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1. KOMHeTeHHHI/I U HMHAUKATOPbBI HMX [JOCTHKCHHUSA, IMPOoBEpPsA€MbI€¢ JaHHBIMHA
OICHOYHBIMHA MaTepHaJIaMH

[enbro 0OCBOEHUS AUCUUILINHBI SBJIsETCS (POPMUPOBAHUE CIEAYIOIUX KOMIETEHITHI:

IIK-1 CnocobeH wu3y4uTh pabOTy CHUCTEMBI M IOJCUCTEM, BBISBHTH TpPeOOBaHUS K
(GYHKIUSAM CHCTEMBI U MOJICUCTEM, 00pabaThIBaTh 3apOChl HA U3MEHEHHSI K (PYHKIIHSIM CHUCTEMBI
Y TIOJICUICTEM.

Pesynbraramu 0CBOEHUS NUCHUIUIMHBI ABJISIOTCS CIAEAYIOIINE WHIUKATOPBI JOCTHKEHUS
KOMIIETEHLIH:

HIIK-1.1 OcymiecTBasgeT 1eKOMIIO3UIIUIO CUCTEMbI Ha MOJICUCTEMBI.

UIIK-1.2 Crpour MaTeMaTHYECKYI0 MOJEIb CUCTEMbl WM TOJCUCTEMBI, BBOJMUT
1eNeByl0 (QYHKIUIO CHCTEMbl WM MOJCUCTEMBI, CTPOUT OrPAaHUYECHHS, COOTBETCTBYIOIIKE
TpeOOBaHUS K CUCTEME UJTU TTOJICUCTEME.

HIIK-1.3 MoaepHu3upyeT MaTeMaTHYECKYH0 MOJEIb CHUCTEMbl WJIM MOJCUCTEMBI Ha
M3MEHEHHE TPeOOBAHMIA K CHCTEME HITU TIOJICUCTEME.

2. OueHo4YHbIe MaTePUAJIbI TEKYLIEr0 KOHTPOJISI M KPUTEPUH OLleHUBAHUSA

OneMEHTBI TCKYIIETO KOHTPOJIA:
— KOJJIOKBUYM;
— KOHTpOJIbHas paloTa;

[Ipumep

Komnoksuym (MIIK-1.1, UTIK-1.3) [Ipumepbl TeOpeTHYECKUX BOIIPOCOB.
1. Tumsl ciy4aiiHbIX IPOLECCOB C JUCKPETHBIM U HENIPEPHIBHBIM BpeMeHeM. [IpuMepsl.
Mertobl MOAETUPOBAHUA.
2. ABTOpErpeccMOHHbIE 1 0000IIEHHbIE aBTOPETPECCUOHHBIE MOJIEIH.
MeTtobl onieHMBaHUS napamMeTpoB. [locienoBaTenbHOE OLIEHUBAHUE.
3. CkpsITble MapkoBckue mozaen (HMM).

buner coctout u3 nByx BompocoB. IlepBrlil Bonpoc mpeanonaraer pa3BepHyThIA OTBET,
BTOpOI\/JI — U3JI0KCHUEC OCHOBHBIX HOH?ITI/IfI 1 METOJ0B UCCICAOBAaHNS.

Pe3ynbrarel  KOJUIOKBUyMa  ONPENEISAIOTCS  OLEHKAMH  «OTJIMYHO»,  «XOPOIIO»,
«YJIOBJIETBOPUTEIILHO», «HEYIOBIETBOPUTEIHHOY.

OrneHkKa «OTIMYHO» BBICTABISIETCS, €CIIM JIaHbl MPaBWIbHBIE U TIOJHBIE OTBETHI Ha 00a
BOIIpOCA.

OrneHKa «XOpOIIO» BBICTABISETCS, €CIM JaHbl OTBETHI Ha 00a BOMpOca, HO OHU HE
SABJIAKOTCA ITOJIHBIMMU.

