Bonpochl K rocy1apcTBeHHOMY IK3aMeHY
MarucTepckasi mporpaMmma
«HccnenoBanue onepamnuii 4 aKTyapHasi MATEMATHKA»

1. dopmynurpoBKa 3a1a4 ONTUMHU3ALMH [TOMCKA PABHOBECHBIX 00BEMOB U LIEH B CETEBOM ayKIIMOHE
MOCTABIIMKOB U MOTPEOUTENEH OAHOTO TOBapa C OTPAHUYCHUSIMH Ha TIepeaavy.

2. OnpenieneHre paBHOBECHBIX 1IEH B CETEBOM ayKITMOHE.

3. ®uHaHCOBBII OanaHC B CETEBOM ayKLIMOHE C OTPaHUYEHUSIMU Ha Iepeaavy.

4. ®opMynupoBKa 3aa4u BbIOOpa cocTaBa BKIIIOUEHHOT0 reHepupyomiero odopyaosanus. Hapyuie-
HUE YCIIOBUM UHIMBUAYATbHON pallMOHATBHOCTH B 33Jja4€ ¢ OMHAPHBIMU MEPEMEHHBIMU, MOJCIIH-

PYIOIIMMHU COCTOSIHHE 000pYIOBaHUE.

5. Marepuanbnblie 1 (prHaHCOBBIC OanaHncel. OnucaHne OAHOTO U3 SKOHOMUYECKUX areHTOB (IIPOuU3-
BOJICTBO, JIOMAITHUE XO35HCTBA, TOCYAAPCTBO, KOMMEPUYECKUM OaHK) B OJJHOTPOIYKTOBOM MOJIEIIH.

6. HI/IHaMI/I‘leCKI/IC MCIKOTPACIICBBIC MOACIIN. IlonsTus TPaCKTOPHUH, CTaHHOHapHOfI TPAaCKTOPUHU, AU~
HaMHU4YCCKOI'0 paBHOBECHS.

7. Mopnens Banbpaca. Mozenb TMHaMHYECKOTO paBHOBECHS BaJIbPACOBCKOTO TUIIA, CYILIECTBOBAHKE
PaBHOBECHBIX TPAEKTOPHI.

8. Onmcanue mozenu Pamces. MarucrpaibHoe cBOHCTBO cOaTaHCUPOBAHHOI'O POCTA.
9. CymecTBoBaHu€ paBHOBecUs B Mojienn Helimana

10. Mozens mapHO# JIMHEHHOH perpeccuu. MeToa HauMeHbINX KBaapaToB. Teopema ["aycca-
Mapxkosa.

11. Monens MHOKECTBEHHOM perpeccuu. MeTo HauMeHbIuX KBajpaToB. Teopema ["aycca- Mapko-
Ba.

12. ITousTue BPEMCHHOTI'O pdaa. IlonsaTue CTPOr0 CTAIMOHAPHOI'O BPEMCHHOI'O pAaad. YcnoBus cra-
IMUOHAPHOCTH BPEMCHHOT'O ps/ia B IIMPOKOM CMBICJIC.

13. HecrammmoHapHBIi IpoIiecc aBTOPETPECCUH — HHTETPUPOBAHHOTO CKOJIB3SIIIEr0 CPETHEr0
ARIMA(p,d,q).

14. IMoaxox bokca-/[)xenkunca mocrpoenus moaenu tuna ARIMA(p,d,q) mo peanusanuu BpeMEHHO-
o psiia

15. CraTucTuyeckue CBOMCTBA OIIEHOK MO METOAY HAUMEHBIINX KBaPaTOB IapaMeTpOB IMapHOH JIu-
HEWHOHN pPEerpeccu.

16. [TpoBepka rUIOTE3HI H,:b=b
Koaddunuent nerepmunanuu.

0. JloBepuTeNIbHbIE UHTEPBAJIBI 151 KO3(PPHUIIMEHTOB PETPECCUU.

17. Cratuctudeckue CBOWCTBA OLEHOK IO METOly HAMMEHBIINX KBaJAPaTOB MapaMEeTPOB MHOMKECT-
BeHHOH perpeccun. Koadduiment gerepMuHanuy ¥ CKOPPEKTUPOBAHHBIN KOAPPHUIIMEHT 1eTepMu-
HaIlWH.



