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Mporpamma avcumnnuHbl "Teopus cnyydarnHbix npoueccos”; 01.03.02 MNpuknagHaa matematuka n uHopMaTtmka; acCuCTeHT, K.H. Kapees
W.A. , Hnkngpoposa J1.11.

Mporpammy avcumnnnHbl paspaboTan(a)(n) accucteHT, K.H. Kapees V.A. kadpeapa MmateMaTnyeckom
CTATUCTUKWN OTOENEHNE NPUKNagHoM Matematukm n nHdopmatuku , IAKareev@kpfu.ru ;
Hukundpooposa J1.11.

1. Uenn ocBOEHNS AUCLUMINHBI

Llenbto kypca siBnsieTcs CUCTeMaTMY4eCKOe U3yYeHne OCHOBHbIX MOHATWIA 1 METOLOB TEOPUM
CnyyaiHbIX NPOLECCOB, KOTOPbIE NCMOMb3YIOTCS B KAYECTBE MATEMATUYECKNX MOAENEN WNPOKOrO
Kpyra sIBNeHUii B TEXHUKE, 3KOHOMUKE, COU3NKe N Opyrux pasgaenax ectectBo3HaHuns. Ocoboe
BHMMaHWe yaensieTcsi NoCTaHOBKE M MeTO4aM PeleHns 3a8ay 4151 OCHOBHbIX KNacCoB CnyYaliHblxX
NPOLLECCOB.

2. MecTO AMCUMUNNNHBI B CTPYKTYype OCHOBHOM 06pa3oBaTtefibHOM NPOrpamMmmbl BbICLLETO
npocpeccuoHanbLHOro o6pa3oBaHus

HaHHas yyebHas ancumnnvHa sknodeHa B pasgen " 51.B.0M.8 OucumnauHbl (MOaynn)" OCHOBHOM
obpasosaTtenbHol nporpammbl 01.03.02 MNpuknagHas matemartuka 1 MHGOpMaTKa U OTHOCUTCS K
obsazarenbHble aucumnnuHbl. OcBamBaeTcs Ha 4 kypce, 7 CEMeCTP.

OucumnnuHa "Teopus cnyyaiHbix NpoueccoB” BXxoanT B 6a30Byt0 YacTb MaTeEMaTMYECKOro U1

€CTeCTBEHHOHAY4YHOro Lmkna noarotoeku 6akanaepa no HanpaeneHuto "MpuknagHas matematnka u
nHpopmatmka" n aengaetcsa pasgenom B.O.8 OOT.

Nornyeckas v cogepxarenbHO - MeToanyeckas B3amMoCcBa3b C APYrMMM AUCUUNIMHAMUY U 4aCTaMU
OOQI1 BbipaxaeTcs B CneayloLwwem.

Kypc "Teopus cnyvyanHbix NpoLeccoB” CyweCcTBEHHO UCMONMb3YeT MHOrMe pasgesnbl Kypcos "Teopus
BEPOATHOCTEN 1 MaTeMatuyeckasl ctatuctmka", "MatemaTndeckuii aHanuns", "Anrebpa u
reomeTtpus”, "MaremaTnyeckne oCHOBbI CTOXacTuKN", "PyHKUNOHANbHbBIA aHann3".

OucumnnuHa "Teopus cnyyariHbIx NPOLECCOB" SABNSAETCS OCHOBOW Ons crneunanbHOro Kypca
"CratucTrka cny4yarnHbix npoueccos”.

OucumnnnHa ndyvaetcs Ha 4 Kypce obyyeHus.

3. KomneteHuuu obyyatroLlerocs, hopMmpyemble B pe3ynbTate 0CBOEHUS AUCLUMIUHDI
/mopynsi

B pesynbrate 0CBOEHNS AMCUMMIMHBI (OOPMUPYIOTCS Cneayowme KOMNeTEHLUN:

Pacwucposka
LLincpp komneTeHumu npuobpeTaemMon KOMNeTeHL MU
AK-1 CMOCOBHOCTb AEMOHCTPaLMM obLeHay4HbIx 6a30BbIX 3HAHWIA
TECTBEHHbIX HayK, MateMaTukn u nuH MaTWUKK, MOHM
(NPOOECCHOHANbHBIE ecTecTse ayk, matemary doopma , MOHMMaHMe
KOMMETEHLIN) OCHOBHbIX (haKTOB, KOHLIENLIA, MPUHLIMMOB TEOPUN, CBA3AHHbIX
C NPVKNagHON MaTeMaTUKOM U MHGDOPMATUKON
CNocobHOCTb NprobpeTaTtb HOBbIE Hay4YHbIE U
NnK-2 npogeccroHanbHble 3HaHUS, UCNOSb3YyS COBPEMEHHbIE
(npodheccunoHanbHble obpa3soBaTenbHble 1 MHPOPMALMOHHbIE TEXHONOrUK; 2) B
KOMNeTeHLmm) MPOEKTHOW 1 MPON3BOACTBEHHO-TEXHONOMMYECKOWA
NeAaTenbHOCTH
MK-6 CMOCOBHOCTb OCYLECTBASATL LieNeHanpaBieHHblin MOUCK
(npodheccunoHanbHbie NHbopMaLUN O HOBEMLWINX HAYYHbIX N TEXHONOrMYECKIMX
KOMNeTeHLmm) LOCTUXEHUSAX B ceTU VIHTepHEeT 1 n3 opyrmx NCTOHYHUKOB
MK-9 cnocobHOCTb NpuobpeTaTtb U NCNONb30BaTb
(npodheccunoHanbHble OpraHn3aunoHHO-ynpasneH4Yecke HaBblKn B
KOMNeTeHLmm) NPOgEeCCMOHaNbHOM 1 coLmanbHOW OeATENbHOCTH

B pe3ynbTarte 0OCBOEHNA ONCUNMIINHDBI CTYOEHT!
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Mporpamma avcumnnuHbl "Teopus cnyydarnHbix npoueccos”; 01.03.02 MNpuknagHaa matematuka n uHopMaTtmka; acCuCTeHT, K.H. Kapees
W.A. , Hnkngpoposa J1.11.

1. DONXEH 3HaThb:

- OCHOBHbIE NMOHATNA N MeTObl SJ'IeMeHTapHOVI MatemMatTukun, MaTeMaTtun4yeckoro aHanmaa, Teopumn
BepOHTHOCTeVI N MaTtemMaTu4eckom CTaTUCTUKM, anre6pb| n reomMeTpun; MmatemMaTn4eckmnx oCHOB
CTOXaCTUKMN, (*)yHKLI,VIOHaJ'IbHOFO aHanmaa.

2. IONXEeH yMeTb:

- BbIYMCNSATb BEPOSATHOCTU 3IEMEHTAPHbBIX COObLITUIA;

- BbIYUCNATb YCNOBHbIE BEPOATHOCTY;

- HAXOONTb OCHOBHbIE XapakTepPUCTUKN Cny4yarHbIX BENINYUH;

- UICMONb30BaTb OCHOBHbIE anrebpanyeckne ToxaecTsa ans npeobpasoBaHust anrebpanyeckmnx
BblpaXeHui;

- pewartb NVUHENHbIE K KBadpaTniHble ypaBHEHNA N HEPABEHCTBA,
- HAXO0OUTb UHTErpasbl N MPON3BOOHbIE;
- 0OKa3blBaTb MateMaTnieCkmne yTBepXxXaeHus,

3. DONXEH BnaneThb:

- MeTooamm Teopun BepOHTHOCTeI7I N MatemMaTmn4eckom CTaTUCTUKM;
- npnemMamm BblYMCNEHNN MHTErpanoBs N NpPon3BOOHbIX;

- HaBblKaMW NCNONb30BaHNA MaTteMaTn4eckmnx CcrnpaBO4YHUKOB.

NPUMEHSATb Ha NPaKTMKe OCHOBHbIE METOLbl TEOPUM CNyYarHbIX NPOLLECCOB

4. CTpyKkTypa 1 cogepxaHvue AUCLUNMUHBI MOAyns
Obwas Tpya0EMKOCTb AUCLMIMIIMHBI cocTaBnseT 3 3a4eTHbix(ble) eanHuL(bl) 108 yaca(os).
dopMa NPOMEXYTOYHOr0 KOHTPONS AMCUUNANHBI 3a4€eT B 7 CEMECTpeE.

CyMMapHo no aMcumnanHe MoxHo nony4ntb 100 6anno., U3 HMX Tekylwas paboTta oueHmBaeTcs B 50
6annoe, nTorosas popma KoHTpons - B 50 6annos. MuHMManbHoe KONMYeCcTBO ANsl AOMNycKa K 3a4eTy
28 b6annos.

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

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

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

54 6anna n MeHee - "HeyOBNETBOPUTENBHO" (Heyn.).

