MuHHCTEpPCTBO HAYKH U BbIcLIero oopa3osanusi PO
DenepanbHOE roCyJapCcTBeHHOE 0K0I:KeTHOE 00pa30oBaTe/IbHOE YUpPeKIeHNEe
BbICIIET0 00Pa30BaAHUA
«HanuoHanbHBIN HccIeI0BaTeIbCKUN yHUBepcuTeT « MIU»

HanpasieHue noAroToBKu/cnenuanbHocTh: 27.04.04 YnpapiieHue B TEXHUYECKUX CHCTeMax

HaumeHoBaHue o0pa3oBaTeibHOI mporpaMmel: UHTe/LUIEKTyaIbHbIE TEXHOJOTHH YIPABJIEHUS B TEXHHYECKHAX
cucTreMax, 00padoTka U aHAJIU3 JAHHBIX

YpoBeHnb 00pa3oBaHusi: Bbiciee 00pa3oBaHHe - MarucTrparypa

®opma o0yuenusi: Ounas

Pabouast nporpaMma QM CHUILIHHBI
AHAJIN3 CTOXACTHYECKHUX MNPOLECCOB

BJaok: Baok 1 «/Iucuuniunsl (MoxyJim)»
YacTh 00pa3zoBaTe/ibLHOM
Oo0si3aTenbHas
NMPOrpaMmbl:
Ne quCHMIIMHBI 10 Y4eOHOM
Aucn y y 51.0.06

MJIAHY:

TpynoeMKOCTh B 3a4eTHBIX
eIMHULAX:

1 cemectp - 5;

Yacos (Bcero) no yueoHomy
MJIAHY:

180 yacoB

Jlekuuu

1 cemectp - 32 yaca;

HpaKTuquKne 3aHATHA

He NMPeyCMOTPEeHO YUeOHbIM IIAHOM

JlabopaTopHbie padoThI

1 cemecTp - 16 yacoB;

Kouncynbranuu

1 cemectp - 2 yaca;

CamocTrosiTesibHasi padoTa

1 cemectp - 129,5 yaca;

B ToM unciae Ha KII/KP

He MPeyCMOTPEeHO YUeOHbIM MJIAHOM

HNnasa koHTakTHas padora

MPOBOAUTCS B PAMKAX YaCOB Ay/IMTOPHBIX 3aHATHI

BKJIIOYas:
IIpoBepounas padora
JlabopaTopnasi pa6ora

IIpomeskyTouHast aTTecTALUS:

IK3aMeH

1 cemectp - 0,50 yaca;

MockBa 2025




NPOI'PAMMY COCTABMUJI:

MNognucaHo anekTpoHHoi nognuckio ®r60Y BO «HUY «M3U»
CseneHva o snagensuye L3N M3K
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COI'TACOBAHO:
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1. EJIX 1 3AJAYHN OCBOEHMUSA JUCIIUITJIMHbI
ILleab ocBOeHUS] NUCHMILIMHBI. U3yYCHUH OCHOBHBIX OCOOEHHOCTEH, METOAOB U aIrOPUTMOB
NEPBUYHON U BTOPUYHON 0OpaOOTKY M aHAIIN3A CIIyYaiHBIX MPOIIECCOB.

33[{3‘11/1 AUCHHUITIMHbI

- U3yYEHHUE OCHOBHBIX 3JIEMEHTOB TEOPUU CIIy4alHBIX IIPOLIECCOB, IOHATUN U XapaKTEPUCTHK,

OIMMCBIBAOIINX HUX CBOfICTBa;

- OcBOeHHE HanboJee PacIpoOCTpaHCHHBIX MCTOAOB OLUCHUBAHUSA OCHOBHBIX XapPaKTCPHUCTHUK

CIIy4aifHbIX [TPOLIECCOB;

- UI3YUCHHUC MCTOJOB ITIOCTPOCHU MAPAMECTPHUICCKUX MOI[CJICﬁ BPCMCHHBLIX PAI0B U BOIIPOCOB UX

IIPUMCHCHU A,

- NOJIYYCHHUEC HABBIKOB IIPAKTUYCCKOI'O IPUMCHCHUA PA3JIMYHBIX MCTOJ0B aHaJIn3a CHy‘l&ﬁHHX
IIPOLECCOB HA KOMIIBIOTEPE, B TOM YHMCJIC ITPU PCUHICHUHN PCAJIbHBIX ITPUKIAJHbBIX 3a1a4.

dopmupyembie y 00ydaronierocs KOMneTeHIHH 1 3alJIaHUPOBAaHHBIE Pe3yJIbTaThl 00yUeHHs 110
JTUCHHUIIIINHE, COOTHECEHHBIE C HHAMKATOPAMHU JOCTHKEHUS KOMIIeTeHIHIi !

KOI[ U HAMMCHOBAaHHE
KOMIICTCHIIMH

Koa 1 HamMeHOBaHHUeE
HHIMKATOPA T0CTHKEHHS
KOMIIETEeHI{UH

3annaHupoBaHHbIE Pe3yJbTATHI 00y4eHH s

OIIK-1 Cnocoben
AQHAIM3UPOBATH U BBISBISTH
€CTECTBEHHO-HAYUHYIO
CYIIHOCTb IIpO0sIEM
yIPaBJICHUS B TEXHUYECKHX
cHUCTeMaxX Ha OCHOBE
ITOJI0KEHHUH, 3aKOHOB U
METOH0B B 00JIacTH
€CTECTBEHHBIX HAYK U
MaTeMaTUKH

UA-1onk-1 AemoHCcTpHpYeT
3HAHUE 3aKOHOB, €CTECTBEHHO-
HAYYHBIX U MaTEMaTHUYCCKUX
METO/IOB JIJIs1 UCIIOJIb30BaHUS B
podecCHOHAIBLHOM
JIeATECIIBHOCTH B 00JIaCTH
YIIPaBJICHUS] B TEXHHYECKUX
CHCTEMAX

3HATH:

- OCHOBHBIEC BEPOATHOCTHBIE
XapaKTEPUCTUKHU CIIyYalHBIX IIPOLIECCOB U
CHoCcoOBI UX 3aJJaHHUS.

YMETB:

- IPOBOAUTH NPEIBAPUTEIIBLHBIN aHAIN3
BPEMEHHOI'0 Psifia U BBIIEICHUE €r0
OT/IEJIBHBIX KOMIIOHEHT.

OIIK-9 Cnocoben
pa3pabaThIBaTh METOIUKHU U
BBITIOJTHATH DKCIIEPUMEHTHI
Ha JCHCTBYIOIINX 00BEKTaX
¢ 00paboTKOM pe3ysbTaToB
Ha OCHOBE
UH(POPMAIIMOHHBIX
TEXHOJIOTHI U TEXHHYECKUX
CpeACTB

N-1lonk-e [emoHcTpUpyeT
3HaHNE METOJIOB
IUTAHUPOBAHMS SKCIIEPUMEHTA
Ha JCHCTBYIONIUX 00BEKTaX,
00paboTKM U aHaIM3a JaHHBIX,
BKJTIOYAst MHTEIJUIEKTyaIbHbIE
UH(POPMaLMOHHbIE
TEXHOJIOTUHU

3HATh!
- OCHOBHBIE METO/bI HEMAPAMETPUUECKOTO
U apaMeTPUUYECKOr0 aHAIIN3a CIIy4aliHOro
nporecca.

YMETh!
- INTAaHUPOBATH OKCIICPUMCHTBI 11O
UCCIIEIOBAaHMIO CIYYalHBIX MPOLIECCOB,
o0ecrneynBarone HeoOX0IUMYIO
TOYHOCTh MOJTY4EHHs] KOHEUHBIX
PE3YJIBTAaTOB.

OIIK-9 Cnocoben
pa3pabaTeiBaTh METOAUKH U
BBITTOJTHSATE SKCIIEPHAMEHTHI
Ha JIEHCTBYIOIUX 00BEKTaxX
¢ 00paboOTKOM pe3yIbTaTOB
Ha OCHOBE
MH(OPMaILMOHHBIX
TEXHOJIOTUH U TEXHUYECKUX
CpEeICTB

I/UI'ZOHK-Q MoxeTt
pa3pabaTbIBaTh METOIUKH
MIPOBE/ICHUS SKCIIEPUMEHTOB
Ha JIeHCTBYIOMUX 00BbEKTaxX U
pea30BBIBATh UX C
00paboTKOI1 pe3yabTaToB
METOIaMH COBPEMEHHBIX
UH()OPMAIIMOHHBIX
TEXHOJIOTHI1

3HATH:
- CITOCOOBI KOPPEKTHOM UHTEPIPETALUU
pE3yJIbTaTOB aHAJIN3a CBOICTB U
BEPOATHOCTHBIX XapaKTEPUCTHK
BPEMEHHOI'O Psizia.

