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Mporpammy aucumnnnHbl padpaboTan(a)(n) ooueHT, K.H. (ooueHT) XannynnuH C.IM. kadbenpa
MaremMaTtnyeckom CTaTUCTUKN oTaeneHne nNpuknagHom MaTeMaTukm 1 MHpopMaTuku |
Samig.Haliullin@kpfu.ru

1. LLlenu ocBoeHUs AMCLUUMIUHDI

Llensamum ocBoeHmne gucumnanHel "BonaTtunbHOCTb prvHaHcoBoro prHKa" SABNAKOTCA: POpMUpoBaHme
mMaTeMatn4yeckomn KynbTypbl CTyOEHTOB, pa3BnUTne CUCTEMHOIro MaTeMaTn4eCckKoro MbllieHA,
npuMeHeHne maTteMaTn4eckmx MeTonoB B TeoOpmn (PUHaHCOB. HducumnnuHa npeanonaraet
yrny6neHHoe n3yyeHme MeTonos nccnenosaHmsa pa3nmMyHbIX npoueccos, B HaCTHOCTU, MPUMEHEHNE
noen Teopunn MapTnHranos 1 CnyyamnHbIX npoueccos.

3HaHW4, NpakTNYecKme HaBblku, NOTyYEHHbIE NPY OCBOEHUN AUCUMNANHBI "BonatnnbHOCTb
(PUHAHCOBOrO PbIHKA" MCMONb3YOTCS 00y4aeMbIMU NPU N3YHEHUN NPOPECCUOHANBHBIX AUCLIMMINH, a
Tak>Xe Npw BbIMOMHEHUN KYPCOBbLIX 1 AMMIOMHbIX paborT.

3anaun, peweHne KOTOpbIX obecneynsaeT LOCTUXEHNE Lenn:

1.cpopMmupoBaHve NoOHMMaHNSA 3HAYNMOCTU MaTEMATUYECKOW COCTaBNAoWEN B eCTECTBEHHO-HAYy4YHOM
obpasoBaHun bakanaepa;

2.03HaKOMJIeHEe CUCTEMbI MOHATUI, NCMOMb3YEMbIX OJ1S ONUCAHNSA BaXHENWMX MaTteMaTn4eckmnx
mMogenen n maTteMatnyecknx MeToAoB B UX B3aUMOCBA3MN;

3.cbopMmnpoBaHNEe HaBbIKOB U YMEHUI NCMONMb30BaHNUA COBPEMEHHbIX MaTeMatuyeckux Mooenem u
MEeTOLO0B.

2. MecTO AMcUMNINHBI B CTPYKType OCHOBHOM 06pa3oBaTtefibHOM NPOrpammbl BbICLLETO
npodeccnoHanbHOro o6pasoBaHus

[aHHas yuebHas oucumnnnHa BkntodeHa B pasgen "B1.B.0B.4 OucumnamHbl (Mooynn)" OCHOBHOWA
obpaszosatenbHoi nporpammbl 02.03.02 dyHaameHTanbHas UHGOPMaTUKa U MHGOPMALIMOHHbIE
TEXHONOMMN 1 OTHOCUTCA K AncumnnmHam no solibopy. OcsamBaetcs Ha 3 kypce, 5 cemecTp.

OucumnnnHa "®rHaHcoBas ctaTncTvka" BXOAWUT B BAPUATUBHYIO YaCcTb MPOGECCMOHANBHOrO LmKna
NOAroToBKu bakanaepa

Nornyeckas n cogepxarefnbHO-MeToan4eckas B3aMMOCBS3b C APYrMMy OUCUUNIMHAMUY U 4aCcTaMu
OOQI1 BbipaxaeTcs B Cneayowem.

Lns ocBoeHUS oMCUUNANHBI UCNONb3YIOTCHA 3HAHNUS, YMEHUS 1 BUIObl OEATENbHOCTMH,
cdhopMmnpoBaHHbIe B Npouecce ndyyeHns npeameTtos "Teopnst BEpOATHOCTEN N MaTeMaTuyeckas
cratucTumka".