4.1 CTpyKTypa 1 comepXxaHue ayauTopHon paboTbl N0 AUCLUNNINHE/ MOAYIO
TemaTnyeckum nnaH oUCUUNAUHbI/MOAYNA

Buabl n yachbl
ay,oMTOpHOM paboThbl,

Paspen
ner vty TekyLume coopmbi
N .D.I/IKIIL:)V‘IJ‘I'IVJLI;HE.I/ CeMecTplemectpa (B wacax) KOHTpONSA
neKu““nPaKT"“eCKMenaﬁopaTopHue
3aHATUA pa6°Tbl

Tema 1. OcHOBHblE
1.|noHaTna Teopumn 7 1 0 0 3
CNy4YarHbIX NPOLIECCOB.
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Mporpamma avcumnnuHbl "Teopus cnyydarnHbix npoueccos”; 01.03.02 MNpuknagHaa matematuka n uHopMaTtmka; acCuCTeHT, K.H. Kapees

W.A. , Hnkngpoposa J1.11.

Buabl n yachbl

ayouMTopHoOM paborTbl,
Pasnen ¥ P P

Hepens MX TPy AO0EMKOCTb Tekywume copmbl
N ‘D'"Kn"(")':lr;;}r;”b'/ C("w'echcemecrpa (B yacax) KOHTpOnsi
Nekumm MpakTnyeckmelllaboparopHbie
3aHATUA paboTbi

Tema 2. CTaumoHapHble
(B Y3KOM CMbICnE)
2.|cnyyvanHble 7 2-4 0 0 9
nocnenoBartenbHOCTU U
sproanyeckas Teopus

Tema 3. Mapkosckune
3.|MOMEHTbI 1 CBA3aHHbIE 7 5 0 0 3
C HUMK curma-anrebpel

Tema 4. lpouecchl ¢

4.|He3aBNCMbIMA 7 6-8 0 0 9
npupaweHnsMm
Tema 5. Mapkosckue i

5'I‘Ip0Ll,eCCbI 7 9-12 0 0 12
Tema 6. CTaumnoHapHble

6.[npoLecchbl (B WMPOKOM 7 13-15 0 0 9
CMbICne)
Tema 7.

7.|CToxacTtunyeckunin 7 16-18 0 0 9
WHTErpan
Tema . Ntoroeas 3ayer

" |doopma KoOHTpONSA / 0 0 0
Wtoro 0 0 54

4.2 CopepxaHvue oUCLUNMUHDI

Tema 1. OCHOBHbIe MOHATUSA TEOPUU CyYalHbIX MPOLLECCOB.

naboparopHas pabora (3 yaca(oB)):

O630p METOA0B TEOPUM CNyYaiHbIX NPOLLECCOB. BaxHewwwme knaccbl cnyyariHbix NPOLECcCOoB.

Tema 2. CtaumoHapHble (B Y3KOM CMbIC/e) CllydanHbie nocnenoBatefibHOCTA U aproanyeckas
Teopus

naboparopHas pabora (9 4aca(oB)):

CrtaumoHapHble cnydariHble npouecchl. CBA3M Mexay Teopuein ctaumoHapHbIX CnyYariHbIX
NpOLIeCCOoB 1 aproamnyeckorn Teopueir. CoxpaHsiowme mepy npeodbpasosanus. dunHammyeckmne
cuctembl. Teopema lNyaHkape 0 Bo3BpalleHn. OproanyHocTb 1 nepemelnsaHme. Kputepum
3ProAnYHOCTU. DProanNYHOCTb KNACCUYECKUX TEOPETUKOYMCNOBLIX MPeobpasoBaHuii.
MakcumanbHasg aprogmyeckas Teopema. VMingnemaoyanbHas aprogmyeckas reopema
Bupkrogpa-XvHumHa. dproguyeckas Teopema B cpegHeM. dproguyeckas Teopema ans
CTauMOHaPHbIX CyYaiHbIX nocnenosaTenbHOCTEN. DProan4yHOCTb CTaLUMOHAPHbIX
nocnepoBaTenbHOCTEN C ncyesatouern koppensumein. Y3b4 Konmoroposa.

Tema 3. MapkoBCKMe MOMEHTbI U CBA3aHHble C HAMU CUTrMa-anre6pbl

naboparopHasi paborta (3 yaca(oB)):

MapKOBCKE MOMEHTbI 1 CBSI3aHHbIE C HUMKU curma-anrebpbl. MOMEHTbI NEPBOro 4OCTUXEHMUSI.
3akoH Hyns unn egnHMubl Konmoroposa.