OrneHka «yIOBIETBOPUTEIHHOY» BBICTABISIETCS, €CIU JITaHBI OTBETHI Ha 00a BOMpoca, HO
NMCHOTCA CYHIGCTBGHHBIG 3aMCUYaHUsl.

OreHKa «HEYAOBIETBOPUTEILHO» BBICTABIIACTCS, €CIIM OTBETHI HE JaHbI, TNOO UMEIOTCS
CyIIIECTBEHHBIC OIIMOKH.

Konrtponsnas padora (MI1K-1.2)
KonTponbhast pabota cocTout u3 2 3aaay.

[Ipumeps! 3anau:

1. Omnwucars aJropuT™M MOJAEIUPOBAHUS ITyaCCOHOBCKOTO IIpoliecca C MPOU3BOJIBHOMN
(byHKIIMEN MHTEHCUBHOCTH.

2. Ilocrpouts ounenky MHK napamMeTrpoB aBTOperpecCHOHHOIO IIpoLecca.

3. TlocTtpouTs mociemaoBaTeNbHy0 OIEHKY mapaMerpa mpormecca AR(1) u uccnenosarpb
ee CBOMCTBA.



Pe3ynbraTsl KOHTPOJIBHOM PabOThI OMPEACISAIOTCS OLIEHKAMH «3aUTEHO», «HE 3aUTECHO.

OrneHka «3a4TEHO» BBICTABISIETCA, €CIM pelIeHbl 00€ 3ajauu, NMpUYeM OJHA M3 HUX
petreHa 6e3 omnOO0K, a BTOpasi HE COAEPHKUT CYIECTBEHHbBIX OIINOOK.

MHaue BBICTABIIAETCS OLICHKA «HE 3aYTCHOM.

3. OueHOYHbIe MATEePHAJIbI HTOTOBOI0 KOHTPOJIsI (IPOMEKYTOYHON aTTeCcTalMu) U
KPHUTEPUH OLlEHMBAHUS

OK3aMEHAIMOHHBIN OUJIET COCTOUT U3 JIByX TEOPETUUYECKUX BOIIPOCOB M 3aJauHu..
[lepeueHp TEOPETUUECKUX BOIIPOCOB:
1. OCHOBHBIE IOHATHUS TEOPUH CIyYalHBIX IPOLIECCOB.
2. Tunsl cayyaliHBIX MIPOLIECCOB C TUCKPETHBIM M HEMPEPBIBHBIM BpeMeHeM. [Ipumepsl.
MeTobl MOAEIUPOBAHUS.
3. ABTOperpeccuoHHbIE U 00OOIIEHHbIE ABTOPETPECCUOHHBIE MOJIEIH.
4. Mertoas! oleHnBaHuA apaMeTpos. [locienoBarenpbHoe OLICHUBAHKE.
5. Ckpsiteie MapkoBckue (HMM) monenu.
6. Mertoabl oneHuBaHus napameTpoB. EM meto.
7. OOHapyXeHHE U3MEHEHHUS XapaKTePUCTHUK CITy4allHbIX IIPOLECCOB.
3agada o pasiajike.
MeToapl pemeHus Mpy Pa3IndHbIX YPOBHSIX allPHOPHOIN HH(OpMAIIHH.

Kpurepun onenuBanus:

PesynpraTel  3K3aMeHa ~ ONPENEIAIOTCA  OLIGHKAMHM  «OTIMYHO»,  «XOPOILOY,
«YJIOBJIETBOPUTEIIBHO», «HEYIOBIECTBOPUTEIILHOY.

OneHka «OTJIMYHO» BBICTaBIIAETCS, €CIM JaHbl IpaBUIbHBIE OTBETHl Ha o00a
TEOPETUYECKHUX BOIIPOCA U 3ajada perreHa 6e3 onmoox.

