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Mporpamma aucumnanHbl "CTtatmncTrka cnydaiHbix npoueccos"; 01.03.02 MpuknanHas matemaTka u nHgopMaTtuka; foLUeHT, K.H. Kapees

Mporpammy ancumnnnHbl paspaboTan(a)(n) ooueHT, K.H. Kapees V.A. kadenpa mateMaTmyeckoi
CTATUCTUKUN OTOENEeHNEe NPUKNagHok Matematukm n uHgopmatukm , IAKareev@kpfu.ru

1. LUenn ocBOEHNS AUCLUMINHBI

Llenbto kypca siBnsieTcs CUCTeMaTmyeckoe U3y4eHne OCHOBHbIX MOHSATUIA U METOLOB CTATUCTUKM
CnyyYaiHbIX NPOLECCOB, KOTOPbIE NCMOMb3YIOTCS B KAYECTBE MATEMATUYECKNX MOAENEN WNPOKOrO
Kpyra sIBNeHUii B TEXHUKE, 3KOHOMUKE, COU3NKe U Opyrux pasaenax ectectBo3HaHuns. Ocoboe
BHVMMaHWe yaensieTcsi npouenypam OLeHNBaHUS napaMeTpoB 1 NPOrHo3a Anst CTauMoHaPHbIX U
CBOISILUMNXCS K CTALUMOHAPHbLIM BPEMEHHbIX PSO0B.

Kypc "CtatmucTmnka cny4dariHbix NpoLecCoB” CylWeCcTBEHHO ONMPaeTcs Ha MHOrMe pasaenbl KypcoB
"Teopusi BEPOSATHOCTEN 1 MaTteMaTnyeckas ctatuctmka”, "Marematuyeckuii aHanms", "Anrebpa u
reomeTpus”, "MaTtematTnyeckme OCHOBbl CTOXACTUKKN", "DyHKUMOHANbHbLIA aHanu3" n "Teopus
Clny4anHbIX npoueccos".

2. MecTo AMcUMNNUHBI B CTPYKTYype OCHOBHOM 06pa3oBaTtefibHOM NPOrpamMmmbl BbICLLETO
npocpeccuoHanbHoro o6pasoBaHus

HaHHas yyebHas oncumnnnHa BkodeHa B pasgen " 51.B.0OB.8 OucuunnunHbl (Mogynm)" OCHOBHOW
obpasosaTtenbHoi nporpammbl 01.03.02 MNpuknagHas matematuka v MHGoOpMaTKa U OTHOCUTCS K
avcumnnnHam no seibopy. OcBamBaeTcs Ha 4 Kypce, 7 CEMECTP.

OucumnnnHa "CtatncTuka cnyyariHbix NpoLeccoB” BXOAUT B BapMaTUBHYO YaCTb NOArOTOBKM
H6akanaepa no HanpaeneHuto "MpuknagHas matemartmka'.

INornyeckas v cogepxarenbHO - MeTognyeckas B3aMMoCBA3b C APYrMMM AUCUUNIMHAMUY U 4aCTaMU
OOQI BbipaxaeTcs B Cneaylowwem.

Kypc "CtatmucTmnka cny4arHbix NpoLEecCoB” CylWeCcTBEHHO ONMpPaeTcs Ha MHOrMe pasaenbl KypcoB
"Teopus BEPOATHOCTEN 1 MaTeMatuyeckas ctatuctmka", "MaremaTndeckuii aHanus", "Anrebpa v
reomeTpus”, "MaTtematTnyeckme OCHOBbI CTOXACTMKKN", "DyHKUMOHANbHbLIA aHanu3s" n "Teopus
clyyarHbIX npoLeccos”.