Tewma 4. lNpoueccbl ¢ He3aBUCUMbIMU NPUpPaLLLEHUSAMUN

naboparopHas pabora (9 4aca(oB)):
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Mporpamma avcumnnuHbl "Teopus cnyydarnHbix npoueccos”; 01.03.02 MNpuknagHaa matematuka n uHopMaTtmka; acCuCTeHT, K.H. Kapees
W.A. , Hnkngpoposa J1.11.

BearpaHun4Ho nenumble pacnpeneneHns 1 NPoLecchl C HE3aBUCUMbIMI NMPUPALLEHVSIMA.
XapakTtepuctmyeckre yHKUUM 6e3rpaHnyHO OeNMMbIX pacnpeneneHmnin 1 NpoLeccos ¢
HEe3aBMCUMbIMU MpUpaLeHnsiM1. TpaekTopun CToXacTUHECKN HeNpPepbIBHbIX OAHOPOAHbIX
MPOLIECCOB C HE3aBMCUMbBIMU NpupalleHnsMun. TpaekTopum nyaccoHOBCKoro npouecca. Ceoicrea
TpaekTopuii BUHePOBCKOro npouecca. OnucaHune knacca 0aHOPOAHbIX NMPOLECCOB C HE3aBUCHMbIMY
npupaweHusimi. Teopema KonMoropoea o CylecTBOBaHMN HEMPEPbIBHOM MoaMcMKaLMmM NpoLecca.

Tema 5. MapkoBckue npouecchbl
naboparopHas pabora (12 yaca(oB)):

Mapkoeckue npouecchbl. Lienn Mapkosa. NepexogHble BeposTHOCTU. NepexoaHble pyHKLUNN.
OpHopofHble MAapKOBCKME Npouecchl. dproandeckas teopema ans uenen Mapkosa. Npsamas u
obpaTHas cuctemMbl ypaBHeHuin Konmoroposa. CucteMbl MaccoBoro obcnyxusaHusi. @opmynei
dpnaHra.

Tema 6. CTaumnoHapHbie npouecchl (B LULUPOKOM CMbIC/E)
naboparopHas pabora (9 4aca(oB)):

Mpoueccol BToporo nopsiaka. CeoncTea KoBapmMauUMOHHbIX dyHKUMIA. HenpepblBHOCTb B CPeaHEM
KBaLpaTU4eckoM. dproamnyeckas teopema 4ns NpoLeccoB BTOPOro nopsaka. llpouecchl ¢
OPTOroHanbHbIMM NPUPALLEHNAMUN N X KOBapUaLMOHHbIE doyHKUMK. CTaumoHapHble NpoLecchl
BTOpOro nopsaka. HenpepbiBHOCTb. CBOMCTBA KOBapuaumMOHHbIX OyHKUKIA. Teopema BoxHepa.
CnexTpanbHas Teopema. Cnencteusi. dproamnyeckas TeopeMa ans CtaumMoHapHbIX
nocnenosaTefnibHOCTEN BTOPOro nopsaka.

Tema 7. CtoxacTU4yeCcKkun nHTerpan
naboparopHasi paborta (9 yaca(oB)):

CroxacTtuyeckme nHTerpanbl B cpeaHeM KkBagpatmyeckoM. CToxacTnieckmne UHTerpasnbl No npoueccy
C OpTOroHanbHbIMK NpupateHnsamu. Ctoxactmyeckuini uHterpan Uto.

4.3 CTpyKTypa 1 copgepXxaHue caMOCTOSITeNIbHOM paboTbl AUCLUMIUHBI (MOLYNISA)

Buabl
N Paspen Cemect Hepnens | camocTtosiTensHon [TpyA0eMKOCTb ;?«%%:L:?:;E:g;
AducumnnuHbl pcemecha pabothbl (B wacax) 260TbI
CTYL,EHTOB P
n3y4yeHne
OOMONIHUTENBbHOW
nutepartypsbl Mo
Tema 1. OCHOBHble TEMaM:
1.|noHaTna Teopun 7 1 onpeneneHune 3 pedoepar
Cly4anHbIX NPOLECCOB. MapTUHranos,
onpeneneHve
BMHEPOBCKUX
npouec
n3yyeHuve
Tema 2. CTaumoHapHble ﬁg:eon:rTeganoom
(B y3KOM CMbICNIE) Temafn' yp
2.|cny4aiiHbl 7 2-4 ) T
cnysa © nepeMeLmsaowmne 9 pecepa
nocnenoBaTefbHOCTU U npeo6pasosanis
r
aproguyeckas teopus SPrOANYHOCTS
CTauVOHapPHbI
PervncrpaumnoHHblii Homep 916316 OAEKTPOHHEBEH
Bi) YHUBEPCHTET
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Mporpamma avcumnnuHbl "Teopus cnyydarnHbix npoueccos”; 01.03.02 MNpuknagHaa matematuka n uHopMaTtmka; acCuCTeHT, K.H. Kapees

W.A. , Hnkngpoposa J1.11.