YMETB:

- IPaBWJIBHO TPUHUMATh PELICHHUS O
MOIU(BUKAIIMH X012 UCCIET0BaHUS 110
IIPOMEKYTOUHBIM PE3YJIbTATAM
IIPOBEICHHBIX PACUETOB.




2. MECTO JJUCHUILJIMHBI B CTPYKTYPE OBPA3OBATEJILHOM NPOT'PAMMBI BO

JucuumnimHa OTHOCHUTCS K OCHOBHOW mpodecCHOHaIbHOM 00pa3oBaTeNpHOM IMporpaMme
WHTennekTyalbHble TEXHOJIOTHH YIPABICHUS B TEXHUYECKHX CHCTeMax, 00pabOTKa W aHalU3 JaHHBIX
(manee — OIIOII), nanpaBnenus moaroroBku 27.04.04 YnpapieHue B TEXHHYECKUX CHCTEMax, ypOBEHb
00pa3oBaHUs: BBICIIEE 0OpA30BaHUE - MATUCTPATYpA.

basupyercs Ha ypoBHe BbIclIero o0pa3oBanus (6akaiaBpuaT, CIICUATIHUTET).

PesynbTarel 00yueHus1, MOTYYCHHBIE TIPU OCBOCHUU JTUCIUTUIHHBI, HEOOXOIUMBI IPU BBIMTOJTHCHUN
BBIMYCKHOM KBaTU(UKALMOHHON PadOTHI.



3. CTPYKTYPA U COAEPKAHUE JUCHUIIJINHbI

3.1 CTpyKTypa THCHUNIHHBI
OO01as TpyJI0eMKOCTh JUCHUTUTMHBI COCTABIISIET S 3a4eTHBIX eauHuIl, 180 9acoB.

PacnpenencHue TpyoeMKocTH pasjena (B 4acax) Mo BHUIAM YIeOHOH paboThI

Pasesb1/TeMbl 8| a
Ne JTUCIUTUTAHBL/ (D OPMBI § % § KonrakTHas pa6ora cp CopneprkaHue caMOCTOSTENTFHON paboThl/
/i IPOMEXYTOTHOM o &| 3 Koncyubraums UKP PaGora s | LOATOTOBKA K METONYECKUE YKa3aHHsI
aTTeCTAINH 8| © | Jlex JIab | Ip A CeMECTDE aTTeCTalluu
o KIIP I'K HUKKITI | TK p /KOHTPOITS
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
1 Beenenune. OcHOBHBIC 14.0 1 2.0 - - - - - - - 12 - Camocmoamenbroe uzyueHnue
MTOHATHS meopemuueckozo mamepuana: 3ydcnue
OTIPE/ICIICHUS JTOTIOJTHUTEIBHOTO MaTepraia 1o pa3aeiy
1.1 BBenenune. DneMeHThI 35 0.5 - - - - - - - 3 - "BBenecnrie. OCHOBHBIC TIOHATHSA U
TEOpUHU onpeneneHus"
CTOXACTHYECKHX Iloozomoeka K mexkyuiemy KOHmMpoJiio:
MPOIIECCOB, UX [ToBTOpeHne MaTepHuana 1mo pa3uaey
OCHOBHBIC "Beenenne. OCHOBHBIC IIOHATHS B
XapaKTePUCTHKH U ompeneneHus"
Pa3HOBUAHOCTH H3zyuenue mamepuanog iumepamypHbLx
1.2 Knaccudukarus 35 0.5 - - - - - - - 3 - UCHIOUHUKOG:
CTOXACTHYCCKHX [3], cp. 142 - 159
POIECCOB [4], CTp. 6-19
1.3 CranuoHapHbIe 1 3.5 0.5 - - - - - - - 3 -
IProUYECKUEC
Clly4aiHble IPOLECCHI
14 Knaccudukarus 35 0.5 - - - - - - - 3 -
CHUTHAJIOB B
3aBHCHUMOCTH OT
KOPPEISAIIHOHHO-
CIEKTPaJIbHBIX CBOMCTB
2 OCHOBHBIE 3TarlbI 20 4 4 - - - - - - 12 - Iloozomoeka K mexkyuiemy KOHmpoio:
aHalm3a [ToBTOpeHue MaTepuaa 1mo pasaey
CTOXaCTHUYECKHX "OCHOBHBIE ATAIbl aHAJIN3a CTOXACTHUECKHUX
IIPOLIECCOB npoueccos”
2.1 OcobenHocTn 5 1 1 - - - - - - 3 - Camocmoamenvnoe uzyuenue
BEPOSTHOCTHOTO meopemuueckozo mamepuana: Vizydcnue
OTMCAHHUS JIOTIOTHUTEIHHOTO MaTepralia 0 pa3ery
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2.2 OCHOBHBIE 3TaIlbl 5 1 1 3 "OCHOBHBIE ATAIbI aHAIN3a CTOXACTUUECKHUX
aHanu3a mporueccoB”
CTOXaCTHUYECKHUX Ilodzomoeka K nadopamopnoit pabome: Jns
TIPOIIECCOB U MX BBITIOJTHEHUS 3aJaHUH TI0 JTabopaTopHOH paboTe
Ha3HAYCHUE Nel HE0OX0IUMO TpEABAPUTEIHHO H3YIHUTh
2.3 Poupb mdposeix 5 1 1 3 TEMY M 3a/1a9¥ BBITIOJHEHUS 1a00paTOpHOH
METOZOB aHAJH3a paboTEHI, a Tak e U3YIUTh BOIIPOCH BAPHAHTOB
24 [pencraBnenne 5 1 1 3 00pabOTKU pe3yNIBTAaTOB 110 H3YICHHOMY B
CHTHAJIOB B IU(POBOH pasgene "OCHOBHBIE Talbl aHAIN3a
(opme: IporeayphI CTOXaCTUYECKHX MPOIECCOB" MaTepuany.
JTVCKPETH3AINHN BO H3yuenue mamepuanog iumepamypnolx
BpPEMEHU U UCIOYHUKOB:
KBAHTOBAHUS 110 [5], ctp. 24 - 25
YPOBHIO
3 [TpenBapuTenbHas 16 4 - 12 Ilo0z0mogKa K meKyuiemy KOHmMpoiio:
00paboTka peanuzanunit [ToBTOpEeHue MaTepuaa no pasziaety
CTOXAaCTHYECKOTO "IIpenBapuTesnbHas 00paboTKa peanu3annit
Imporecca CTOXaCTUYECKOro mporiecca”
3.1 3amauu 4 1 - 3 Camocmoamenvnoe uzyuenue
TpeIBapUTEIHHOMN meopemuyueckozo mamepuana: VI3yienue
00paboTkn JIOTIONTHUTEIHHOTO MaTepralia o pasaery
3.2 | ludposas ¢puisTpanus 4 1 - 3 "IIpenBaputenpHas 0OpaboTKa pealu3anuit
33 MeTosl BBLIETEHHS 4 1 - 3 CTOXaCTHYECKOro mpouecca”
AHOMAJIBHBIX Ilodzomoeka K nadbopamopnoit pagome: Jlns
U3MepeHuit st BBITIOJTHEH U 33/IaHUH 10 TabopaTopHOi paboTe
JUCKPETHBIX MPOIIECCOB Neo2 HGO6X0}II/IMO IpeaABapUTECIbHO U3YUUTH
THIa OeJIoro 1myma u TEMY U 3aJIa4¥ BBITIOJIHEHUS J1a00paTOpHOU
JUIsl KOPPETUPOBAHHBIX paboThl, a TaK k€ U3YYUTh BOIIPOCHI BApUAHTOB
TIPOIIECCOB 00paboTKH Pe3yabTATOB M0 H3yYEHHOMY B
34 Kputepuu BeIsIBICHUS 4 1 - 3 pasznene "lIpexBapurenpHas 006paboTKa
aHOMaJIbHBIX peanu3anmii CToxacTU4ecKoro npouecca"
HaOJII0ICHUH Matepuaiy.
H3yuenue mamepuanog 1umepamypnbix
UCIOYHUKOB:
[4], cTp. 28 — 30
4 Ananu3 20.0 40 | 40 12.0 Camocmoamensroe usyuenue
CTaIHOHAPHOCTH meopemuyieckoz0 mamepuana: Vzyuenue
MPOLIECCOB JIOTIOJTHUTEJIBHOTO MaTepHaa o pasjieny
4.1 Knaccudukarus 3.0 05 ] 05 2 " AHasu3 CTallMOHAPHOCTH IPOIECCOB"
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TPCHOOB