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

B pesynbTate 0CBOEHUSI AMCLMNINHBI (OOPMUPYIOTCS CReaytowme KOMNeTeHUNN:

LLinchp komneteHumu npwoﬁpepfac;:nlgclfﬁgzﬁweuuuu
OrlK-1
(npodhbeccuoHanbHbie FOTOBHOCTb K CAMOCTOSITENbHON paboTe
KOMreTeHuun)
Orik-2 CMOCOBHOCTb MCMNONb30BaTb COBPEMEHHbIE MaTeMaTnyeckmne
(npodhbeccunoHanbHbie METOLbl 1 COBPEMEHHbIE NPUKNAAHbIE MPOrpaMMHbIe CPEACTBA
KOMMEeTEeHLMN) N OCBaMBaTb COBPEMEHHbIE TEXHONOMMN NPOrpPaMMNPOBaHUNS

B pesynbrate 0CBOEHUS OUCUUMINHBLI CTYOEHT:
1. DONXEH 3HaTb:

- OCHOBHbIE€ MOHATNA N MeTObl 3ﬂeMeHTapHOI7I MatemMatukun, MaTeMaTtn4eckoro aHanmsa, Teopum
BepOFITHOCTeVI N MaremMaTnyeckon CTaTUCTUKW, anre6pb| n reomMeTpun; MmatemMaTn4eckmnx oCHoB
CTOXaCTUKW; PYHKLMOHANbHOI0 aHanm3a; Teopum CﬂyanIHbIX npoueccos.

2. NONXEH yMeTb:
- BbIYMCNSATb BEPOSATHOCTU 3IEMEHTAPHbIX COObLITWIA;
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- BbIHNCNATb YCNOBHbIE BEPOATHOCTU,
- HAXO0ANTb OCHOBHbIE XapPaKTEPUCTUKHU cnyanlelx BEJINYUH;

- UICMONb30BaTh OCHOBHbIE anrebpanyeckne ToXaecTsa ons npeobpasosaHns anrebpanyeckmnx
BblpaXXeHuia,

- pewwaTtb IMHENHbIE U KBaAPATUYHbIE YPABHEHNS N HEPABEHCTBA;
- HAXOANTb MHTErpasbl U NPON3BOAHbDIE;
- lOKa3blBaTb MaTEMATNYECKNE YTBEPXKOAEHUS;

3. OONXEeH BnageTb:
- MeTo4amMn TEOPUN BEPOATHOCTEN N MaTeMaTU4eCKOM CTAaTUCTUKMW;

- TEOPETNYECKNMN 3HAHUNSAMU, CBSA3AHHbIMU C Knnaccudpukaumen cnydyamHblix NpoLeccoB 1 MeTogamm
nx nccnenoBaHus,;

- OCHOBHbIMM MPVHLUMNAMM NOCTPOEHNS CTOXAaCTUYECKUX MOLENe NPy NCCNeOOBaHNM WNPOKOro
Kpyra 3anay ouanku, TEXHUKN 1 9KOHOMUKMN.

4. NONXeH OEeMOHCTPUPOBaTb CMNOCOOHOCTb M FTOTOBHOCTb:

B pesynbTtate 0CBOEHUS OMCUMMANHBI 00yYatoWMACS OONXEH:

- MOHNUMAaTb OCHOBHbIE MPUHLUTblI NOCTPOEHUA N YTOHHEHNA CTOXaCTUHECKNX mMoaenen npum
nccnenoBaHUN WMPOKOro Kpyra 3anady ousnku, TeXHUKU N SKOHOMUKN;

- obnafatb TEOPETUYECKUMU 3HAHNSMU, CBS3aHHBIMIU C METO4AMM OLLEHNBAHUS NapaMeTpoB,
WHTEPNONSLUUN, NPOrHO3Y 1 OUNbTPaLMUN CNyHaHbIX NPOLIECCOB;

- OPMEHTNPOBATbCA B COBPEMEHHbLIX MaTeEMaTUYECKNX METOAaxX CTaTUCTUKIA CﬂyanZHbIX npoLueccos.

4. CTpyKTypa u cogepxaHve AUCLUMNINHbI/ Mooyns
Obwas Tpya0eEMKOCTb ANCLMINIIMHBI COCTaBNSET 4 3a4eTHbIX(ble) eanHnL(bl) 144 yaca(os).
dopma NPOMEXYTOYHOrO KOHTPONS AUCLMMANHBI 9K3aMEH B 7 CEMeCTpe.

CyMMapHo no amcumnanHe MoxHo nony4nts 100 6annos, U3 HMX Tekylwas paboTta oueHmBaeTcs B 50
6annos, ntorosas popma KoHTpons - B 50 6annos. MnHMManbHoe KONMYECTBO NS [OMNycKa K 3adeTy
28 6annos.