N Paspen

AncumnnuHbl

CemecTp

Hepnens
cemecTpa

Buabi
CcaMoOCTOSsITe/IbHOM
paboTbl
CTYAEHTOB

TPyBOEeMKOCTb|
(B wacax)

DopMbl KOHTPONS
CaMOCTOATENIbHON
pabortbl

Tema 3. MapkoBckue
3.|MOMeHTbI 1 CcBSA3aHHbIE
C HUMK curma-anrebpel

n3y4yeHne
OOMNONHNTENbHOM
nutepartypsbl no
TEMaM: MOMEHT
OCTaHOBKW,
cBoWcTBa
MapKOBCKMX
MOMEHTOB

pedepar

4.|He3aBCUMbIMIA
npupaweHnamMmn

Tema 4. lNpoueccol €

6-8

n3ydyeHue
LOMNONHUTENbHOM
nutepartypbl Mo
TemaMm:
BMHEpPOBCKMEe
npouecchl,
rayccoBsckue
npouecchl

npoBepoYHas
paboTta

‘INpouecchl

5 Tema 5. MapkoBckue

9-12

n3y4yeHne
OOMNONHNTENbHOM
nutepartypsbl no
TEMaM:
HenpepbIiBHbIE
MapKoBCKune
npouecchl,
MapKoBCKune
MOMEHTbI U M

12

pedepar

cMmbicne)

Tema 6. CtaunoHapHble
6./npouecch! (B WMPOKOM

13-15

n3y4yeHne
JOMNONHNTENbHOM
nutepartypbl no
Temam:
aBTOKOPPENSALNOH
pyHKUMA,
cnekTpanbHoe
npencrasneHne

iHasA

9

pedpepart

Tema 7.
7.|CtoxacTtnyeckunin
nHTErpan

16-18

n3yyeHuve
JOMNONHNTENbHOM
nuTeparypbl No
Temaw:
WHTerpanbl TMna
Pumana,
WHTerpanbl TMna
PumaHa-CtunbTb

pCa

KOHTPO/bHAS
paboTta

NTtoro

54

5. O6pazoBarenbHble TEXHONOrUU, BK/IOYAA MHTEPaKTUBHbIE hOpPMbl 06yUeHUs
YTteHne nekuuii n nabopatopHble 3aHATUS MO AAHHOW AMCLUMUMNMHE NPOBOAATCSA TPALMLMOHHBIM

CnocoboM.

CTyneHTaM npenocTaBnseTcs BO3MOXHOCTb /19 CaMONOAroTOBKM M MOArOTOBKM K 3a4€Ty
NCNONb30BaTb 3NMEKTPOHHbIA BAPUaHT KOHCMEKTa Nekun, NoAroToBNEHHbIN NpenoaasaTeneM B
COOTBETCTBUE C MIaHOM NeKuUuii.

npl/l pa60Te ncnonb3yeTtcs auanorosas oopma BefeHUs NekKunim N NpakTUYecKux 3aHATUR C
NOCTAHOBKOM N peLeHnem I'Ip06fleMHbIX 3anaud, 060y)K,EI,eHI/IeM ONCKYCCUOHHbIX MOMEHTOB U T.A4.
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Mporpamma avcumnnuHbl "Teopus cnyydarnHbix npoueccos”; 01.03.02 MNpuknagHaa matematuka n uHopMaTtmka; acCuCTeHT, K.H. Kapees
W.A. , Hnkngpoposa J1.11.

Mpu NpoBeneHNM NPOBEPOYHbIX PaboT CTyAeHTaM npeanaraeTcs 0TBETUTb HA HEKOTOPbIE
TEOPETNYECKMEe BONPOCHI MO KYPCY NEKUUA U pewmnTb 3a4a4n, coaepxalime aneMeHTbl HayyYHbIX
nccnenoBaHuia, KoTopble MOryT noTpeboBath yrnybneHHoW caMoCcToATENbHOM NPOPaboTKy
TEOPETNYECKOro Matepmana.