Iloozomogka K meKywemy KOHmMpOo.Jiio:

4.2 Cnoco0bl oncaHus U 35 05 | 05 25 [ToBTOpeHue Marepuaina no paszaerny "AHaiu3
BBIICIICHUS CTallMOHAPHOCTH IPOLECcCcOoB”
AJUIMTHBHOTO TPEHa H3yuenue mamepuanog 1umepamypHbix
4.3 ITapameTpuueckuit 4.5 1 1 25 UCMOYHUKOG:
METOJI BEIIETICHHE [1], ctp. 339 — 341, 416 - 438
TpeHaa [4], cTp. 33 - 48
4.4 Hcnons3oBanue 4.5 1 1 25
METOJIOB CKOJIB3SIIETO
CpemHero 1
MIEpEeMEHHBIX pa3HOCTEeH
B 3a/1a4€ BBIJICJICHAS U
yCTpaHEeHUs
JIOKJIHOTO TpeH/1a
45 3amaya moCcTpoeHus 4.5 1 1 25
ONTHUMaJIbHOTO
uudposoro GpunpTpa
JUISL BBIJICIICHHS
JIOKJILHOTO TpeHia
5 OO61re BOnmpochk 16 4 - 12 Ilodz0moeKa K meKyuiemy KOHmpoJiio:
OLICHUBAHHUSA [ToBTOpenue maTepuana mo pasaeny "Oo0mue
XapaKTePUCTHK BOIIPOCHI OIIEHUBAHMS XapaKTEPUCTHK
CTOXaCTHYECKUX CTOXaCTUYECKHX MPOIEeCCOB"
IIPOLIECCOB Iloozomoeka K nabopamopnoii pabome: J1iist
5.1 Henapamerpuueckue 5 1 - 4 BBITIOJTHEHHS 33/1aHUH 110 JT1a0opaTopHOi padore
METOBI aHAJIH3A: Ne3 Heo6X0MMO MPEABAPUTEIHHO U3YIHUTh
o01as cxema aHajm3a, TEMY U 3aJIa4¥ BBITIOJIHEHUS J1a00paTOpHOU
METO/IMKA OLICHUBAHMUS, paboThl, a TaK k€ U3Y4UTh BOIIPOCHI BApUAHTOB
0COOEHHOCTH 00pabOTKH Pe3yJIbTATOB 110 U3YYCHHOMY B
OIICHUBAHHUS paznene "OO1ue BOMPOCH OlIEHUBAHUS
CTaTHCTHYECKUX XapaKTEePUCTUK CTOXaCTHYECKUX MPOLEeccoB”
XapaKTePUCTUK Marepuay.
CITy4alHBIX POLIECCOB Camocmoamenvroe usyuenue
TU(PPOBBIMU METOJAMH meopemuuecko20 mamepuana: zyuenue
5.2 [NonsTue 6a3oBoit 5 1 - 4 JIOIOJIHUTEIBHOIO MaTepHala 110 pasaeiy

oueHku. O000IEeHHas
CTPYKTYpHas cxemMa
MPOU3BOIBLHOTO
CTaTHCTUYECKOIO

"OO01mye BOPOCH! OLIEHUBAHUS XapaKTEPUCTHK
CTOXAaCTUYECKUX MPOoIeccoB”

H3yuenue mamepuanos numepanmypHoix
UCIOYHUKOG:




aHanM3aTopa
(anropurma
OLICHVBAHM)

5.3

OcHOBHBIE
COOTHOIICHHS JUTS
OIpeieNeHUs
CMCILCHUS U
nucriepcuu 0a30BOH
OLICHKH B CIIydasix
HETPEPBIBHOTO
JIMCKPETHOTO
BAapUAHTOB OLNCHUBAHUSA

[1], cTp. 119 - 128
[4], cTp. 48 - 52
[6], cTp. 28 - 35

OreHuBanue
XapaKTePUCTHUK
MIEPBOTO U BTOPOT'O
MOPSIIKOB

28.0

6.0

4.0

18

6.1

Henapamerpuueckue
OILIEHKH
MaTeMaTHYECKOTO
O’KHJIaHUS, TUCIIEPCHH,
MOMEHTHBIX
XapaKTepUCTHK 3-TO U
4-ro IOPSIKOB,
HUHTETrpalbHOM U
nuddepeHanbLHOM
GbyHKIHN
pacrpeneneHus
BEpPOSATHOCTEHN
(aHanmoroBwId U
UQPPOBOH aITOPUTMBI)

4.5

0.5

6.2

ANTopUTMBI
KOpPPEAHOHHO-
CHEKTPAJILHOTO aHaIu3a

4.5

0.5

6.3

Biusune
JUCKPETU3aL1H BO
BpEMEHU U
OrpaHUYEHHOCTH
JUTMHBI pean3aliy B
3aJa4ax, CBI3aHHBIX C

Camocmoamenvroe usyuenue
meopemuueckoz0 mamepuana: N3yuenue
JOIOITHUTENBEHOTO MaTepyaa o pasieny
"OreHrBaHUE XapaKTEepUCTUK MIEPBOTO U
BTOPOTO HOPSIIKOB"

H3yuenue mamepuanog 1umepamypHbix

UCHOYHUKOB:
[4], cTp. 52 - 76




npeoOpa3oBaHUEM

Dypse
6.4 [Ipobnema 6.5 1.5 4
paspelaronen
CIocoOHOCTH U
CTaTUCTUYECKOM
YCTOWYUBOCTH OLIEHOK
6.5 BasoBrie onenku 6.5 1.5 4
B3aHMHO-
KOPPESLIMOHHOM
¢byHKIMN, QyHKIIH
B3aMMHOH MJIOTHOCTH
MOIIHOCTH ¥ (QyHKIUH
KOTepEeHTHOCTH,
0COOEHHOCTH UX
OIICHUBAHHUS
7 [Mapamerpuueckue 22 6 12 Camocmosamenvnoe usyuenue
METO/IBI meopemuueckozo mamepuana: Visyaenue
CTaTUCTHYECKOTO JIOTIOTHUTEIHHOTO MaTepralia o pasaery
aHanmm3a "TlapaMeTpHUIecKrue METOIBI CTATUCTHIECKOTO
7.1 OCHOBHBIE THITBI 11 3 6 aHanuza"
JTUHAMUYECKHAX Iloozomoeka K nabopamopnoii pabome: J1iist
MoJieneH, BEITIOJTHEHUS 3aJaHU TI0 JTAOOpaTOpHOU paboTe
HCTIONb3YEMBIC B Ned4 HeoO6X0IUMO TpEABAPUTEIHHO U3YIHUTh
aHajm3e: TEMY U 3aJIa4¥ BBITIOJIHEHUS J1a00paTOpHOU
perpeccuoHHbIe paboThl, a TaK k€ U3Y4UTh BOIIPOCHI BApUAHTOB
JNHEHHBIE U 00pabOTKH Pe3ysIbTAaTOB 110 U3YYCHHOMY B
HEJMHEWHBIE 110 paznene "llapaMeTpuueckrue METOIbI
rapameTpam, JiaroBble CTaTHCTHYECKOTO aHaIu3a" MaTepuany.
MO/IEIIH, MOJIEJIN TUIIa H3yuenue mamepuanog numepamypHsix
AP(p), CC(q), UCHOYHUKOG:
APCC(p,q), [2], cTp. 820 - 846
APIICC(p,d,q), [3], cp. 164 - 166
CE30HHbIE MOJIETH [4], cTp. 76 — 111
7.2 Monenun 11 3 6 [5], ctp. 7-19
IIPOTHO3UPOBAHUS
8 IIpakTHyeckue acieKThbl 8.0 2.0 6 Camocmoamenvroe usyyenue

aHaM3a CayvaiiHbIX
TPOIECCOB

meopemuyeckozo manepuana: Nzydenve
JIOTIOJTHUTEIHHOTO MaTepraia 1o pasaerry
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8.1