86 6annos 1 6onee - "oTANYHO" (OTN.);

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

55-70 6annos - "ynoBneTBopuTeNnbHO" (YOO0B.);

54 6anna n MeHee - "HeyOBNETBOPUTENLHO" (Heya.).

4.1 CTpyKTypa 1 comepXxaHue ayauTopHon paboTtbl Mo AUCUMNIMHe/ MOAYIO
TemaTnyeckuu nnaH gucUUNAUHbI/MOAYNS

Buabl n yacobl
Pasnen ayauTopHOU paborThbl,
Hepens MX TPy R0EMKOCTb Tekywue coopmbl
N 'D'"Kn":)v;lr;;:]v"l"b'/ CemMecTPemectpa (B yacax) KOHTpOnNsi
Nek VMI'Ipal(mqecmena6opaTopr|e
L 3aHaTUA pabortbl

Tema 1. Mogenun

aBToperpeccuun n Pedhepar
1. cKonb3suero 7 1 0 0 3

CYMMUPOBAaHMA

KETPOHHBH
B_EPCHTET

AHATTAMECKAR CrCTEMA KPY

PerunctpaumnoHHbii Homep 945017 5AE
CtpaHnua 4 ns 11. 111 yHlf[

S OEMALIGH



Mporpamma aucumnanHbl "CTtatmncTrka cnydaiHbix npoueccos"; 01.03.02 MpuknanHas matemaTka u nHgopMaTtuka; foLUeHT, K.H. Kapees

Buabl 1 yacbl
Pasgen ayauTopHOM paboThbl,
N|  Acusnnae)  Cemeotpo ST, " o saca) " ompana
MpakTnyecknellaboparopHbie
Jlekuum 3aHATUA pa60TbI
Tema 2. OueHunBaHune
2. [KoBapvaunoHHOM 7 2 0 0 3 Pedpepar
doyHKLUMK
Tewma 3.
Crartuctnyeckune Pedhepar
3. cBoKcTBa / 3 0 0 9
neprvonorpammbl
Tema 4. [lnckpetHoe KoHTponbHas
4. InpeobpasoBaHue 7 4 0 0 3 pabota
dypbe
Tema 5. OueHnBaHve
5. |cnekTpanbHoA 7 5-7 0 0 3 Pedpepart
NNOTHOCTU
Tema 6. PerynsipHbie un
6. [CUHrynsapHble 7 8 0 0 3 Pecpepar
nocnenoBarefibHOCTU
7 Tema 7. OkcTpanonauus v 9 0 0 3 Pedhepar
8. |Tema 8. iHtepnonauus 7 10 0 0 3 Pecpepar
9. [Tema 9. dunbTpsl 7 1112 0 0 7 Pedpepar
Tema 10. JlnHenHble
10.[MoOenn BpeMeHHbIX 7 13-15 0 0 8 Pecpepar
pA0oB
Tema 11. KoHTponbHas
11.|MporHo3nposaHmne 7 16-18 0 0 9 pabota
BPEMEHHbIX PAOOB
Tema . Ntorosas OK3aMmeH
doopma KOHTpons 7 0 0 0
NToro 0 0 54

4.2 CopepxaHume ANCLUMIUHDI
Tema 1. Monenu aBToperpeccuu 1 CKoNb3sLLLEero CyMMMpoBaHUs
naboparopHas pabora (3 4aca(oB)):

CnekTpanbHoe npeacTaBneHne NnocnenoBaTeNbHOCT BTOPOro nopsaka. Moaenn asToperpeccum u
CKONMb3SLWEero CyMMUpoBaHus. JInHeliHble ounbTpbl. PaunoHanbHble cnekTpanbHble NNOTHOCTHU.
MpencTaBMMOCTb NOCNENOBATENBHOCTMW, UMEIOWEN CNEKTPaNbHYIO MNOTHOCTb, MOAEbIO
CKONb3SLEro CyMMMPOBaHNS.

Tema 2. OueHuBaHMe KoBapuaLMOHHON PYHKLUMN
naboparopHas pabora (3 4aca(oB)):

OueHnBaHne KoBapuaLlmnoHHom doyHKUuMN. Heobxoommoe 1 4ocTaTo4HOE YCNoBME COCTOSTENbHOCTU
OLIEHKM B HOPMasnbHOM Cny4ae.

