AHHOTAIUA padoyeil MPOrpaMMbl TUCUUIIMHBI (MOXYJIs1)
b1.0.13 Teopusi BepoSITHOCTEIl U MaTeMaTHYeCKasl CTATUCTHKA

Heau u 321291 TUCIUILJIMHBI

Henap IMCOMIJIMHBI: KOPPEKTHOE WCIIOJb30BAHUE MATEMATHUYECKOIo ammapara u
MPUKJIATHBIX METOJIOB TEOPUHU BEPOSTHOCTEH M MATEMAaTUYCCKOW CTATUCTUKH B MOCIEAYIOMICH
po(heCCHOHATILHOM JEATSIILHOCTH.

3agauyd AMCHHUILIHHBI:

1) yCBOUTh MaTeMaTHYECKHU armapar TCOPUH BEPOSITHOCTEH;

2) oBIAJCTh OCHOBHBIMH METOJIaMU PEIICHHS 3a71a4 U3 Kypca TEOPHH BEPOSTHOCTEH W
MaTeMaTHYECKON CTaTUCTHKU,

3) oBNaJeTh OCHOBHBIMH METOJIAMHU CTATUCTUIECKONW 00pPaOOTKHU PE3yIbTaTOB MAaCCOBBIX
HaOJIFO JEHUIA.

(I)opanyeMLIe KOMIICTCHIMHA U HHAUKATOPLI HX JOCTHKCHHUS MO JTUCHHUIIJINHE

Kon Conep:xxanue Kon u HauMeHOBaHMe MHAMKATOPA

KOMIIeTeHIIUHU KOMIIETEeHIIUH JTOCTHKEHUSI KOMIIETeHIIUH

OIIK-3 CrocobeH HCIIONB30BaTh OIIK-3.1 - 3HaeT OCHOBHBIE TOHATUA
HEOOXOIUMEBIE MaTeMaTUYECKOr0 aHAJIM3a U alreOpsl,
MaTeMaTHYECKHIE METOIBI HEOOXOIUMBIE JUTS PEIICHUS 33124
JUTSL pEeIliCHHS 3a/1a4 poeCCUOHANBHON NeATEbHOCTH;
poheCCUOHAIILHOM OIIK-3.2 - YMeeT npuMEHSATh OCHOBHBIC
JCATCIBHOCTHU MaTEMAaTHYCCKUEC MCTOIbI, 4 TAKXKEC MCTOAbI TCOpI/II/I

BEPOSITHOCTEN U MaTEMAaTUYECKON CTATUCTUKH JIJIS
penieHus 3a1a4d npopeCCHOHATEHON e TeTFHOCTH;
OIIK-3.3 - BnageeT npakTHYECKUMH HaBBIKAMH
pelIeHnsT MaTeMaTHIEeCKHX 33124 ¥ IIOCTPOCHUS
CTaTHCTUYECKHUX MOJIeNIeH SKCTIEPUMEHTOB TIPH
PEIICHUY TPUKJIAJHBIX 33724 B 00JIaCTH
npodecCHOHATLHON IEATEILHOCTH.

OIIK-11 Crioco6eH poBOANTH OIIK-11.1 - 3Haer MeTOUKN 0OOPAOOTKH U OLIEHKH
AKCIIEPUMEHTHI 110 JIOCTOBEPHOCTH PE3yJIbTaTOB H3MEPEHUI;
3aJaHHOU METOIUKE U OIIK-11.2 - YMeeT cTpOoUTh MOJCIIH YKCIIEPUMEHTOB
00paboTKy ux MIPH PEIIeHUH MMPUKIIATHBIX 3a/1a4, OIICHUBATh
pe3yIbTaTOoB; rapaMeTpbl MOJIelNiel, ONTUCHIBATh W BEIYHUCIIATH

XapaKTepUCTUKH KPUTEPUEB NPOBEPKU THIIOTES, a
TaKKe MPOBOJUTH SKCIIEPUMEHTHI, 00pabaThIBaTh U
NPEACTABIATE TOJIyUYCHHbIE PE3YJIbTaThI;
OIIK-11.3 - Brameet HaBBIKAMHU MTPOBEICHUS
MCCIIEJIOBAHUHN M SKCIIEPUMEHTOB, 0(OPMIICHHUS
OTYETOB IIPU IPOBEACHUN Pa3padOTOK B 00IaCTH
(YyHKUMOHUPOBaHMS, Pa3BUTHS U 00eCTICUeHHS
UHQOPMAIMOHHOH 0e3011aCHOCTH
aBTOMATH3UPOBAHHbIX CHCTEM