IInanupoBanue
SKCIEpUMEHTa IpU
pelleHNH 3ajauu
aHaJIM3a CIy4yalHbIX
IIPOLIECCOB

2.5

0.5

8.2

WHcTpyMeHTaNIbHBIE
MpOTpaMMHBIE
CpeACTBa aHaIH3a
CTOXaCTHIECKUX
MIPOLIECCOB

25

0.5

8.3

WHcTpymeHTanbHBIE
MpOTpaMMHBIE
CpeACTBa aHaIHu3a
CTOXAaCTHUYECKUX
IPOLIECCOB

"ITpakTH4yecKue acIeKThl aHAIN3a CIy4aitHbIX
mporueccoB”

Ilod2omogKa K meKyuiemy KOHmMpoio:
IToBTOpEHNE MaTepuana Mo pasaety
"[IpakTrdyeckne acTeKTH aHAIN3a CITyJaifHbIX
mporeccoB”

H3yuenue mamepuanog 1umepamypHbix
UCIOYHUKOG:

[4], cTp. 111 - 114

DK3aMeH

36.00

0.50

33.5

Bcero 3a ceMecTp

180.00

32.0

16.0

0.50

96.0

335

HToro 3a cemecTp

180.00

32.0

16.0

2

0.50

129.5

Ipumeuanue: Jlex — nexuuu; JIab — madoparopusie padboTsl; [Ip — npaktuyeckue 3ausaTust; KIIP — aynuTopHble KOHCYIBTAUHU TI0 KyPCOBBIM
npoekTtam/paboram; MKKII — nnauButyanbHble KOHCYIBTAIMK 110 KYPCOBBIM IpoekTaM/padotam; I'K- rpyrnoBsie KOHCYIbTallUU TO pa3jienam
mucturuael; CP — camocrosarensHas padorta cryaenta; MKP — nunas konraktHas padota; TK — Texkymmii koHTposb; [TA — npomexyTrouHas
aTTecranus
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3.2 KpaTkoe coaep:kaHue pa3iejioB
1. Beedenue. OcHogHbie NOHAMUS U ONPeOeneHUs]

1.1. BBC,I[CHI/IC. OIeMEHTBI TEOpHUHU CTOXACTHYCCKHUX ITPOLECCOB, UX OCHOBHBIC XapaKTCPUCTUKHU

" pa3HOBUJIHOCTH
KJ'IaCCI/I(bI/IKaI_[I/IH CUTHaJIOB B 3aBUCHUMOCTHU OT KOPPEIIHUOHHO-CIICKTPAJIbHBIX CBOMCTB.

1.2. Knaccugukanusi CTOXaCTHYECKUX MPOIIECCOB
BBenenue. DiieMEHTbI TEOPUM CTOXACTUYECKHUX IPOLECCOB, UX OCHOBHBIE XapAKTEPUCTUKU U

Pa3HOBHUIHOCTH.

1.3. CtaupoHapHbI€ U 3PrOJIUYECKUE CIyYailHbIE TTPOLIECCHI
Knaccugukaius cToxacTU4eCKHX MpOLEeCCOB.

1.4. Knaccuduxanusi CUrHajiaoB B 3aBUCUMOCTH OT KOPPEJSALMOHHO-CIIEKTPAIbHBIX CBOMCTB
CrauuoHapHbI€ U AProJIn4ecKue caydyaiHble IPOLECCHI.

2. Ocrosnble 5mansl AHAAUZA CINOXACMUYECKUX npoyeccos

2.1. OcoOGEHHOCTH BEPOSITHOCTHOTO OMTUCAHUS
[IpencraBieHue CUTHAJIOB B IU(PPOBOH (Gopme: HpoIeaypbl JAUCKPETU3ALUU BO BPEMEHH U
KBAHTOBAHMA 110 YPOBHIO.

2.2. OCHOBHBIC ITaIlbl aHAJIN3a CTOXACTHYECKUX MPOIIECCOB U UX HA3HAYCHHE
Oco0eHHOCTH BEPOSTHOCTHOTO OIMCAHMUS.

2.3. Ponb iMpOBBIX METOAOB aHATIN3A
OcHOBHBIE 3TaIlbl aHAJIN3a CTOXAaCTUYECKUX MPOILIECCOB U UX HAa3HAYECHHE.

2.4. IlpencraBneHue CUTHAJIOB B M(poBOil popme: mpoueaypsl IUCKPETU3ALMU BO BPEMEHH U
KBaHTOBaHUS MO0 YPOBHIO
Ponp 11dpoBHIX METO0B aHAIM3A.

3. Ilpedsapumenvras obpabomka peaiuszayuil Cmoxacmu4ecko2o npoyeccd

3.1. 3agauu npenBapUTEIbLHON 00pabOTKH
Kputepun BbIsIBIEHHSI aHOMaJIbHBIX HAOJI0IEHUI.

3.2. lludposas punbTparms
3amaun mpeaBapUTEIbHON 00pabOTKH.

3.3. MetoibI BbI/IEIEHUS! aHOMAIIBHBIX U3MEPEHUH JIJIs1 TUCKPETHBIX MPOLIECCOB THUIIA OETI0r0
IymMa v Jiisi KOpPEIHPOBAHHBIX IPOIIECCOB
[udposas puabTparys.

3.4. Kputepun BBISIBJICHUS aHOMAJIBHBIX HAOJI0ICHUIA
MeTto/1bI BbIIETICHHS] aHOMAIIBHBIX U3MEPEHUI ISl TUCKPETHBIX MPOIIECCOB TUTA OEIOro mryma
Y JJIs KOPPETUPOBAHHBIX ITPOLIECCOB.
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4. Ananuz cmayuoHapHOCmu NPOYECcos

4.1. Knaccudukanus TpeHI0B
3aaya MoCTpOCHHsSI ONTUMAITBHOTO ITUGPOBOTO (GUIIBTPA JIJISl BBIICICHHS JJOKAIBHOTO TPEH/A.

4.2. CriocoObl ONMCaHMs ¥ BBIICIEHHS QI JUTHBHOTO TPEHAA
Knaccugukanus TpeH10B.

4.3. ITapameTpruyueckuii METO/I BbIJICTICHUE TPEH 1A
CriocoObl OnTMCaHwsI U BBIICTICHUS aITATHBHOTO TPEHIA.

4.4. Vicnioyib30BaHNE METOI0B CKOJIB3SIIETO CPETHETO M IIEPEMEHHBIX Pa3HOCTEH B 3aa4e
BBIICJICHUS U YCTPaHEHUS JIOKAIIBHOTO TPEHa
[TapameTpudeckuii METOI BBIZICIICHUE TPEHIA.

4.5. 3amava mOCTPOCHHUS ONTUMAIBHOTO HU(PPOBOTO (HUIBTPA [T BBIIEICHUS JIOKATEHOTO
TpeHja

Hcnonb30BaHHE METOJOB CKONB3SIIETO CPEJHET0 M IIEPEMEHHBIX pa3HOCTel B 3ajgaue
BBIJICTICHUS M YCTPAHEHUS JIOKATBHOTO TPEH .

S, 061/141/!6 B0NPOCHbI OYCHUBAHRUA XAPAKMEPUCMUK CIoXAdCmu4YecKux npoyeccos

5.1. HenapameTrpuueckre METObI aHaIM3a: 0011as cxemMa aHajIu3a, METOJMKa OLCHUBAHUS,
0COOEHHOCTH OIICHUBAHUS CTATUCTUYECKUX XapaKTEPUCTUK CIyYaiHBIX MPOIECCOB HU(POBBIMU
METOAAMU

OCHOBHbBIE COOTHOILIEHUS AJIs ONPEIENICHUs CMEIIEHUs W Jucnepcuu 0a30BOW OLEHKU B
ClIy4asx HEIPEPBIBHOTIO U JUCKPETHOTO BAPUAHTOB OLICHUBAHUS.

