMOHHAS, YACTHASI aBTOKOPPEIAIMOHHAS (PYHKIMs?

N —
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14.Kak paccuntath 3HaueHus1 AKO, HAKD?

15.Kakoit BpeMeHHOM psiJi Ha3bIBAIOT «OembIM IryMoM»? KakoBel ero cBoiicTBa?

16.Kak mpoBepuTh OTCYTCTBHUE ABTOKOPPEIIALIMHU IO HECKOJIBKUM MEPBBIM
ko3 duneHTamMm aBTOKOppeIsuu?

17.Ecnu psii COAEPKUT TPEHIOBYIO (CE30HHYIO, ITUKINYECKYI0) KOMITOHEHTHI,
ABJISIETCA JI OH CTAllMOHAPHBIM?

18.1TpoBepka runoTe3sl 0 HATUYUHU TPEHA.

19.11lenHbie aOCOIOTHBIE TPUPOCTHI BPEMEHHOTO PsiJIa IPUMEPHO OJMHAKOBBL. O
YEM 3TO CBUJIETEIILCTBYET?

20.Kak mpoBepuTh CyIIECTBOBAHUE HECITYUYaWHOW COCTABIISIOIEH Y BPEMEHHOTO
psna?

21.Kakue MeTobl BbIIEICHUS TpeHa Bbl 3HaeTe? Korma oHu npuMeHsoTes?
KakoBbl X JOCTOMHCTBA U HEJIOCTATKH?

22.Kak onpeaennuTb NOpAI0K allIpOKCUMHUPYIOIIETO MOJIMHOMA IIPH BBIICICHUN
HECITy4ailHOM COCTaBJISIONICH?

23.B yeM CcyThb METOJIa KPUBBIX POCTA.

24.Kakue BUbl KPUBBIX POCTa Bl 3HAETE M KAKOBBI CIIOCOOBI 1MO00pa KPUBOIA.

25.1nTepnperanus napaMeTpoB TPEHA.

26.MeToa nociie0BaTeNbHbIX PA3HOCTEM.

27.Kakue Bbl 3Ha€TE€ METO/IbI OLICHKU aJICKBATHOCTH MU TOYHOCTH ITporuo3a? Koraa
MCMOJIB3YETCS KAXKABIN U3 3TUX METOJ0B?

28.B yeM HeocTaTku METOJa KPUBBIX pocTa’?

29.B 4eM cyTh MeTOAa CKOJIB3SIMX cpeannx? KakoBbl ero HegocTaTku?

30.B yem cnenudurka anmpoKCUMaIyd m NEPBbIX U MOCIEIHUX TOYEK
BPEMEHHOTO Psifia MPU UCIOJIH30BAHUN METOAA CKOJIB3SIIINX CPETHUX ?

31.KakoBbl JOCTOMHCTBA U HEJIOCTATKA METOJOB OLIEHKH Ka4yeCTBa MPOrHO3a?

32.Kakue TpeboBaHMs NPEIBABISIOTCS K OCTaTKaM aJeKBaTHOW MOJIEIIN
BPEMEHHOTO0 psiaa?

33.Kakue nmoka3areny KauecTBa MOJEIN U TPOTHO3a PACCUUTHIBAIOTCS B
CTATUCTUYECKUX MAKeTaX MPUKIAIHBIX TPOrpaMm?

34.Kak CTpOUTCS] UHAEKC CE30HHOCTH ISl MYJIbTUIIIIMKATUBHOM MOJEIH?

35.Kaxk onieHnBaeTcs CE30HHOCTE B aIMTUBHON MOEIIN?

36.Kak ¢ momoIpio (UKTUBHBIX TIEPEMEHHBIX OLICHUTh CE30HHBIE KOJIeOaHusl,
CTPYKTYpPHBIC CIIBUTH?

3'7.B yeM oTiiMuKe CE30HHOM KOMIIOHEHTBI BPEMEHHOTO PsAa OT [UKINYECKOMN?