O1eHKa «XOpOII0» BBICTABIISETCS, €CIIU JJaHbl HEMOJIHbIE OTBETHI Ha 00a TEOPETUYECKUX
BOIIpOCa U 3a/1aya pelieHa 6e3 CyleCTBEHHbIX OIIHOOK.

OneHka  «yJIOBJIETBOPUTEIBHO»  BBICTABIAETCS, €CIM  HMMEIOTCS  CYLIECTBEHHBIE
HETOYHOCTH B OTBETaX HA TEOPETUYECKHE BONIPOCHI U B PEUICHUU 3a/1a4¥ UMEKOTCS CEPhE3HBIC
OLIMOKH.

OneHka «HEyAOBIETBOPUTEIILHO» BBICTABIISIETCS, €CJIM OTCYTCTBYET OTBET Ha OJUH M3
TEOPETUYECKHUX BOIIPOCOB U B PEILICHUH 33]]a4l UIMEIOTCSl CEphe3HbIE OLIMOKH.

Ecnn KOUIOKBUYM CI1aH Ha MOJIOKUTEIIBHYIO OLIEHKY, TO CTYJEHT MOXET HE OTBEYaTh HA
nepBblii Bompoc Ousera. Ilpu 3ToM HUTOroBasi OllEHKa BBICTABISETCS C YYETOM OLIEHKU 3a
KOJUIOKBUYM.

4. OueHo4yHbIe MaTepHaJIbI I NMPOBEPKH 0CTATOYHBIX 3HAHMH
(chopMUPOBAHHOCTH KOMIIETEHIHH)

Teopernyeckne BOIPOCHI:

1. TlyaccoHOoBckuii mpoliecc € MPOU3BONBHOM (QYHKIMEH HHTEHCUBHOCTH. MeTon
MOJICJINPOBAHUSA

2. Ckamspublii mpouecc aBtoperpeccun AR(p). OrneHuBaHuE aBTOPETrPECCHOHHBIX
IIapaMeTpOB.

3. IlpexacraBnenue ckanspHoro npouecca AR(p) B MatpuuHoit ¢popme. CBONCTBA OLIEHOK
IIapaMeTpOB.

4.  Henunelinple aBTOperpeccuonHsle mnpomecchl. [Ipounecc ARCH. OuenuBanue
IIapaMeTpOB.



5. IlocnenoBarensHOE OllCHUBaHUE TTapameTpa mporecca AR(1).

6. IlyaccoHoBckuii mpouecc co ciay4yaiiHoi ¢(yHKIHMeH HHTeHCHMBHOCTU. IIporecc
MAP(2).

7. EM anropuTtm OLICHMBAaHUS [1apaMETPOB CKPBITOM MapKOBCKON MOJIEIIN.

8. OOcyxnenne npuMmeHeHuss EM anroputmMa B 3ajmade OICHUBAHUS TapaMETpPOB
npouecca MAP(2).

9. Meron oOHapyKeHHUSI MOMEHTa U3MEHEHus (YyHKUMU paclpeneneHus B
II0CJIEI0BATEIbHOCTH HE3aBUCUMBIX cilydaiiHbIX BenuuuH. CUSUM anroputm.

10. ITocnemoBaTenbHBIN AITOPUTM OOHAPYKEHUS U3MEHEHUS TTapaMeTPOB
aBTOPErpPECCUOHHOTIO IpoIiecca.

OTBeThI Ha BOMPOCHI JIOJKHBI COJIEPKATh OMMCAaHUE MaTeMaTH4eCKOM MOJIeu Impolecca,
100 MeTo/a UCCeI0BaHUs XapaKTePUCTUK IPUMEHIEMbIX METO/I0B U aJITOPUTMOB.
HNudopmauus o pazpadoTunkax

Bopob6eitunkos Ceprei DpukoBud, 1.¢.-M.H., JOLEHT, Kadeapa CUCTEMHOTO aHAIN3a H
MaTeMaTHYECKOT0 MOJICITHPOBaHUS, Mpodeccop