Tema 3. CtaTucTMYEeCKMe CBOMCTBA Nepuoaorpammbl
naboparopHas pabora (9 yaca(oB)):

OueHuBaHWe cnekTpanbHON OYHKLUMM NNOTHOCTU, CTATUCTUYECKE CBONCTBA NEPUOLOrpaMMbl 1
TWMbl OKOH.
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Tema 4. OuckpeTHoe npeobpasoBaHue dypbe

naboparopHas pabora (3 yaca(oB)):

IvckpeTHoe npeobpasoBaHne Pypbe. AnropntMbl ObiICTporo npeobpasoBaHust Pypbe.
Tema 5. OueHuBaHne cnekTpanbHOM NIOTHOCTU

naboparopHas pabora (3 4aca(oB)):

CocTosiTENbHbIE OLIEHKWN CNEKTPasbHON NNoTHOCTWN. OLeHnBaHNe aBTOKOPPENSLIMM U B3AUMHOW
Koppensuun. KoppenorpaMMHblii METOL, OLIEHKM CNEKTpanbHOA NNoTHOCTW. [NeprnonorpaMmHbie
OLIEHKM CMeKTpanbHOM NIOTHOCTH.

Tema 6. PerynsipHbie U CUHIyNsipHbie nocnenoBareNlbHOCTU
naboparopHas pabora (3 yaca(oB)):

PerynsipHble n cUHrynsipHble nocnenoeatenbHoCcTU. PasnoxeHne Bonbaa. ObHoBNsIOWME
nocneposarteNnbHOCTU. PerynapHble nocnenosartenbHOCTU U MOLOENb CKONb3SLWEro CpeaHero.

Tema 7. SkcTpanonauuma
naboparopHas pabora (3 yaca(oB)):

DKCTpanonsaumns n NpuMepbl SKCTPANONAUNN AN CUHTYNSPHbBIX U PEFYASPHbIX ClyYanHbIX
nocnenoBaTeNbHOCTEMN.

Tema 8. UHTepnonsums

naboparopHasi pabora (3 waca(oB)):
NuTtepnonsauns. Teopema Konmoroposa. [pumepsi.
Tema 9. PunbTpbl

naboparopHas paborta (7 4aca(oB)):

dunbTpauns No Bcein Habnogaemoi nocnenoBaTeNlbHOCTU. BboloeneHve curHana n3 CMecu ¢ LWyMoOM.
Obuwas 3apa4a cpunbtpaunn. Punbtp Kanmaxa - Bbtocu.

Tema 10. JiIuHenHble MOoaenu BpeMeHHbIX psifoB
naboparopHasi pabora (8 yaca(oB)):

JInHenHble MOOeNn BPEMEHHDbIX PAOOB. rlpOLl,eCCbI aBToperpeccun. npOLl.eCCbI cKonb3suwero
cpenHero. CwMmelaHHble npouecchol. r]pI/IMepr. JTnHenHble HeCTalloHapHble MOoOENN.
V|,El,eHTVIq.)I/IKaLI,I/I$| mogenn. OueHneaHue napameTpos.

Tema 11. MporHo3upoBaHue BpEMEHHbIX PSA0B
naboparopHas pabora (9 4aca(oB)):

[MporHo3suposaHne. BeposATHOCTHbIE Npenesnbl NPorHo30B. NpakTrka NoCTPoeHUs, NOAroHKN
MOJENM N NPOrHo3a no BblIOOPOYHbLIM AaHHbIM.

4.3 CTpyKTypa 1 copgepXxaHue caMOCTOSITeNIbHOM paboTbl AUCUUMINHBI (MOLYNSA)

Bupbl
N Paspen Cemect Hepens | camocTtositenbHom [TpynoeMKOCTb g&%ﬂ:g;?:;gzg;
AducumnnmHbl pcemecrpa paboTbl (B yacax) 260TbI
CTYOEeHTOB P

Tema 1. Monenun
aBToperpeccun u v 1 nogroToBska K 4

. T
CKONb3AILEro pedpepary pedepa
CyMMUPOBaHUSA
Tema 2. OueHuBaHune

- noaroToska K

. |KoBapuaunoHHOM 7 2 gﬁ)g ZT a 4 pedbepat
PyHKLNM P pary
Tema 3.
Cratncrtumyeckmne nogroToBska K