5.2. Ilonsitue 6a30Boit oreHku. OO00IIEHHAs! CTPYKTYPHAs CXeMa MPOU3BOJIBLHOTO
CTaTHCTUYECKOTO aHaIN3aTopa (aaropuTMa OleHUBAHMUS)

Henapamerpuueckne MeTonasl aHanm3a: oOmas cxemMa aHalnW3a, METOJWKa OICHUBAHUS,
OCOOCHHOCTH OIICHHBAHHS CTATUCTHUUYECKUX XapAaKTEPUCTUK CIYYalHBIX MPOIECCOB IU(MPOBBIMU
METOJIaMHU.

5.3. OcHOBHBIE COOTHOILICHHUS JIJIsI OTIPEICIICHHS] CMEIIEHHS U TUCTIEPCUH 0a30BO OLICHKH B
ClIydasx HCHIPCPBIBHOI'O U JUCKPETHOTI'O BAPpUAHTOB OLICHHUBAHUA

[TonsiTre 6a3oBoit onenkn. O0OOIIEHHAsI CTPYKTYPHASI CXeMa MPOU3BOJIBHOTO CTATUCTUYECKOTO
aHajmM3aropa (aJropuTMa OICHUBAHHUA).

6. Oyenusanue xapaxmepucmuk nepeo2o U Mmopo2o l’lOD}ZaKOG

6.1. HemapameTrpuyeckue OlleHKM MaTeMaTHYECKOr0 OKUIAHUS, JUCTIEPCUN, MOMEHTHBIX
XapaKTePUCTHK 3-TO U 4-TO OPSAAKOB, MHTETpaIbHOU U nuddepeHuanbHoi QyHKIHiA
pacrnpeziefieHus: BEpOosATHOCTE! (aHAIOTOBBIA U UG POBOMN aJITOPUTMBI)

bazoBble OICHKM B3aMMHO-KOPPESIIHUOHHOW (QYHKIMHM, (DYHKIUA B3aUMHOM TUIOTHOCTH
MOIIHOCTH U (DYHKIIMHM KOT€PEHTHOCTH, OCOOCHHOCTH WX OIICHUBAHUSI.

6.2. AHTOpI/ITMLI KOppCIEINUOHHO-CIICKTPAJIBHOT'O aHAJIN3a
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HeHapaMeTquecxne OLCHKHN MaTeMaTH4YCCKOI' O OXUJaHusA, AUCIICPCHUU, MOMCEHTHBIX
XapakTepUCTUK 3-T0 W 4-TO TOPSAKOB, HWHTErpaJibHOW u auddepeHuanbHo  QyHKIHMA
pacripeniesieHus] BepOATHOCTEH (aHATOTOBBIN U TU(PPOBON aITOPUTMBI).

6.3. BinusiHue nuckpeTru3anuy BO BpEMEHH U OTPaHUYEHHOCTH JUIMHBI pealu3alyi B 3a1a4ax,
CBSI3aHHBIX ¢ IpeoOpa3oBanuemM Dypne
ANropuUTMBI KOPPEISLIMOHHO-CIIEKTPAJIBHOI0 aHAIM3a.

6.4. [Ipobnema pazpemaromieii CrtocOOHOCTH U CTATUCTUYECKON YCTOWYHMBOCTH OIICHOK
BiusHue MUCKpETH3alli BO BPEMEHHM W OTPAaHHMUYCHHOCTH JUJIMHBI peaM3alldk B 3ajadax,
CBsI3aHHBIX ¢ IpeoOpa3oBanreM Dypbe.

6.5. ba3oBbIe OIICHKH B3aUMHO-KOPPEIAIMOHHON QYHKIINU, (DYHKIIMH B3aUMHOU IIJIOTHOCTH
MOIIIHOCTH U ()YHKITUM KOTEPEHTHOCTH, OCOOCHHOCTH WX OIICHUBAHHUS
[Tpo6ema paszpemiaronieii criocOOHOCTH U CTATUCTUYECKON YCTONYMBOCTH OLIEHOK.

1. Hapamempuueckue MeMOObl CINAMUCTNUYECKO20 AHAAU3A

7.1. OcHOBHBIE TUIIBI JUHAMHUYECKUX MOJIENIEH, UCTIOIb3yeMbIE B aHAIIN3€E: PETPECCHOHHBIE
JTUHEWHBbIE U HEIMHEWHBIE TI0 MTapaMeTpaM, JIaroBbie mojienu, mojenu tuna AP(p), CC(q),
APCC(p,q), APIICC(p,d,q), ce3oHHBIE MOAETH

Mogenu NporHo3upOBaHUs.

7.2. Moaenu nporHo3upOBaHUs

OCHOBHBIE THUIIBI JUHAMHUYECKUX MOJIEICH, HCHOJIb3yeMble B aHalM3€: PErpecCHOHHBIC
JUHEHHbIE W HENWHEHHBbIe 10 MapaMmerpam, JaroBele mojenu, moaenu tuma AP(p), CC(q),
APCC(p,q), APTICC(p,d,q), ce30HHBIE MOJIEIH.

8. HpakmuquKue acneknivl anaaiusa C]ZVHCZZZHle npoyeccose

8.1. IlnanupoBaHue HKCIIEPUMEHTA MIPU PEIICHUH 33/1a4l aHaJIN3a CIy4YalHbIX MPOIECCOB
NHCTpyMeHTaNbHBIE TPOTPAMMHBIE CPEICTBA AHAJIN3a CTOXACTUYECKUX IIPOLIECCOB.

8.2. UHCcTpyMeHTalIbHbIE TPOTPAMMHBIE CPEACTBA aHAJIN3a CTOXAaCTUYECKUX MPOIIECCOB
[TnannpoBaHMe SKCIIEPUMEHTA TP PELICHUH 33]Ja4X aHAJIN3a CIIy4alHBIX IPOLECCOB.

8.3. HcTpyMeHTaIbHbIE MPOTPAMMHBIE CPEICTBA aHAJIN3a CTOXACTUYECKUX MTPOIIECCOB
HNHcTpyMeHTallbHBIE TPOTPaMMHBIE CPEJICTBA aHATIN3a CTOXACTHYECKUX MPOIIECCOB.

3.3. TeMbl NIPAKTHYECKUX 3aHATHH
HE [IPEAYCMOTPEHO

3.4. Tembl 1a60paTOPHBIX PadoT
1. OnieHrnBaHUe aBTOKOPPEIALMOHHON (PYHKIIMH CTAllMOHAPHOT'O SPrOANYECKOr0 CIIydaitHOTro
mpoIiecca 1o BEIOOPKE 3aJaHHOTO 00bheMa;
2. IlpeaBaputenbHast 00paboTKa peaqn3aliii BpeMeHHBIX psaoB. OOHapyKeHHe HATUYHS
Tpenaa. [lapamMerpuyecknii 1 HermapaMeTpUUYECKUI METO/T BBIJICTICHUS TPEH/IA;
3. 3ydyeHne HemapaMeTpUUECKUX METO0B OLIEHUBAHUS CIIEKTPaIbHON INIOTHOCTH
BPEMEHHOT'0O Psijia U CBOMCTB LU(POBBIX OLEHOK;
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4. VI3yueHune METO/10B IOCTPOEHHUS [TapAMETPUUECKUX MOJIETIEH BpEMEHHBIX PAJIOB.