Coaep:xaHue pa3ieioB IMCHUILTHHBI

1. ®opmyiibl KOMOMHATOPUKH U KJIACCHYECKAS BEPOATHOCTD. VcnibiTanus u coObITHS,
BUBI CiIy4aiHbIX coObITHil. Kimaccuueckoe ompenenenue BeposTHOCTH. OCHOBHbIE TOHATHS U
(bopMyIibl KOMOMHATOPHUKH, CXEMBI IT0JICUETa BO3MOXKHBIX KOMOMHaIMi. OTHOCHTENbHAS YacTOTa
U €€ YCTOMYUBOCTh. ['eOMeTprUeCKUi TOAXO0 K ONPEICIICHUIO BEPOSITHOCTH.

2. AKCHOMATHKA TeOPUM BePOSTHOCTEH M OCHOBHbIe (opmyJbl. TeopeTuko-
MHOECTBEHHAs! TPAKTOBKA CIy4aiHOTO COOBITHS, aKCHOMAaTHYECKOE ONpeieNICHHE BEPOSITHOCTH.
BeposTHOCTHOE TPOCTPAHCTBO CIy4alHOro dKcrepuMeHnTa. CBONCTBA BEpOSITHOCTEW. DOpMyIIbI



CJIO’KE€HHUS U YMHOKEHUS BEPOSITHOCTEMN. Y CIIOBHAsI BEPOSITHOCTh. BEpOATHOCTH MOSBIEHUS XOTS
051 o1HOTO cOoOBITHS. POpMYyITa MOTHOM BeposTHOCTH. BeposTHOCTH runores u popmyisl baiieca.

3. He3aBucumblie ucnbiTanus. @opmyna bepnymiu. Teopema Ilyaccona. JlokanbHas
teopeMa Jlannaca. arerpansHas teopema Jlanaca. BeposSTHOCTh OTKIIOHEHUS OTHOCUTEIBHOM
YacCTOTHI OT MIOCTOSTHHOM BEPOATHOCTU B HE3aBUCHUMBIX HCIBITAHUSX.

4. JluckperHble cJy4yaiiHble BeJMYHMHbI. 3aKOH paclpeieiieHUus BEpOATHOCTEN
JIUCKPETHOM CilyyallHOW BeluuyuHbl. buHoMuanbHOe pacnipenenenue. Pacnpenenenue Ilyaccona.
I'eomerpuyeckoe pacmpezaeieHue. l'unepreomerpuyeckoe pacrpezaeieHue. Marematudyeckoe
O0XKMJIAaHME JUCKPETHBIX CIy4YalHbIX BeanyuH. CBOHCTBA M BEPOSTHOCTHBIM  CMBICI
MaTeEMaTUYECKOro OkujaaHus. OTKIOHEHHE OT €€ MaTeMaTUYeCKOro okujaaHus. Jlucnepcus
CIy4yallHOM BEJIMYMHBI U €€ CBOMCTBAa. MaTemMaTH4eCKOe OXUJAaHUE U JHMCIEPCHs Yucia
NOSBIICHUH COOBITHSI B HE3aBUCHUMBIX HUCHBITaHUAX. CpeaHee KBaJApaTHUYECKOE OTKIOHEHHE.
HavanbHble 1 LHEHTpalbHbIE TEOPETUUECKIE MOMEHTBHI.

S. HenpepbiBHBIE ciIy4aiiHble BeJMYMHbI. QYHKIUN PAacIpeleIcHUus U €€ CBOWCTBA.
@yHKIMS IUIOTHOCTH PACHpPEACIICHUs], €€ CBOMCTBA M BEPOSITHOCTHBIA CMBICI. BeposATHOCTH
NOTIAIaHUsl HENPEPHIBHON CITy4aifHOW BETMYMHBI B 33/1aHHBIA nHTepBal. Haxoxaenne GpyHKIuu
pacupeneneHus 1O M3BECTHOW IUIOTHOCTH pachpeneneHus. YHCIoBble XapaKTepUCTHUKU
HENPEPBIBHBIX CIIyYalHbIX BEJIMYMH M KX CBOMCTBA. 3aKOH PaBHOMEPHOIO pAaCIpeaeiCHUs
BeposiTHOCcTe. HopmanbHoe pacnipenenenue. BeposTHOCTh nonajganus B 3aaHHbIM MHTEpBAI U
BEPOSATHOCTb 33JJaHHOTO OTKJIOHEHMS JJI1 HOPMaJIbHON BEJIMYMHBI, IPaBUIIO Tpex curM. OrueHka
OTKJIOHEHHUS] TEOPETUYECKOIO OTKIOHEHUS OT HOPMaJbHOIO, AaCHUMMETPHUS M 3KCLECC.
IToka3zaTenbHOE pacnpeneneHue. YucaoBble XapaKTEPUCTUKU ITOKA3aTEIBHOIO PAaCIpeIeICHUs.
BeposiTHOCTh IONaianus B 3aJaHHBIN HHTepBasl. OYHKIMA HAJIE)KHOCTH M MOKA3aTEIbHbII 3aKOH
HaJeKHOCTH. PyHKIM OAHOTO CIy4alHOrO apryMEHTa U €€ paclpezciieHre. MareMatnueckoe
OXXHJaHue PYHKIIMU OJHOTO CIy4allHOTO apryMeHTa.