38.B 4uem cyTh TapMOHMYECKOT0 aHAJIN3a BPEMEHHOTO psAaa?

39.Kak nocTponuTh NpOrHO3 CE30HHOW KOMITOHEHTHI BPEMEHHOTO psia?

40.B yeM cyTh m0AX0/1a CE30HHON AeKoMno3unuu X-117

41.C xakoi eI CTPOUTCA CHEKTpaibHasl INIOTHOCTh?

42.Kakue moxo bl HCTIOIB3YIOTCS JIJISl IOJIyYeHHS BBIOOPOYHOTO CTIeKTpa?

43.Kak COOTHOCSITCS] TIOHSITHSI BLIOOPOYHOTO CTIEKTPa, aBTOKOPPEIIAIIHOHHON
(GYHKIIUM U CTIEKTPATLHOTO OKHA?

44.B yeM OTIMYHUE aJallTUBHBIX METOJIOB ITPOTHO3UPOBAHUSA OT OCTAIbHBIX?

45.B kakux ciiy4yasix onpaBJaHHO TPUMEHEHHE METO/1a SKCITOHECHIIMAIIBHOTO
CrJIaKUBaHUA?



46.1IpenmyiecTBa aJanTUBHBIX MOJTMHOMHAIBHBIX MoJenel P.bpayHa.

4’7.Kak noBBICUTh TOYHOCTb ITPOTHO3UPOBAHUS C UCIOJIb30BAHUEM ATAIITUBHBIX
Monaenein?

48.00bsicHUTE, KaK BHIOMPAETCS MapaMeTp CriaKuBaHUs?

49.B yeM npeumyniectBa Mmojienient Teina-Belimka u XonsTa-Yunrepca?

50.Kak ucnonp30BaTh CAEASIMNA KOHTPOIbHBIN CUTHAI B IPOLIEAYPE
HKCIOHEHIIMAJILHOTO CTJIaKUBAHUS?

51.Iloscuute poiib napameTpa(oB) aganTally B METO/I€ SKCIIOHEHIUAIbHOTO
CTJIa)KUBaHUA?

52.Kakue pspl Ha3pIBalOTCA HECTALMOHAPHBIMH?

53.C kaKoil LEeNbI0 CTPOST MOJIETU MPOrHO3UPOBAHUS OCTATKOB BPEMEHHBIX
psnoB?

54.0cobennocTt Mojeneit aBroperpeccun. Kak ocymectpusercs naeHTUGUKALMS
IIapamMeTpOB MOJEIIA aBTOPErpeccuu’?

55.0cobenHocT Mojieneit ckob3siero cpeanero. Kak ocyiecrsiusercs
UACHTU(UKALMS TApAMETPOB MOJIEIH CKOJIB3AIIETO CPETHETO?

56.B 1yem cMbICT UCIIOJIB30BaHUS MOJIENIEH aBTOPETPECCUU-CKOIB3SAILIErO
cpeaHero?

57.Monens bokca-JI>keHKHMHCAa 1 0OCOOEHHOCTH €€ IPUMEHEHUS.

58.Kak nogo0path nopsanok moaenu bokca-J>xenkunca?

59.Kak mocTpouTts Npor1o3 Ha ocHoBe Mojienu bokca-/[xenkuHca?

60.B xakom cinyyae MA mpoliecc cTalluoOHapeH U 00patum?

61.B kakoMm ciydae AR nporecc crarmoHapeH?

62.Kakyto poJib BBITOJHSET OMEPATOP CKOJIB3AIIETO CPEAHETO B
nporHo3upoBanuu npoueccoB ARMA(p, q)?

63.1louemy BaxkHa 0OPAaTUMOCTh B MOJEIIHM CKOJIB3SIIETO CPeAHEro?

64.Kak cocTaBisieTcsl XapaKTEpUCTUYEKOE YpaBHEHUE AJIsl MOJIeNn?

65.YTo Takoe €AMHUYHBINA KOPEHb?

66.1Ipu KakOM yCJIOBUHM aBTOPETPECCUOHHBIN IPOLIECC CTAllMOHAPEH?

