DenepanbHOE TOCYAaPCTBEHHOE OI0KETHOE 00pa30BaTEIbHOE YUPEKICHHE
BBICITIETO 00Opa30oBaHUs
«HoBocubupckwii rocy1apcTBEHHBIN TEXHUYIECKIH YHHBEPCUTET»

Kadenpa teoperrdeckoii 1 MpuKIaIHON HHHOPMATHKH

HacnopT IK3aMCHa

110 JUCHUIIIIMHEC «MOI[CJ'II/I BPEMCHHEBIX PAIO0BY, 2 CEMECTP

1. Meroauka oLeHKH

DK3aMeH MPOBOAUTCS B MHCBMEHHOW (opme, Mo TectaM. TecT cOCTOMT U3 24 BOMPOCOB,
HepBbIe 8 BOIPOCOB HAINpPBJIEHBI HA C(HOPMUPOBAHHOCTb KOMIETEHIMI 1O MEPBOM JUIAKTUYECKOM
enuHuLe, Bonpockl ¢ 9 mo 16 HampBieHbl Ha NMPOBEPKY C(HOPMHUPOBAHHOCTH KOMEMETEHIUH 110
BTOpOH JMIAKTMYECKON €IMHUIIE, OCTABILMECS BOIPOCHI CBS33aHBl C TPEThEH W YECTBEPTOM
JMIAKTHYECKOW eIMHUIIaMH. B Xome 5K3aMeHa MpernojaBarelib BIpaBe 3a7aBaTh CTYACHTY
JIOTIOJTHUTEIILHBIC BOITPOCHI U3 00IIIeTo nepeyHs (1. 4).

IIpumep Tecra aJIs sx3amena

1. AHanu3 BpeMEHHBIX PsI0B MOYKHO IPOBOJUTH

| crenUaJbHBLIMU METOAAMH, YYUTHIBAIOIIUMHY PUPOAY U 0COOEHHOCTH
HMEIOLINXCH 3HAYCHU

MECTOAaMU MaTeMaTH4YeCKOM CTAaTUCTHUKHU, ITIOCKOJIbKY 3HAUCHUA BPECMCHHOTI'O pAJia €CTh
peaiu3anusa HOpMaJIbHO pacnpeneneHHoﬁ cnyqaﬁHoﬁ BCIYMHBI

METOJAMH TEOPUU BEPOSATHOCTEH, TAK 3HAYEHUS BPEMEHHOTO Psila MOT'YyT UMETh
CTOXAaCTHYECKHM XapakTep

U O O

METOJIaMH TEOPUH CIIyYaWHBIX MTPOLIECCOB, TOCKOJBKY pACCMAaTPUBAIOTCS CIIyYalHbIC
BEJIMYHUHBI, 3aBUCSAIIUE OT BPEMEHH

2. Ecmu IIpU aHaJIN3€ BPEMCHHOT'O psAaad, BBIAICHUIIOCH, UYTO OH HeCTaHHOHapHBIﬁ, TO
D AHAJIMN3 YCI0KHACTCHA, CJICAYECT HCKATH NPUYIMHbI HECTAIIHOHAPHOCTH
D 9TO XOpoHIo, MOCTPOCHUC Mozeseun HECTAIUOHApPHOTO BPEMECHHOI'O psia IIPOIIC
D Ha 3TO MOXXHO HE o6pau1aTb BHUMAaHHC
D HYXHO B35Tb I[perﬁ BpeMeHHOﬁ pAA, € 9TUM BPAA JIKX YTO-TO MOKHO CHCJIATh

3. Ecnm BpeMeHHO# psij sSBisieTcs ¢1a00 cTallnOHAPHBIM (CTAIlHOHAPHBIM B IIIMPOKOM CMEICIIE),
Q KOBapHalus MEXIY BCEMH €0 AJIEMEHTAMU MTOCTOSTHHA
Q KOBapHUalKs MEXI1y BCEMU €ro dJeMeHTaMu paBHa (

Q KOBAPHALUA MEXKIY ero 3J1eMEHTAMHM 3aBHCUT TOJIbKO OT CABUIA 3THX JJICMEHTOB
BO BpeMeHHM OTHOCHTEJILHO APYT Apyra

4. Koppenorpamma — 310
Q rpaduk BpeMEHHOTO psja
Q rpaguk aBTOKOPpPEJAUMOHHON (PYHKIUH



Q rpa¢uk aBTOKOBapHAIIMOHHON ()YHKIIHH
Q rpaduK OCTATKOB MOJICIIM BPEMEHHOTO Psizia