. o 7 4 T
CBOWCTBa 3 pedeparty pecpepa
nepvoLorpaMmbl
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Buabl
N dDopMbl KOHTPONSA
Pasgen Hepens | camocTositenbHON [TpyAoOeMKOCTb ’
N AducumnnuHbl CeNIechcemecrpa paborthbl (B yacax) caMOCTa%’gTeb':bHo"'
CTYyAOEeHTOB P
Tema 4. [luckpetHoe NnoAroToBka K
4. |npeobpasoBaHne 7 4  |KOHTPONbHOM 4 KZ%LEZ”bHaH
dypbe paboTte P
Tema 5. OueHunBaHme
5. |cnekTpanbHom 7 5-7 ng,g)rngiKa K 12 pedepar
MNOTHOCTK P party
Tema 6. PerynsipHbie 1
6. [CUHTYNSPHbIE 7 8 ngg}rng$Ka 5 4 pedoepar
nocnenoBaTe/ibHOCTU P party
Tema 7. OkcTpanonauus noaroToBka K
7. 7 9 oecpepary 4 pedoepar
noaroToska K
8. [Tema 8. VIHTepnonauus 7 10 pecpepary 4 pedoepar
i NnoAroToBka K
9. [Tema 9. ®dunbTPLI 7 11-12 pecpepary 8 pedpepat
Tema 10. JInHeHble HOLFOTOBKA K
10.|[MOOenn BpeMEHHbIX 7 13-15 |14 3 Pedbepar
DSI0B pedoeparty
Tema 11. NoAroToBKa K
11.|[lporHo3unposaHve 7 16-18 |KOHTPONbHOM 3 Kgg;gganaﬂ
BPEMEHHbIX PsIO0B pabote P
NTtoro 54

5. O6pa3oBarenbHble TEXHONOMMU, BK/IOYAsA MHTEPaKTUBHbIEe hopMbl 06yuYeHus

YrteHue nekuuii n nabopaTopHble 3aHATUS N0 AAHHOW OMCUMIIMHE NPOBOASTCS TPAANLMOHHbBIM
CcnocoboMm.

HpM pa60Te ncrnonb3yeTtcs ananorosas popma BeneHus nekumn n npakTn4eckmnx 3aHATUN C
NOCTaHOBKOW 1 peweHnem I'Ip06fleMHbIX 3anad, 060y>K,EI,eHI/IeM ONCKYCCUOHHbIX MOMEHTOB U T.A4.

Mpwn NpoBeaeHUN NPoBePOYHbIX PaboT CTyOeHTaM npeanaraeTcst OTBETUTb Ha HEKOTOpPbIE
TeopeTnyeckne Bonpockl N0 Kypcy NEKUUA 1 pewnTb 3a4ayn, CoaepXalme aneMeHTbl Hay4YHblX
nccnenoBaHWUii, KOTopble MOryT NoTpeboBaTtb yrnybneHHon caMocTosTeNbHOM NPOPaboTKy
TEOPETNYECKOro MaTepmana.

Mpwn opraHm3auunn BHeayaUTOPHOM CaMOCTOATENbHOM paboTbl MO AAHHOW AUCLMMNIMHE
npenogasaTtento pekoMeHayeTCcsa NCNoNb30BaTh cnenyoume ee oopMbl:
- peweHne CTyaeHTOM CaMOCTOSITENbHbIX 3a4a4 0ObIYHON CNOXHOCTW, HAanpaBeHHbIX Ha
3akpenfieHne 3HaHNN N YMEHWUIA;

- BbINMONMHEHNE NHOMBMAOYa/IbHbIX 3a4aHuin NOBbIWEHHOM CNOXHOCTH, Harnpae/ieHHbIX HA pa3BUTUE 'y
CTyAEHTOB Hay4YHOro MbllWneHnAa n NHNMUMaTuBbl.