TpeGOBava K BXOOHbIM 3HAHNAM N YMEHNSAM CTyOeHTa - 3HaHne noen n MeToaoBs Teopun
BepOFITHOCTeVI, mMaTeMaTn4yeckoro 1 rnocnenoBatefibHOro aHannaa, MaTtemMaTuyeckom CTaTUCTUKM.

3HaHNA 1 yMeHns, hopMUpyeMbIE B MPOLLECCE M3YHEHMS ONCLUMNANHBI OyayT MCNONb30BaThHCS B
LanbHelwen npakTmyeckon paboTte BbiMyCKHUKOB.

OvcumnnuHa nayyaetcst Ha 2 Kypce oby4eHus.

3. KomneTteHuuun obyuarowerocsi, popmMupyemble B pe3ybTate 0CBOEHUSA AUCLUMNIINHDI
/mopynsi

B pesynbTate 0CBOEHUS AMCLMNINHBI (OOPMUPYIOTCS CReaytowme KOMNeTEeHUNN:

PacwmdpbpoBka
npuobpeTaemMon KOMMNEeTeHL MU
CNocOBHOCTbIO pewartb CTaHOapTHbIE 3a0a4n
NPOECCMOHANBHOW OEATENbHOCTM HA OCHOBE

Lndop komMneTeHUUN

MNK-4 o "~
(CI)'IDOCDGCCI/IOHaanble NHGOOPMaLNOHHO 1 BUbNNOrpadonyeckon KynbTypbl C
KOMMETEHLIAN) NPVMEHEHNEM MHPOPMALIMOHHO-KOMMYHUKALIMOHHBIX

TEXHONOMNIA 1 C Y4ETOM OCHOBHbIX TpeboBaHMiA
NHCPOPMALIMOHHON 6e30MacHOCTH

KETPOHHBH
B_EPCHTET
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PacwmdobpoBka
LLincpp komneteHumu npuobpeTaemMon KOMNeTeHL U
AK-1 cnocobHocTblo cobmpatb, 0bpabaTbiBaTh U MHTEPNPETMPOBATD
HHbl BPEMEHHbIX Hay4HbIX NCCeA0BaHNA, HEOOX

(NPOOECCHOHANbHBIE NaHHble coBpeme ay ccnenoBaHuii, HeobxoanMble

0N (POPMUPOBAHMS BbIBOLOB MO COOTBETCTBYIOWMM HAYy4YHbIM
KOMNeTeHLmm)

nccnenoBaHUsM

CNOCOBHOCTBLIO MOHUMATb, COBEPLLEHCTBOBATL Y NPUMEHSATb
NnK-2 COBPEMEHHbI MaTeMaTnyeckuii annapar, qoyHAaMeHTanbHbIe
(npochbeccunoHanbHble KOHLeNUMM N CUCTEMHbIE METOLONIOMMN, MEXOYHAPOAHbIE 1
KOMMeTeHLMN) npodpeccmnoHanbHble cTaHaapTbl B 061acTn NHAPOPMALIMOHHbIX

TEXHONorum

crnocobHoCTbIO pa3pabaTbiBaTbh, OLEHMBATL U peann3oBbiBaTb
MPOLIECChI XM3HEHHOro LUMKNa MHOPMALMOHHBIX CUCTEM,
MK-9 MPOrpaMmHOro obecneyeHns, CepBMCOB UHGOPMALIMOHHbBIX

TEXHONOMi1, a TakXe peann3oBblBaTb METObl U MEXaHW3MbI
OLIEHKM 1 aHanm3a OyHKUMOHNPOBAHMS CPEeaCTB U
MHPOPMALIMOHHBIX TEXHONOIWIA; paspabaTbiBaTh NPOEKTHYIO U
MPOrpamMMHyt0 OKYMEHTaUUIO, yOOBNETBOPSIOLLYIO
HOPMaTMBHbIM TpeboBaHNAM

(npodpbeccmoHanbHble
KOoMreTeHuun)

B pesynbtate 0CBOEHUS ONCUMMNUHBI CTYAEHT:
1. QONXeH 3HaThb:

1) B obnacTtu Hay4HO-MCCNenoBaTeNbCKON AeATENbHOCTH:

(MK-1) cnocobHocTb AeMOHCTpaLumm obleHay4YHbIX 6a30BbiX 3HAHWIA ECTECTBEHHbIX Hayk,
MaTemMaTukKn 1 MHPOPMATUKU, MOHUMAHNE OCHOBHbIX (0AKTOB, KOHLEMLMIA, MPUHLUMNOB TEOPWN,
CBS3aHHbIX C MPUKNaAHOM MareMaTnkom N NHGOPMaTUKON;

(MK-2) cnocobHocTb NprobpeTtaTb HOBblE HAYYHbIE U MPOGECCUOHANBHBIE 3HAHWS, NCMONb3YS
COBpPEMEHHble 06pa3oBaTeNbHbIE N MHADOPMALMOHHbBIE TEXHONOTN;

2. IONXEeH yMeTb:

2) B I'IpoeKTHOVI n I'IpOI/I3BO,D,CTBeHHO-TeXHOJ'IOI'I/I‘-IeCKOVI 0eATenbHOCTU:

(MK-6) cnocobHOCTbIO OCYWECTBASATL LieNeHanpaBneHHblil MONCK MHAPOPMALIMN O HOBEMIIMNX HAY4YHbIX
N TEXHONOMMYECKNX OOCTUXEHMAX B CETU VIHTEPHET 1 U3 Opyrnx NCTOYHUKOB;

(MK-8) cnocobHOCTb hOpMUPOBATL CYXOEHUS O 3HAYEHUUN 1 MOCNENCTBUSIX CBOENA
npodbeccrmoHanbHOM OEATENBHOCTM C YY4ETOM COLManbHbIX, NPOGECCUOHANBHBIX N 3TUYECKNX
no3uvumni;

3. OONXEH BnafeThb:
3) B opraHnsaunoHHO-ynpaBneH4eCckom 0eaTenbHOCTI:

(MK-9) cnocobHocTb NprobpeTtaTb 1 NCMONb30BaTb OPraHN3aLUMOHHO-yNPaBNeHYeCcKe HaBbIKA B
npogpeccnoHanbHOM 1 coumanbHOn OeAaTenbHOCTH;

4. nONXeH OEeMOHCTPNPOBaTb CMNOCOOHOCTb M FTOTOBHOCTb:
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Mporpamma ancumnnuHbl "durHaHcosas ctatuctuka"; 02.03.02 dyHaameHTanbHas nHgopmatmka u MHPOpPMaLMOHHbIE TEXHONOTK;
DOLEHT, K.H. (moueHT) XannynnunH C.I.

B pesynbTtate 0CBOEGHUS OMCUMMAHBI 0OyYaoWmiAcs 0ONXEH OEMOHCTPUPOBATb COCOBHOCTb 1
FOTOBHOCTb MPUMEHATb Ha NPAKTMKE OCHOBHbIE METOIbl CTOXAaCTUYECKOro aHanunaa.

4. CTpyKkTypa U cogepxaHue OUCLUNMUHBI MOAyns
Obwas Tpya0EMKOCTb AUCLIMMIIMHBI COCTaBNSET 4 3a4eTHbIX(ble) eanHnL(bl) 144 yaca(os).
dopMma NPOMEXYTOYHOIr0 KOHTPONS ANCUUNMANHBI: 9K3aMeH B 5 ceMecTpe.

CyMMapHo no aucumnanHe MoxHo nony4ntb 100 6anno., U3 HMx Tekylwas paboTta oueHmBaeTcs B 50
6anno., nTorosas popma KoHTpons - B 50 6annos. MuHMManoHoe KONMYeCcTBO Asl OOMNycKa K 3a4eTy
28 6annos.

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

71-85 6annos - "xopowo" (xop.);

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

54 6anna n MeHee - "HeyLOBNETBOPUTENbHO" (Hey..).

