Kadenpa HO

Bonpocel K rocy1apcTBeHHOMY dK3aMeHy
Marucrepckas nporpamma

«HUccaengoBanue onepaunﬁ U aKTyapHast MATEMaTUKAa»

1. ®opmynrpoBKa 3a1a4i ONTUMHU3ALUYU [IOMCKA PABHOBECHBIX 00BEMOB U 1I€H B CETEBOM ayKI[HOHE
MOCTABIIMKOB U TIOTPEOUTENCH OHOTO TOBAapa C OTPAaHUYCHUSIMHU Ha TIepeaaqy.

2. OnpeneneHre paBHOBECHBIX 1IEH B CETEBOM ayKIIHOHE.
3. @UHAHCOBBIH OallaHC B CETEBOM ayKI[MOHE C OTPaHUYCHUSMH Ha Iepeaayy.

4. dopmynupoBKa 3a/laud BEIOOpA cocTaBa BKIIOUYEHHOTO FeHepupyomero oobopyaoBanus. Hapyiie-
HUE YCIOBHI WHIUBHIYaIbHON PAIlMOHAIBHOCTH B 33j1a4e ¢ OMHAPHBIMHU IIEPEMEHHBIMHU, MO/ICITH -
PYIOIIMMU COCTOSTHUE 000pYyI0BaHUE.

5. Marepuanbnble U puHAHCOBBIE OaiaHCchl. OnKcaHue OTHOTO U3 IKOHOMHYECKHX areHTOB (Tpou3-
BOJICTBO, IOMAIIIHUE X034HCTBA, TOCYAapCTBO, KOMMEPUYECKHI OaHK) B OJJHOIIPOLYKTOBOM MOJIEIH.

6. JlnHammueckue MexXoTpacieBble Mojend. [[OHATHS TpaeKTOpUH, CTAIIMOHAPHON TPACKTOPHH, JIU-
HaMHU4YECKOI'0 paBHOBECHSL.

7. Mopens Banbpaca. Mozens TuHaMUYECKOIO paBHOBECHS BAJIbPACOBCKOTO THIIA, CYILIECTBOBAHUE
PAaBHOBECHBIX TPACKTOPHUH.

8. Onucanue moaenu Pamces. MarucrpaiibHOE CBOMCTBO COATAaHCUPOBAHHOTO POCTA.
9. CymecTtBoBanue paBHOBeCHS B Mojienu Heiimana

10. Mozens mapHO# JIMHEHHOM perpeccun. MeToa HauMeHbIINX KBaapaToB. Teopema ["aycca-
Mapxkoga.

11. Mopens MHOKECTBEHHOU perpeccud. MeTo HauMeHbIINX KBajapatoB. Teopema ["aycca- Mapko-
Ba.

12. TTonsaTHe BpeMeHHOTO psiaa. [IoHsATHE CTPOro CTAIIMOHAPHOTO BPEMEHHOTO psija. Y CIIOBHS CTa-
LIMOHAPHOCTH BPEMEHHOTI'O Psiia B IIMPOKOM CMBICIIE.

13. HecrarnmoHapHslii Iporiecc aBTOPErpeccui — MHTErPUPOBAHHOTO CKOJIB3SIIEr0 CPETHEro
ARIMA(p,d,q).

14. Tlonxon bokca-J>xenkunca noctpoenust moaenu tumna ARIMA(p,d,q) mo peanuzanuu BpeMEHHO-
ro psja.

15. CraTucTuyeckue CBOMCTBA OILIEHOK IO METOY HaUMEHbBIIUX KBAJPaTOB MapaMeTPOB MapHOil Ju-
HEWHOM PErpeccum.

16. [TpoBepka rumoTe3s Hy :b=b
Koaddunment nerepmunanuu.

0. JloBepuTeNIbHbIE MHTEPBAIIBI 17151 KO3(PPHUIIMEHTOB PETPECCUU.

17. Cratuctuyeckue cBOMCTBA OLEHOK IO METOAY HaUMEHBUINX KBAJpPaTOB apaMeTPOB MHOXKECT-
BeHHOH perpeccun. KoaddunueHt nqerepMuHaniy 1 CKOppeKTUPOBAHHBIN KO3 (DUITMEHT AeTepMU-
HaIlUU.

