MuHHCTEpPCTBO HAYKH U BbIcIIero oopasosanusi P®
DenepanbHOE roCyJapCcTBeHHOE 0K0I:KeTHOE 00pa30oBaTe/IbHOE YUpPeKIeHNEe
BbICIIET0 00Pa30BaAHUA
«HanuoHanbHBIN HccIeI0BaTeIbCKUN yHUBepcuTeT « MIU»

HanpagjieHue noaroroBku/cnenuajabHocTh: 27.04.04 YupasiieHue B TEXHHYECKHUX CHCTEMAX
HaumenoBanue o0pa3oBare/ibHOI NPOrpaMMbl: YipaBjieHre 1 HHPOPMATHKA B TEXHHYECKHX CHCTEMax
YpoBeHnb 00pa3oBaHusi: Bbicliee 00pa3oBaHMe - MAaruCTpaTypa

®opma o0yuenusi: OuHas

Pabouass nporpaMma QM CHUILIHHBI
AHAJIN3 CTOXACTHYECKHUX IMTPOLECCOB

biaok:

Baok 1 «/Iucuuniunsl (MoxyJim)»

Yactb 00pa3oBaTesbHOM
NPOrpamMMblI:

Oo0s13aTeLHas

Ne IMCHUIIJIMHBI 0 YYeOHOMY
IJIaHy:

b1.0.06

TpynoeMKOCTh B 3a4eTHBIX
eIMHULAX:

1 cemectp - 5;

Yacos (Bcero) no yueoHomy
IJIAHY:

180 yacoB

Jexknun

1 cemectp - 32 yaca;

HpaKTuquKne 3aHATHA

He NMPeyCMOTPEeHO YUeOHbIM IJIAHOM

JlabopaTopHbie pa6oThI

1 cemecTp - 16 yacoB;

KoncyabTanum

1 cemectp - 2 yaca;

CamocrosiTesibHasi padoTa

1 cemectp - 129,5 yaca;

B ToM unciae Ha KII/KP

He MPeyCMOTPEHO YUeOHBIM MJIAHOM

HNnasi koHTaKkTHas padoTa

MPOBOJIUTCHA B paMKaX 4YaCoB ay/IUTOPHbIX 3aHSATHH

BKJIIOYasi:
IIpoBepounas padora
JlabopaTopnasi pa6ora

IIpome:kyTouHast aTTecTALUS:

IK3aMeH

1 cemectp - 0,50 yaca;
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NPOI'PAMMY COCTABMUJI:

[IpenoaBarenn

MNognucaHo anekTpoHHoi nognuckio ®r60Y BO «HUY «M3U»

CseneHva o snagensuye L3N M3K

Bnageneyu QunapeToB I'.©,

NaeHTUdMKaTOP R73474c6e-FilaretovGF-583724c4

I".®. dunaperon

(LOIKHOCTB)

COI'ZTACOBAHO:

PykoBoguTens

(mozmucs)

MNognucaHo anekTpoHHoi nognuckio ®r6OY BO «HUY «M3U»

CseneHva o snagensuye L3N M3K

(pacmudpoBKa HOIIHCH)

o Bnageneyu bobpsikos A.B.
06pa30BaTeJILHOI/I IIporpamMmabl NaeHTUdMKaTOP R2c90f415-BobriakovAV-70dec1fg A.B. BO6pﬂKOB
(OJDKHOCTD, YUeHas CTEIICHb, YUCHOE 3BaHUE) (mozmycs) (pacmudpoBka
TIO/TIHACH)

3aBeyIOIIMI BBITYCKAIOIICH

MNognucaHo 3neKTpoHHO| nognuceio ®TEOY BO «HUY «M3W»

CseneHva o snagensuye L3N M3K

Bnageneyu bobpsikos A.B.
Ka(bez[pbl WaenTudmKaTop R2c90f415-BobriakovAV-70dec1fd A.B. BO6pﬂKOB
(OJDKHOCTD, YUeHas CTEIICHb, YUCHOE 3BaHUE) (mozrucs) (pacmudpoBka
TIO/TINCH)



1. EJIX 1 3AJAYHN OCBOEHMUSA JUCIIUITJIMHbI
ILleab ocBOeHUS] NUCHMILIMHBI. U3yYCHUH OCHOBHBIX OCOOEHHOCTEH, METOAOB U aIrOPUTMOB
NEPBUYHON M BTOPUYHONW 00paOOTKU U aHAIM3a CITy4alHBIX ITPOLIECCOB

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[CJICI\/JI BPCMCHHBIX psAAOB U BOIIPOCOB UX

IIPUMCHCHU A,

- MOJIYYCHHUEC HABBIKOB IMPAKTUYCCKOI'O IPUMCHCHUA PA3JIMYHBIX MCTOAOB aHAJIM3a cnyqaﬁHHx
IIPOLECCOB HA KOMIIBIOTEPE, B TOM YHMCJIC ITPU PCUHICHUHN PCAJIbHBIX ITPUKIAJHbBIX 3a1a4.

®opmupyembie y 00ydaronierocs KOMneTeHIMH U 3alJIaHUPOBAaHHBIE Pe3yJibTaThl 00yUeHHs 110
JTUCHHUIIIINHE, COOTHECEHHBIE C HHAMKATOPAMHU JOCTHKEHUS KOMIIeTeHIHIi !

KOI[ U HAMMCHOBAHHUEC
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(GOPMaIMOHHBIX
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 UHTEPIpPETAIUN
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 OTHOCUTCS K OCHOBHOW mpodecCHOHaIbHOW 00pa3oBaTeNbHOM MporpaMme
VYmpasnenne u uHpopMaTuka B TexHuuecknx cuctemax (mamee — OIIOII), nampaBiieHUs MOATOTOBKH
27.04.04 VYmupaBineHne B TEXHHMYECKHMX CHCTEMax, ypOBEHb OOpa3oOBaHMS: BBHICIIEE OOpa3OBaHHE -
MarucTparypa.

ba3zupyercs Ha ypoBHe cpeHEro 0011ero oopa3oBaHusl.