4.1 CTpyKTypa 1 comepXxaHue ayauTopHon paboTbl N0 AUCUMNIMHe/ MOAYIO
TemaTtuyeckun nnaH ANCUUMNINHBI/MOAYNSA

Buabl n yachbl
ay,aMTOpHOM paboThbl,
Pa3p‘en UX TPYO0EeMKOCTb
N OucumnnuHbl/ CemecTp c':z'g'gfgal (B yacax) TeK‘:(':)"':T':)ﬁszb'
Monyns MNpaktu-|Na6opa-
Nekuun| yeckue TOPHbIe
3aHATUA pa601'b|
MNucbmeHHoe
i JoMallHee
1. (Tema 1. NayccoBckme cuctemol. 5 1-2 6 0 3 sananmne
[MucbMeHHoe
o (Tema 2. HeobxonuMble cBefieHnsa U3 | ¢ 3.4 6 0 3 |nomawHee
" [Teopun MapTUHranos. 3ajaHve
lNMncbmMeHHoe
5. |Tema 3. layccosckue u 5 4.5 8 0 4 |BomawHee
" [yCNnOBHO-rayCcoBCKMe MOLENM. 3ajaHve
Tema 4. HenvHelHble Eov'szmﬁggoe
4. [cToxacTtuyeckue 5 6-7 8 0 4 sanaHne
YCNIOBHO-rayCCOBCKME MOLENu.
5 Tema 5. Kputepuii ons nposepku 5 9-10 8 0 4 Kgg;gganaﬂ
" [rMnoTesbl BONATUNbHOCTW. P
K3aMeH
Tema . IToroeas popma KOHTPONS 5 0 0 0 Oksame
WNtoro 36 0 18
4.2 CopepxaHue oUCLUMNUHbBI
Tema 1. ayccoBCKUE CUCTEMDI.
nekumnoHHoe 3aHsiTne (6 4aca(os)):
Teopema 0 HoOpManbHOM KOPPENSALMUN.
PeructpaumnoHHbIin HoMep DAEKTPOHHEH
Bl VHUBEPCHTET

CTpaHV“J.a 5u3 11. SRR, /5 OFMALMOHHO AHATVTHHECHAS CHCTEMA Kty
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naboparopHas pabora (3 yaca(oB)):

[Mpr3Hakn HOPManbHOCTN AaHHbIX: KYPTO3UC, KOS(PMPULNEHT aCUMMETPUN, BEPOSTHOCTb NonagaHns
B 3a4aHHbI MHTEpBan.

Tema 2. Heobxoaumble cBeAeHUA U3 TEOPUN MapPTUHIanoB.

neKkumnoHHoe 3aHsiTne (6 yaca(os)):

KoHeuyHble n 6eckoHeYHble MapTUHranbl.

naboparopHas pabora (3 4aca(oB)):

XapakTepnaaums KOHeYHbIX MapTuHranos. Teopema [lyba o pasnoxeHun cybmapTuHrana.
Tema 3. NayccoBcKuMe U YCNOBHO-rayCCOBCKUE MOLENM.

JNIeKLMOHHOe 3aHsiTne (8 4aca(oB)):

Mogenu ycnosHon HeogHopoaHocTn - ARCH, GARCH.

naboparopHas pabora (4 4aca(oB)):

ViccnenosaHue Mmogenen yCﬂOBHOI7I HeOoOHOPOOHOCTU - OLleHKa HEN3BECTHbIX NMapaMeTpoB, NoOroHKa
mMopoenn.

Tema 4. HennHenHble cToxacTMyeckue yCnoBHO-rayCCOBCKMe MOAEN.
NeKLuMoHHoe 3aHsiThe (8 yaca(os)):

Mognenu coxactTu4eckorn BonatuibHOCTH.

naboparopHas pabora (4 4aca(oB)):

MNpobnema oueHKM BONATUNBHOCTM.

Tema 5. Kputepun ans npoBepku runortesbl BONATUIbHOCTM.
JIeKLMOHHOe 3aHsiTue (8 yaca(oB)):

Mpouecc nesonartnnmMsaumy 1 UCNONb30BaHME ero B KpUTEPUN MPOBEPKM rMNoTe3bl 04HOPOAHOCTH
ancnepcun.

naboparopHas pabora (4 4aca(oB)):
MocTpoeHne KpuTepms NPoBEpPKM rmnoTesbl 0OHOPOAHOCTM ANCHEPCUIA.