6. OueHOYHble cpeacTBa AJisi TEKYLLLEro KOHTPOJISl yCreBaeMoCTH, MPOMeXYTOUHOM
aTTecTauum No UToram OCBOEHUs1 AUCLMMNIMHBI U yYeOHO-MeToaMYeckoe obecneyeHune
CaMOCTOSsITe/IbHOWU paboThl CTYAEHTOB

Tema 1. Monenu aBToperpeccuu n CKoNb3sLLLEero CyMMMpoBaHUs
pedoepart , NpUMEpPHbIE TEMbI:

N3noxeHune onpeneneHns 1 OCHOBHbIX CBOMCTB Cy4YaiiHbIX NOCNEL0BATENbHOCTEN aBTOPErpeccun 1
ckonb3suero cpefHero. OnucaHne NMHERHbIX (UbLTPOB M UX CBSA3M C NOCNELOBATENbHOCTAMM
CKONb3SLWero CpeaHero.
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Tema 2. OueHuBaHMe KoBapuaLMOHHON PYHKLUMN
pedpepart , NpUMepPHbIE TEMbI:

N3noxeHne onncaHns oLeHOK KOBapuauUMOHHOM GOYHKLMMW, NpuBeAeHNe HEODOX0ANMbIX 1
LOCTaTOYHbIX YCNOBUIA €€ COCTOATENbHOCTW AN HOPMAaNIbHOMO Cnyyasi.

Tema 3. CraTucTMYeCcKMe CBOMCTBA Nepuoaorpammbl

pedoepart , NPUMEpPHbIE TEMbI:

3noxeHre NOHATUI NneprotorpaMmmbl 1 OKOH, pasnnyHble pOpMbl UX 3aNUCHK.
Tema 4. OuckpeTtHoe npeobpasoBaHue dypbe

KOHTponbHas paboTta , NpUMepPHbIE BONPOCHI:

PeleHne TeopeTnyeckunx 3agay no npoweawnm TeMam n KpaTkoe N3noxXeHne ANCKPEeTHOro
npeobpasosaHna Pypoe.

Tema 5. OueHuBaHne cnekTpanbHOM NJIOTHOCTU
pegoepart , NpUMEepHbIE TEMBbI:

N3noxeHune cnocoba oLeHMBaHNSA CNEKTPaNbHON OYHKLMM NNOTHOCTU C MOMOLLbIO NEPUOLOTrPaMMbI.
N3noxeHune cnocoboB OLEeHBaHNS aBTOKOPPENSLIMN 1 B3AUMHOI KOPPEnsumm.

Tema 6. PerynsipHblie U CUHTYNsSIpHble NocnenoBaTeslbHOCTU
pedoepart , NpUMEpPHbIE TEMbI:

N3noxeHune onpeueneHMVl perynﬂpHon n CI/IHFyJ'IﬂpHOI7I nocnenosaTteNibHOCTEN, N3N0XeHne
pa3noxeHns Bonboa nocnenoBsartenbHOCTEN Ha perynapHyo  CUHIynsapHytO KOMMNOHEHTDI.

Tema 7. 3kcTpanonsauus
pedpepar , NpUMepHbIE TEMBI:

M3noxeHune onpeneneHnsa 3angaqym aKkCTpanonsaumm N OCHOBHbIX pPe3ynbTaToB, Kacalowmxcs eé
oueHoK. lNpuBeneHns Nnpumepa aKCTpanonAUnm onsa perynsapHbIX U CUHTYNSAPHbIX
nocnenoBaTeNbHOCTEN.

Tema 8. UHTepnonsauus

pedepart , NPUMEpPHbIE TEMbI:

3noxeHve onpegeneHns 3agadn nHTepnonauumn n teopembl Konmoroposa.
Tema 9. PunbTpbl

pedbepart , NpUMepHble TEMbI:

3noxeHve onpenenenns 3anayv punbtpaumnmn. MIanoxeHne peweHns ons 4acTHOro crnyyas -
3ajauv BbloeneHns curHana u3 cmecu ¢ wymom. Paccmotperne counbtpa KanmaHa-bbrocw.

Tema 10. JiIuHenHble MOaenun BpeMeHHbIX psifoB
Pedpepat , npumMepHbIe BONPOCHI:

N3noxeHns onmcaHns NMHENHbIX MOAENE BPEMEHHbBIX PAAOB, 3a4a4N NASHTUMKALUN MOLENUN Y
OLIEHMBaHUS NapameTpoB.