5. OO6nacTp AOMYCTUMBIX 3HAYCHUN aBTOKOPPEISIIUOHHON (PYHKIUU
a otpe3ok [0,1]
Q untepsan (0,1)
Q otpe3ok [0,2]
Q orpe3ok [-1,1]

6. ABTOKOppEIAMOHHAS PYHKIUSI
Q Jorapudmuueckas pyHKIUsI
Q nepuoauieckas QyHKIUs
U vernas pysxkuus
O seuernas byHKuusA

7. 3Ha4YeHHE aBTOKOPPEISAIMOHHON (GYyHKIIUU p(l) ITOKa3bIBACT

D TECHOTY JMHEIHOH CBsI3H MEXKIY COCCITHUMHU IJIEMECHTAMHU BPEMEHHOI'0 psijia
D TECHOTY JIMHEHHOM CBA3U MCKAY NEPBbIM U BTOPBIM 3JICMEHTOM BPEMCHHOI'O psiaa
D TECHOTY CBA3HU MCXKAY IICPBLIM U BTOPBIM 3JIEMCHTOM BPEMCHHOI'O PAJia

D TCCHOTY CBA3H MCKAY COCCIHUMMU 3JICMCHTAMU BPEMCHHOI'O PAJa

8. YacTHas aBKOppENSAIMOHHAS ()YHKITHS
Q TEOPETUYECKUIN UHTPYMEHT M MPAKTUYECKH HE UCIOJIb3YETCs Ha MIPaKTUKE
O onna us Pa3HOBUAHOCTEN MOZENIEN BPEMEHHBIX PS/IOB
Q) sBusiercs snemenTom anantieHOl Moxeny bpayna

d HCII0JIb3YeTCSl COBMECTHO C ABTOKOPPe/ISINNOHHON (pyHKUMel 1151 BbIsIBJICHUS
BHYTPEeHHel CTPYKTYpPbl BpeMEHHOI'0 psijia

9. Ilpu npoBepke Ha HATHYKME AMHUIHOTO KOPHS BEIYUCIISIOT
Q craructuky ukku @ynepa
Q craTucTuky JleBuacona 1 MakkMHOHaA
Q cratucTuky CThIOIEHTa
Q cratuctuky Xu-Ksaapar

10. Kpurepuii JlapOuna-Yorcona
U nokaseiBaer nanmune aBToKOppe IS NEPBOrO MOPSIAKA
D IMMOKAa3bIBACT HAJTMYMUEC aBTOKOPPEIALUN 10 5 Mmopsiika BKIIFOYHUTCIIbHO
U noxassiBaer Hamiune aBTOKOppEIIM THO6OTO TIOPsAKA (3TO APAMETP KPHTEPHSL)

11. K npuynHamMu HecTallMOHapHOCTH BpeMeHHoro psina HE otHocuTcs
O samnune TPEHI0BOI KOMIIOHEHTHI B CTPYKTYPE BPEMEHHOTO psJia
U sammune cezonnoii kommonenTs! B CTPYKType€ BPEMEHHOTO psijia



U sammune nuxmmuaeckoit komnoHeHTs! B CTPYKType BPEMEHHOTO psJia
U sammune exunmanoro KOpHSI

Q HaJn4uune 3Ha4uMoii ARMA-Moae/11, ONUCHIBAKOIIEH TMHAMUKY BPEMEHHOI0 Psjia

12. AniuTUBHOE pa3iioKEHUE BPEMEHHOTO psiJia CIIeAyeT UCTIOIb30BaTh, €CIIN
Q aMIUTUTY/Aa KoJIeOaHUH yBEJTMYUBACTCS BO BPEMEHU
a aMILTUTY/1a KOJIeOaHUH YMEHBIIIAETCS BO BPEMEHH
Q AMILINTYAQ KOJeOaAHUd MOCTOSTHHA
D B pa3JIO)KeHI/II/I BpeMeHHOI‘O psma €CTb TOJIBKO TpeHI[OBaH KOMITIOHCHTAa

13. Metonomnorus bokca JI>keHKHHCA TPUMEHSIETCS
O romsxo x CTaI[MOHAPHBIM BPEMEHHBIM psijiaM
O« BPEMEHHBIM Ps/IaM, HHTEITPUPOBAHHBIM MOPSAIKA I
U AR nporeccam
0 x ARMA npoueccam