4.3 CTpyKTypa u cogepxaHue caMOCTOATENIbHOM paboTbl AUCLUNNIUHBI (MOAYNS)

dopmbl
Hene- Bupbl
N Pasnen Ce- | ns CaMOCTOSITENbHOM ;‘pzi(:; 'ég:gpc‘:’;’_'
OUCLMMIVHbI MecTp| ceme pabotbl (8 uacax) |sTenbHoM
cTpa CTY0EeHTOB paBoTbl
noaroToBka gomMawHero 3agaHumsa
Tema 1. Jomaltu-
1. |ayccosckue 5 [ 1-2 11 |Hee
CUCTEMDI. 3adaHuve
MnoarotoBka goMalHero 3agaHus
Tema 2.
HeobxoauMmble nomatl-
2. |cBepeHusa us 5 3-4 11 Hee
Teopumn 3anaHve
MapTUHranos.
PeructpaumnoHHbIin HoMep DAEKTPOHHEH
B] YHHBEPCHTET

CrtpaHunua 6 ua 11.
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dopmbli
Hepe- Bunbi ]
N Paspen Ce- | na CaMOCTOSITe/IbHON ;‘pz&(:b l‘(:c::nzpcc;gs_l
AUNCUUNNJIUHDI MecCTp| ceMme paﬁoTbI (B qacax) ATeNbHO
cTpa CTYAEHTOB pa6oTh
noaroToBka AOMAalHEro 3agaHus
Tema 3.
malu-
3. |F'ayccosckue n 5 | 4.5 11 ﬂgea
" lyCnoBHO-rayccoBCKue saganme
MOLENMN.
Tema 4.
HenuHelHble NnoAroToBka AOMAalHEro 3afaHus Jomalu-
4. |cTOXacTmnyeckue 5 | 6-7 11 Hee
YCNOBHO-rayccoBCcKue 3afaHuve
MOLENN.
Tema 5. Kputepun
ONS NpoOBEPKU MOAroTOBKa K KOHTPOMbHON paboTe KOHTpONY-
5. [rmnoTesbl 5 [9-10 10 |Has
BONATW/IbHOCTM. paboTta
Ntoro 54

5. O6pa3oBartenbHble TEXHONOIMU, BK/IHOYAA MHTEPaAKTUBHbIE hOpPMbl 06yUYeHUs
O6pa3zoBartenbHble TEXHONOTUN
YTteHne nexuuii No AaHHON AMCUMMVHE NPOBOANTCS TPaAULMOHHBIM CMOCOBOM.

CTy,D,eHTaM npenocTaBnAaAeTCcsa BO3MOXHOCTb OJ14 CaMONnoArotoBkn 1M noarotoBkn K aKk3aMeHy
MCrnonb30BaTb SﬂeKTpOHHbIVI BapMaHT KOHCNEKTa neKumin, NoAroTOBNEHHbIN npenonaBsareniemM B
COOTBETCTBME C NNAHOM NieKUUN.

Mpu paboTe ncnonbadyeTcs aunanorosas opma BeLeHNs NEKUMIA C MOCTAHOBKOW M peLleHneM
npobnemMHbIx 3a8a4, 06CyXAEeHNEM ANCKYCCUOHHBIX MOMEHTOB U T.4,.

ﬂpvl npoeeneHnn npakTn4ecknx 3aHATUM co3paloTcs ycnosumsa ond MakCmMMalibHO CaMOCTOATENIbHOIO
BbIMNOMIHEHNA 3a0aHUN. HOSTOMy npw npoeeneHnn nNpakTn4eckoro 3aHATUA npenonasaTtesito
pekomeHOyeTCA:

1. MpoBecTu akcnpecc-onpoc (YCTHO UK B TECTOBOW (DOPME) MO TEOPETUYECKOMY MaTepuany,
HeobxoAMMOMyY A/151 BbINOMHEHMS paboThl (C OLLEHKON).

