Kadenpa HO

Bonpocs! Kk rocy1apcTBeHHOMY 3K3aMeHY
Marucrepckasi nporpaMmma

«HUccaenoBanue onepaum‘i H aKTyapHasi MaTEMaTHKa»

1. ®opmynupoBKa 3a/1a4i ONTUMHU3ALUY TIOMCKA PABHOBECHBIX 00bEMOB U 1I€H B CETEBOM ayKIIMOHE
MOCTaBUIMKOB U MOTpeOUTeNel 0JHOrO TOBapa C OrPAHUYCHHUSIMU Ha TIepeiavy.

2. OnpeneneHre paBHOBECHBIX IIEH B CETEBOM ayKIIHOHE.
3. ©@UHAHCOBBIH OaJlaHC B CETEBOM ayKLMOHE C OTPaHMUYCHHUSIMU Ha Iepeaaqy.

4. ®opMyIMpoBKa 3a7a4d BHIOOpA COCTaBa BKJIIOUEHHOTO TEHEPUPYIOIIET0 000PYA0BaHUS.
Hapymenue ycrnoBuit MHIUBHUIYaJIbHOM pallMOHAIBHOCTH B 337jaue ¢ OMHAPHBIMU MIEPEMEHHBIMH,
MOJIETTUPYIOLIUMH COCTOSIHUE 000pYI0BaHUE.

5. Marepuanbablie U puHAHCOBBIE OaaHChl. ONKCaHUe OTHOTO U3 IKOHOMHYECKHX areHTOB (TIpoun3-
BOJICTBO, JIOMAIlIHUE X035 CTBa, rOCYy1apcTBO, KOMMEPUYECKHI OaHK) B OJTHOIIPOAYKTOBOH MOJEIIH.

6. JlnHammueckue MexXoTpacieBble Mojend. [IOHATHS TpaeKTOpUH, CTAIIMOHAPHON TPACKTOPHH, JIU-
HaMH4YECKOI'0 paBHOBECHS.

7. Monens Banbpaca. Mojienb JMHAMUYECKOTO pAaBHOBECHUS BAJIbPACOBCKOT'O TUIIA, CYLIIECTBOBAHHE
PAaBHOBECHBIX TPACKTOPHUH.

8. Onucanme mozaenu Pamcesi. MaructpanbHOE CBOMCTBO COATAHCHPOBAHHOTO POCTA.
9. CymecTBoBaHue paBHOBeCHUs B Mojienn Helimana

10. Mozens mapHOH JIMHEHHOH perpeccun. MeToa HauMeHbIINX KBaapaToB. Teopema ["aycca-
Mapxoga.

11. Mopens MHOKECTBEHHOU perpeccur. Meto HauMeHbIINX KBajapaTtoB. Teopema ["aycca- Mapko-
Ba.

12. TTonsaTHe BpeMeHHOTO psiaa. [IoHsATHE CTPOTo CTAIIMOHAPHOTO BPEMEHHOTO psijia. Y CIOBHS CTa-
LIMOHAPHOCTH BPEMEHHOI'O Psiia B LIMPOKOM CMBICIIE.

13. HeCTaL[I/IOHapHHﬁ nmponecc aBTOPErpeCCuu — HHTCrpupoOBaAHHOTO CKOJIB3AIIECTO CPCAHETO
ARIMA(p,d,q).

14. Tlonxon bokca-J[>xenkunca nocrpoeHust moaenu tuna ARIMA(p,d,q) no peanuzanuu BpeMEHHO-
ro psja.

15. CraTucTuyeckne CBOWCTBA OLIEHOK 10 METOY HaUMEHbBIIIUX KBAPaTOB MapaMeTPOB MapHOH -
HEWHOM PErpeccum.

16. [TpoBepka rumoTe3st Ho:b=D,
Koadduunent nerepmuHanuu.

. JloBepuTenbHble HHTEPBAIIBI 1151 KO3 (PUIIMEHTOB pErpeccuu.

17. Cratuctuyeckue cBOMCTBA OLEHOK MO METOAY HaUMEHBIINX KBaJpaTOB apaMeTPOB MHOXKECT-
BeHHOH perpeccun. KoadduuumeHt nerepMuHanii 1 CKOppeKTUPOBAHHBIN KO3 (DUITMEHT AeTepMU-
HaIlUU.

18. IIpoBepka runoTessl O JIMHEHHOM OrpaHHueHHH oliero Buaa Hy: HE = r.
19. Mojenu mpoIieccoB aBTOPETPECCUH M CKOJIB3sMIero cpeanero: AR(p), MA(q) 1 ARMA(p,q).
VYcnoBust CTalMOHAPHOCTH ATUX MPOLIECCOB.