Hpm opraHM3aunu BHeayoUTOPHOWN CaMOCTOATENbHON pa6OTbI no OaHHOM ANUCUUNINHE
npenopasaTtento peKoMeHayeTCcs UCnonb3oBaTh cneayroune ee oopmbl:

- PELLEHNE CTYOAEHTOM CaMOCTOATENbHbIX 3a4a4 0ObIYHOM CNOXHOCTUN, HanpaBieHHbIX Ha
3aKkpenneHue 3HaHum 1 yMeHui,

- BbINMONMHEHNE nHOMBMAOYallbHbIX 3a4aHnin NOBbIWEHHOM CNOXHOCTH, Hanpae/ieHHbIX HA pa3BUTNE y
CTYyOEHTOB HAay4YHOro MbllWNeHnAa n NHNMUMaTuBhbl.

6. OLeHOYHble cpeacTBa ANs TEKYLLLEro KOHTPONS ycneBaeMoCTh, MPOMeXYTOYHOWM
aTTecrauum rno MToramMm OCBOeHUsi AUCLUMINHDBI U y4eOHO-MeToauyeckoe obecneyeHune
camocTosiTeNIbHOM paboThbl CTYAEHTOB

Tema 1. OCHOBHbIe MOHATUSA TEOPUU CTy4alHbIX MPOLLECCOB.
pedepart , NpUMEpPHbIE TEMbI:

M3noxeHne BaxHenWmnx CBOMNCTB rayCCOBCKUX Cﬂy‘-IaVIHbIX npoueccos, npoueccoB C He3aBUCUMbIMA
npupalleHnsamin, CtTaumoHapHbIX NpoLeccos (B Y3KOM 1 WHNPOKOM CMbICJ'Ie).

Tema 2. CtaumoHapHbie (B Y3KOM CMbIC/e) cnyyaiHble NocneaoBaTe/ibHOCTU U aproguyeckas
Teopusi

pegoepar , NpUMepHbIE TEMbI:

/13noxeHne 0CHOBHbIX CBOMCTB CTaUMOHaPHbBIX (B Y3KOM CMbICIE) CnyYariHbIX npoueccos. BoissneHne
NX CBSI3N C 3proamyeckon teopemoii. OnncaHne coxpaHsowmx Mepy npeobpasoBaHuii. ianoxeHve
9Proanyeckon TeopeMbl AN CTaLMOHAPHbIX (B Y3KOM CMbICNE) NPOoLEeCcCOoB.

Tema 3. MapkoBCKME MOMEHTbI U CBAA3aHHbIE C HAMU CUrMa-anre6bpbl
pedoepart , NpUMEpPHbIE TEMbI:

M3noxeHune onpeneneHna n OCHOBHbIX CBOWCTB MapKOBCKNX MOMEHTOB N CBA3AHHbIX C HUMW
cmrMa-anreﬁp. M3noxeHune 3akoHa Hynda n eanHnubl KOﬂMOFOpOBa.

Tema 4. Mpoueccbl C He3aBUCUMbIMW NPUPALLLEHUSMA
npoBepoYHas paboTa , NpMMepHbIe BOMPOCHI:

PeweHnne TeopeTnyeckmnx 3angayd no N3y4eHHbIM TeMaM 1 KpaTtkoe N3J10XeHNEe OCHOBHbIX CBOWCTB
npoueccoB C He3aBUCUMbIMU MpUpaeHNAaAMNn.

Tema 5. MapkoBckue npouecchbl
pedoepart , NPUMEpPHbIE TEMbI:

3noxeHne onpeneneHns n 0CHOBHbIX CBOMCTB MapKOBCKMX Npoueccos. OnncaHme knaccugomkaumm
MapKOBCKUX Lienei.

Tema 6. CtaumoHapHble NMpoLeccChl (B LLUPOKOM CMbICNE)
pedoepart , NpUMEpPHbIE TEMbI:

N3noxeHne 0CHOBHbIX CBOWCTB CTaLMOHaPHbIX B LWUMPOKOM CMbicne npoLeccoB. OnncaHne 0CHOBHbIX
KnaccoB cnyyaliHbix mpoueccos, 06nafaollyx CBOMCTBOM CTALMOHAPHOCTY B WPOKOM CMbICIE.
N3noxeHne aproamyeckori Teopembl Ans NPOLECCOoB BTOPOro nopsiaka.