2. MNpoBepnTb NPaBUIbHOCTb BbINOMHEHNS 3a4aHWIA, NOATOTOBMIEHHbBIX CTYAEHTOM AoMa (C OLEHKO).

NMioboin npakTuyieckoe 3aHATUE BK/KOYAET CaMOCTOSTENbHYI NPopaboTKy TeopeTUYecKoro
MaTtepviana u n3yyeHme MeToaunKn pelleHnst TMNMYHbLIX 3aaa4y. HekoTopble 3aaaumn cogepxar
3NEeMEHTbI Hay4YHbIX NCCNeaoBaHUiA, KOTOpPble MOryT NoTpeboBaTh yrnyGneHHo CaMoCTOSTENbHOA
NpopaboTKy TEOPETMYECcKoro MaTeprana.

MNpu opraHv3auny BHeayAUTOPHON CaMOCTOSTENbHON paboTbl MO AAaHHOW AMCLMNANHE
npenonasarento peKkoMeHayeTCcsa NCNonb3oBaTth cnenylowme ee popmbl:

- pelweHne CTyAeHTOM CaMoCTOsTeNbHbIX 3a4a4 0ObIYHON CMOXHOCTW, HANPaBAEHHbIX Ha
3aKkpenneHue 3HaHum 1 yMeHui,

- BbINONMHEHNE NHOMBMAOYalIbHbIX 3a4aHnin NOBbIWEHHOM CNOXHOCTH, HanpaefiE€HHbIX HA pPpa3BUTNE y
CTyOEHTOB HAay4YHOro MbllNneHnAa N NHNLUMaTUBbI.

6. OueHOYHble CpeacTBa OJ1sl TEKYLLLEro KOHTPOJS yCreBaeMoCTH, NPOMEXYTOYHOMN
aTTecTauum rno UToram OCBOEHUS OUCLIMINIIMHBI U y4ebHO-MmeToanyeckoe obecneyeHme
CaMOCTOSITe/IbHOW paboTbl CTYAEHTOB
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Tema 1. ayccoBCKUe CUCTEMDI.

LoMallHee 3ajaHve , NPUMEpPHbIE BONPOCHI:

MNpoBepka runoTesbl 0 HOPMaNbHOM pacnpeaeneHnn norapupmMmnyeckon Npubbinu.
Tema 2. Heo6xoauMble cBeAEHUS U3 TEOPUN MapPTUHIaNoB.

JoMallHee 3ajaHve , NPUMepPHbIE BONPOCHI:

Teopema [lyba o pasnoxeHun cybmapTuHrana.

Tema 3. NayccoBckue M YCNOBHO-rayCCOBCKME MOaesN.

LoMallHee 3ajaHne , NPUMEepPHbIE BONPOChI:

Monenun aBTOoperpeccrMoHHOM YCNOBHOM HEOOHOPOLHOCTMN.

Tema 4. HenuHenHble cTOXacTUYecKue yCnoBHO-raycCcCoBCcKue Moaenu.
JoMallHee 3ajaHve , NPUMepPHbIE BONPOCHI:

YteHune nuTtepatypbl No TemMe nekumun. BoinonHeHne 3apanuii: NMpobnema oueHKn BONaTUbHOCTH.
Tema 5. Kputepuin ans nposepku runoresbl BONaTUIbHOCTM.

KOHTponbHas paboTta , NpUMepHbIE BONPOCHI:

YteHune nutepatypbl No Teme nekumn. NoctpoeHne Kkputepust ons NnpoBepkn rmnotesbl
OHOPOIOHOCTY Aucnepcun

UtoroBas chopmMa KOHTponsi
9K3aMeH (B 5 cemecTpe)

MpuMepHbIE BONPOCHI K 9K3aMEHY:
Bonpochbl k ak3ameHy

1. MpencTaBneHne LeHbl akuun. Jlorapudommnyeckast npubbinb. MpeanonoXeHns 0 HOPManbHOCTH 1
HEe3aBMCUMOCTIN norapugoMmyeckmx npubobineir. MaptuHransl, cybMapTuHranbi.