3.5 Koncyabranumn

Texywui koumpoas (TK)

1. KoncynbTauy HampaBJICHbl HA MOJTYYEHUE WHIMBUIYAIBHOTO 3aJaHUS IS BBITOJIHEHUS
KOHTPOJIbHBIX MEPONpUATUIL M0 pazaeny "Begenue. OCHOBHBIE TOHATHS U onpeaeieHus"

2. KoHcynbranuu HanmpaBlieHbI HA MOJYYCHUE WHIAWNBUAYAIBHOTO 3aJIaHUS JJIS BBHITIOJHEHUS
KOHTPOJIBHBIX MeEpONpuATHUi 1mo paszzaeny "OCHOBHBIE 3Tamlbl aHAINW3a CTOXACTHUYECKHX
npoiieccoB”

3. KoHcynbranuu HampaBiieHbl Ha MOJTYYeHHE WHIUBUIYATbHOTO 3a/aHUs JUISl BBIOJIHEHUS
KOHTPOJBHBIX Mepomnpusitaii 1o pazaeny "[IpeaBapurenpHas 00paboTka peanm3anuit
CTOXaCTUYECKOro mporecca”

4. KoHcynbTaluu HarpasjeHbl Ha MOJYYCHUE WHAUBUAYAIHLHOTO 3aJaHUs IS BBIMOJTHEHUS
KOHTPOJIBHBIX MEPOIIPUATUI IO pa3zaeny "AHaau3 CTallMOHAPHOCTH MpoLeccoB”

5. KoHcynbranuy HampaBieHbl Ha MOJYYEHUE MHAUBUAYAIBHOTO 3aJIaHUsl Uil BBIOJTHEHUS
KOHTPOJBbHBIX MEpOIpHUATHil 1o pazaeny "OOmire BOMpOCkl OLIEHUBAHUS XapaKTEPHUCTUK
CTOXaCTHYECKUX MPOIecCOoB"

6. Koncynbranuu HampaBlieHbl HA MOJYY€HUE WHIAUBUAYAIBHOTO 3aJaHUS AJIS BBHIIOTHEHUS
KOHTPOJIBHBIX MEPOTPUATUH 110 pazaeny "OleHnBaHNEe XapaKTEPUCTHK MTEPBOTO U BTOPOTO
MOPsAKOB"

7. KoHcynbTanuy HampaBjiIeHbl HA MOJYyYEHUE WHAUBUAYATBHOTO 3a/IaHUsl /Ui BBIMOJTHEHUS
KOHTPOJIBHBIX MEpONpUATHIl 1o paszzaeny "llapamerpuueckue METOAbl CTATUCTUYECKOIO
aHanmza"

8. Koncynpranuu HampaBlieHbl Ha MOJTYYEHHE WHIUBUAYATHHOTO 3a/IaHUs JUIS BBITOJHEHUS
KOHTPOJIBHBIX Meponpustuii o pazaeny "[IpakThyeckue acmeKThl aHadu3a CIy4ailHbIX
npoueccoB”

3.6 TemaTnka KypcoBBIX MPOEKTOB/KYPCOBBIX padoT
KypcoBoii npoekt/ pabota He IPeayCMOTPEHBI
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3.7. CooTBeTCTBHE Pa3/1eJIOB IHCHHMILIMHBI U OpMHUPYEMBbIX B HUX KOMIIeTEHIIU

3arnaHupOBaHHBIE Pe3yabTaThl 00yUEHUs MO

Howmep paznena auciuruivHs (B

O1eHOYHOE CPEACTBO

Konant
JUCLIUATIIINHE COOTBETCTBUHU C 11.3.1) (TUII ¥ HAUMEHOBAHUE)
UH/INKAaTOPOB
(B COOTBETCTBUU C pazfesoM 1) 1]2[3[]4]5]|6]|7]8

3HaTh:

OCHOBHBIE BEPOSTHOCTHBIE XapPAKTEPUCTUKHU CITydailHbIX VLo + ITpoBepounas pabota/Tect 1o

MIPOIIECCOB M CITOCOOBI UX 3a/IaHUs temam 1 u 2 (Tect 1)

OCHOBHBIE METO/Ibl HETTAPAMETPUUYECKOT0 U JlaGopatopHas

IIapaMeTpUYECKOro aHaJIn3a CIIy4aiHoro mpouecca N-1lonk-9 + pabota/BrimonHenue u 3ammura
naboparopHoit paboter Ne 1

CTIOCOOBI KOPPEKTHOI MHTEPIIPETAIIH PE3YTHTATOB JlaGopatopHas

aHaJIM3a CBOMCTB U BEPOSITHOCTHBIX XapaKTEPUCTUK N-2orik-9 + pabota/BrinonHenue u 3amura

BPEMEHHOI'0 psijia naboparopHoit pabotsl Ne 4

Ymersb:

IIPOBOJIUTH MIPE/IBAPUTEIbHBIN aHAIU3 BPEMEHHOI'0 psja JlaGopatopHas

Y BBIJICJICHUE €T0 OTAEIbHBIX KOMIIOHEHT paboTa/BhITIOTHEHNE U 3alTUTA

1o + nabopatopHoit paboThl Ne 2

ITpoBepounas pabora/Tect no
temam 1 u 2 (Tect 1)

TUTAHUPOBATH SKCIIEPUMEHTEHI 110 HCCIIEOBAHUIO JlaboparopHnas

ClTy4aiiHBIX MTPOIIECCOB, 0OECeUnBaloIINe pa0ota/BrinonHenue u 3ammra

HE00X0IMMYIO TOUHOCTh MOJTYYEHHS] KOHEUHBIX naboparopHoit pabotsl Ne 1

PE3yJIbTATOR Wi Lomes ' JIaGoparopHas
pabota/BeinoHeHNE U 3aIIUTa
nabopaTopHoil paboTsl Ne 3

MPaBUIHHO MPUHUMATH PEIIEHUS 0 MOAN(HUKAIINN X0/1a Jlaboparopnas

MCCIIEIOBAHMSI 10 TPOMEXXYTOUHBIM pe3yJIbTaTaM N-2orik-9 + pabota/BrinonHenue u 3ammra

IMPOBCACHHBIX PaCuYCTOB

nabopaTopHoi paboTsr Ne 4
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4. KOMIIETEHTHOCTHO-OPUEHTAPOBAHHBIE OIIEHOYHBIE CPEJICTBA JUISA
KOHTPOJISI OCBOEHMS PE3VJIbTATOB OBYUEHMS 11O JUCIMUIIIMHE
(TEKYIIU KOHTPOJIb YCIIEBAEMOCTH, IPOMEKYTOUYHASI ATTECTALMSA
1O JUCLMILINHE)

4.1. Tekymuii KOHTPOJIb yCIIeBA€MOCTH
1 cemecTp

Dopma peanmzanuu: KoMrboTepHOE 3a/1aHHE
1. BemonHenue u 3amuTa naboparopHoit pabotsl Ne 1 (JlabopaTopHas pabota)
2. Beimoanenue u 3amura jadboparopHoit padotsl Ne 2 (JlaboparopHast pabora)
3. BemonHenwue u 3amnmuTa naboparopHoit padotsl Ne 3 (JJabopaTopHas pabota)
4. BeimmonHenue 1 3amura jadbopatopHoit padotsl Ne 4 (JlabopartopHas pabora)

Dopma peanuzanuu: [TucemenHas padora
1. Tect mo remam 1 u 2 (Tect 1) (ITpoBepounas padota)

banmibHO-pedTUHTOBasA CTPYKTYpa AUCLUILINHBI SABIISETCS NPUIOKEHUEM A.

4.2 IlpomMe:kyTOUYHAS aTTECTALUS MO TUCHUILJIMHE

Ixzamen (Cemecmp Nel)
Ouenka ompezensercss B cooTBeTcTBUM ¢ [lonoxennem o OamibHO-PEUTHHTOBOM cHCTEME s
crynentoB HUY «MDOW» Ha ocHOBaHUYU CEMECTPOBOM U SK3aMEHAIIMOHHOMN COCTaBIISIOIINX

B nunnoM BeICTaBIsETCS OICHKA 3a 1 CEMCCTD.

Ipumeuanue: OnieHOYHBIC MaTSPUAITBI TIO JUCIUILIMHE TIPUBEICHBI B (DOH/IEC OIICHOYHBIX
marepuasioB OITOII.

