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Mporpamma ancumnnuHbl "durHaHcosas ctatuctuka"; 02.03.02 dyHaameHTanbHas nHgopmatmka u MHPOpPMaLMOHHbIE TEXHONOTK;
DOLEHT, K.H. (moueHT) XannynnunH C.I.

Mporpammy avcumnnuHbl paspabotan(a)(1) AOUEHT, K.H. (aoueHT) XanmynnuH C.I. kadbenpa
MaremMaTtnyeckom CTaTUCTUKN oTaeneHne npuknagHom MaTeMaTukm 1 MHpopMaTuku |
Samig.Haliullin@kpfu.ru

1. Uenn ocBOEHNS AUCLUMINHBI

Llenamn ocsoeHve oncumninuHbl "BonatnnbHOCTb PUHAHCOBOrO pbiHKA" ABNAOTCA: DOPMUpPOBaHME
mMareMaTnyeckom KynbTypbl CTyAEHTOB, pa3BUTUE CUCTEMHOIO MAaTEMATUYECKOro MbIWNeHNs,
NpUMeHeHVe MateMaTnyecknx MeTonoB B Teopun douHaHcos. ucumnnuHa npegnonaraet
yrnybneHHoe ulyy4eHne MeToaoB NCCNeaoBaHUS Pas3nnyHbIX MPOLECCOB, B YACTHOCTU, MPUMEHEHNE
naoen Teopun MapTUHranoB U CrydYarHbIX NPOLLEeCCOB.

3HaHWs, NPaKTUYECKNe HaBbIKK, NONYYEeHHbIE MPU OCBOEHMM AUCUMMMHDI "BonaTtunbHOCTb
PUHAHCOBOr0 PbIHKA" NCMONb3YHTCS 00y4aeMbIMU NPU N3Y4EHUN NPOPECCUOHANBHBIX OUCLMMIUH,
a TakXxe Npu BbINOMHEHNM KYPCOBbIX U AUMNIOMHbIX paboT.

3anauu, peweHne KOTOpbIX obecneynsaeT LOCTUXEHME Lenn:

1.cpopMMpoBaHME NOHUMAHMS 3HAYMMOCTM MATEMATMYECKOV COCTABNSIOWEN B
€CTeCTBEHHO-Hay4HOM obpa3oBaHunn bakanaepa;

2.03HaKOM/EHNE CUCTEMbI MOHATUIA, UCMONb3YEMBIX AJ151 ONMCAHNS BAXHENLWNX MaTeMaTUYeCKMX
MoJenel U MaTeMaTM4ecknx MeTo4oB B MX B3aUMOCBSA3U;

3.0bOpMUPOBaHNE HABLIKOB U YMEHUIA UCMONb30BaHUS COBPEMEHHbBIX MaTteMaTnyeckx Moaenei v
MEeTO0B.

2. MecTO AMCUMNNUHBI B CTPYKTYype OCHOBHOM 06pa3oBaTtefibHOM NPOrpamMmmbl BbICLLETO
npocpeccuoHanbHOro o6pasoBaHus

JaHHas yyebHas oncumnnnHa BkodeHa B pasgen " 51.B.OB.4 OucuunnunHbl (Mogynm)" OCHOBHOW
obpasosaTtenbHol nporpammbl 02.03.02 PyHoamMeHTanbHas nHopMaTnka n MHOPMaLMOHHbIE
TEXHONOrUM 1 OTHOCKTCS K AncumnanHam no Boibopy. OcBanBaetcs Ha 3 Kypce, 5 cemecTp.

OucunnnuHa "®urHaHcoBasa ctaTucTvka" BXOOUT B BAPUATUBHYIO YaCTb NMPOCEeCCnoHanbHOro uukna
noaroToBku bakanaepa

Nornyeckas v cogepxarenbHO-MeTogn4eckas B3aMMoCBS3b C APYrMMu OUCUUMNIMHAMU U 4acTaMn
OOQI BbipaxaeTcs B Cneaylowem.

Lns ocBoeHUs ANCUUNANHBI NCMONb3YIOTCA 3HAHWUS, YMEHUS U BUAbI AEATENbHOCTH,
COOPMMpPOBAHHbIE B MPOLECCE N3YYEeHU NpeamMeToB "Teopusa BEPOATHOCTEN U MaTemMaTnyeckas
cratucTtuka".