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 — - VKK | TK A CeMECTDE aTTeCTalluu
/M P /KOHTPOJTB
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
1.2 Knaccudukarus 35 0.5 - - - - - - - 3 -
CTOXAaCTHYECKUX
IIPOIIECCOB
1.3 CranuoHapHbIe 1 3.5 0.5 - - - - - - - 3 -
IProUYECKUEC
Clly4aiHble IPOLECCHI
14 Knaccudukarus 35 0.5 - - - - - - - 3 -
CHUTHAJIOB B
3aBHCHUMOCTH OT
KOPPEISAIIHOHHO-
CIIEKTPAJIbHBIX 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 padome: Jlns
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
METOJIOB aHaJIN3a 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.
JIMCKPETH3AIUH BO
BPEMEHU U
KBAHTOBAHU I10
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
npeBapUTeIbHON meopemuyueckozo mamepuana: Vizyuenne
00paboTku JIOTIOJTHUTEIBHOTO MaTepHaa o pasjieiny
3.2 | ludposas ¢puisTpanus 4 1 - 3 "IIpenBaputenpHas oOpaboTKa peanu3anuit
33 MeTo/B! BEIENEHNUS 4 1 - 3 CTOXaCTHYECKOTO Tpouecca’
AHOMAJIBHBIX Ilodzomoeka K nadbopamopnoit pagome: Jlns
M3MepEeHHii 11t BBIMOJIHEH U 33 JaHUI 110 JTA00PaTOpHO 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 00paboTKU Pe3yabTATOB M0 H3yUYEHHOMY B
34 Kputepuu BeIsIBICHUS 4 1 - 3 pasznene "llpexBapurenpHas 00paboTKa
aHOMaJIbHBIX peanu3anmii CToxacTU4ecKoro npouecca"
HaOJII0ICHUH Matepuaiy.
4 Amnanus 20.0 40 | 4.0 12.0 Camocmosmenvroe usyuenue
CTAI[HOHAPHOCTH meopemuyieckoz0 mamepuana: Vzyuenue
IIPOLIECCOB JIOTIOJTHUTEBHOTO MaTepHaa o pas3zierny
4.1 Knaccudukanus 3.0 05 | 05 2 "AHanu3 cTalMOHAPHOCTHU MPOLECCOB"
TPEH/I0B Ilodz0mogKa K meKyuiemy KOHmpoJio:
4.2 CriocoObI oHCaHUs U 35 05| 05 25 [ToBTOpEeHne Matepuaa no pasaeny "AHanus
BBIJICTICHUS CTAalMOHAPHOCTH ITPOIIECCOB"




aJJIMTUBHOTO TPEHA

4.3

ITapameTpuyeckuit
METOJ BBIACICHUE
TpeHaa

4.5

2.5

4.4

Hcnons3oBanue
METOJOB CKOJIB3SIICTO
CpENHEro u
[IEPEMEHHBIX Pa3HOCTEN
B 3aJ1aY€ BBIJICIICHUS U
YCTpaHEHUs
JIOKJIBHOTO TPEHAA

4.5

2.5

4.5

3ajada MOCTPOCHUSA
ONTHUMaJIEHOTO

uudposoro GpunpTpa
JUISL BBIJICIICHHS

JIOKaJIBHOTO TPeH A

4.5

25

O611e BOIpOCkI
OLICHUBAHHMS
XapaKTepUCTUK
CTOXaCTHYECKHX
TPOLIECCOB

16

12

5.1

Henapamerpuyeckue
METOIbI aHAIU3A:
o0lIas cxeMa aHaJn3a,
METOIMKA OIIEHUBAHMSI,
0COOEHHOCTH
OLICHUBAHMSI
CTaTUCTUYECKUX
XapaKTEPUCTHK
CIIy4aiHbIX IIPOLIECCOB
U(PPOBBIMU METOJAMH

Iloozomogka K mekywemy KOHmMpO.Jiio:
[ToBTOpenue marepuana no pasaeny "O6mue
BOMPOCHI OIICHUBAHMSI XapaKTEPUCTHK
CTOXaCTHUYECKHUX MpOoLEeCcCcOB"”

Iloozomoeka K nabopamopnoii pabome: J1iist

5.2

[onsarue 6a30BoOit
oneHku. O000IIeHHas
CTPYKTYpHasi cxema
MPOU3BOJILHOTO
CTaTHCTHYECKOTO
aHaiM3aTopa
(anropur™a
OIICHUBAHHSA)

BBINIOJTHEHHS 3aJaHUH 110 1abopaTopHOit padote
Ne3 He00X0AMMO MpeABAPUTENILHO U3YIUTh
TeMy ¥ 33/Ia4¥ BBIIOJHEHHS JIAOOPAaTOPHOI
paboThl, a TaK k€ U3YYUTh BOIIPOCHI BAPUAHTOB
00paboTKU Pe3yabTATOB M0 H3yUYEHHOMY B
paznene "OO1ue BOMPOCH OllEHUBAHUS
XapaKTePUCTUK CTOXACTUYECKUX MPOIIECCOB"
Marepuay.

Camocmoamensnoe uzyuenue
meopemuueckozo mamepuana: Vzyuenue
JIOTIOJTHUTENBHOTO MaTepHaia o pas3zierny
"OO01mye BOPOCH! OLIEHUBAHUS XapaKTEPUCTHK
CTOXAaCTUYECKUX MPOIeccoB”




5.3

OcHOBHBIE
COOTHOLICHUS AJIs
orpeeIeHUs
CMCILCHUS U
nucriepcuu 0a30BOH
OLICHKH B CIIydasix
HETPEPBIBHOTO
JIMCKPETHOTO
BapHaHTOB OLICHHBAHHUS

OuenuBanue
XapaKTePUCTHK
IEPBOTO U BTOPOIr'o
MOPSIIKOB

28.0

6.0

4.0

18

6.1

Henapamerpuueckue
OLICHKH
MaTeMaTH4eCcKOTo
OKHJIaHUS, TUCTIEPCHH,
MOMEHTHBIX
XapaKTepUCTHK 3-TO U
4-ro IOPSIKOB,
HMHTErpajibHOM U
T depeHIranbHON
GbyHKIMN
pacnpeeneHus
BEpPOSATHOCTEHN
(aHanmoroBwId U
1II(PPOBOI ANITOPUTMBI)