Tema 11. NMporHo3upoBaHue BpeMeHHbIX pAO0B
KoHTponbHas pabota , npuMepHble BONPOCHI:

PeweHne TeopeTnyeckmx 3agay no NponaeHHbIM TEMAM N KPaTKoe U3M0XEHNE OCHOBHbIX
pe3ynbTaToB, KacalowWmXcs NPOrHO3NPOBaHNS BPEMEHHbIX PSAO0B, MOArOHKN MOLENWN U
MPOrHO31POBaHMNS MO BLIBOPOYHBIM OAHHbIM.

Tema . UToroesasi popma KOHTpons

MpuMepHbIE BONPOCHI K 9K3aMEHY:

Bcero no Tekyuwei pabote cTyaeHT MOXeT Habpatb 50 6annos, B TOM 4ucne:
KOHTPONbHble paboTbl - Bcero 50 6annos.

Bonpocbl 1 3apaHns K aK3aMeHy:

1. Kputepmm cocToaTenbHOCTM OLEHKN KOBAPUALMOHHON (PYHKLUMM CTALMOHAPHOro Cy4anHoro
npoLiecca B rayCCOBCKOM Cryyae.

2. CtatncTnyeckme CBoMCTBa NepUOLOrpamMmbi.
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3. CocToaTenbHbIe OLEHKN CNEKTPanbHOM NAOTHOCTU CTaUMOHAPHOW NOCNen0BaTENbHOCTW.
4. PerynapHble 1 CUHrynsipHble nocnegosarenbHocTu. PasnoxeHne Bonbaa.
5. CtraunoHapHble nocnegoBaTenbHOCTU. IKCTpanonsauns (MporHos).

6. JlnHenHble comnbTpbl. CneacTsns cnekTpanbHON TeopeMbl. CnekTpanbHbie MIOTHOCTU OCHOBHbIX
Moaoenen.

7. Benbiii wym. AP-, CC-, APCC-nocnenoBaTenbHOCTW.

8. Teopema 0 NpencTaBneHUN NOCNENOBATENbHOCTN, UMEIOLWEN CreKTpanbHyO MAOTHOCTb, B BUAE
CC-nocnenoBatenbHOCTU.

9. CtaumoHapHble nocneposatensHocTu. Obwas 3agada unbTpaumm.

10. OueHunBaHne KoBapmnaLMOHHON OyHKLUMKN CTaLMOHAPHOro npoLecca BTOPOro nopsaka.
HecMelweHHOCTb, COCTOSATENBHOCTbD.

11. MocTponTb ONTUMANbHYO NMMHEHYIO OLUEHKY ANs 3a4a4y NPonyweHHOro HabnaeHns B
CTauMOHapHOW nocnenoBaTesibHOCTU.

12. [MocTponTb ONTUMANbHBIA MHENHbIA NPOrHO3 CTaUNMOHAPHON NOCnenoBaTebHOCTN Npn
N3BECTHOW CNEKTPanbHOM NIOTHOCTU 1 HAATW €ro owmnoky.

13. PewnTtb 3apavy npeacraeneHns seuae AP obpaTtumoit nocnenosartenbHocT CC.

14. HanTtun cBsa3b Mexay napameTtpamum nocnegosartenbHocTn CC 1 3HaveHnsammn eé
KoBapuaLMOHHON dOyHKLMEN.

15. HainTtn cBA3b Mexay napametpamu nocnenosatenbHoCcTn AP 1 3HayeHnsMmn eé
KOBapuaLMOHHON QOyHKLMEN.

7.1. OcHOoBHas nuTteparypa:

1. BopoawnH A.H. CnyyaiiHble npoueccsl. - Cl16.: "JlaHb", 2013. - 640 c.

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

2. Xpywesa W.B., lLlepbakos B.W., NNeeaHoBa [0.C. OCHOBbI MaTeMaTM4eCcKol CTaTUCTUKM 1 TeopUn
cnyyariHblx npoueccos. - CI16.: "MaHb", 2009. - 336 c.