Tpe6OBaHVI$| K BXOOHbIM 3HAHUNAM N YMEHNAM CTyOEHTA - 3HaHNE noen n MeToaos Teopun
BepOﬂTHOCTeIZ, mMaTeMaTn4yeckoro 1 rnocnenoBatebHOro aHannsa, MaTtemMaTuyeckom CTaTUCTUKM.

3HaHNs 1 yMeHusl, PopMUpyeMbIe B MPOLIECCE N3YHEHUS OUCLMNAMHBLI OyayT MCNoNb30BaThCS B
LanbHelnwen NnpakTnieckor paboTe BbiNyCKHNKOB.

OucumnnuHa nayyaetcs Ha 2 Kypce 0by4eHus.

3. KomneTteHuumn obyuarowierocsi, popMupyemble B pe3yibTare 0CBOEHUS AUCLUMIINHDI
/mopyns

B pesynbTate 0CBOEHUS AMCLMNINHBI (QOPMUPYIOTCS CReaytowme KOMNeTeHUNN:

PacwucpoBka
npuobpetaeMoi KOMNeTeHL NN

CcnocobHOCTbIO NCNoNb3oBaTbh 6a30Bble 3HAHNS €CTECTBEHHbIX

Lncbp komneTeHUUN

OrlK-1 HayK, Matematukn n MHPOPMaTMKN, OCHOBHbIE (PakThl,

(npodheccunoHanbHbie KOHLenuuun, NpuHUMMbl TEOPUINA, CBA3AHHbIX C

KOMNeTeHLmm) doyHOaMeHTanbHOM NHGPOPMAaTMKON U MHAPOPMALMOHHbBIMK
TEXHONOTNSAMU
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Mporpamma ancumnnuHbl "durHaHcosas ctatuctuka"; 02.03.02 dyHaameHTanbHas nHgopmatmka u MHPOpPMaLMOHHbIE TEXHONOTK;
DOLEHT, K.H. (moueHT) XannynnunH C.I.

LLincpp komneteHumu npwoGpePE:::ag(ﬁgngTeHum
CMOCOBHOCTLIO K pa3paboTke anropuTMUYECKUX 1
NPOrpamMMHbIX pewweHnii B 06nacT CUCTEMHOIO 1 MPUKNaLHOro
OnK-3 NPOrPaMMI1POBaHIS, MaTEMATU4ECKMX, MHCDOPMALIMOHHBIX 1
NMUTALMOHHbIX MOLENen, CoO30aHNI0 MHAPOPMALIMOHHBIX
(npodheccunoHanbHble 6 7 06
KOMNETEHLIAN) pecypcoB rnobanbHbix ceTeir, 06pa3oBaTelbHOro KOHTEHTA,
npvknanHbix 6a3 AaHHbIX, TECTOB U CPEACTB TECTUPOBAHMS
CWCTEM 1 CPEACTB HA COOTBETCTBUE CTAHAAPTAM U UCXOL4HbIM
TpeboBaHNAM
AK-1 cnocobHocTbo cobrpatb, obpabaTbiBaTtb U MHTEpnpeTpoBaTh
(NPOCDECCHOHANBHbIE LaHHbIE COBPEMEHHbIX Hay4YHbIX UCCNnenoBaHWi, HeobXxoanMble
KOMNETEHLIAN) NS POPMUPOBAHMS BbIBOLOB MO COOTBETCTBYIOWMM Hay4YHbIM
nccnenoBaHnsImM
CNOCOBHOCTBLIO MOHUMATb, COBEPLLEHCTBOBATL Y NMPUMEHSATb
MnK-2 COBPEMEHHbI MaTeMaTnyecknii annapar, qoyHaaMeHTanbHble
(NpogpeccuoHanbHble KOHLeNUMM 1 CUCTEMHbIE METOLONIOMMKN, MEXOYHAPOAHbIE 1
KOMMEeTeHLMN) NpogoeccroHanbHble cTaHaapTbl B 06nactT MHOPMaLMOHHbIX
TexHonorumn
MNK-4 CMOCOBHOCTBIO pelwarb 3aaa4v NpogeccroHanbHo
(NpogpeccuoHanbHble LEesATEeNbHOCTU B COCTaBE Hay4YHO-NCCNen0BaTENbCKOro 1
KOMMeTeHLMN) NPON3BOACTBEHHOrO KONMEKTUBA
CMOCOBHOCTbIO 3CPPEKTUBHO NPUMEHSITL 6a30Bble
NnK-6 MaTemMaTnyeckne 3HaHUs N MHPOPMAaLMOHHbIE TEXHONOMMK NPK
(NpogpeccuoHanbHble PELIEHNN MPOEKTHO-TEXHNYECKUX 1 MPUKNA4HbIX 3a4ad,
KOMMeTEHLMN) CBSI3aHHbIX C Pa3BUTMEM U UCMONb30BaHNEM NHGOPMALMOHHbIX
TEexXHonorumn