2. PasnoxeHue ,El,y6a Ons Cy6MapTI/1HI'aJ'IOB. KBa,El,paTVI‘-IHaﬂ Bapunaunsa MaptuHrasna ee Cces3b C
BONATU/IbHOCTbIO.

3. MapTuHran-pasHocTW, NoKanbHble MapTUHranbl 1 MapTUHranbHble NpeobpasoBaHus.
Ncnonb3oBaHne MapTuHranbHbix npeobpasoBaHnii U pasnoxeHus [lyba B 3agadax ons cnyyanHboix
6nyxaaHui.

4. JlnHenHble cTaunoHapHble mogenu. Mogenu asToperpeccum

["ayccoBckue 1 YyCNoBHO rayCcCOBCKUE MOLENN

2. Yto Takoe norapudmmyeckas npmbbinb?

3. Kak npoBepuTb, NpMHaAnexXuT N1 pacnpegeneHme gaHHbIX K Knaccy HopManbHbIX?
4. Kak NnpoBepuTb HE3aBMCUMOCTb AAHHbIX?

5.[1na kakux nocnenoBaTtenbHOCTEN CNyYaHbIX BENNYUH NPUMEHUMO padnoxeHune [lyba?
6. HTo Takoe kBaLpaTu4Has Bapuauns maptuHrana’?

7. Kak cBa3aHbl kBaapatuyHas sapuauns ong MapTuHrana u BonaTuibHOCTb?

8. Urto Takoe croxacTnyeckas BonatuibHOCTb?

9. Yrto Takoe MapTuHran-pasHocTb?

10. Kak cBA3aHbl MapTuHran u MapTuHran-pasHocTb?

11. Yto Takoe MapTuHranbHoe npeobpasoBaHme 1 NOKaNbHbIA MapTUHran?

12. Yto naet onpeneneHne MapTHranbHoro npeobpasoBaHns?

13. YT0 Takoe yCcnoBHO rayccoBckas Mooens?

4. Y10 Takoe npoLecc CToXaCTUY4eCcKOom BoNnaTuabHOCTN?

15. Yro takoe npouecc ARCH BToporo nopsaka?
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16. Yto Takoe npouecc GARCH BToporo nopsigka?

17. Kak oueHuBaloTCa HeM3BEeCTHble NapameTpbl HennHenHbix ARCH monenein?

18. Kakme monenu npuroaHbl Anst ICCNenoBaHNs KBaapaToB NorapngoMmMyeckux npuboinein?
19. Kakue csoitctea umetot mogenn ARCH?

20. Kakue cowictsa umetot mogenn GARCH?

21. Kakve csowictsa umetot SV-mogenun?

22. Kak oueHuBatoTCcsa Hem3BecTHble napameTpbl HenuHenHbix ARCH n GARCH mognenein?
23. Kakuve oueHkr BonaTnnbHOCTM MOXHO NPUMEHATL??

24. Kakon KpuTepuini MOXHO MCNONb30BaTh A5 NPOBEPKM BONATUbHOCTA AaHHbIX?

25. Yro Takoe 6enbiit wym?

26. Kakon cnyyaiHblil npoLecc Ha3biBaeTCs CTalMoOHapPHbIM?

27. 410 Takoe npouecc aBToperpeccumn BToporo nopsaka?

28. Y10 Takoe npouecc CKoNb3swero cpegHero BToporo nopsaka?

29. Kak 3anucbiBatotcsa ypasHeHus KOna-Yokepa?

30. Kak oueHnBatoTCa HEM3BECTHbIE NapamMeTpbl NMMHENHbIX Mogenen?

7.1. OcHOBHas nuTeparypa:

1. Typunosa E.A., XannynnuH C.I". Matematnyeckmne n BepoSATHOCTHbIE OCHOBbI (OMHAHCOBbIX
pacyeToB. HacTtb |. dMHaHCOBas cToOXacTmka - UHBECTULNOHHbBIE NPOLLECC: NPakTKyM. - KasaHb:
KaszaH. YH-T, 2015. - 84 c. - - Pexum
noctyna:http:/libweb.kpfu.ru/ebooks/09-IVMIT/09_66_AS5-000887.pdf