Tema 7. CtoxacTM4eCcKun nHTerpan
KOHTponbHas paboTa , NpuMepHbie BONPOCHI:

PeweHne TeopeTnveckmnx 3angayd no N3y4eHHbIM TeéMaM 1 KpaTkoe N3NT10XEeHNE NMOCTPOEHNA
CTOXaCTUHEeCKMX MHTEerpanoB n nHTerpana Aro.

Tema . UToroeas coopma KOHTpons

MpuMepHbIe BONPOCHI K 3a4eTy:
Bcero no Tekyulein pabote ctyaeHT MoXeT HabpaTtb 50 6annos, B TOM Yucne:
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KOHTPONbHble paboTbl - Bcero 50 6annos.

CTyneHT nonyckaeTcs K 3a4€Ty, ecnm OH Habpan no Tekyulein paboTte He meHee 28 6annos.
MuHMManbHoe Konn4ecTBo 6annoB No KaxaoMy M3 BULOOB Tekyllel paboTbl COCTAaBNAET MOMOBMHY OT
MakCUManbHOro.

Bonpochkl n 3agaHns K 3a4€Ty:

1. OCHOBHbIE Knacchbl cnyyariHblX NPOLECCOB 1 X CBOWCTBA.

2. MapkoBckre MOMEeHTbI 1 Ux cBoicTBa. Curma-anrebpbl, CBS3aHHbIE C MAPKOBCKUMM MOMEHTaMM.

3. MapkoBckue Lenn, OCHOBHbIE onpeneneHns u ceonctea. Knaccudgomkaumnsa MapkoBCKux Luenei B
COOTBETCTBUM C apUPMETUYECKMMIM CBOMNCTBAMIU NEPEXOSHbIX BEPOATHOCTEN.

4. Knaccudpmkaumst MapKoBCKUX Lienein B COOTBETCTBUM C NpeaeNibHbiIMU CBONCTBAMWN NepPexoaHbIX
BEPOSATHOCTEN.

5. Mpouecchl ¢ He3aBMcMMbIMK NpupaLieHnsaMu. Cesi3b MPOLIECCOB C HE3ABUCHMbIMU
npupauweHnsmMmn n 6earpaHnyHo AeNUMbIX pacnpeneneHuii.

6. OnpeneneHve NPOLECCOB C HENPEPbLIBHLIM BpeMeHeM. [puMepbl MpoLecCoB ¢ HE3aBUCUMbIMU
npupaweHnsiIM1 N OCHOBHbIE CBOCTBA.

7. [lokasaTtb, 4TO MOMEHT N-r0 OOCTMXEHNS MHOXECTBA €CTb MapKOBCKWUA MOMEHT.

8. NMpomnsBecTn knaccugukaumnio 4aHHOW MapKOBCKOW Lienu, onpenennTb BCe BO3BPaTHble
COCTOSHUA.

9. MNMocTponTb NPOrHO3 3Ha4YEeHNS MapPKOBCKOW LIenu Ha war snepéan.
10. CBowicTBa raycCcoBCKMX NPOLECCOB.
11. [lokasatb, 4TO HOpManbHOE pacnpeneneHne - 6eCKOHEYHO AENNMO.

7.1. OcHoBHas nuTeparypa:

1. bynuHckuin A.B., Wupses A.H. Teopus cnyyaiHbix npoueccos. - M.:®duamarnut, 2005. - 400 c.
9BC "NaHb": http://e.lanbook.com/view/book/59319/

2. bopoawH A.H. CnyyaiiHble npoueccsl. - Cl6.: "Jlanb", 2013. - 640 c.

9BC "MNaHb": http://e.lanbook.com/view/book/12935/

3. Xpywesa W.B., LLlepbakos B.W., leeaHoea [.C. OcHOBbI MateMaTtn4eckon CTaTUCTUKL U TEOPUM
cnyyariHbix npoueccos. - CI16.: "Jlaxb", 2009. - 336 c.

9BC "MaHb": http://e.lanbook.com/view/book/426/

4. Kopanos J1.b., CnHain 51.I'. Teopus BepossTHOCTEN 1 cnyvainHble npouecchl. - M.: MUHMO, 2013. -
408 c.

9BC "NaHb": http://e.lanbook.com/view/book/56404/

5. Munnep B.M., NaHkos A.P. Teopusa cny4anHbix NpoLEeccoB B npumepax v 3agadax. - M.:
duamatnurt, 2007. - 320 c.

9BC "NaHb": http://e.lanbook.com/view/book/48168/

7.2. lononHuTenbHasa nureparypa:

1. Wunxeesa B.B. Teopusa cnyyanHbix npoueccos: mapkosckue uenu. - M.: MUCuC, 2013. - 70 c.
9bC "MaHb": http://e.lanbook.com/view/book/47483/

2. Kenbbept M.A., Cyxos HO.M. BeposTHOCTb 1 cTaTUCTUKA B NpUMepax 1 3agadax. T.2:

MapkoBckue Lenu kak oTnpasHas To4ka Teopun CrydariHblX MPOLLeCCoB 1 X Npunoxexus. - M.:
MLHMO, 2010. - 560 c.