B pesynbrate 0CBOEHUS OUCUUMNHBLI CTYOEHT:
1. DONXEH 3HaThb:

1) B obnactn Haquo-mccne,uosaTeanKoM OeATeNnbHOCTW:

(MK-1) cnocobHoCcTb AeMOHCTPaLUmMmM obleHay4HbIX 6a30BbiX 3HAHWIA €CTECTBEHHbIX Hayk,
MaTeMaTuky 1 MHOPMaTUKK, NOHNMAaHNE OCHOBHbIX (PaKTOB, KOHLENUUA, MPUHLUMNOB TEOPUIA,
CBS3aHHbIX C MPUKNaaHON MareMaTnkom N NHGOPMaTUKON;

(MK-2) cnocobHocTb NpuobpeTaTb HOBbIE HAay4YHblE U MPOXECCUOHANBbHBIE 3HAHUS, NCMONb3YS
coBpeMeHHble 06pa3oBatefbHble Y MHAPOPMALMOHHbBIE TEXHONOTU;

2. DONIXEH yMeTb:
2) B npoekTHOM 1 NPON3BOACTBEHHO-TEXHONOMMYECKON OEATENbHOCTU:

(MK-6) cnocobHOCTbLIO OCYWECTBNATL LieneHanpaBneHHblin MOMCK MHCPOPMaLUMKM O HOBEMLINX HAy4YHbIX
N TEXHONOIMYECKNX OOCTUXEHMAX B ceTU VIHTepHeT 1 n3 opyrnx NCTOYHNKOB;

(MK-8) cnocobHOCTb hOPMUPOBATL CYXOEHUS O 3HAYEHUUN 1 MOCNENCTBUSIX CBOEA
npodbeccrnoHanbHOM OeATENBHOCTM C YH4ETOM COLMAanbHbIX, MPOGECCUOHANBHBIX N 3TUYECKNX
Mno3nLMiA;

3. nonXeH Bnagethb:
3) B opraHnsaumoHHo-ynpaBneH4eCcKon 4esaTenbHOCTU:

(MK-9) cnocobHocTb NprobpeTtaTh 1 NCMOMNb30BaTb OPraHN3aLUMOHHO-YNPaBNeHYeCcKe HaBbIKA B
npogpeccrnoHanbHoOm 1 coumanbHON OeaTeNbHOCTY;
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Mporpamma ancumnnuHbl "durHaHcosas ctatuctuka"; 02.03.02 dyHaameHTanbHas nHgopmatmka u MHPOpPMaLMOHHbIE TEXHONOTK;
DOLEHT, K.H. (moueHT) XannynnunH C.I.

B pesynbTate 0CBOEHUS OMCUMMANHBI 0OyYatoWmiAcs 0ONXEH OEMOHCTPUPOBATb CNOCOBHOCTL U
FOTOBHOCTb MPUMEHATb Ha NPaKTMKE OCHOBHbIE METOIbl CTOXACTUYECKOro aHanunaa.

4. CTpyKTypa u conepxaHve oUCLUNAUHBLI/ MOoayns
Obwas TpynoemMKoCTb AMCLMMNANHBI COCTaBnsieT 3 3a4eTHbIX(ble) eanHmu(bl) 108 yaca(os).
dopma NPOMEXYTOHHOrO KOHTPONS AUCLMMINHBI 3a4€eT B 5 cemecTpe.