2. Typunosa E.A., XanuynnunH C.I". Matematmnyeckmne 1 BepOSATHOCTHblIE OCHOBbI (PMHAHCOBbIX
pacyeToB. HacTb Il. CToxacTmyeckuin aHanna ouHaAHCOBOro pbiHKa. - KasdaHb: KasaH. YH-1, 2015. -
86 c. - Pexxum poctyna: http:/libweb.kpfu.ru/ebooks/09-IVMIT/09_66_AS5-000888.pdf

3. CeewHukos A.A. MNprknaoHble MeToObl Teopun BeposaTHocTen.- CI6.: JlaHb, 2012. - 480 c. -
Pexum goctyna: http://e.lanbook.com/books/element.php?pl1_id=3184

4. bpycos N.H., ®unartosa T.B., JlaxmeTknHa H.N. 'HBECTULIMOHHBIN MEHEOXMEHT: Y4ebHuUK. - M.:
NHDPA-M, 2014. - 333 c. - Pexxum goctyna: http://znanium.com/bookread.php?book=363435

7.2. JlononHutenbHasa nureparypa:

1. dununnosa N.A. Metoanyeckas paspaboTtka no aucumnnvHe '‘Matematunyeckmne Metoapl
yrpasneHus noptgenbHbiMK nHpecTuumamin'. - Kasanb: KI'Y, 2009. - 62 c. - Pexum goctyna:
http://libweb.kpfu.ru/ebooks/2_17_913_ds154.pdf

2. lOcynoea J1.M., WakupbsHoea A.W. C6opHUK 3amad no gucumnnmHe 'MHeecTnumm'. - KasaHb,
2009. - 110 c. - Pexum poctyna: http:/libweb.kpfu.ru/ebooks/1_8 1136.pdf

7.3. UHTepHeT-pecypcChl:
OcHoBbl TOProenv BonatunbHOCTLIO - http://whatisbirga.com/bensignor60.html
canT cpnHaHCOBbIX AaHHbIX - hitp://www.finam.ru/analysis/profile041CA/default.asp

Crtparerns ?Toproens BoNatuibHOCTbIO? -
http://www.aton-line.ru/study/elearning/elearning_06/futures_market04/

4TO XOaTb OT BONAaTUNbHOCTK - http://superinvestor.ru/archives/714
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4TO Takoe BoNaTtunbHOCTb - http://dic.academic.ru/dic.nsf/fin_enc/21264

8. MarepumanbHo-TexHU4YecKoe obecrneyeHme oUCLUNAUHbBI(MOAYNSA)

OcBoeHve ancunnnuHbl "@rHaHcoBas ctatucTika" npegnonaraet NCNONb30BaHNE CneayroLero
MaTepuanbHO-TEXHNYECKOro obecneyeHuns:

KomnbtoTepHbIl knacc, npeacraensowmii cobon paboyee Mecto npenogasartens n He meHee 15
paboymx MECT CTYAEHTOB, BK/HOYAOLWMX KOMMbIOTEPHbINA CTON, CTYN, NEPCOHANbHbLIA KOMMbIOTEP,
NVLEH3MOHHOE NporpaMMHoe obecneyeHre. Kaxabiii KOMAbOTEP MMEET WNPOKOMONOCHbBIVA JOCTYN B
cetb NHTepHeT. Bce koMnbioTepbl NOAKNIOYEHb! K KOPNopaTuBHOM KoMMbloTepHon cetn KDY n
HaxoOsTCs B €4VMHOM OOMEHe.

Jlexumn no gucuunnnHe NPoBOAATCS B ayOUTOPUN, OCHALLEHHOW OOCKON 1 Menom (Mapkepom). Bece
paboTbl N0 MCCNenoBaHUIO peanbHbIX OUHAHCOBBIX AaHHbIX MPOBOASATCS B KOMMbIOTEPHOM Kiacce.

Mporpamma coctasneHa B cootBeTcTBumM ¢ TpeboBaHnsmm ®rOC BIMNO n y4ebHbiM nnaHoM no
HanpasneHuo 02.03.02 "®yHoameHTanbHas uHgopMaTnka n MHOOPMaLUMOHHbIE TEXHONOrNN" 1
npocounio NoarotToBkn CUCTEMHBIR aHann3 n NHPOPMALNOHHbIE TEXHONOMUN .
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