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1 HeJII/I U 3aJa4Yu I/I3y‘leHI/Iﬂ JUCITUIIJINHBI

[enbro M3ydeHUus MUCHUTUTHHBI « Teoprst BEpOSATHOCTEH M MaTeMaTH4ecKasi CTATHCTUKAY SIBIISICTCS
M3JI0KEHHUE OCHOB TEOPHUH BEPOSITHOCTEH M MAaTEMAaTHYSCKOW CTATUCTUKH M (HOPMHUPOBAHHE HABBIKOB
WCIIOJIb30BaHUS €€ METOJIOB, HEOOXOIUMBIX ISl PEIICHUS 3a/1a4, BOSHUKAIOIINX B MIPAKTHIECKON KO-
HOMMYECKOH JIeATeIbHOCTH. OCBOCHHE MOHATHUHHOM TEOPETHKO-BEPOSITHOCTHOW 0a3bl M (hOpMHUPOBA-
HUE YPOBHS aNreOpanyecKoi MOArOTOBKH, HEOOXOUMBIX IS TOHUMAHUSI OCHOB SKOHOMHUYECKOH CTa-
THUCTUKH U ¢€ IPUMCHCHHS.

3amaun ITUCHHUILIMHEL:

— (hopMupOBaHUE 0A30BBIX MOHATHI TEOPHH BEPOSITHOCTSH U MAaTEMAaTHYECKON CTATUCTHKY;

— (hopMHpOBaHKE HABBIKOB MCIIOJIH30BAHUS TEOPETHKO-BEPOSTHOCTHOTO M CTATHCTUYECKOTO arma-

parta JuIsl pelIeHUs TCOPETUICCKUX U MPUKIIAIHBIX 3a/1a4 SKOHOMHUKH
— ¢hopMUPOBAaHNE HABBIKOB PEIICHUS TUITOBBIX 337124,
— (hopMHUPOBAHKE HABBIKOB PAOOTHI CO CIIEIIUATBHON MAaTEMAaTHYSCKOM JIUTEPATYPOH.

2 MecTto nucuuiiinHbl B cTpykrype OOII

B crpykrype OOII GakamnaBpuarta MO HanpaBlI€HUIO TMOATOTOBKH «DKOHOMHUKA» AUCIUIUIMHA
«Teopust BEpOSTHOCTEH U MaTeMaTH4ecKash CTATUCTHKA» sIBJIsETCs 0a30BOM JUCHMILIMHON. Y crenHo-
My OCBOEHHIO JAaHHOW AMCLMILIMHBI IPEIIECTBYIOT: «JIuHeliHas anreOpa» u «Maremaruyeckuil aHa-
JU3».

TpeOoBaHusl K BXOJHBIM 3HAHUSAM, YMEHHAM U KOMIIETCHIIMSM CTYACHTA, HEOOXOIMMBIM UIS U3Y-
YEHMsI JUCUUIUIMHBI « Teopus BepoATHOCTEN U MaTEMAaTUYECKasi CTATUCTUKA:

1) CTyneHT 1oJIKEeH 3HaTh:

— IIOHATHUSA MIEMEHTAapHON MaTeMaTUYKH B paMKaX LIKOJIBHOIO Kypca,

— IIOHATHUS JTUHEWHOH anredpsl,

— IIOHATHS MaTEMaTHYECKOT0 aHAJIN3a,

2) CTYJEHT JI0JIKEH YMETh!

— IPUMEHSATH TOKIECTBA IIEMEHTAPHONW MaTeMaTHYKH B paMKax IIKOJIbHOTIO Kypca,

— BBINOJIHATH ONEpalliy HaJl MaTPULIAMU U BEKTOpaMH,

— nu¢depeHIupoBaTh U HHTErPUPOBATh (DYHKIIMIO, HAXOAUTH IUIOLIA b, JUTMHY U 00beM?

3) CTyIeHT OJKEH BIAJCTh:

— HaBBIKAMH JIOTHYECKOTO MBILIUIEHUS JUIs BBIBOJIA (POPMYII M JI0OKA3aTEIbCTBA TEOPEM,

— HaBBbIKaMH aJITOPUTMUYECKOTO MBIIUICHUS JJI U3YYEHHS METOJI0B PEIEeHUs 3a/ad,

— HaBbIKaMH MMyOJIMYHON peur, apryMeHTalluH, BeJCHNs JUCKYCCHH,

— HaBBIKAMM JINTEPATYPHOH U JI€JIOBOM MMCbMEHHON U YCTHOM peuu.