4.5

0.5

6.2

ANTOpUTMEI
KOPPETIALHOHHO-
CIICKTPAJBLHOTO aHAIN3a

4.5

0.5

6.3

Bnusiaue
JMCKPETH3AIUHU BO
BPEMEHU H
OTPaHUYCHHOCTHU
JUTMHBI PEATH3alUH B
3aJjauax, CBSI3aHHBIX C
npeoOpa3oBaHuEM
Dypbe

6.4

[Tpobiema

6.5

15

Camocmoamenvhoe usyuenue
meopemuueckoz0 mamepuana: N3yuenue
JOIOIHUTENEHOTO MaTepHaa o pasieny
"OreHrBaHUE XapaKTepUCTUK MIEPBOTO U
BTOPOTO HOPSIIKOB"




paspelaronen

CIIOCOOHOCTH U

CTaTUCTUYCCKOI
YCTOWYUBOCTH OLICHOK

6.5 BasoBrie onenku 6.5 1.5 4
B3aUMHO-
KOPPESLIMOHHOM
¢byHKUNN, QyHKIIH
B3aMMHOM INIOTHOCTH
MOIITHOCTH ¥ (QYHKITUI
KOTepEeHTHOCTH,
0COOEHHOCTH UX
OLICHMBAHHMs
7 [Mapamerpuueckue 22 6 12 Camocmosamenvnoe usyuenue
METOJIBI meopemuueckozo mamepuana: Visyaenue
CTaTHCTHYECKOTO JIOTIOJTHUTEJIBHOTO MaTepHaia o paszieny
aHaJIM3a "[TapaMeTpudecKkue METOIbI CTATUCTUIECKOTO
7.1 OCHOBHBIE THIIBI 11 3 6 aHanmm3a'
JTUHAMHUYECKHAX Iloozomoeka K nabopamopnoii pavome: J1ist
MOJIETIEH, BBITIOJTHEHHS 33/IaHUH 110 T1a00paTopHOH padoTte
UCTIOJNIb3yEMBIE B Ne4 HeoOX0IMMO NpeABAPUTENHHO N3YUHTh
aHan3e! TEMY M 3a/1a4¥ BBITIOJHEHUS J1a00paTOpHOH
perpeccuoHHbIE paboThl, a TaK k€ U3YYUTh BOIIPOCHI BAPUAHTOB
JUHEHHBIE U 00pabOTKH Pe3yJIbTATOB 110 U3YYCHHOMY B
HEJINHEHHbIE MO0 pazzgene "lIlapameTpuuecKie METOABI
rapameTpam, JiaroBble CTaTHUCTHYECKOTO aHaImu3a" Marepuany.
MO/IEIIH, MOJIEJIN TUIIA
AP(p), CC(q),
APCC(p,q),
APTICC(p.d,q),
CE30HHBIE MOJEIHN
7.2 Monemn 11 3 6
IIPOTHO3UPOBAHUS
8 [IpakTHyeckue acIeKThbl 8.0 2.0 6 Camocmoamensroe usyuenue
aHanM3a cIyvaiHbIX meopemuueckozo mamepuana: VIsydaenue
IIPOLIECCOB JIOTIOJTHUTENBHOTO MaTepHaia o paszierny
8.1 [Inanuposanue 25 0.5 2 "[IpakTHyeckne aceKThl aHAIN3a CIy4aitHbIX

9KCIEPUMEHTA IIPU
pelLlIeHNH 3a/1a4u

mporecco”
IToozomoeka Kk mexywemy KOHmMpOJIIo:
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aHaJn3a cnyqaﬁﬂmx
IIpoEeCCOB

8.2

WHcrpymeHTanbHbIE
NpOrpaMMHBIE
CpeACTBa aHaIH3a
CTOXaCTHIECKUX
MIPOLIECCOB

2.5

0.5

8.3

HHcTpyMeHTaNIbHBIE
MpOTpaMMHBIE
CpeACTBa aHaIH3a
CTOXaCTHYECKUX
MIPOLIECCOB

[ToBTOpeHUe MaTepHuaa Mo pasaety
"[IpakTHYeCKHE acTIeKThI aHAIN3a CIyYaHBIX
mporuecco”

DK3aMeH

36.00

0.50

33.5

Bcero 3a cemecTp

180.00

32.0

16.0

0.50

96.0

335

Hroro 3a cemecTp

180.00

32.0

16.0

2

0.50

129.5

IIpumeuanue: Jlex — nexuuu; JIab — naboparopusie padoTsl; [Ip — npaktuueckue 3ansatust; KIIP — aynuTopHble KOHCYIbTALUU IO KYPCOBBIM
npoektam/padoram; UKKII — nnauBHTyanpHbIe KOHCYIBTAIIUH 110 KypCOBBIM IIpoekTam/padotam; ['K- rpymnmoBsie KOHCYIbTallMK TIO pa3ienaM
mucuuiuiniel; CP — camocrostenbHas padora crynenTa; UKP — unas konraktHas padota; TK — Texymumii KoHTposb; [TA — npomexxyrouHas
aTTecTanus
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3.2 KpaTkoe coaep:kaHue pa3iejioB
1. Beedenue. OcHogHbie NOHAMUS U ONPeOeneHUs]

1.1. BBC,I[GHI/IC. OIeMEHTBI TEOPHUH CTOXACTHYCCKHUX ITPOUECCOB, NX OCHOBHBIC XapaKTCPHUCTHUKHU

" 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. CtanpoHapHbI€ U 3PrOJIMYECKUE CITyYailHbIE TTPOLIECCHI
Knaccugukaius cToxacTU4eCKHX MpOLEeCCOB.

1.4. Knaccugukanusi CHTHaJIOB B 3aBUCUMOCTH OT KOPPEJILIMOHHO-CIIEKTPAIbHBIX CBOWCTB
CrauuoHapHbI€ U AProJIn4ecKue caydyaiHble IPOLECCHI.