5. YYEBHO-METOANYECKOE OBECIHHEYHEHUE JUCLHUIIJINHBI

5.1 ITeyaTHbIE U IJIEKTPOHHbIE H3IAHNS

1. bennar, [Ix. [IpuknanHoi aHanu3 ciIy4ailHbIX JaHHBIX : Tiep. ¢ anrd. / Ix. bengar, A. [Tupcoin. —
M. : Mup, 1989. -540 c.;

2. AiazsH, C. A. IlpukiagHas CTaTUCTUKA U OCHOBBI SKOHOMETPHKH : YUEOHUK IS
HKOHOMMUECKHUX crenuanbHocTel By30B / C. A. AiiaszsH, B. C. Mxurapss, ['oc. yH-T - Beicias
MIKOJIa DKOHOMHUKH. — M. : FOuwutH, 1998. — 1022 ¢. — ISBN 5-238-00013-8.;

3. Mapmn-mi, C. JI. LludpoBoii ciekTpalibHbIi aHaIU3 U ero NpuiiokeHus : nep. ¢ anri. / C. JL.
Maprut-mit. — M. : Mup, 1990. — 584 c. — ISBN 5-03-001191-9.;

4. Bunorpanosa, H. A. AHanu3 cToXacTHYECKHX MPOLIECCOB : ydeOHOe TOcOo0ue 10 KypcaM
"AHanu3 CTOXaCTUYECKUX MporieccoB" u "MeToibl aHaIM3a JaHHBIX ' TI0 HAMIPABIECHUIO
"ABTomaTu3anus u ynpasienue" / H. A. Bunorpaznosa, I'. ®@. @unaperos, Mock. 3Hepr. HH-T
(MDU TY). — M. : U3natenbckuit jom MDU, 2007. — 116 c. — ISBN 978-5-383-00035-9.;

5. Bunorpanosa, H. A. LludpoBsie METO/IbI CTATUCTUYECKOM 00pabOTKM CUTHANIOB : MeToguueckue
yKa3aHus K Ja0opaTOpHBIM paboTaM 1o KypcaMm "AHaln3 CTOXaCTHYECKUX MPOIEcCoB” U
"Lludposas 06paboTka curHaiaos" 1o HampasieHuo "ABTomatnzanus u ynpasienue" / H. A.
Bunorpanosa, I'. @. @unaperos. — M. : U3x-s0 MOU, 2000. — 28 c.;

6. B. B. PeikakoB, M. B. Penkakos- "CToxacTudeckne MeTOAbI HICHTU(DUKAIIUN U OLIEHUBAHUS
XapaKTepUCTHK cpencTB uzMepenus”, MsparensctBo: "dusmatnut”, Mocksa, 2015 - (141 c.)
https://biblioclub.ru/index.php?page=book&id=468774.
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5.2 JIuneH3MoHHOE ¥ CBOGOTHO PAacPOCTPaHsIeMo€e MPOrpaMMHOe ofecrevyeHme:
1. Office / Poccutickuii makeT o(pUCHBIX IPOTpamMM;
2. Windows / OniepanionHas cuctema cemeicTna Linux.

5.3 UuTepHeT-pecypcsl, BKJAOYas NpodeccHOHATbHBIE 0a3blI JIaHHBIX U HH(POPMAIIHOHHO-
CIIPAaBOYHbIE CHCTEMbI:

1. 3BC Jlans - https://e.lanbook.com/

2. 3BC "YHuBepcuTeTcKasi 0u0JMOTEKAa OHJIAlNH" -
http://biblioclub.ru/index.php?page=main_ub_red

3. Hayunas s;1ekTpoHHas 0udamoreka - https://elibrary.ru/

4. ba3a nannbix Web of Science - http://webofscience.com/

5. ba3za maunbix Scopus - http://www.scopus.com

6. Dnexkrponnas 6udmoreka MOU (36 MOH) - http://elib.mpei.ru/login.php

7. IlopTan oTKpbITHIX AaHHBIX Poccuiickoii ®@exepanuu - https://data.gov.ru

8. ba3a oTKpBITHIX JaHHBIX MUHHCTEPCTBA TPY/AA U COUMAIBLHOI 3amuTH PO -
https://rosmintrud.ru/opendata

9. ba3a oTKpBITHIX JaHHBIX MHHHCTEPCTBA IKOHOMUYECKOT0 pa3BuTus P@ -
http://www.economy.gov.ru

10. Ba3a oTKpbITHIX 1aHHBIX PocuamonuTopunra - http://www.fedsfm.ru/opendata
11. DnekTpoHHas oTKpbITas 6a3a naHHbIX '"Polpred.com O630p CMHU" -
https://www.polpred.com

12. HanmoHabHbBI# MOPTAJ OHJIAlH 00yuenus «OTKpbITOE 06pa3oBanue» - https://openedu.ru

13. Opunmanbubli caiit @e1epaabHOr0 areHTCTBA MO0 TEXHUYECKOMY PeryJiupoBaHHIO U
MmetpoJioruu - http://protect.gost.ru/

14. OTkpbITas ynuBepcuterckas nHgpopmannonHas cucrema «POCCHUSD» -

https://uisrussia.msu.ru

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHUE

TUCLHUATLINHBI

Tun noMeneHust

Homep aynuTopnu, HAaMMeHOBaHHUe

OcHamenue

VY4eOHble ayAUTOPUH
JUISL IPOBEJIEHUS
JIEKIIMOHHBIX 3aHATHH 1
TEKYIIEro KOHTPOJIsS

M-307, YuebHast ay1uTopus

CTOJI IIPEMNOAaBaTelis, CTOJ
yueOHBI|, CTYIN, JOCKa MEJIoBasl,
KOMIIBIOTEPHAs! CETh C BBIXOAOM B
WNHTepHeT, MyIbTUMEINHHBIN
IIPOEKTOP, IKpaH

K-120, Mammansii 3ai1 UBI]|

cepBep, KOHIUITUOHED

VY4eOHble ayAUTOPUH
U1 IPOBEJICHUS
MPAKTUYECKUX 3aHATUH,
KP u KII

M-307, YuebHas ay1uTopus

CTOJI IIPEMNOAaBaTelis, CTOJ
yueOHBI|, CTYI, JOCKa MEJIoBasl,
KOMIIBIOTEPHAs! CETh C BBIXOAOM B
WNHTepHeT, MyIbpTUMEINIHBIN
IIPOEKTOP, SKpaH

2K-120, Mammnnsii 3ai1 MBI

cepBep, KOHIUITHOHED

VY4eOHble ayauTopun
IUIs1 IPOBEICHUS
1ab0paTOPHBIX 3aHATUN

M-311/2, JJabopatopust
WH(OPMAIIMOHHBIX TEXHOJIOTHI

CTOJI MPENOaBATENs, CTOJI
KOMITbIOTEPHBIH, CTOJ YU4eOHBIH,
CTyJI, IOCKa MEJIOBas,
KOMITBIOTEPHAs CETh C BBIXOJOM B
HNHTepHeT, KoMIBIOTED
TePCOHAIbHBIN

2K-120, Mammnnsii 3ai1 MBI

cepBep, KOHIUITHOHED

VYyeOHble ayAUTOPUHI
JUTSI IPOBEJICHUS
IIPOMEKYTOUHON

M-307, YuebHast ay1uTOpus

CTOJI MIPENO0IaBaTENs, CTOJI
y4eOHBI|, CTYI, JOCKa MeJIoBasl,
KOMIIBIOTEpHAsI CETh C BBIXOJIOM B
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aTTecTaluu

HNuTepHeT, MyJIbTUMETUUHBIN
MIPOEKTOP, IKpaH

K-120, Mamunnsii 3a1 MBI

cepBep, KOHJIUIIUOHEP

ITomenienus miis
CaMOCTOSITEILHOU
paboThI

HTB-303, JlekunoHHas ayauTopust

CTOJI KOMITBIOTEPHBIN, CTYJI, CTOJI
IMMChMEHHBIN, BEIIaJIKa I
OJICK/Ibl, KOMIIBIOTEPHAS CETh C
BBIXOJ0M B IHTEpHET,
KOMIIBIOTEP IEPCOHAIBHBIN,
MIPUHTEP, KOHJAUIMOHED

ITomemnienus s
KOHCYJbTUPOBaHUS

M-308, Hayunas rpymrma
MOJICJTUPOBAHUS U
UH(OPMAIIMOHHON TIOIICPKKU
IIPOIIECCOB YIPABJICHUS B

CTOJI, CTYII, IKad s
JIOKYMEHTOB, IIKad SIS OCIKIBI,
KOMHBIOTepHaSI CCThb C BBIXOA0OM B

HHTepHeT, KOMITBIOTED

CJIOKHBIX OpPraHU3aLMOHHO- IIEPCOHAJIbHBII
TEXHUYECKUX U IKOHOMHYECKHX
nporeccax
M-302/2, Hayunas rpynmna CTOJI, CTYJI