CyMmMapHOo no ancumnanHe MOXHO nony4ntb 100 6annos, n3 HMX Tekywas paboTa oueHnaetcs B 50
6anno., ntorosas oopma KoHTpons - B 50 6annos. MMHMManbHoe KONMYECTBO ANS AOMyCcKa K 3a4eTy
28 6annos.

86 6annos 1 bonee - "oTANYHO" (OTN.);

71-85 6annos - "xopouwo" (Xxop.);

55-70 6annos - "ynoBneTBOpUTENBHO" (YAO0B.);

54 6anna n MeHee - "HeyLOBNETBOPUTENBHO" (Heyn.).

4.1 CTpyKTypa u conepxaHue ayauTopHon paboTbl Mo AucUUNIMHe/ MOLYIO
TeMaTnyeckuii NnaH GUCLUNNHbLI/MOAYNS

Buabl v yachbl
Pasgen ayauTopHOW paboTbl,
Hepens MX TPy A0EMKOCTb Tekywue copmbl
N 'D'"Kn"g"lr;;}:;”b'/ CeNIechcemecrpa (B yacax) KOHTpoOns
Nekumu MpakTnuyeckuelabopartopHbie
3aHATUA pa601b|
NMMCbMeHHoe
Tema 1.1 BCKU
1 |Tema ayccoBckue 4 1-0 0 10 0 noMallHee
CUCTEMBI. 3apaHve
Tema 2. Heobxoaumble ggaznﬂ'e';oe
2./cBegeHnsa ns teopuu 4 3-4 0 11 0 3anaHne
MapTUHranos.
KOHTpONbHas
T
Tema 3. ["ayccoBckue u ﬁﬁggmzm oe
3.|ycnoBHO-rayccosckue 4 4-5 0 11 0
mogenu noMallHee
) 3ajaHve
Tema 4. HenvHelHble NMMCbMEHHoe
cToxactmyeckue nomMalHee
4, 4 -7 11
YCNOBHO-rayCCoOBCKME 6 0 0 3apaHve
mMogenu.
Tema 5. Kputepuin ans KOHTpONbHas
5.|npoBepkn rnnoTesbl 4 9-10 0 11 0 paboTta
BONATUIbHOCTWN.
Tema . Itorosas 5 0 0 0 3ayer
" |dopma KoHTpOnNA
Wtoro 0 54 0

4.2 CopepxaHvue UCLUNMUHbI
Tema 1. NayccoBCckue CUCTEMDI.
npaktnyeckoe 3aHsitne (10 4yaca(os)):
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Mporpamma ancumnnuHbl "durHaHcosas ctatuctuka"; 02.03.02 dyHaameHTanbHas nHgopmatmka u MHPOpPMaLMOHHbIE TEXHONOTK;
DOLEHT, K.H. (moueHT) XannynnunH C.I.

[Mpu3Hakn HOPManbHOCTK OAHHbIX: KYPTO3UC, KOIDMOULMEHT aCUMMETPUN, BEPOSATHOCTb NonagaHus
B 3a0aHHbIN NHTepBarn.

Tema 2. Heo6xoauMble cBeAEHUS U3 TEOPUN MapPTUHIanoB.
npakTundeckoe 3aHsitne (11 yaca(os)):

XapakTepnaaums KoHeYHblx MapTuHranos. Teopema [Llyba o pasnoxeHun cybmapTuHrana.
Tema 3. NayccoBckue U YyCNOBHO-raycCoBCkue moaenu.

npaktnyeckoe 3aHsitne (11 yaca(os)):

OueHka napaMeTpoB HENMHEHbIX MOOENEA.

Tema 4. HennHenHble cToxacTMyeckue yCnOBHO-rayCCOBCKME MOAEN.
npaktnyeckoe 3aHsitne (11 4aca(os)):

Mpobnema oueHKM BONATUNBHOCTM.

Tema 5. Kputepun ans nposepku runotesbl BONaTUbHOCTW.
npaktnyeckoe 3aHsitne (11 yaca(os)):

[MocTpoeHne KpuTepusa ons NPoOBEPKM rmnoTesbl 04HOPOOAHOCTUN ANUCTIEPCUI.