9BC "MNaHb": http://e.lanbook.com/view/book/9354/

3. Cokonos I".A. Teopuns cnyyaiHbiX NPOLLECCOB AN 9KOHOMUCTOB. - M.: duamatnmt, 2010. - 208 c.
9BC "NaHb": http://e.lanbook.com/view/book/59535/

KETPOHHBH
B_EPCHTET

AHATTAMECKAR CrCTEMA KPY

PermcTpaumoHHblit Homep 916316 ;i{

3
Crtpannua 9 ua 11. 11! y“

A



Mporpamma avcumnnuHbl "Teopus cnyydarnHbix npoueccos”; 01.03.02 MNpuknagHaa matematuka n uHopMaTtmka; acCuCTeHT, K.H. Kapees
W.A. , Hnkngpoposa J1.11.

4. CeewHunkos A.A. MNpuknanHble METOObI TEOPUN MAPKOBCKMX NpoueccoB.- Cl6.: NaHb, 2007. - 192
c

ObC "TaHb": http://e.lanbook.com/books/element.php?pl1_id=590

5. CeewHukos A.A. MNprknafHble METOObI TEOPUN CyYalHbIX yHKUMIA.- CI16.: JlaHb, 2011. - 464c.
9BC "MaHb": http://e.lanbook.com/books/element.php?pl1_id=656

7.3. UHTepHeT-pecypcChbl:

BC3 o Teopun cnyyamHbIX NPOLIECCOB -
http://slovari.yandex.ru/~%D0%BA%D0%BD%D0%B8%D0%B3%D0%B8/%D0%91%D0%A1%D0%AD/%

NeKLmmn No Teopun cnyyanHbix NpoLEeccos -
http://kyrator.com.ua/index.php?option=com_content&view=article&id=824:1235&catid=10&Itemid=119

NeKkuunn No Teopun cnyyamHblx NPOLECCOB -
http://gendocs.ru/v9211/%D0%BB%D0%B5%D0%BA%D1%86%D0%B8%D0%B8_- %D1%82%D0%B5%

MaTepwuanbl No TEOPUN CRyYaHbIX MPOLIECCOB -
http://student48.ru/materials.php?semestr=none&predmet=tsp

cnyyanHble npoueccol - http://scask.ru/book_brts.php?id=32

8. MarepumanbHo-TexHU4YecKoe obecrneyeHne oUCLUNAUHbI(MOAYNS)

OcBoeHMe ONCUMNANHDI "Teopvm CnyYyamnHbIX I'IpOLI,eCCOB" npeanonaraeT UCroib3oBaHne
cnepnytouero MmatepmalibHO-TEXHNHECKOro obecneyeHuns:

KomnbtoTepHbI kKnacc, npeacraensowmii coboi paboyee Mecto npenogasaTtens n He meHee 15
paboymx MECT CTYAEHTOB, BK/IHOYAIOLWMX KOMMbIOTEPHbINA CTON, CTYN, NEPCOHANbHbLIA KOMMbLIOTEP,
NVLEH3NOHHOE NporpaMMHoe obecneyeHre. Kaxabiii KOMAbIOTEP MMEET WNPOKOMONOCHbIVA JOCTYN B
ceTb NHTepHeT. Bce koMnbioTepbl NOAKNI0YEHb! K KOPNOpaTuBHOM KoMMbloTepHon cetn KDY n
HaxoOsiTCs B €4MHOM OOMEHeE.

3aHSATUS NPOBOASTCS Kak B 0ObIYHON ayanTopumn, Tak U B KaMMbOTEPHOM KNacce, OCHaLEHHOM
naketom "MaTtemaTnka"

Mporpamma coctaBneHa B cooTBeTCTBUM C TpeboBaHnsmMm @I OC BINO u yyebHbIM NnaHom no
HanpasneHuto 01.03.02 "MpuknagHaa matematvka u nHgopmaTtuka" n npogomno NoAroToBKy
Teopusa BeposATHOCTEN 1 MaTemMatmyeckas ctaTmcTuka .
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