2. OcHosHble 5manvl aHAIU3A COXACIMUYECKUX npoyeccose

2.1. OcoOGEHHOCTH BEPOSITHOCTHOTO OMTUCAHUS
[IpencraBieHue CUrHAIOB B IUQPPOBOM (Gopme: MPOLEAYpPbl TUCKPETU3AIMH BO BPEMCHU U
KBAHTOBAHMA 110 YPOBHIO.

2.2. OCHOBHBIE ITaIlbl aHAJIN3a CTOXACTHYECKUX MPOIECCOB M X HA3HAUYCHUE
Oco0eHHOCTH BEPOSTHOCTHOTO OIMCAHMUS.

2.3. Ponb iMpOBBIX METOAOB aHATIN3A
OcHOBHBIE 3TaIlbl aHAJN3a CTOXACTUUECKUX MPOIIECCOB U UX HAa3HAYECHHUE.

2.4. IlpencraBneHue CUTHAJIOB B M(poBOil popme: mpoueaypsl IUCKPETU3ALMU BO BPEMEHH U
KBaHTOBaHUS MO0 YPOBHIO
Ponp 11 poBBIX METOI0B aHAIM3a.

3. Ilpedsapumenvras obpabomka peaiuszayuil Cmoxacmu4ecko2o npoyeccd

3.1. 3agauu npenBapUTEIbLHON 00pabOTKH
Kputepun BbIsIBIEHNS aHOMAJIbHBIX HAOIOEHUI.

3.2. lludposas punbTparms
3amaun mpeaBapUTEIbHON 00pabOTKH.

3.3. Meto/ibI BbI/IENEHUS! aHOMAJIbHBIX U3MEPEHUH JJIs1 TUCKPETHBIX MPOLIECCOB THUIIA 6E7I0Tr0
IymMa v Jiisi KOpPEIHPOBAHHBIX IPOIIECCOB
[udposas puabTparys.

3.4. Kputepun BBISIBICHUS aHOMAJIBHBIX HAOJI0ICHUA
MeTto/1bI BbIIETICHHS] aHOMAIIBHBIX U3MEPEHUI ISl TUCKPETHBIX MPOIIECCOB TUTA OEIOro mryma
Y JJIs KOPPEIUPOBAHHBIX MTPOLIECCOB.
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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. IlapameTpruyueckuii METO/I BbIJICTICHUE TPEH 1A
CriocoObl OnTMCaHwsI U BBIICTICHUS aITATHBHOTO TPEHIA.

4.4, Mcrionb30BaHUE METOIOB CKOJIB3AIIEIO CPEAHETO U TIEPEMEHHBIX Pa3HOCTEH B 3a7a4e
BBIICJICHUS U YCTPaHEHUS JIOKAIIBHOTO TPEHa
[TapameTpudeckuii METOI BBIZICIICHUE TPEHIA.

4.5. 3amada MOCTPOCHHUS ONITUMAIIEHOTO IIUPPOBOTO (GMIIBTPA ISl BBIACICHHS JIOKATLHOTO
TpeHaa

Hcnonb30BaHHEe METOJNOB CKOJB3AIIEIO CPEJHEr0 M IEPEMEHHBIX pa3HOCTEH B 3a7ade
BBIJICJICHHS U YCTPAHCHUS JIOKAJIIBHOI'O TPEHA.

5. 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

OCHOBHBIC COOTHOIICHUS JJIsl ONpPEICNICHHs CMEIICHUS M JUCTIepCHH 0a30BOH OLEHKH B
ClIy4asx HEIPEPBIBHOTIO U JUCKPETHOTO BAPUAHTOB OLICHUBAHUS.

5.2. Ilonsitue 6a30Boit oreHku. OO00IIEHHAS CTPYKTYPHAs CXeMa MPOU3BOIBLHOTO
CTaTHCTUYECKOTO aHaIN3aTopa (aaropuTMa OleHUBAHMUS)

Henapamerpuueckne MeToNbl aHaimM3a: oOmas cXeMa aHalinW3a, METOAWKA OLEHHBAHMUSA,
OCOOCHHOCTH OIICHHBAHHS CTATUCTHUUYECKUX XapAaKTEPUCTUK CIYYalHBIX MPOIECCOB IU(MPOBBIMU
METOJIaMHU.

5.3. OcHOBHBIE COOTHOIIEHUS TSl ONIPEACTCHUS CMEIIEHHUS U TUCTIEpCUU 0a30BOM OIIEHKH B
ClIydasx HCIPCPBIBHOI'O U JUCKPETHOI'O BApHMAHTOB OLICHUBAHUS

[TonsiTrie 6a30Boit onieHku. OGOOIIEHHAsI CTPYKTYpHAs cXeMa MPOU3BOIBLHOTO CTATUCTUYECKOTO
aHajam3aropa (ajJropuTMa OllCHHUBAHUA).

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

6.1. HemapameTrpuyeckue OlleHKM MaTeMaTHYECKOr0 OKUIAHUSA, TUCTIEPCUH, MOMEHTHBIX
XapaKTePUCTHK 3-TO U 4-TO OPSAAKOB, MHTETpaIbHOU U nuddepeHuanbHoi QyHKIHiA
pacrpeziefieHus: BEpOsATHOCTEN (aHAIOTOBBIA U IIUPPOBOI alTOPUTMBI)

bazoBble OICHKM B3aMMHO-KOPPESIIHUOHHOW (QYHKIMHM, (DYHKIUA B3aUMHOM TUIOTHOCTH
MOIIHOCTU U (DYHKIIMH KOT€PEHTHOCTH, OCOOCHHOCTH UX OIICHUBAHUS.

6.2. AHTOpI/ITMLI KOppCIEINUOHHO-CIICKTPAJIBHOT'O aHAJIN3a
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HeHapaMeTpI/I‘-IeCKI/Ie OLICHKH MaTeMaTH4YCCKOI' O OXUJaHusA, AUCIICPCHUH, MOMCEHTHBIX
XapakTepUCTUK 3-T0 W 4-TO TOPSAKOB, HWHTErpaJibHOW u auddepeHuanbHo  QyHKIHMA
pacripeniesieHus] BepOATHOCTEH (aHATIOTOBBIN U TU(PPOBON AITOPUTMBI).