18. ITpoBepka runoTe3sl 0 JMHEHHOM OrpaHUYeHuu oomero Buga Hy: HfS = 1.

19. Mojenu mpoIIecCOB aBTOPETPECCUH M CKOJIB3sMIero cpeanero: AR(p), MA(q) 1 ARMA(p,q).
VYcnoBust cTaMOHAPHOCTH ATUX MPOIIECCOB.

20. Harummure ypaBHeHue Jlarpamka i MACCUBHOTO CTEPIKHS JTHHBI Ly maccer M ¢ 3aKpEIUIEH-
HBIM KOHIIOM, KOJICOTIOIIETOCS B BEPTUKAIBHOU MJIOCKOCTH, M OIEHUTE YaCTOTY €ro KoJieOaHUH.

21. Hanumute ¢ynkuuio Jlarpanxa ajs 3aMKHYTON CHCTEMBI U3 N B3aUMOJEHCTBYIOIUX MATEPH-
QJIbHBIX TOYEK U BBIBEINUTE 3aKOH COXPAHEHHUsI SHEPTUU U3 THIIOTE3bl 00 0OTHOPOIHOCTH BPEMEHH.
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HGpEl?;JIO)KHMOﬁ MaTpuibl B MOACIIN JleonTheBa U JOKAXHUTEC, YTO MaTpHLa
SABJIICTCA HpOHYKTHBHOﬁ WU HE SIBISETCS TaKOBOM.

24. OnuiuTe MaTeMaTU4YecKyto Mojenb KosuekTuBHoro nosenenus 11.C. KpacHomékona u pac-
CMOTpPHTE CIy4ail, KOr/ia y BCeX 4JIeHOB KOJUIEKTHBA KO3 (PUIIMEHTHI MHIUBUIYaTH3Ma

n=01=1N (cramo).
25. TMomynsimuonHbie urpbl. PaBHoBecue Hama u ctporoe paBHOBeCHE.
26. Monienb TMHAMUKH PETUTMKATOPOB.

27. TeopeMmsl 0 cBsI3U paBHOBecuil Ha1a u cTporux paBHOBECHH ¢ YCTONUMBBIMU TOYKAMH MOJIEIH
JUHAMHKU PEIIIMKAaTOPOB.

28. Mopenb B3aMMOJICHCTBYSI POJICTBEHHUKOB. Y TBEPXKICHHUE O TJOMHUHHUPYIOIIEH cTpaTerun. Pac-
MIPOCTPAHEHUE AIBTPYHU3MA U KOOTIEPALUH.

29. MHOroypoBHEBasi MOJIeJIb HAJIOTOBOI MHCHEKIIUH.

30.0nTruManbHas cTpaTterusi IpoBepoK Npu (PUKCUPOBAHHBIX 3aTpaTax Ha MPOBEPKHU U MmITpadax.
31. TTokoneHust apXUTEKTyp KOMIIbIOTEPOB U MaPaJUTrMbl IPOrPAMMHUPOBAHHUSL.

32. ApXUTEKTYpHbIE 0COOEHHOCTU COBPEMEHHBIX MUKPOIIPOIIECCOPOB.

33. [IporpammHoO-anmapatHas apXuTeKTypa cynepkomibiorepos JlomoHocos u Blue Gene/P.

34. TlocnenoBarenbHAas U MapajuIeIbHAS CIIOKHOCTD aJITOPUTMOB.

35. MudopMaIimoHHbIH rpad u pecypc napauieii3mMa alropuTMOB.

36. MeTozp! OpraHu3ays NapajuieIbHbIX BBIYUCICHUHN PU CYTIEPKOMITBIOTEPHOM PEIISHHH CETOY-
HBIX 3a/1a4.

37. CynepkoMIbIOTEpHOE MOJIETUPOBaHNE TYPOYICHTHBIX TEUCHUH.
38. Mcnonbp3oBaHKe CYNEpKOMITBIOTEPOB ISl PEIICHUS 3a/1a4 MOJIEKYISIPHOTO MOJIEIUPOBAHUS.

39. ApXUTEKTYpHbIE 0COOEHHOCTH IrpaUyecKuX MPOLECCOPOB, HAMTPABIECHHBIE HA MACCUBHO-
napajuieNbHbIe BHIYUCICHUS.

40. MeToas! 2pQeKTHBHOI OpraHU3aIuy NapauIebHBIX BRIYMCICHUH Ha Tpa@HIeCKUX MPOIIecco-
pax.
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