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

3. Kopanos J1.b., CnHai 51.I'. Teopus BeposTHOCTEN 1 cnyvanHble npouecchl. - M.: MUHMO, 2013. -
408 c.

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

4. Munnep B.M., NaHkoB A.P. Teopusa cnyyaiiHbix NpoueccoB B NpuMepax 1 3agadyax. - M.:
duamatnurt, 2007. - 320 c.

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

7.2. JlononHuTenbHasa nuteparypa:

1. lWinxeesa B.B. Teopusa cnyyaiHbix npoueccos: mapkosckue uenu. - M.: MNCuC, 2013. - 70 c.
9BC "NaHb": http://e.lanbook.com/view/book/47483/
2. Kenbbept M.A., Cyxos HO.M. BeposiTHOCTb U cTaTUCTUKA B NpUMepax 1 3agadax. T.2:

MapkoBcKMe Lenu Kak oTnpaBHas To4ka TEOPUU CryYaiiHblX MPOLLECCOB M UX NPUNOXEHWS. - M.:
MLHMO, 2010. - 560 c.

9BbC "MlaHb": http://e.lanbook.com/view/book/9354/

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

4. CeewHunkos A.A. MNMpuknagHble MeToabl TEOPUM MAPKOBCKMX npoueccos. - Cl16.: NlaHb, 2007. - 192
c

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

KETPOHHBH
B_EPCHTET

AHATTAMECKAR CrCTEMA KPY

PervucrpaumnoHHbii Homep 945017 2
Crtpannua 9 ua 11. ) 11 84

HEOEH,

AE
HH

o



Mporpamma aucumnanHbl "CTtatmncTrka cnydaiHbix npoueccos"; 01.03.02 MpuknanHas matemaTka u nHgopMaTtuka; foLUeHT, K.H. Kapees

5. CeewHunkos A.A. MNpuknanHble METOObI TEOPUN CNyYaliHbIX OyHKUKMIA. - CI16.: JlaHb, 2011. - 464c.
ObC "TaHb": http://e.lanbook.com/books/element.php?pl1_id=656

7.3. UHTEepHeT-pecypcChl:

KOHTponbHas paboTa -
http://www.coolreferat.com/%D0%90%D0%BD%D0%B0%D0%BB%D0%B8%D0%B7_%D0%B2%D1%80

Kypc nekuni - http://chaos.phys.msu.ru/loskutov/PDF/Lectures_time_series_analysis.pdf

y4ebHuK -
http://baguzin.ru/wp/wp-content/uploads/2013/09/%D0%90%D0%BD%D0%B0%D0%BB%D0%B8%D0%B
y4yebHoe nocobue - http://www.bestreferat.ru/referat-208334.html

9NEKTPOHHbIN y4ebHuK - http://www.statsoft.ru/home/textbook/modules/sttimser.htmi

8. MarepuanbHo-TexHU4YeckKoe obecrneyeHme oUCLUNAUHBI(MOAYNS)

OcBoeHune gncumnnunbl "CTatncTuka cnyvyariHbix Npoueccos” npeanonaraeT Ucrnonb3oBaHne
cnenylowero MmaTepuanbHO-TEXHUYECKOro obecneyeHmns:

KomnbtoTepHbIl kKnacc, npeacrtaensowmii coboi paboyee Mecto npenogasaTens n He MeHee 15
paboyrx MECT CTYAEHTOB, BK/IOHAIOLWMX KOMMbIOTEPHbIV CTO, CTYN, NePCOHasbHbIA KOMMbIOTEP,
NMLEH3MOHHOE NporpaMMHoe obecnedveHne. Kaxablii KOMAbOTEP MMEET WNPOKOMONOCHBIA JOCTYN B
ceTb VIHTepHeT. Bce KoMnbioTepbl MOAKITOYEHbBI K KOPNOPaTMBHOW KOMMbIOTEPHON cetTn KDY n
HaxoOaTcsa B €AMHOM JOMEHeE.

3aHATUA NPOBOOATCA KakK B 00bI4HOW ayonTopun, Tak n B KOMMNbOTEPHOM Kacce

MNporpamma coctaeneHa B cooTBeTCTBUM € TpebosaHnamm @I OC BIO un yyebHbiM nnaHom no
HanpasneHuo 01.03.02 "MMpuknagHaa matematmka n nHgopmartuka" n npogomnio NoaroToBKy
CucTeMHoe nporpamMmMmpoBaHue .
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