Annoranus padoueit mporpammsl guctuiinabl «[IPOTCHO3UPOBAHUE COLLUAJIBHO-

IKOHOMUMWYECKHUX IMTPOIECCOB»

JucuunimHa
(Mopyib)

IMPOI'HO3MPOBAHHE COIUMAJIBHO-9KOHOMHNYECKHUX
IMPOOECCOB

Conepxxanue

Tema 1. IToHsTHS TUIIOTE3BI, IPOTHO3a U IUTaHA. CTaTUCTUYECKHUE MPOTHO3BI
U MX KJIacCU(pUKaLHAL.

Tema 2. MeTo/1pI IPOTHO3UPOBAHUS U MX KIIACCHU(UKALIHSL.

Tema 3. Bpemennsbie psijipl. OCHOBHbIE KOMIIOHEHTHI BDEMEHHOTO Psija.

Tema 4. IlpoBepka runoressl O CyLIECTBOBAaHUHM TEHACHLIUUM BO BPEMEHHOM
psny. Beibop ¢hopmbl KpHBOH /17151 ONMCAHUS TPEH1a BPEMEHHOI'0 psja.

Tema 5. CoBpeMeHHbIE TaKeThl IPOrpaMM JJIsl aHAJIU3a BPEMEHHBIX PSAA0B U
IIPOrHO3UPOBAHUS.

Tema 6. OueHka mnDapaMeTpoB aNNpPOKCUMHUPYIOIIETO BPEMEHHOM psij
NOJIMHOMA (MOJIEJIb NApHOM Perpeccu) METOJ0M HAaWMEHbBIIUX KBaJpaToB
(MHK).

Tema 7. JInHeliHass MHOKECTBEHHAs! PErPECCUOHHAsI MOJENb C ITOCTOSHHBIMU
kodpunrentamu. CBefeHHE aNMPOKCHUMHUPYIOMIETO MOJMHOMAa B MOJECIH
IIApHOM perpeccu Al BPEMEHHOIO psilia K JUHEHHOW MHOXECTBEHHON
PErpecCHOHHON MOZENH C TMOCTOSIHHBIMH Kod(h(duimeHnTamu (He3aBHCHMAas
nepeMeHHast — Bpems ).

Tema 8. Onenka mapameTpoB (ko3¢ (GHUIIMEHTOB) JIMHEHHON MHOKECTBEHHOM
PerpeccHi MaTpPUYHBIM METOIOM (IMHEIHO HE3aBHUCHMbIE IepeMeHHbIe T, t2
t, ..., t", toe m — cremeHsb ANIIPOKCUMHUPYIOIIETO BPEMEHHON Pl
nonuHoma).  IlpoBepka  3HauMmocTM  KO3(Q(UIMEHTOB  JIMHEHHOM
MHO>KECTBEHHOM perpeccun ¢ momoimpto [ — pacnpeneneHus CTbrojieHTa
(TMHENHO HE3aBUCUMBIC NEpEMEHHbIE I, £, , ... , t™). IoBepurenbHble
MHTEPBaJIBI 1151 KO3()PUIIMEHTOB JIMHEHHOW MHOKECTBEHHOM pEerpeccuu.
Tema 9. IlpoBepka  aneKBaTHOCTH  JIMHEHHOTO  MHOKECTBEHHOTO
PErpeCCUOHHOTO YpaBHEHHUS pealbHOM TEHICHIMHM PAa3BUTHUS HCCIETYEMOIO
nporecca ¢ nomompio F — kpurepus Pumepa-CHenexopa (JIMHEHHO
HesaBHCHMbIe riepeMennble t, 12, 5, ..., tT).

Tema 10. HMcnonp3oBaHue JIMHEHHOTO MHOXXECTBEHHOI'O  ypaBHEHUS
perpeccuu Il NPOTHO3MPOBAHMS HCCIENYEMOro Ipouecca (JUHEHHO
HE3aBUCUMBIE NIEPEMEHHBIE T, 2,68, t™). JloBepHTENbHBIC MHTEPBAIIBI LIS
IIPOTHO3HBIX 3HAYCHUH.

Tema 11. [TonsTtue aJalTUBHOM  MOJENN IIPOrHO3UPOBAHMS.
IIporHo3upoBaHue  HUCCIENYEMOro  Ipoliecca  aJalTHUBHBIM  METOAOM
9KCIIOHEHIIMAJIBHOTO CIJIa’KUBaHUS.

Tema 12. AganTuBHbBIE TOJTMHOMUAIBHBIE MOJIEIH IPOTHO3UPOBAHUS.

Peanusyemsle
KOMITETEHIINHI

OK-2,7; OIIK-2; I1K-14,23.

Pe3ynbTaThl
OCBOCHHUS
JUCITUTLIAHBI
(Momyist)

B pe3yJjbTaTe H3YYCHUA TUCHUIIVIMHBI CTYACHT JOJIZKCH:

3HaTh: CTaTHCTHYECKUE ITPOTrHO3EBI n ux KJ'IaCCI/I(i)I/IKaHI/IIO; METOJABI
MMPOTHO3UPOBAHUA U UX KJIaCCI/I(I)I/IKaLII/IIO.

YMerh: HCIIOJIB30BaTh CTaTUCTHYCCKHEC METObI MIPOTHO3UPOBAHUA

COLIMAJIBHO-D)KOHOMUYECKUX IIPOTHO30B B IIPAKTUYECKOH ACATEIBHOCTH.
Baagerb: COBpeMEHHBIMH IMaKeTaMU IPOrPAMM Ul  aHAJIM3a BPEMEHHBIX
PSAI0B ¥ IPOTHO3UPOBAHUS.

TpynoemMKocCTs,
3.€.
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O06Bem Bcero Jlexum | [Tpaktuuecku | Jlaboparopusr | CamocTosiTenbHA
3aHATHUIM, 9aCOB u X X 'S
(ceMUHAPCKUX | 3aHATHHA pabora
3aHATUIN)
216 17 34 34 95
B toMm uncrne B 3 7 7
UHTEPAKTUBHO
i hopme
DopMmbI CaMocTosiTeNbHasI TIOArOTOBKA K TEMaM MPAKTUYSCKUX 3aHSITHI
CaMOCTOSTETEHO
51
PaGotet
CTYJICHTOB
DopMmbl Dx3amen B 7 cemectpe (1 30T — 36 wyacoB), 3auer B 7 cemecTpe

OTYETHOCTH (B
T.4. 110
ceMecTpam)

3ag. kadenpoit UTullBD, n.3.H., npodeccop
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