14. Cnyuaiinoe OnyX/1aHue SIBISETCS
Q CTallMOHAPHBIM BPEMEHHBIM PSJIOM
U necraumonapusivM BpemennbiM psizom

Q CTaIlOHAPHBIM JIMOO HECTAIMOHAPHBIM BPEMEHHBIM PSAJIOM B 3aBUCUIMOCTHU OT
3HAYEHUI MapamMeTpoB

D BPCMCHHBIM PAAOM C APKO BLIpa)KeHHOﬁ CC30HHOCTBHIO

15. JIro6ast AR Mozenb BpeMEHHOT0 psijia fonyckaeT MA mpejicTaBieHue.
O 510 HeBosmoxKHO
0 3o Beerna BosmoxkHo
L 310 Bo3MosKHO NpH ye10BHH CylIECTBOBAHMS HEKOTOPOI0 OGPATHOIO OIIEPATOPA
O 510 nporueopeunt Merogonorun bokca-JlxeHKknHca

16. ARIMA-mozaens BpeMeHHOTo psjia - 3T0
O mozens, onucsiBaromas nosexeHue aBTOKOPPEIALUOHHON (DyHKIIUN
Q TPEHI0Basi MOJIEITTb
L ARMA-mozgens ontumansHoit CTPYKTYpBI
O ARMA-monens, NOCTPOCHHAS 110 NePBLIM/BTOPbIM/ H T.J. PA3HOCTIM

17. K aganTuBHBIM MOJIeJIsIM BpeMeHHBIX psiioB HE oTHOcuTCs
Q Mozaesb Koo6a-/lyrnaca
L monens bpayna
a MOJIENIb XO0JIbTa
Q Mmojeinb Tenna-Belimka

18. Mcnoas30BaTh AAAalITUBHBIC MOACIIN BPEMCHHBIX pAOOB CIICAYCT, CCIN
D AOKa3aHa CTAHUOHAPHOCTh BpCMCHHOT'O psia



U umeercs caomuas xnHamuka BpPEeMEHHOr0 psiia
L ocrarounas CyMMa KBaJIpaToOB JIMHEHHON TPEHJ0BOM Mojeiu paBHa 0
Q ABTOKOBapHaIMOHHAS (PYHKIHUS COBIIAJIA C ABTOKOPPEISIIUOHHON

19. Ilpu nporHO3UpOBaHUU BPEMEHHOTO Psijia HA OCHOBE aJallTUBHBIX METO/I0B
O Bausnmne nociaexnnx snemenrton BPEMEHHOI0 psi/ia BbILle
O swmstame IIEPBBIX JJIEMEHTOB BPEMEHHOTO Psia BbILIE
Q) simstaue Beex snementos BPEMEHHOTI'0 Psifia OUHAKOBOE
O siusnne cpeaHuX (MEAMAaHHBIX) JJIEMEHTOB BPEMEHHOIO psijia BbILIE

20. B MHOTO()aKTOPHBIX aJaNTUBHBIX MOAETSAX CllydaiiHas omuoKa
Q) xomxna 6bits CIIy4alHOM BEIMYHUHOMN C HYJIEBBIM MaTEMAaTHYECKUM OKUJIaHUEM
O nomkna YAOBJICTBOPATH BCEM NPEAIO0JI0KEHUSIM PerpecCHOHHOI0 aHAJIM3a
0 nomkna obecnieunts aganTuBHBIE CBOMCTBA MO
Q) xomxna 6bitn CTPOrO MOJOKUTEIBHOMN CIIy4aiiHOM BEJIMYNHON

21. B MHOTO(DaKTOPHBIX aIalITUBHBIX MOJIEIISAX HEOOX0IUMO

D pemiaTh ONTUMHU3AIMOHHYIO 3a/1a1y TOJIBKO OAWH pa3, 4TO IMO3BOJIACT IMOJIYYUTh
OINTUMAJIBHYIO MOJICJIb BPCMCHHOI'O pAda

D HCII0JIB30BAaTh MOJCJIb SKCIIOHCHIHUAJIBHOT'O CTJIa)KUBAHUA JI YBEJINYCHUA TOYHOCTH
IMPOTrHO3UPOBAHUA

O ucnonszosars ARMA-Mozens s YCKOPEHMS PEIICHUs ONTUMU3ALMOHHBIX 33724

Q pelaTh ONTHUMHM3AIMOHHYIO 3a1a4y I KasKI0T0 MOMEHTA BpeMeHH, YTO
MO03BOJIsIET MOJYYUTh MOJEJb BPEMEHHOI0 PSAAa ¢ H3MEHSIOIMMHUCH
KO3 puureHTaMu