67.11pu KaKoM YCJIOBUH MPOIIECC CKOJB3SIIETO CPpeHEro oOpaTum?

68.UTo Takoe COKpallarIIrecs KOpHUA?

69.B yeMm oTiinunie TS u DS BpeMeHHBIX psA10B?

70.B uem cyTb Tecta uku-Pysepa?

71.Kako# psig Ha3bIBAETCS MHTETPUPOBAHHBIM ?

72.B yeM npenmMyiecTBa pacimmpeHHoro tecra Juku-Oymnepa?

73.3aueM pu TECTUPOBAHUU HA €AMHUYHBIE KOPHH Bbl BKIIOYAETE KOHCTAHTY B
ypaBHEHHUE perpeccun’?

HpaKTI/I‘leCKHB 3alaHudA:
1. PaCCManI/IBaeTCﬂ 3a TPHU I0Aa adAWTHBHaAs MOJCIIb IIOMECSIYHOM JNHaMHUKHN

no0prun yras. Ilyers B ssHBape 2014 1. y, = 45 ThIC. T, @ COTJIaCHO TEHACHLMU
JOJKHO OBITh ¥, = 40 ThIC. T. [Ipeanonoxum, 4to nepuoandeckas KOMIOHEHTA

coctaBuia 12 teic. T. Tpebyercss pa3noXuTh ypoBEHb BPEMEHHOTO psijia Ha
KOMIIOHEHTHI.



2. PaccmaTtpuBaeTcs 3a psja JIET MYJIbTUIUIMKATUBHAs MOJENb KBapTaJIbHOU

BbIpyuku mpeanpusatus (y, — miH py0.). I[lpeamonoxum, 4to B 4eTBEPTOM
kBaptaie 2014 r. yt = 38 muH pyO., a cormacHo TeHAeHIUUu Y, = 31 MiH pyo.
Nunekc cezoHHOCTH Mg 4eTBEPTOro kBaprana coctaBuin 119,4%. TpeGyercs

Pa3JI0KUTh YPOBEHB PSa HA KOMIIOHEHTHI.

. Ha pucysnke

IIPEICTaBJICH

rpaduK  MOTpeOIeHUS

AJIEKTPOIHEPTUU

KUTENIMHU perrnoHa (MiH KBT/4) 3a 4 rosia ¢ mokBapTaabHON pa3OUBKOM.

[otpebnenHue 31eKTPOIHEPTUH

KUTEIIAMHA PETUOHA, MITH kBT 9
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Bpewms, kBapTan

TpeOyeTcs mpeACTaBUTh MOJENbh TUHAMUYECKOTO Psijia 1Mo
KOMIIOHEHTaM.
4. Ha pucyHke mpeAcTaBlieH TpaduK MEepeBO3KHU MACCAKUPOB 3a Pl JIET 1O

MECAYHBIM JAaHHBIM:
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5. Ilo manneiM 3a 12 kBapTasioB 00 00BEeMe MpoJIax ObLIa MOCTPOEHA MOAEIb!

y,=9-1,2"-0,8% -1,1-% -0,9%,



rae t=1,2,...;z,,2,, 2, — QUKTUBHBIEC IEpEMEHHbIE 1Jis1 1-10, 2-10, U 3-T0 KBapTAJIOB.

NuTepnperupyiite mapaMeTpbl MOJEIM W JalTe NporHo3 Ha 1-i um 2-i
KBapTaJibl YETBEPTOIO ro/ia.

6. I[lo manubiM 3a 16 KBapTanoB ObLIa MOCTPOEHA MOJENb peaM3allii TOBapa C
(UKTUBHBIMH MIEPEMEHHBIMU:

y, =60—6z, +25z, +15z,, rIe z,,2,,2; OTPAXkKAIOT CE30HHBIH (haKTOp.
OreHuTe 1Mo MOJIENM CE30HHbBIE KOJIeOaHUs 0 UX aOCOMIOTHOM BETUYHHE.