18. IIpoBepka runoTe3bl O JIMHEWHOM OrpaHUYEeHUH o01Iero Buga Hy,: Hf = .

19. Mopenu mporiieccoB aBTOperpeccuu u ckoib3siiero cpearero: AR(p), MA(q) u ARMA(p,q).
VCII0BHS CTAIIMOHAPHOCTH ITUX TIPOIIECCOB.

20. Hanumure ypaBHenue Jlarpanska asii MAaCCUBHOTO CTEPKHS JUTMHBI L u maccsr M ¢ 3aKperiéH-
HBIM KOHIIOM, KOJIEOJTIOIIETOCS B BEPTUKAIBLHOM IJIOCKOCTH, M OIIEHUTE YacTOTY €ro KoyeOaHu.

21. Hannmute dyakuro Jlarpanxa /s 3aMKHYTOH CUCTEMBI U3 N B3aUMOJICICTBYIOLIUX MaTepH-
QJIbHBIX TOYEK U BBIBEAMTE 3aKOH COXPAHEHUS SHEPTHH U3 THIIOTE3bI 00 OJIHOPOTHOCTH BPEMEHHU.
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23. ChopmynupyiiTe HEOOXOUMBIC U JIOCTATOYHBIE YCIOBHS MPOyKTUBHOCTH HEOTPHUIIATEIIBHOM,
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Hepa?;J'IO)KI/IMOI\/'I MaTpulbl B MOJCIIN JleoHnThEBA B AOKAXKUTE, YTO MaTpula
SABJIIETCA HpOHYKTHBHOﬁ WJTH HE SIBJISETCS TaAKOBOI.

24. OnummTe MaTeMaTHIeCKyr0 Moiellb kKoutektuBHOro noBeaenus [1.C. KpacHomékoBa u pac-
CMOTpPHTE Cy4ail, KOr/ia y BCeX WICHOB KOJUIEKTHBA KO3 PHUIIMEHTHI MHINBUyaTH3Ma

u=0,i=1LN

(cTano).

25. TMomynsmuonHsie Urpbl. PaBHOBecne Homia u ctporoe paBHOBecHe.

26. Mopenb AMHAMHUKY PEIUTMKATOPOB.

27. TeopeMsl 0 CBsI3U paBHOBecHil Ho1ra u cTporux paBHOBECHH ¢ yCTOWYMBBIMU TOYKAMU MOJIEIH
JUHAMUKH PEILINKaTOPOB.

28. Mojenb B3auMOJICHCTBHS POACTBEHHUKOB. Y TBEp)KJICHHE O TOMUHUPYIOIIEeH cTpareruu. Pac-
IIPOCTPAHECHUE AIBTPYNU3MA U KOOIIEpALUH.



29. MHorOypOoBHEBasi MOJIeTb HAJIOTOBON MHCTICKIIUH.

30.0OnTumanpHas cTpaTerus MpoBepoK mpu (GUKCHUPOBAHHBIX 3aTpaTax Ha MPOBEPKHU U mITpadax.
31. TlokoneHusI ApXUTEKTYp KOMITBIOTEPOB H MMAPaJUTMBbI IPOTPAMMUPOBAHHUS.

32. ApXUTEKTYpHBIE OCOOCHHOCTH COBPEMEHHBIX MUKPOTIPOIIECCOPOB.

33. IlporpammHO-anmapaTHasi apXUTeKTypa cynepkomibioTepoB Jlomonocos u Blue Gene/P.

34. TlocnenoBarenpHasi U NapajieibHas CI0KHOCTb aJrOPUTMOB.

35. NudopmarmonHsiii rpad u pecypc napauiesin3mMa aropuTMOB.

36. MeTtoabl OopraHu3anus rnmapajuiCJIbHbIX BBIYHCIICHUM IIpu CYNNEPpKOMIIBIOTECPHOM PCIICHUU CCTOY-
HBIX 3a1a4.

37. CynepkoMIbIOTEPHOE MOJICTUPOBAHHUE TYPOYIEHTHBIX TEUCHUH.
38. Mcnonb3oBaHue CyNepKOMITBIOTEPOB ISl PEHICHUS 3a/1a4 MOJICKYISIPHOT'O MOICTHUPOBAHUS.

39. ApXUTeKTypHbIE OCOOCHHOCTH rpaduueCcKUX MPOIECCOPOB, HAIIPABIEHHbBIE HA MACCUBHO-
napajuieIbHbIC BRIYUCICHUS.

40. Metoas! 3¢ (heKTUBHON OpraHu3aliy NapauieIbHbIX BEIYMCICHUN HA Tpa@UuecKuX MpOIecco-
pax.
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