22. Cpeny MHOXECTBA aJaTUBHBIX MOJIENIel BPEMEHHBIX PSAIOB MIPUCYTCTBYIOT
Q MO/IeJIM C HACTPAMBAEMOM CTPYKTYPOM
Q MPOCTHIE TPEHAOBBIE MOJICIIH
O romsxo MPOCTHIE MOJEINH, TUNIA SKCIOHEHIUAJIBHOTO CPETHETO
L monenu ¢ mocrosuubIME napaMeTpaMmu

23. MHOTrOmaroBble a1arTHBHBIE METO/IBI TTO3BOJISIOT MMPOBOANTE KOPPEKTUPOBKY TEKYIIUX
[apaMeTpoB

Q) romexo OJIUH pa3
Q JUTSL KQXKI0TO HOBOTO HAOIIOIEHUS

O s rpyninbl HOBbIX HA0JII0/IEHUIA

24, HpI/I HCIIOJIb30BaHUU aJalTUBHBIX METOA0B ONTUMU3AINUA BEIYUCIUTEIFHON CXEMBI
JOCTUTACTCA 3a CUCT

Q PEKYPPEHTHOIO0 NepecyeTa OLEeHOK apaMeTpoB
MPEIBAPUTENLHOTO MOCTPOEHUSI KOPPEIOTpaMMBbI

Q MIOCTPOEHHUS Pa3JI0KEHHSI BPEMEHHOIO psaa

Q nepexoaa K po6acTHIMU METOJ1aM



2. Kpurepuu ouenkun

* OtTBeT Ha PK3aMECHAIMOHHBIA TECT CUMTACTCS HEYA0BJIETBOPUTEIbHBIM, €CIIM CTYACHT IPH
OTBETE Ha BOMPOCHI TecTa IomycTui 6osnee 50 mporeHToB omMOOK, T.€. HEBEPHO OTBETHI HA 12
u 601ee BOIPOCOB TeCTa, OlleHKa cocTaBisieT oT 0 1o 20 bannos.

* OrtBeT Ha 3K3aMEHALMOHHBIA TECT 3aCUMTHIBACTCS HA MOPOTOBOM YPOBHE, €CIHM CTYIEHT IpU
OTBETE Ha BOMPOCHI AomyckaeT oT 11 1o 8 ommbok, oreHka cocrasisieT ot 21 1o 26 b6annos.

* OTBerT Ha 5K3aMEHAIIMOHHBIA TECT 3aCUMUTHIBACTCA Ha 0a30BOM YPOBHE, €CIIM CTYIEHT INpHU
OTBETE Ha BOMPOCHI AOMYCKAET OT / A0 4 ommOOK, OIIEHKa COCTABISIET OT 27 110 34 6annos.

* OTBeT Ha ’K3aMEHALIMOHHBINA TECT 3aCUUTHIBACTCS HA MPOABUHYTOM YPOBHE, €CJIM CTYICHT IIPU
OTBETE Ha BOMPOCHI JAOMYCKaeT MHeee 4 omMOOK ,01eHKa cocTaBisieT oT 35 mo 40 bannos.

3. IlIkana oneHKH

B o0mieit orieHke Mo TUCIUIUIMHE 3K3aMEHAIMOHHBIC OAJTbl YYUTHIBAIOTCS B COOTBETCTBHH C
npaBWiiaMd  OaJlJIbHO-PEUTUHIOBOM  CHUCTEMbI, MPUBEIECHHBIMH B paboueil mporpamme
JUCIIUATIITUHBI.

4, BOl'lpOCbl K 3K3aMEHY 110 JTUCHUIIJIMHE «Mopaean BPEMECHHBIX PAT0B»

1. OcHoBHBIE OnpeIeNIeHIs TEOPUN BPEMEHHBIX PIoB. CTalMOHApHBIE BPEMEHHBIE PSIBL.

2. Merononorus bokca-/I)xenkunca. [Toctpoerne ARMA(p,q) Mojiernei.

3. ABTOKOppesMs B ocTaTkax. [[puuuHbI aBTOKOPPETISIIUH.

4. AHanu3 CTPYKTYpHBIX I3MEHEHUH BO BPMEHHBIX psijiaX.

5. OueHrBaHue MapaMeTpoB MOJIENIe BPEMEHHBIX PS/IOB MPU HAJIWYMH aBTOKOPPEIALH B
OCTaTKax.

6. AanTUBHBIEC MOJIEIIH TTPOTHO3MPOBAHUS BPEMEHHBIX PSIOB.