6.3. BinusiHue nuckpeTru3anuy BO BpEMEHH U OTPaHUYEHHOCTH JUIMHBI pealu3alyi B 3a1a4ax,
CBSI3aHHBIX ¢ IpeoOpa3oBanueM Dypbe
ANropuUTMBI KOPPEISLIMOHHO-CIIEKTPAJIBHOI0 aHAIM3a.

6.4. [Ipobnema pazpemaromnieii CtoCOOHOCTH U CTATUCTHYECKON YCTOWYUBOCTH OI[CHOK
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 (DYHKITUU KOTEPEHTHOCTH, OCOOEHHOCTH UX OI[CHUBAHWS
[Tpo6ema paszpemiaronieii criocOOHOCTH U CTATUCTUYECKON YCTONYMBOCTH OLIEHOK.

7. llapamempuyeckue MemoObl CMAMUCIMUYECKO20 AHAAUZA

7.1. OcHOBHBIE TUIIBI JUHAMHUYECKUX MOJIENIEH, UCTIOIb3yeMbIE B aHAIIN3€E: PETPECCHOHHBIE
JTUHEWHbIE U HEIMHEWHBIE TI0 MMapaMeTpaM, JlaroBbie mojenu, moaenu tuna AP(p), CC(q),
APCC(p,q), APIICC(p,d,q), ce3oHHBIE MOAETH

Mogenu NporHo3upoOBaHUs.

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 dnaaiu3a CJZVLICZZZHle npoyeccos

8.1. IlnanupoBaHue HKCIIEPUMEHTA MIPU PEIICHUN 33/1a41 aHaJN3a CIy4alHbIX MPOIECCOB
NHCTpyMeHTaNbHBIE TPOTPAMMHBIE CPEICTBA AHAJIN3a CTOXACTUYECKUX IIPOLIECCOB.

8.2. UHCcTpyMeHTalIbHbIE TPOTPAMMHBIE CPEICTBA aHAIM3a CTOXACTUYECKUX MPOLIECCOB
[TnanupoBaHMe SKCIIEPUMEHTA [IPU PEIICHNH 33]Ja4X aHAIN3a CIIy4alHBIX IPOLECCOB.

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

3.3. TeMbl NIPaAKTHYECKUX 3aHATHI
HE [IPEAYCMOTPEHO

3.4. Tembl 1a60paTOPHBIX PadoT
1. IlpenBaputenbHast 00paboTKa peaau3anuii BpeMeHHBIX ps1oB. OOHapy)eHHe HaTu4us
Tpenaa. [lapamMerpuyecknii 1 HermapaMeTpUUIECKUI METO/T BBIJIEIICHUS TPEH/IA;
2. OneHMBaHUE aBTOKOPPEISALMOHHON (PYHKIIMH CTAIIMOHAPHOT'O SPrOANYECKOr0 CIIydyaitHOro
mpoIiecca 1o BEIOOPKE 3aJaHHOTO 00bheMa;
3. 3ydyeHne HemapaMeTpUUECKUX METO0B OLIEHUBAHUS CIIEKTPaIbHON INIOTHOCTH
BPEMEHHOT'0O Psijia U CBOMCTB LU(POBBIX OLEHOK;
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4. VI3yueHune METO/10B IOCTPOCHHUS TapaMETPUUECKUX MOJIETIEN BPEMEHHBIX PSJIOB.

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 HampaBlieHbI HA MOJYYCHUE WHINBUAYAIBHOTO 3aJIaHUS JJIS BBITIOJHEHUS
KOHTPOJIBHBIX MeEpONpuATHUi 1mo paszzaeny "OCHOBHBIE 3Tamlbl aHAINW3a CTOXACTHUYECKHX
npoiieccoB”

3. KoHcynbranuu HampaBiieHbl Ha MOJTYYeHHE WHIUBUIYATbHOTO 3a/aHUs JUISl BBIOJIHEHUS
KOHTPOJBHBIX Mepornpustuii 1o pazaeny "lIpeaBapurenpHas o0paboTka peanm3anuit
CTOXaCTUYECKOro mporecca”

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

5. KoHcynbranuy HampaBieHbl HA MOJYYEHUE WHAUBUAYAJIBLHOTO 3aIaHUs /IS BBIMOJTHEHUS
KOHTPOJBbHBIX MEpOIpHUATHil 1o pazaeny "OOmire BOMpOCkl OLIEHUBAHUS XapaKTEPHUCTUK
CTOXaCTHYECKUX MPOIecCOoB"

6. Koncynbranuu HampaBlieHbl HA MOJYY€HUE WHIAUBUAYAIBHOTO 3aJaHUS AJIS BBHIIOTHEHUS
KOHTPOJIBHBIX MEPOTPUATUH 110 pazjaeny "OueHnBaHuE XapaKTEPUCTUK TIEPBOTO U BTOPOTO
MOPsAKOB"

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

8. Koncynbranuu HanmpaBlieHbl HA MOJYY€HUE WHIANBUAYAIBHOTO 3aJlaHUS AJIS BBHIOJHEHUS
KOHTPOJIBHBIX Meponpustuii o pazaeny "[IpakThyeckue acmeKThl aHadu3a CIy4ailHbIX
npoueccoB”