7. Tlo nmanupiM 3a 20 KBapTaJIOB ObLJIa TIOCTPOSHA CISAYIOIIAs MOJIEIb PeaTH3aliu
TOBapa:

$, =15+0,8t —2z, + 4z, —10z;,

rae r=1,2,..,20,z,,2,, 235 Z»%,,2; — OTPAXKAET COOTBETCTBYIOLINI KBAPTAaJl.
JlaiiTe WHTepIpeTalyio TNapaMeTpoB MOJEIM W HaWAUTE MOKa3aTelu
CE30HHOCTH JIJIsl K&KJ0T0 KBapTaia. [{aiiTe mporHo3 Ha JiBa KBapTaya BIEpe/.
g Ilo naHHbIM 3a Tpu roma (c pa3OMBKOM MO KBapTanaMm) OblIa IOCTPOEHA
cleayrolas MOJEIb PErpeccur ¢ BKIIOUYEHUEM B Hee (pakTopa BpeMeHH (f) u
CE30HHOTO (haKTOpa, MPEJCTABICHHOTO B BU/I€ (PUKTUBHBIX MEPEMEHHBIX (Z):

y, =12,417-0,3441—-2,031z, — 3,688z, — 5,010z,
t (38,5 (-11) (6,7) (-12,5) (-17,3)
R*=0,984 F =18
B ckoOkax moj kaxapIM U3 MapaMeTpoB yYKa3zaHbl (aKTUUECKUE 3HAUCHUS
t-kpurtepusi CTbIOJEHTA.
3amaHue.
1. OneHuTe 3HAYUMOCTh YPaBHEHHS B IIEJIOM U KaXKI0T0 ITapaMeTpa.

2. JlaliTe wHTEepHpeTalMio KodpduimeHTa aerepMuHanuu. KakoBa 1o
Cly4yaiiHOU KOMITOHEHTHI B 0011IeH nucnepcuu yt?

3.Ha uyto ykaseiBacT mapamerp b = —0,344? JlaiiTe HHTEpIpETALINIO
JTAaHHOTO TTapaMeTpa.

4. Yrto moka3sIBalOT MapamMeTpsl c1, ¢2, ¢3 Npu (PUKTUBHBIX MEPEMECHHBIX B
JTAHHOM YpaBHEHHM?
Hanuiure ypaBHEHHUE pErpecCun Il KaKI0ro KBapTasa.
9. NmeroTrcs naHHBIE O BBOJE B JCHCTBHE JKWJIBIX JOMOB B PpErHOHE
OpraHM3aIMsAMH BceX (pOpM COBCTBEHHOCTH (ThIC. M) r:

Ton 2010 2011 2012 2013
Keapra | I |II [ID|IV | T |IT (OO |IV |1 |[II |II|IV | 1 |1I |[IIT| IV

vt 41 |57 |59 (14640 |57 | 66 (15448 |64 |73 (153]|56 |71 [76(160




3amaHue.

1. [IpoBenuTe nece30HANM3ANMUIO JTAHHBIX, OOOCHOBAaB BHUJ MOJCTH, W3-
MEpbTE CE30HHYIO KOMIIOHEHTY.

2.TlocrpoiiTe ypaBHEHHE JTUHEHHOTO TPEHNA MO JECE30HATH3HPOBAHHBIM
JAHHBIM.

3. PaccunTaiiTe mMporHo3Hoe 3HaYCHUE IS Kakaoro kBapraia 2014r.:

a) Ha OCHOBE YpaBHEHUS TPEHJa U CE30HHOW KOMIIOHEHTHI,

b) Ha OCHOBE ypaBHEHHsI TPEH/A C BKIIOUCHHEM (PUKTHUBHBIX MEPEMEHHBIX,
0003HaYaIOMIMX MPUHAICKHOCT JAHHBIX K COOTBETCTBYIOIIEMY KBapTaly.
10.Mmerorca JaHHBIE O KOMMEPYECKOM TI'py30000pOTE€ TPAHCIOPTA B PETU- OHE