4.3 CTpyKTypa n copepxaHume caMOCTOsITe/IbHOM paboTbl AUCLMMINHBI (MOLYNSA)

Buabl
N Paspnen Cemect Hepens | camocTosiTensHon [TpyAo0eMKOCTb ;%%%:L:?:;Ezga
AvcuvnnuHbl pcemeCTpa paboTbl (B yacax) 260TbI
CTYAOEeHTOB P
noaroToBkK
” Tema 1. Nayccosckune 4 1-2 ﬂgﬂa?ug erg 11 nomaliHee
‘lcnctemol. HW
cnere 3a0aHus sananne
T .
ema 2. Heobxoammble noarotoBka noMawHee
2./cBeoeHns 13 Teopum 4 3-4 |oomaluHero 11 3anaHme
MapTUHranos. 3agjaHus
noaroToBK
Olroroka JoMallHee
JoMallHero 9
Tema 3. ["ayccoBckue n 3afaHue
3apjaHuns
3.|ycnoBHO-rayccoBckue 4 4-5 HOLrOTOBKA K
MOLENN. N
A KOHTPONbHOW 2 Kgg;gganaﬂ
paboTe P
Tema 4. HenvHenHble HO4roToBKa
4 [cTOXacTMYeCKME 4 6-7 |nomawrero 11 JomaliHee
‘lycnoBHO-rayccoBckue 3ananHms 3apjaHve
MoZeEeNu.
Tema 5. Kputepuin ans noaroToBka K
5.[npoBepku rmnoTesbl 4 9-10 |KOHTpONbHOM 10 Kgg;gganaﬂ
BONATW/IbHOCTM. paboTte P
Ntoro 54

5. O6bpa3oBarenbHble TEXHONOIMU, BK/IHOYAA MHTEPaAKTUBHbIE hOpPMbl 06yUYeHUs
O6pa3zoBartenbHble TEXHONOrUM
YTteHne nekuuii No AaHHON AMCLMMNVHE NPOBOANTCS TPAAULMOHHBIM CMOCO6OM.

CTy,D,eHTaM npenocTaBnAaAeTcsa BO3MOXHOCTb OJ14 CaMONnoArotoBkn 1 noArotoBkn K aKk3aMeHy
MCNonb30BaTb SHGKTpOHHbIVI BAapMaHT KOHCNEKTa NneKumin, NoOAroTOBNEHHbIN npenonaBsareniemM B
COOTBETCTBME C NNAHOM NieKUUi.

Mpu paboTe ucnonbadyeTcs onanoroas opMa BeAeHNs NEKUMIA C MOCTAHOBKOW M pelleHneMm
npobnemMHbIx 3a8a4, 06CyXAEeHNEM ANCKYCCUOHHBIX MOMEHTOB U T.4,.
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Mporpamma ancumnnuHbl "durHaHcosas ctatuctuka"; 02.03.02 dyHaameHTanbHas nHgopmatmka u MHPOpPMaLMOHHbIE TEXHONOTK;
DOLEHT, K.H. (moueHT) XannynnunH C.I.

Mpu npoBeneHNM NPaKTUYECKMX 3aHATUIN CO3[aI0TCS YCNOBUS AN MAKCMMabHO CaMOCTOSITENIbHOMO
BbINONHEHMS 3a8aHnii. NoaToMy Npy NPOBEAEHMN NPAKTUYECKOro 3aHATMS NpenoaasaTento
pekoMeHayeTcs:

1. MpoBecTun akcnpecc-onpoc (YCTHO UK B TECTOBOW (DOPME) Mo TEOPETUYECKOMY MaTepuany,
HeobxoaUMOMY A1 BbINOMHEHUS paboThl (C OLEHKOW).