3.6 TemaTuka KypcoOBBIX 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 aucrurinHs (B

O1eHOYHOE CPEACTBO

Konant
JUCLIUATIIINHE COOTBETCTBUHU C 11.3.1) (TUII ¥ HAUMEHOBAHUE)
MHIUKATOPOB
(B COOTBETCTBUU C pazfesoM 1) 1]2[3[]4]5]|6]|7]8
3HaTh:
OCHOBHbBIE BEPOSITHOCTHBIE XapaKTEPUCTUKH CIyYalHBIX Jlaboparopnas
MIPOIIECCOB M CLIOCOOBI UX 3a/IaHHS pabota/BrinonHenue u 3anmra
1ot + |+ nabopaTopHoi paboThr Ne 2
[TpoBepounas pabora/Tect mo
temam 1 u 2 (Tect 1)
OCHOBHBIE METO/Ibl HETTAPAMETPUIECKOTO U JlaGopatopHas
napaMeTprUuecKoro aHajiusa ciy4daifHoro mpoiecca paboTa/BeInoHeHNE U 3a1UTa
nabopaTopHoi padboTsr Ne 1
WI-1lonk-9 +
JlaGopaTopHas
paboTa/BhITIOTHEHNE U 3alTUTa
naboparopHoit pabotsr No 3
CIOCOOBI KOPPEKTHOW MHTEPIPETALNH PE3YyIbTaTOB JlaGopaTopHas
aHaJIN3a CBOMCTB U BEPOSITHOCTHBIX XapaKTEPUCTUK pabota/BrinonHenue u 3ammra
BPEMEHHOTO psijia UJT-20mK-9 + nabopaTopHoi paboTsl Ne 4
ITpoepounas pabota/TecT no Teme
4 (Tecr 2)
YMersb:
MIPOBOJIUTH MPEIBAPUTENbHBIN aHATU3 BPEMEHHOT'0 psija JlaGopatopHas
Y BBIJICJICHUE €T0 OTACIbHBIX KOMIIOHEHT pabota/BeinonHenre u 3amura
U-1omk-1 + nabopaTopHoii paboTbr Ne 2
[TpoBepounas padora/Tect no
temaMm 1 u 2 (Tect 1)
TUTAHUPOBATH SKCIIEPUMEHTEHI 110 HCCIICIOBAHUIO JlaGopatopHas
CIy4ailHBIX MPOIIECCOB, 0OECIeUNBAIOIINE W/-lomcs + pabota/BrinonHenue u 3ammra

HEOOXOMMYIO TOUHOCTH TIOJTYICHHSI KOHEYHBIX
pe3yIbTaTOB

nabopaTopHoi paboTsr Ne 1
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JlaGopaTopHas
paboTa/BhITIOTHEHNE U 3a1TUTA
nabopaTopHoi paboThr No 3

MMpaBUJILHO NPUHUMATDL PCUICHUA O MO,[[I/I(I)I/IKaI_[I/II/I XoJa
HCCICO0BAHUA 110 MPOMECKYTOUYHBIM PE3YyJIbTaTaM
IMPOBCACHHLIX PACUCTOB

NI-20mk-9

Jlaboparopuas
paboTta/BeinosHeHNE U 3aIIUTa
naboparopHoit paboTer Ne 4

[TpoBepounas padota/Tect o Teme
4 (Tect 2)
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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)
2. Tect o Teme 4 (Tect 2) (IlpoBepounas pabota)

BaHHLHO-peﬁTHHFOBaﬂ CTPYKTYpa JUCHUIUINHBI SABJIACTCA ITPUITOKCHUCM A.

4.2 Ilpome:KyTOYHAS aTTeCTALMS 110 JUCHUIIMHE

Orzamen (Cemecmp Nel)
Ouenka ompenensieTcss B COOTBETCTBUU ¢ [lonokeHueMm o OaJTbHO-PEUTHHTOBOM CHUCTEME ISt
crynentoB HUY «MOW» Ha 0CHOBaHMU CEMECTPOBOM U 3K3aMEHALIMOHHOM COCTaBIIIOIINX

Ipumeuyanue: ONieHOYHBIC MAaTEPUAITHI TI0 JUCIUILINHE TPUBEICHBI B (DOH/IEC OIICHOYHBIX
marepuasioB OITOII.

5. YYEBHO-METOANYECKOE OBECIHHEYHEHUE JUCLHUIIJINHBI

5.1 IleyaTHbIe U YJIEKTPOHHbIE HU3IAHNS

1. bennar, [Ix. [IpukinanHoi aHanu3 cIy4yallHbIX JaHHBIX : 1iep. ¢ anri. / JIx. bengat, A. [Tupcoi .
—M. : Mup, 1989 . - 540 c.;

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

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

4. Bunorpanosa, H. A. AHanu3 cToXacTHYEeCKHX MPOLIECCOB : yueOHOe oco0ue 1Mo KypcaM
"AHanu3 CTOXaCTUYECKUX TporieccoB" u "MeTobl aHann3a JaHHBIX' 110 HAMPaBIEHUIO
"ABTomaTu3anus u ynpasienue" / H. A. Bunorpaznosa, I'. ®@. @unaperos, Mock. 3Hepr. HH-T
(MDU TY) . — M. : U3natensckmii mom MDU, 2007 . — 116 ¢. - ISBN 978-5-383-00035-9 ;

5. Bunorpanosa, H. A. LludpoBsie METO/IbI CTATUCTUYECKOM 00pabOTKH CUTHAIOB : MeToauueckue
yKa3aHus K Ja0opaTOpHBIM paboTaM 1o KypcaMm "AHaln3 CTOXaCTHYECKUX MPOIEcCoB” U
"Lludposas o6paboTka curnaiaoB" 1o HampasieHuIo "ABromarusanus U ynpasienue" / H. A.
Bunorpanosa, I'. @. @unaperos . — M. : U3n-so 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 JIunieH3MOHHOE ¥ CBOOOHO pacnpocTpaHsaeMoe MPOrpaMMHOe ofecrnedeHue:
1. Statistica.

5.3 UnTepHeT-pecypchl, BKJIWOYasA NPodeccuoHaIbHbIe 0a3bl JAHHBIX 1 HH(OPMAIIHOHHO-
CIIpaBOYHbIE CHCTEMBI:

1. 9BC Jlaub - https://e.lanbook.com/

2. 9BC "YHuBepcurerckas 6u0J11M0TeKA OHIANH" -
http://biblioclub.ru/index.php?page=main_ub_red

3. Hayunas 3siekTpoHHas oubauoreka - https://elibrary.ru/

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

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

6. DaexTponnasi oudauoreka MOU (36 MDMN) - http://elib.mpei.ru/login.php

7. llopTan oTKpBITHIX TaHHBIX Poccuiickoii ®exepanun - https://data.gov.ru

8. ba3a oTKpBITHIX JaHHBIX MUHHCTEPCTBA TPY/AAa U COUMATbHOM 3a1IUTHI PD -
https://rosmintrud.ru/opendata

9. ba3a oTKpBITHIX JaHHBIX MHHHCTEPCTBA IKOHOMHYECKOTo pa3Butusi P -
http://www.economy.gov.ru