6. JIBymepHble ciay4daiiHble BeJMYHMHbI. 3aKOH COBMECTHOIO paclpeiesieHus
BEPOATHOCTEH, (PYHKIIHSI COBMECTHOTO paclpe/esieHus U ee cBoicTBa. [[10THOCTE COBMECTHOTO
pacnpenesenus, ee CBOMCTBA U BEPOATHOCTHBINM CMbICA. BeposTHOCTh momajgaHusi B 00JacTb.
Hopmanbhblli 3aKOH Ha IUIOCKOCTH. DYHKIUSA paclpefeseHUs] U IJIOTHOCTh BEPOSATHOCTHU
COCTaBJIIOIIMX JABYMEPHOW CIyYailHOM BEJIMYMHBI. Y CIOBHBIE 3aKOHBI pacCHpeaeiIeHUs
COCTAaBJISIOIIUX JUIsl CHCTEMBl TUCKPETHBIX M JUIsI CHCTEMBI HEIIPEPBIBHBIX BEJIMYUH. Y CJIOBHbIE
3aKOHBI paclpesiesieHus] U YCIOBHOE MaTeMaTUYeCKOe OXKUIaHHE. 3aBUCHUMOCTb CIIydalHBIX
BenuunH. KoppensuuoHHbli MOMEHT M ko3¢ ¢uiueHT Koppensuuu. JIuHeliHas perpeccus.
IIpsiMbIe IMHUM CpEHEKBAAPAaTUYECKON perpeccun. JIMHeHas Koppesnus.

7. IlpenenbHble Teopembl. HepaBenctBa MapkoBa u YeObimeBa. HepaBeHcTBO
KonmoropoBa, 3akoH Oonbpuimx uucen. lleHTpanbHas npenenbHass Teopema. CrenctBus u
IIPUIIOKEHUS.

8. Cayuaiinbie npoueccol. [lonstue cimydaitHoro nporecca. MapkoBCKOE CBOMCTBO U
MapKoBCKui npouecc. Llenn MapkoBa ¢ KOHEUHBIM YHCIIOM COCTOSIHUM M JUCKPETHBIM BPEMEHEM.
[lepexoHble BEPOATHOCTH W MaTpHUIbl IEpexoja. DProJuvyeckue Lenud M CTalMOHapHbIE
pacnpeznenenus. Llenn MapkoBa ¢ HEIPEPBIBHBIM BPEMEHEM.

9. MeTox CTATHCTHYECKHX MCHbITaHMil. MaTtemaruueckas Haesd  METOAbI
CTaTHUCTUYECKUX HcnbITaHui. OuneHka mnorpemHocTd. CiydaiiHble uncia. PassirpbiBanue
JUCKPETHBIX CITy4YallHbIX BETMUMH. Pa3bIrpbIBaHNE HEMPEPHIBHBIX CIyYailHbIX BETMUNH METOIaMU
oOparHoii Qynkuun u Heiimana. IlpubnukeHHOe pa3bIrpbIBAHHE HOPMAJIBHOM BETUYHHBL.
[Tpumeps! pacueToB METOAOM CTATUCTUYECKUX UCIIBITAHUM.

10. OcHoBHBIC BHMIBI pacnpenejJeHHMid B craTHcTHKe. KBaHTWIM, NPOLEHTUIN U
KpHTUYECKHE ToUKH. beTta- u ramma- Qynkuuun. Pacripenenenue y?. Pacnpenenenue CThioeHTa.
Pacnpenenenune ®@umepa. ['amma-pacnpenenenue. berra-pacnpenenenne. Teopema @umepa.