2. MpoBepnTb NPaBMIbHOCTb BbINOMHEHNS 3a4aHWiA, NOArOTOBMEHHbIX CTYAEHTOM AOMa (C OLLEHKOM).

Nioboli NpakTUYeckoe 3aHATUE BKOHAET CAMOCTOATENBHYIO NPOPaboTKy TEOPETUHECKOrO
Mmatepuana v usy4eHvie MeTOAUKM peleHnst TUNYHbIX 3aaad. HekoTopble 3afayn cogepxar
3M1IeMEHTbI HAayYHbIX UCCNeA0BaHWi, KoTopble MOryT notpebosatb yrnybneHHoW caMoCToATENbHOM
npopaboTkn TeopeTNYeckoro Matepmana.

MNpu opraHv3auny BHeayaUTOPHON CaMOCTOSATENbHON paboThl MO AaHHOW AMCLUNANHE
npernonasaresno PeKoMeHaoyeTCa NCnosib3oBaTh cneayowme ee popMbi:

- peweHne CTyAeHTOM CaMOCTOSITENbHbIX 3aA4a4 0ObIYHON CNOXHOCTW, HAanpaBNeHHbIX Ha
3akpenfieHne 3HaHNN N YMEHWUI;

- BbINONHEeHne nHomnemnayalnbHbIX 3a4aHunin NOBbIWEHHOM CNOXHOCTH, HanpaBfeHHbIX HA pPa3BUTue 'y
CTYyOEHTOB HAay4YHOro MblneHnsa n NHNMUMaTuBhbl.

6. OLueHOYHble CpeacTBa OJ1s TEKYLLLEro KOHTPONS yCrneBaeMoCTU, NPOMEXYTOUHOM
aTTecTauum rno UToram OCBOeHUs1 DUCLUNIMHBbI U y4ebHO-MeToauueckoe obecneueHne
CaMOCTOSITeNIbHOW paboTbl CTYAEHTOB

Tema 1. [ayccoBCKUe CUCTEMDI.

[oMallHee 3ajaHve , NPUMEpPHbIE BONPOChI:

MNpoBepka runotesbl 0 HOPMaNbHOM pacnpeaeneHnn norapumMmnyeckon Npubbinu.
Tema 2. Heo6xoauMble cBeAEHUS U3 TEOPUN MapPTUHIaNoB.

J[oMallHee 3ajaHve , NPUMepPHbIE BONPOCHI:

Teopema [lyba o pasnoxeHun cybmapTuHrana.

Tema 3. NayccoBckue M YCNOBHO-rayCCOBCKME MOaesu.

JOMallHee 3ajaHve , NPUMEpPHbIE BONPOCHI:

Monenun aBToperpeccrMoHHON YCNOBHOM HEOOHOPOOHOCTMN.

KOHTponbHas paboTta , NpUMepPHbIE BONPOCHI:

PeweHwne 3anay no teme "["ayccoBcKune 1 yCNOBHO-raycCoBCKMe Modenn."
Tema 4. HenuHenHble cTOXacTUYecKne yCnoBHO-rayCCoBCKue Moaenu.
[oMallHee 3ajaHve , NPUMepPHbIE BONPOCHI:

Mogenn ARCH, GARCH, SV

Tema 5. Kputepun onsi npoBepKu runotesbl BONaTUbHOCTM.
KOHTpOnbHas paboTa , NpuMepHbie BONPOCHI:

HanucaHue nporpammbl gns NpoBepku runoTesbl 0GHOPOOAHOCTU ANCNEPCUNA.
Tema . UToroBasi oopma KOHTpOns

[MprMepHble BOMpPOCHI K 3a4eTy:
Bonpochbl kK 3k3amMeHy

1. MNpencTasneHne LeHbl akumn. Jlorapugommyeckas npubblinb. MpeanonoXeHnst o0 HOpManbHOCTU Y
He3aBNCUMOCTM NIorapuMmyecknx npubobinein. MaptuHransl, cybmapTuHransl.