10. ba3a oTKpBITHIX JaHHBIX PochuumonnTopunra - http://www.fedsfm.ru/opendata
11. DnexkTpoHHas oTKpbITas 0a3a naHHbIX ''Polpred.com O630p CMU" -
https://www.polpred.com

12. HauMoHaIbHBII MOpPTAaJI OHJIAKH 00yyeHusi «OTKpbITOE 06pa3oBanue» - https://openedu.ru

13. O¢puunanbublii caiiT @eaepajabHOr0 areHTCTBA M0 TEXHUYECKOMY PeryJHpOBAHUIO H
MetpoJioruu - http://protect.gost.ru/

14. OTkpbiTas ynuBepcuterckas nngpopmaunontas cucrema «POCCHUSD -

https://uisrussia.msu.ru

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHUE

TACIHUATIIVHBI

Tun noMeneHus

Homep aynutopum, HAaMMeHOBaHHe

OcHalmenune

VY4eOHble ayautopun
JUTSl IPOBEJICHUS
JIEKITMOHHBIX 3aHATHH U
TEKYIIErO0 KOHTPOJIA

M-307, YueOHnas ayautopus

CTOJI IPENOAaBaTENs, CTOJI
y4eOHBIH, CTYI, 10CKa MeJIoBas,
MYJIbTUMEAUNHBIN IIPOEKTOD,
JKpaH

K-120, Mammansii 3ai1 UBIL]|

cepBep, KOHIUITUOHED

VYyeOHble ayAUTOPUH
U1 IPOBEJICHUS
MPAKTUYECKHUX 3aHATHH,
KP u KII

M-307, YuebHast ay1uTopus

CTOJI IIPEMNOAaBaTelis, CTOJ
yueOHBI|, CTYI, JOCKa MeJIoBasl,
MYJIbTUMEIUNHBIN TPOEKTOD,
JKpaH

2K-120, Mammnnbii 3a51 MBI

cepBep, KOHIUIHOHEP

VYyeOHble ayAUTOPUH
JUISL IPOBEIEHUS
71a00paTOPHBIX 3aHATHH

M-311/2, JJabopatopus
WH(POPMAIIMOHHBIX TEXHOIOTHI

CTOJI IPENoAaBaTeNs, CTOMI
KOMITHIOTEPHBIN, CTOJI YI€OHBIH,
CTYJI, IOCKa MEJIOBas,
KOMIIBIOTEPHAS CETh C BBIXOJIOM B
WNHTepHeT, KOMIIBIOTED
MePCOHAJIbHBIN

2K-120, Mammnnbii 3ai1 MBI

cepBep, KOHIUIOHEP

VY4eOHble ayauTopun
U1 IPOBEICHUS
IIPOMEKYTOUHON

aTTecTaluu

M-307, YaeOnas ayautopus

CTOJI IPENOaBATENs, CTOJI
y4eOHBIH, CTYI, 10CKa MeJIoBas,
MYJIbTUMEAUINHBIN IPOEKTOD,
JKpaH

2K-120, Mammnnsii 3ai1 B

cepBep, KOHIUITUOHED

ITomentenus miis

HTb-303, KomnerorepHslit

CTOJI KOMHBIOTCpHBIﬁ, CTYyJI, CTOJI
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CaMOCTOSITEILHOU
paboThI

YUTAJILHBII 3211

IIMCbMEHHBIN, BEIIATIKA IS
OJIEK/1bl, KOMIIBIOTEpPHAsI CETh C
BbIX0Z0M B MIHTEpHET,
KOMIIBIOTED IEPCOHAIBHBIN,
IPUHTEP, KOHJUIMOHED

ITomenienus miis
KOHCYJbTUPOBaHUSA

M-308, Hayunas rpymma
MOJICJTUPOBAHUS U
UH(OPMAIMOHHON TIOIICPKKU
IIPOIIECCOB YIPABJICHUS B

CTOJI, CTYII, KA s
JIOKYMEHTOB, IIKa( TS OCIKIBI,
KOMHBIOTepHaSI CCThb C BBIXOA0OM B

HHTepHeT, KOMITBIOTED

CJIOKHBIX OpraHU3aIMOHHO- MePCOHANIbHBIN
TEXHUYECKUX U SKOHOMHYECKUX
porueccax
M-302/2, Hayunas rpymma CTOJI, CTYJ

HEHPOCETEBBIX, CTATUCTUYCCKUX U
(hpakTaIbHBIX METOJ0B 00PaObOTKH
uH(popManuu

ITomentenus miis
XpaHCHUs
o0opynoBaHus U
y4eOHOTO MHBEHTaps

M-309, KnamoBas

CTOJI, CTYJI, KA A7 XpaHSHHS
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 Tecr o temam 1 u 2 (Tecr 1) (ITpoBepounas padora)
KM-2 Bemonaenue u 3ammta naboparoproit pabotsr Ne 1 (JlabopaTopHas pabota)

KM-3 Tecr o teme 4 (Tect 2) (ITpoBepounas padota)

KM-4 BemonHenue u 3ammTa naboparoproit pabotsr Ne 2 (JlabopaTopHas pabota)
KM-5 Bemonnenue u 3amura gabopatopHoit padotsr Ne 3 (JlabopaTtopHas pabora)
KM-6 Bemonaenue u 3ammTa 1aboparopraoit padotsr Ne 4 (JlabopaTopHas pabota)

Bujx npome:xyTo4HOI aTTecTanuu — JK3aMeH.