OpraHu3alusIMu Bcex GopM COOCTBEHHOCTH (MIIPA T/KM) Yf:

Ton 2010 2011 2012 2013

Keapra| I |II |OI|IV| I | IO |O0|IV |1 |0 |10 |IV |1 |II | 1O |IV

y 189/8,61(8,79,2/89 19,1|9,0/9,59,4/9,59,7 10,1/10,0/10,2{10,4 | 11

Onpenenure 0XKUaEMOE 3HaAYEHUE KOMMeEpUecKoro rpy3oodopora B [ u 11
kBaptaine 2014 r., 0600CHOBaB BUI MOJICIIH.

2.2. OueHovHbIe cpeacTBa AJIsl MPOMEKYTOYHOM aTTeCTALNH
Teopernueckne BONpoCHI I IPOBEAEHUA 3a4UeTa

Bpemennoin psa. Buapl BpeMEHHBIX PSAOB. 3a/1ada aHaln3a BpEMEHHBIX PSIOB.

OcCHOBHBIE MTOKA3aTENIU PSAOB JUHAMUKA SKOHOMUYECKUX SIBJICHUIA.

KoMmITOHEHTBI YpOBHEN BPEMEHHOI0 psiaa. Mojiesin BpeMEHHBIX PSIIOB.

[IpoBepka rumnoressl O CylIeCTBOBAHUM TPEH/A.

[Ipocreimme Moienu TpeHaa.

Brinenenue Tpesaa ¢ TOMOLIBIO CKOJIB3SIIIEN CPEIHEN.

OnpeneneHue  NOpsSAKa  aNIPOKCHMHPYIOIIETO  MOJIMHOMA  METOJ0M

MOCJEA0BATENbHBIX PA3HOCTEM.

8. BblzeneHue TpeHia ¢ MOMOIIbI0 TOJITMHOMUAIBHON PErpeccum.

9. MeToabl BbIJICTICHUS CE30HHBIX U [IUKINYECKUX KOJICOaHU.

10.Mopenu TpeHaa U CE30HHOCTH.

11.Wcnionp3oBanue GUKTUBHBIX MEPEMEHHBIX ISl BBIJCICHUS CE30HHOCTH.

12.29xcnioHeHIManbLHOE CTJIa)KMBAHUE. Mopenb bpayna. JBoMiHOE
AKCIIOHEHIMAIIbHOE criiaxkuBanue. [I[poruno3uposanne no moaenu bpayna.

13.Mogaenp XosbTa. [Iporao3upoBanue ¢ mOMOIIBI0 MOJEIH XOJIbTa.

14.Monenmn XonbTa-YUHTEpca. YUeT CE30HHBIX KOJeOaHWM B MOJEIIX XOJbTa-
YunTepca.

15.@unbsTp Xoapuka-IIpeckorra.

16.MapkoBckuii mpouecc.

17.Monens bokca-/[>)xeHKuHCA.

18.Mogenb aBToperpeccud. [Iporno3upoBaHue no MOAENIH aBTOPETPECCHUN.
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19.Mognenb ckonb3siiero cpeaHero. I[IporHo3upoBaHre MO MOJEIUA CKOJB3SIIETO
CpEIIHETO.

20.ITon6op mnopsimka Moaenu boxkca-/[xenkunca. OOpatumocte AR u MA-
MPOILIECCOB.

21.Mogenb aBTOperpeccum-cKob3sero cpeanero. [porunozuposanue no ARMA-
MOJICIIH.

22.HecranmnoHapHble BpEMEHHBbIE psAIbl M TECTUPOBAHHE CTAIIMOHAPHOCTH
BpeMeHHOro psga. Tect Iuku-Dymnepa.

23.Mopenb ABTOPETPECCUU-UHTETPUPOBAHHOTO CKOJIB34IIIETO CpEIHETO.
[IporuozupoBanue 1o moaenn ARIMA.

24.01eHKa aJeKBaTHOCTA U TOYHOCTH MOJIENIEH BPEMEHHBIX PSII0OB.