2. Pasnoxenne Iyba ans cybmaptuHranos. KesagpaTnyHas Bapvaumnsi MapTMHrana ee cBsidb ¢
BONATUNbHOCTbIO.

3. MapTuHran-pasHocTW, NoKanbHble MapTUHranbl 1 MapTUHranbHble NpeobpasoBaHus.
WNcnonb3oBaHve MapTuHranbHbIX npeobpasoBaHnii u pasnoxeHus [yda B 3agadax ons cnydaHbix
6nyxaaHui.
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4. JInHenHble cTaumoHapHble mogenn. Moaenu asToperpeccum

["ayccoBckme 1 yCnoBHO rayccoBCkue Mmoaenu

2. Yto Takoe norapudpmmyeckas npmbbinb?

3. Kak npoBepuTb, NpUHaANexuT N1 pacnpeneneHne AaHHbIX K Knaccy HopManbHbIX?

4. Kak npoBepuTb HE3aBUCUMOCTb AAHHbIX?

5.1na kakux nocnenoBaTenbHOCTEN CNyYaHbIX BEMNYUH NPUMEHUMO pasdnoxeHune yba?
6. HTo Takoe KkBaLpaTu4Has Bapuauns maptuHrana?

7. Kak cBsa3aHbl kBaapatuyHas sapuauns ong MapTuHrana u BonaTuibHOCTb?

8. Uto Takoe crtoxactuyeckas BOnatuibHOCTb?

9. Yto Takoe mapTuHran-pasHocTb?

10. Kak cBa3aHbl MapTuUHran n MapTuHran-pasHocTb?

11. Y10 Takoe MapTuHranbHoe npeobpasoBaHne 1 NoKanbHbIA MapTUHran?

12. Yto paet onpeneneHne MapTuHranbsHoro npeobpasoeaHns?

13. YTo Takoe yCnoBHO rayccosckas Moaenb?

4. Y10 Takoe npoLecc CToXxacTU4ecKom BoNnaTtunbHOCTN?

15. Yo takoe npouecc ARCH BToporo nopsaka?

16. Yto Takoe npouecc GARCH BToporo nopsaka?

17. Kak oueHunBatoTcs HemsBeCTHble napameTpbl HenvHenHbix ARCH mooenein?

18. Kakme momenn npurogHbl Ans MCCnenoBaHns KBanpaToB norapugoMmMyeckux npuboinein?
19. Kakue csoincTtea umetot mogenn ARCH?

20. Kakue coictea nmetot mogenm GARCH?

21. Kakue coictea nmerotr SV-mooenm?

22. Kak oueHuBatoTCca HemsBecTHble napameTpbl HenvHenHbix ARCH n GARCH mognenen?
23. Kakve oueHkn BonaTnnbHOCTM MOXHO NPUMEHATL??

24. Kakon kpuTepuin MOXHO UCNONb30BaTh A5 NPOBEPKM BONATUIbHOCTA AAaHHbIX?

25. Yto Takoe 6enblit wym?

26. Kakon cnyyaiHblin npouecc Ha3biBaeTcs CTalMOHAPHbIM?

27. Y10 Takoe npouecc aBToperpeccumn BToporo nopsaka?

28. YTo Takoe npouecc CKonb3sWero cpefHero BToporo nopsaka?

29. Kak 3anucbiBatoTcsa ypaBHeHus KOna-Yokepa?

30. Kak oueHunBatoTCa HEM3BECTHbIE NapaMeTpbl NMMHENHbIX MOgeNen?

7.1. OcHOBHas nuTteparypa:

1. CnupuHa, M. C. Teopuns BEpOoATHOCTE 1 MaTeMatuyeckas ctaTtucTmka: y4ebHuK ons ctyn. By3oB /
M. C. CnnpuHa, M. A. CnupuH.?Mocksa: Akagemus, 2007.7352 ¢

2. BonoawmH, U. H. MatemaTtunyeckne oCHOBbI BEPOSTHOCTM [TEKCT: aNeKTPOHHBbIN pecypc): [y4ebHoe
nocobve] / BonoamH W. H., TuxoHos O. E., Typunosa E. A.; KazaH. roc. yH-T, Kagp. Mat. cTatncTmku.
- 2006 ?9nekTpoHHbIe gaHHble (1 ¢oaiin: 0,73 M6). URL:
http://lioweb.ksu.ru/ebooks/09_66%20_ds005.pdf)
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3. bouyapos IN.11., Kacnmos 0. ®. duHaHcoBas matematuka. - M.: duamarnut, 2007. - 576 c. URL:
http://e.lanbook.com/books/element.php?pl1_id=2116