11. To4eyHble CTATHCTHYECKHE OLEHKH M METOABI MX IOCTPOeHHsl. 3anayu
MaTeMaTU4eCKOl CTaTUCTUKH. | 'eHepanbHas v BBIOOPOYHAsi COBOKYITHOCTH, PENPE3eHTATUBHOCTD,
sMmupHuecKas QyHKuus  pacnpeneneHus, Teopema [nuBenko-Kanremnu. OcHOBHbIE



BbIOOPOYHBIE XapaKTEPUCTUKH U TOUEUYHbIEe OlIeHKH. CTaTucTUYecKasi yCTOMUYMBOCTh OCHOBHBIX
BBIOOPOYHBIX XaPAKTEPUCTUK. ACUMIITOTUYECKH HOPMAJIbHBIN XapaKTep OCHOBHBIX BHIOOPOYHBIX
xapakTepucTuk. ddexTuBHOCT, oneHOK. HepaBenctBo Pao-@peme-Kpamepa. Meron
MOMEHTOB. MeTo[ MaKCHUMajJbHOTO IPaBAOMOAOOMS: IUCKPETHBIA, HENpPEPhIBHBIA U
HEperyJspHbINA ciaydan. MeTo1 HaMMEHbIINX KBaJApaToB.

12. {oBepuTesnbHble HHTePBaJbl. OCHOBHBIE ONpeeieHUs. TOUHBIE JOBEPUTEIbHbBIE
nHTepBajbl. OLEHKH I MAaTEMaTUYECKOT0 0KUAAHUS U CPEHEr0 KBAIPATUYECKOTO OTKJIOHEHUS
HOPMAJIbHOI'O PACIIpeAeIeHUsl. ACUMITOTUYECKUE JIOBEPUTEIbHBIE UHTEPBAJbl. MHTEpBanbHAas
orleHKa Kod(ppuImeHTa Koppesiuu.

13. CraTncTH4eckne runoTe3bl. 3aja4ya IPOBEPKU CTATUCTUYECKUX IrUnoTe3. OCHOBHbIE
onpezeneHusi. OmMOKN MEPBOro U BTOPOTO PoJia, ypOBEHb 3HAUMMOCTH ¥ MOIIHOCTh KPUTEPUS.
Kpurepuii otHomenus mnpasgomnonobus. IIpoBepka rumoTe3 aias OAHOM BHIOOpKH B
MPENOJIOKEHUH O HOPMAJIbHOM pacipeleieHuu (P U3BECTHOM O W IPU HEU3BECTHOM O).
[IpoBepka rumore3 maisi JBYX HE3aBHUCHUMBIX BBIOOPOK B MPEIINOJIOKEHUH O HOPMAIBHO
pactipenenenun. [IpoBepka rumores uist JBYX 3aBUCHUMBIX BBIOOPOK (TTapHbIC HAOIIOICHUS).

14. Kpurepun coriacusi. Kpurepuii cormacus y? Ilupcona m Dumepa. IIposepka
runores it AByX u 6osee BeiOopok. Kputepuii cornacust Konmmoroposa.

15. DnemeHTHI AUCIIEPCHOHHOTO aHAAM3A. [[oHATHE O UCIIEPCUOHHOM aHalIM3e, 3a/1a4a
CpaBHEHMsI HECKOJIbKUX cpenHux. OOmas, ¢axTopHas M ocTarouHas aucnepcuu. CpaBHEHUe
HECKOJIbKUX CPETHUX METOJIOM AUCIIEPCUOHHOT0 aHanu3a. Cirydail pa3IuyHoro oobema rpymni Ha
pasHbIX YPOBHX (hakTopa. DIEMEHThl MHOTO(AKTOPHOTO AUCIEPCUOHHOr0 aHanu3a. CpaBHEHUE
C METOJIOM NapHbIX CPAaBHEHU rPyIIIL.

16. D1eMeHTbI KOPPEJIAMOHHOI0 U PerPecCCHOHHOI0 aHaIu3a. OCHOBHBIE MTOJIOKEHUS
perpeccuonnoro aHamu3a. [laphas perpeccuonHass mMonenb. MHTepBanmbHas oOLEHKa (QyHKIUH
perpeccuy, TpOBEpKa 3HAUYMMOCTHM YpaBHEHUs perpeccuu. HenuHeliHas perpeccusi.
MHOK€eCTBEHHBIM perpecCuOHHbI aHanu3. BpiOopouHas oneHKa KOpPPEISLHUOHHONW MAaTpHIbL.
JloBeputenbHble HHTEPBAJIBI Ul K03 uImeHToB U (GyHKIMU perpeccuu. OLeHKa B3auMOCBS3U
NIEPEMEHHBIX U IIPOBEPKA YPaBHEHUS PEIPECCUU.