Wnpekc KM- | KM- | KM- | KM- | KM- | KM-
Howep Paszpen nucnuniumHbl KM: L 2 3 4 > 6
paznena Henens 4 8 12 15 4 8
KM:
1 Beenenue. OcHOBHbIE TOHATHS U OLPEACICHUS
BBenenne. DineMeHTHI TEOPUN CTOXACTHUECKUX
11 IPOLIECCOB, UX OCHOBHBIE XapAKTEPUCTUKU U + +
Pa3HOBHIHOCTH
1.2 Knaccudukaius cToxacTHYECKUX MPOIIECCOB + +
13 CramoHapHble ¥ 9proJiu4ecKkue ciyJyaiiHble + +
' MIPOIIECCHI
14 Krnaccudukanusi ciruajaoB B 3aBUCUMOCTH OT + +
' KOPPEeNSIMOHHO-CIIEKTPAJIbHBIX CBOMCTB
5 OCHOBHBIE TaITbl aHATTN3a CTOXACTHYECKIX
IPOIIECCOB
2.1 Oco0eHHOCTH BEPOSITHOCTHOTO OMMCAHUS + +
29 OCHOBHBIE TaITbl aHATTN3a CTOXACTHYECKUX 4 +
' IPOIIECCOB U UX HAa3HAUYEHUE
2.3 Posb nnupoBbIX METOI0B aHAIM3a + +
[IpencraBnenne curuaaoB B udppoBoit hopme:
2.4 IpoIelypbl AUCKPETU3AIIMN BO BPEMEHU U + +
KBaHTOBAHUS TI0 YPOBHIO
3 [IpenBaputenbHas 00paboTka peanu3anuii
CTOXAaCTHYECKOTO Mpolecca
3.1 3anaun npeaBapUTEIbLHON 00pabOTKH + +
3.2 [udposas punsTpanms + +
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3.3

MeTo/ibl BbIAEIEHU aHOMAJIbHBIX U3MEPEHU I
JUTSL TUCKPETHBIX MPOIIECCOB THITA OEI0TO
IIyMa u JIsl KOPPEITUPOBAHHBIX ITPOIIECCOB

3.4

Kputepuu BBISBICHHS] aHOMAIIBHBIX
HaOJIFOIEHUNA

Ananmuz CTAallHOHAPHOCTU IIPOLIECCOB

4.1

Knaccugukarus TpeH1oB

4.2

Crioco0b!I OIMCAaHUS U BBIAEICHUS
a/UTMTHBHOTO TPEH A

4.3

ITapameTpudeckuii METO/ BBIJICIICHUE TPEHIA

4.4

Hcnonp30BaHnEe METOJOB CKOJIB3AIIETO
CPEIHEro U MEepEMEHHBIX PA3HOCTEH B 3a/1a4e
BBIJICTICHHS M YCTPAHEHUS JIOKAJTHHOTO TPEH 1A

4.5

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

OO61re BONpoCH! OLIEHUBAHUS XapaKTEPUCTUK
CTOXaCTUYECKUX MPOLIECCOB

5.1

Henapamerpudeckre MeTOIbI aHaIM3a: 001Ias
CcXeMa aHaJIu3a, METOIUKA OIEHUBAHHSI,
0COOEHHOCTH OLIEHMBAHUS CTATUCTUYECKUX
XapaKTEPUCTHK CIYyYallHBIX MPOILIECCOB

1M (POBBIMU METOAMH

5.2

[Moustue 6a30B0ii oreHku. O000IIEHHAS
CTPYKTypHasi CXeMa MPOU3BOILHOTO
CTaTHCTUYECKOTO aHaTN3aTopa (anropurma
OLICHUBAHMSI)

5.3

OCHOBHBIE COOTHOIIEHUS JJI ONIPENEIECHUS
CMEIIEHUS U JUCTIEpCHH 0a30BOM OIEHKH B
CIIy4astX HENPEPBIBHOTO U TUCKPETHOIO
BAPUAHTOB OLICHUBAHMUS

OneHuBaHue XapakTEPUCTUK NIEPBOTO U
BTOPOTO MOPSIAKOB

6.1

Hemnapamerpuueckne onieHKH
MaTEMaTHYECKOTO OKUIAHMS, JUCTIEPCHUH,
MOMEHTHBIX XapaKTepUCTUK 3-TO U 4-TO
MOPSIKOB, UHTETPAIILHON 1
nuddepeHnranbHoN QYHKIHN pactpeaeieHust
BEPOSITHOCTEW (aHAIOTrOBBIN U IIU(PPOBOI
AJITOPUTMBI)

6.2

Anr OPUTMBI KOPPEIALIUOHHO-CIICKTPAJIBHOT'O
aHaJIn3a

6.3

BiistHue nuckpeTusanuy BO BpEMEHU U
OrpaHUYCHHOCTH JJIMHBI pCain3alii B
3ajauax, CBI3aHHBIX ¢ IpeoOpa3oBaHNEM
Dypre

6.4

[IpoGnema paspemaronieil CoCOOHOCTH U
CTaTUCTUYECKON YCTOMYMBOCTH OLIEHOK
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6.5

ba3oBbie OLIEHKH B3aUMHO-KOPPEIISIIIUOHHON
¢dbyHKunU, QYHKIUH B3aMMHOM IJIOTHOCTH
MOIITHOCTH U (DYHKIIMM KOT€PEHTHOCTH,
OCOOCHHOCTH MIX OLICHUBAHHS

HapaMeTqueCKHe MCETOJABI CTaATUCTUYCCKOI'O
aHajin3a

7.1

OcCHOBHBIE THIIBI JMHAMUYECKUX MOJEIEH,
UCIIOJIb3YEMbIC B aHAJIU3E: PErPECCUOHHBIE
JMHEIHbIC U HETMHEHHBIE 0 TapaMeTpam,
naroBble Mojenu, mojaenu tuna AP(p), CC(q),
APCC(p,q), APTICC(p,d,q), ce30HHBIE MOJICTH

7.2

Mopenu porHo3upOBaAHUS

IIpakTHueckue aceKThl aHAJIN3a CIIy4aiHbIX
IIPOLIECCOB

8.1

[TnanupoBaHue SKCIIEPUMEHTA IIPU PELICHUN
3aJlauyl aHaJIM3a CIIy4ailHbIX POLECCOB

8.2

I/IHCTp}IMCHTaJ'IbHBIe MporpaMMHBIC CPEACTBA
aHaJIn3a CTOXAaCTUYCCKUX IMPOLCCCOB

8.3

I/IHCTp}IMCHTaJ'IbHBIe MporpaMMHBIC CPECACTBA
aHajIn3a CTOXaCTUYCCKUX IMPOLCCCOB

Bec KM, %:

15

20

20

20

10

15
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