4. XycHytauHos P.U., Xuxapes B.A. Matematvka ons SKoHOMUCTOB B NpuMepax v 3agadax. - M.:
Nanb, 2012. - 656 c. URL: http://e.lanbook.com/books/element.php?pl1_id=4233

5. OkoHoMnyeckas cratmctuka: Yuebuuk / MI'Y nm. M.B. JlomoHocoBa; lNMog pea. FO.H. VBaHoBa. -
3-e uag., nepepab. u gon. - M.: UHDPA-M, 2006. - 736 c. URL:
http://znanium.com/bookread.php?book=110560

7.2. JlononHuTenbHasa nuteparypa:
1. BopoBkoB A.A. MaTtematuyeckas ctatuctumka.- Cl6.: laHb, 2010. - 704 ¢. 9B6C "IaHb":
http://e.lanbook.com/books/element.php?pl1_id=3810

2. CeewHukos A.A. MNpuknagHble MeToObl Teopun BeposiTHocTel.- Cl6.: JlaHb, 2012. - 480 ¢. 96C
"MNaHb": http://e.lanbook.com/books/element.php?pl1_id=3184

3. CBewHukos A.A. MprknagHble METOObBI TEOPUM MAPKOBCKMX Npoueccos.- Cl16.: JlaHb, 2007. - 192
c. 9BC "anb": http://e.lanbook.com/books/element.php?pl1_id=590

4. CeewHunkos A.A. MNprknanHble METOObI TEOPUN CNyHalHbIX OYHKUMIA.- Cnb.: NlaHb, 2011. - 464c¢
ObC "TaHb": http://e.lanbook.com/books/element.php?pl1_id=656

7.3. UHTEepHeT-pecypcChbl:
OcHoBbl TOProenn BoNatunbHOCTbIO - http://whatisbirga.com/bensignor60.html
canT cpuHaHCOBbIX faHHbIX - http://www.finam.ru/analysis/profile041CA/default.asp

Crtparerns ?Toprosns BONatunbHOCTbIO? -
http://www.aton-line.ru/study/elearning/elearning_06/futures_market04/

4TO XJAaTb OT BONATUNbHOCTHK - hitp://superinvestor.ru/archives/714
4TO Takoe BoNnatunbHOCTL - http://dic.academic.ru/dic.nsf/fin_enc/21264

8. MarepmanbHo-TexHU4eckoe obecrneyeHne QUCLMNINHbI(MOAYNS)

OcBoeHune ancumnnuHbl "drHaHcoBas ctatucTika" npegnonaraet UCNoNb3oBaHME Cneayowero
MaTepuanbHO-TEXHNYECKOro obecneyeHms:

KomnbloTepHbIi knace, npeacrasnsowmii cobor paboyee MecTo npenofasatens u He meHee 15
paboynx MECT CTYLEHTOB, BK/IOHAIOLWNX KOMIMbIOTEPHbIV CTOM, CTY/, NEPCOHANbHbIA KOMMbIOTEP,
NIMLLEH3NOHHOE NporpamMmmMHoe obecneyveHne. Kaxabiii KOMMbOTEP MMEET WNPOKOMOMOCHBIA OOCTYN B
ceTb VIHTepHeT. Bce KoMMbioTepbl MOAKIOYEHbBI K KOPNOPaTMBHOW KOMMbIOTEPHON ceTn KDY n
HaxogaTcsa B €ANHOM JOMEHeE.

Nekunn No gUCLMNIMHE NPOBOASTCS B ayANUTOPUN, OCHALWEHHO OOCKOR 1 MenoM (MapkepoMm). Bce
paboTbl MO NCCNEenoBaHUIO peasbHbIX OMHAHCOBBIX OaHHbIX MPOBOAATCS B KOMMbIOTEPHOM Knacce.

Mporpamma coctaeneHa B cootBeTcTBumM ¢ TpeboBaHnsmm ®rOC BIMO n y4ebHbiM nnaHoM no
HanpasneHuo 02.03.02 "®yHpameHTanbHas uHgopmaTnka n MHPOPMaLUMOHHbIE TEXHONOrNN" 1
npocounio NoarotToBkn CUCTEMHBIR aHann3 n NHPOPMAaLNOHHbIE TEXHONOTUN .
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