HEHPOCETEBBIX, CTATUCTUYCCKUX H
(hpakTaIbHBIX METOJ0B 00PaObOTKH
uH(popManun

ITomentenus mis
XpaHCHUs
o0opynoBaHus U
y4eOHOTO MHBEHTaps

M-309, KnamoBas

CTOJI, CTYJI, KA A7 XpaHSHUS
WHBEHTaps

M-301/1, KnagoBas

CTYIN
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IIpunoxenne A

BAJJIBHO-PEUTUHITOBAS CTPYKTYPA JIUCHOUILJIAHBI

AHanu3 cTOXaCTHYECKUX IMponccCoB

(Ha3BaHME AUCIMILIMHBI)

1 cemecTp

HepequL KOHTPOJIBHBIX MePOHpHﬂTHﬁ TEKYIIET0 KOHTPOJIA yCII€BAEMOCTH MO JUCHUIIJIMHE:

KM-1
KM-2
KM-3
KM-4
KM-5

Tect mo remam 1 u 2 (Tect 1) (ITpoBepounas padora)

Brimonuenue u 3amura iabopatopHoii padbotsl Ne 1 (Jlaboparopras paboTa)
Brimonaenue u 3amnuTa 1aboparopHoit padotsl Ne 2 (JTaboparopHas padoTa)
Brimonuenue u 3amura iabopatopHoii pabotsl Ne 3 (Jlaboparopras paboTa)
Brimonaenue u 3amura gaboparoproi padotsl Ne 4 (JlaboparopHas padoTa)

Buja npoMexyToUHOI aTTecTANMU — DK3aMEH.

Nunekc KM- | KM- | KM- | KM- | KM-
Howep Paznen nucuuninHb KM: L 2 3 4 >
pasjena Henens 4 4 8 12 15
KM:
1 Brenenue. OCHOBHBIC IOHATHS U ONIPEACIICHUS
BBenenue. DieMeHTbI TEOPUN CTOXACTUYECKUX
11 IIPOLIECCOB, UX OCHOBHBIE XapaKTEPUCTUKU U +
Pa3sHOBUIHOCTH
1.2 Knaccudukanus cToxacTHYeCKUX MPOLIECCOB +
13 CrannoHapHble U HProJIu4ecKre caydyaiHble +
' MPOLIECCHI
14 Knaccugukarus curaagoB B 3aBUCUMOCTH OT +
' KOPPEJSIIIMOHHO-CIIEKTPAIbHBIX CBOMCTB
2 OCHOBHBIE 3TaIlbl aHAJTN3a CTOXACTHYECKUX
IPOLIECCOB
2.1 Oco0eHHOCTH BEPOSITHOCTHOT'O OMMCAHUS +
29 OCHOBHBIE 3TaIlbl aHAJTN3a CTOXAaCTHYECKUX +
' IPOLIECCOB U UX Ha3HAUEHUE
2.3 Ponb 1dpoBhIX METOI0B aHAIM3a +
[IpencraBienue curHanos B LU poBoii hopme:
2.4 IPOIIEeTypPBI AUCKPETH3AINN BO BPEMEHU H +
KBAHTOBAHUS 110 YPOBHIO
3 [TpenBaputensHas 06paboTka peanu3aruii
CTOXACTHUYECKOro Imporecca
3.1 3amaun peABapUTEIILHON 00paboOTKH +
3.2 [Mudposas punpTpanus +
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3.3

MeTopl BbIICTICHUS] aHOMATBHBIX U3MEPSHUH JIJIst
JTUCKPETHBIX MPOIIECCOB THUITA OEJIOTO IIyMa U JJIs
KOPPEJIMPOBAHHBIX MTPOIIECCOB

3.4

KpI/ITepI/II/I BbIABJICHUS aHOMAJIbHBIX Ha6J'IIO,I[eHI/II71

Ananmuz CTallMOHAPHOCTHU ITPOLECCOB

4.1

Knaccugukarus TpeH1oB

4.2

Crioco0bI OIUCAaHUS U BEIAEICHUS aINTUBHOTO
TpeHaa

4.3

ITapameTpudeckuii METO/ BBIJICIICHUE TPEHIA

4.4

Hcnons3oBanne MECTOOOB CKOJIB3AIIET0 CPECAHETO U
MEPCMCHHBIX paSHOCTeﬁ B 3a1a4€ BBIJICJIICHUA U
YCTPpaHCHU JIOKAJIBHOI'O TPCHAA

4.5

3ajiaya oCTPOEHMsI ONTUMAIBHOTIO IU(PPOBOTO
GuiIbTpa AJ1s BhIJEIEHHs JOKAJIbHOIO TPEH 1A

OO61re BONpoCH! OLIEHUBAHUS XapaKTEPUCTUK
CTOXaCTUYECKUX MPOLIECCOB

5.1

Henapamerpuueckue MeToIbI aHaIN3a: 0011as cxema
aHaJn3a, METOJMKA OLEHUBAHUS, OCOOEHHOCTU
OLICHMBAHMSI CTATUCTUYECKUX XapaKTEPUCTUK
CJIy4aliHbIX MTPOLIECCOB HHU(POBBIMU METOAAMU

5.2

[Tonsitre 6a30Boit orieHKu. OO00OMEHHAs CTPYKTYpHAs
CXeMa MPOU3BOJIBLHOTO CTATUCTHYECKOTO aHAIN3aTopa
(anropuT™Ma OIEHUBAHMS)

5.3

OCHOBHBIC COOTHOIICHUS AJIs1 OIIPEACIICHUSA
CMCUICHUA U JUCIICPCUN 0azoBoit OIICHKHU B CIIy4dasax
HCIIPEPBIBHOTO U JUCKPETHOI'O BApUAHTOB
OLICHUBAaHUA

OneHuBaHue XapakTEPUCTUK MIEPBOTO U BTOPOTO
MOPSIIKOB

6.1

Henapamerpudeckue O1eHKH MaTeMaTu4ecKoro
O’KU/IaHUs, TUCTIEPCUH, MOMEHTHBIX XapaKTEPUCTUK
3-T0 1 4-T0 OPS/IKOB, HHTETPAIbHON U

g depeHManbHON QYHKIUN pacnipeenenus
BEPOATHOCTEN (aHAJIOTOBBIN U IM(POBON ANTOPUTMBI)

6.2

ANTOpPUTMBI KOPPENSLIMOHHO-CIIEKTPAIbHOTO aHAIN3a

6.3

Bnusnue AUCKPECTHU3allhuu BO BpCMCHU U
OIrpaHUYCHHOCTH JJIMHBI p€aIn3aliui B 3aJavax,
CBsA3aHHBIX C Hp606p8.30BaHI/IeM CDpre

6.4

[Ipobnema pazpernraronieit CHocCOOHOCTH U
CTAaTHCTUYECKON YCTOWYMBOCTH OIICHOK

6.5

ba3oBble O1leHKH B3aMMHO-KOPPEISIIIMOHHOM
bynkunu, QyHKIMH B3aMMHOM UIOTHOCTH MOLITHOCTH
U QYHKIIMM KOT€PEHTHOCTHU, 0COOEHHOCTH UX
OLICHUBAHMS

HapaMeTqueCKHe METOAbI CTATUCTHYCCKOT'O aHaJIn3a
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OCHOBHBIC THITBI IMHAMAYECKHUX MOJEIICH,
I/ICHO.HB?)yeMBIe B AaHAJIN3C: pGFpeCCI/IOHHBIe HHHGfIHBIG

7.1 U HeJIMHEHHBIE M0 MapaMeTpam, JaroBble MOJIeNu, +
mozenu tuna AP(p), CC(q), APCC(p,q),
APIICC(p,d,q), ce30HHBIE MOJIETH

1.2 Mojenu mporHo3upOBaHUS +

8 IIpakTHueckue aceKThl aHAJIN3a CIIy4aiHbIX

IPOLIECCOB

81 HJIaHI/IpOBaHI/IeU3KCHepI/IMeHTa NIPU PEUICHNUH 331241 +
aHaJIM3a CIy4YailHbIX MPOIIECCOB

82 HHCcTpyMeHTaIbHBIE IPOTPAMMHEIE CPEJICTBA aHAIN3a +
CTOXACTHYECKHX MPOIIECCOB

8.3 HHCcTpyMeHTaIbHBIE IPOTPAMMHBIE CPEJICTBA aHAIN3a +
CTOXACTHYECKHX MPOIIECCOB

Bec KM, %: | 20 20 | 20 20 | 20
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