20. Hanmmure ypaBHeHue Jlarpanka Juist MaCCUBHOTO CTEP)KHS JITUHBI Ly macest M ¢ 3aKpeIlUIEH-
HBIM KOHIIOM, KOJIEOJIOIIETroCs] B BEPTUKAIBHOM IJIOCKOCTH, ¥ OLIEHUTE YaCTOTYy €ro KojeOaHuH.

21. Hanmmute yaxuro Jlarpanxka st 3aMKHYTOH CUCTEMBI U3 N B3aUMOJICUCTBYIOIINX MATEpU-
QJIbHBIX TOYEK U BBIBEIHUTE 3aKOH COXPAHEHUS SHEPTHH U3 THIIOTE3bl 00 OHOPOJIHOCTH BPEMEHH.
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22. TlokaxuTte, yTo PyHKIUSA ) SBIISIETCS TIEPBBIM MHTETPAJIOM JIJISI CHCTEMBI

O4Y Jlotku-BonbsTeppa

%:ocx—ﬁxy, %zkﬁxy—my
dt dt

*

S
OTHCBIBAIOIICH COCYIIIECTBOBAHUE XUIITHUKOB y 1 )KEepPTB X rme Xy -CTallMOHAPHOE PEIIECHHE
3TOU CUCTEMEL.

23. ChopmynupyiiTe HEOOXOUMBIC U] OCTATOYHBIC YCJIOBHS MPOTYKTUBHOCTH HEOTPUIATEIILHOM,

(05 0,1 0,1)
A:|O,4 0 0,6||
03 0,3 o,3|

)

Hepa?;JIO)KI/IMOI\/JI MaTpulbl B MOJCIN JleonTheBa N JOKAXKXHUTEC, UTO MaTpHlla
ABJIICTCA HpOHyKTHBHOﬁ WU HE SABJSIETCS TaAKOBOM.

24. OnuiuTe MaTeMaTH4YecKyto Mozelnb KosuekTuBHoro nosenenus 11.C. KpacHomékoBa u pac-
CMOTpHTE Ccy4ail, KOrJa y BCeX WICHOB KOJIJICKTUBA KOA(PDUIIUEHTH HHANBHUIYyAIN3MA

w=0,i=1,N

(cramo).

25. TMomynsuonHsie Urpsl. PaBHOBecue Hama u ctporoe paBHOBECHE.
26. Mogenb AMHAMHUKY PETUTMKATOPOB.

27. TeopeMmsl 0 cBsI3U paBHOBecuil Ha1a u cTporux paBHOBECHH ¢ yCTOMUUBBIMU TOYKaAMH MOJIENN
JTUHAMUKHU PETIINKAaTOPOB.

28. Mopeinb B3aMOJICHCTBYSI POJICTBEHHUKOB. Y TBEPXKICHHUE O IOMHUHHUPYIOIIEH cTparerun. Pac-
IIPOCTPAHEHUE AIBTPYU3MA U KOOIEPALIUH.

29. MHOroypoBHEBasi MOJI€JIb HAJIOTOBOW MHCIIEKLIMH.

30.0OnTuManbHas cTpaTerus MpoBepoK Npu (UKCUPOBAHHBIX 3aTpaTaxX Ha MPOBEPKH U MITpadax.
31. TToxoneHust apXUTEKTYp KOMIIBIOTEPOB U MapaJurMbl IPOrpaMMHPOBAHUS.

32. ApXUTEKTypHbIE 0COOEHHOCTH COBPEMEHHBIX MUKPOIIPOLIECCOPOB.

33. [IporpammHoO-anmaparHasi apxUTEeKTypa cynepkoMibioTepoB Jlomonocos u BlueGene/P.

34. TlocnemoBarenbHas U MapayuIeIbHAS CII0)KHOCTD aITOPUTMOB.

35. MudopMarimoHHbIH Tpad U pecypc mapaien3mMa alropuTMOB.

36. MeToap! opraHu3anys napajuielIbHbIX BRIYUCICHUHN PU CYTIEPKOMITBIOTEPHOM PEIICHHH CETOY-
HBIX 3a7ad4.

37. CynepkoMIbIOTEpHOE MOJEIMPOBAHUE TypOYIEHTHBIX TCUCHHH.
38. Mcnonp3oBaHue CyNEPKOMIIBIOTEPOB [T PELICHUS 3a]jad MOJIEKYJISIPHOTO MOJEIIUPOBAHHUS.

39. ApXUTEKTYpHbIE 0COOEHHOCTH IpaUyecKHX MPOILECCOPOB, HANIPABICHHbIE HA MACCUBHO-
napajuieNbHble BHIYUCICHUS.

40. MeTos! 2pPeKTHBHOI OpraHU3anny MapajuIeTbHBIX BEIYUCICHUH Ha TpaUuecKx MpoIecco-
pax.
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