3 TpeGoBaHus K pe3yjbTaTaM OCBOCHHS AUCHUILINHBI
B pesynbrare ocBoeHUs TUCHUILIUHBI « Teopusi BEpOATHOCTEM M MaTeMaTH4ecKasi CTATUCTHKA)
y oOyuaromierocsi popmupyrotcst odmernpodeccronanpabie (OITK) xoMmmerennuu u mpogeccuoHaib-
ueie (I1K) komnerennuu (Mm ux sneMenTsl), npeaxycmoTpentasie ®I'OC BO:
Ob6menpodeccuonanbubie komnerenuuu (OIK):

Ne xoMIIETEH-
Coneprxanre KOMIETEHIUU

ITUH

OIIK-2 CIOCOOHOCTH OCYIIECTBIIATH COOp, aHATIN3 U 00pabOTKY TaHHBIX, HEOOXOAUMBIX
IUTSL pelIeHns PO eCcCHOHATBHBIX 3aa4

OIlK-3 CIIOCOOHOCTH BBIOpaTh MHCTPYMEHTAIBHBIC CPENICTBA JJII 00paOOTKA IKOHOMHYE-

CKHUX JAaHHBIX B COOTBETCTBHH C IIOCTaBJICHHOM 3aL[aqu>'1, MpoaHaJIn3nupoOBaThL pPC-
3YyJIbTAThI PACUCTOB U 000CHOBATH TMMOJIYYCHHBIC BBIBO/JIbI

IIpogeccnonanbubie komnerennuu (IK):

Ne koMmrteTeH-

COIIep)KaHI/IC KOMIICTCHIIN N
o

[1K-1 CIOCOOHOCTh COOpaTh M MPOAHAIM3UPOBATH UCXOIHBIE JTaHHBIC, HEOOXOUMBIC IS
pacdera SKOHOMHUYECKHX M COIMAbHO-YKOHOMHUYECKUX IOKa3aTeleil, XapakTepu-




3YIOIIUX JESTEIbHOCTh XO35IMCTBYIOIUX CyOBEKTOB

[1K-2 CIIOCOOHOCTh HA OCHOBE THIIOBBIX METOJIMK W JICUCTBYIOIIEH HOPMATHBHO-
MPaBOBOM 0a3bl pACCUUTATh YKOHOMHUYECKHE U COIMAIbHO-YKOHOMHYECKHE MTOKa3a-
TEJN, XapaKTePU3YIOIIHE IeATeIbHOCTh X035 HCTBYIONTUX CYOBEKTOB

[1K-4 CIOCOOHOCTH Ha OCHOBE ONMMCAHUS IKOHOMUYECKHX MPOIIECCOB U SIBICHUH CTPOUTH
CTaHJAPTHBIE TEOPETHUUYECKUE U SKOHOMETPUUYECKHE MOJEIHU, aHAIU3UPOBaTh U CO-
JIEpKaTEIbHO MHTEPIPETUPOBATH NIOJIYUYEHHBIE PE3YIIbTAThI

B PE3YIbTATC U3YUCHUA JUCHUIIJIMHBI CTYACHT JOJIZKCH:

3HATD:

— OCHOBHBIE TEOPEMBI TEOPUH BEPOATHOCTH,
— OCHOBHBIE TIOHSITUS] TEOPUH BEPOSATHOCTH CIYyYalHBIX COOBITHH,
— HOHSATHS CIIy4allHOM BEJIMYMHBI, €€ YNCIIOBBIE XapaKTEPUCTUKH,
— OCHOBHBIE 3aKOHBI PACIpPEIEICHUsI CIIy4YalHOW BEJIMYUHBI,
— OCHOBHBIE [TOHSATHSA MATEMATUYECKOW CTaTUCTUKHU

YMETD:

— peuiaTh 3aaa41 Ha UCITI0JIb30BAHUC 3aKOHOB PpaCIIpCACIICHUA CHy‘I&fIHOfI BCJINYHHBI,
— CTpOUTH BI)I60pKI/I; HaxXOJUTh WX YHCIOBBIC XAPAKTCPHUCTHUKU, MMOJIb30BATHCA PAaCUCTHBIMU (1)Op-

MyJamMH, TaOJIMLIaMU NIPHU PEILIEHUH CTaTUCTUYECKUX 3a/1ad,
— HaXO/AUTh CTAaTUCTUYECKUE OLIEHKU [TapaMETPOB paclpeiesieHus,

— OIIPENENATh 3aKOH PaCIpeeIeHHs CIy4aiiHOW BEIMYMHbBI HA OCHOBAHUU OIIBITHBIX TAHHBIX,
— OIPENENATh MapaMeTpbl NapHOW JIMHEWHON PErpecCHH, OLICHUBATh TECHOTY CBA3U MEKIY CIIy-

YalHBIMU BEIUUYHMHAMHU,

— MCTOJIb30BaTh MOJTYYEHHBIE TEOPETUUECKUE U TIPAKTUYECKUE 3HAHUS B MIPOLIECCE U3YUCHUS CIIe-
[UATBHBIX TUCIUILUIMH U Oynyiel padote

BJIAJIETD:

— BCPOATHOCTHO — CTATUCTHUUYCCKUMU U KOJIMYCCTBCHHBIMU MCTOJAMHU PCIICHUA SKOHOMHUYCCKUX

3aaa4.

4 CTpyKTypa Y4eOHOH TUCUMILIUHBI

‘é Ounas popma 3aounas Gopma
19
E - Pacnpenenenue yacoB 1o BUIaM 3aHATUI
HaumenoBanus paznenos, Tem CE § = =
8 " Ay |k || B | op | E|aya|mxlap] B | cp | &
g i (cem) = YA (cem) =
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1 2 3 4 |5] 6 7 8] 9 |10(11] 12 | 13 |14
Cemectp 2
Pasjnen 1. Cayuaiinbie coObITHS
Tema 1. BepoaTtHOoCTHBIE ITpOCTpaH- 14 4 ol 2l1wol-13l1l-121111-
CTBa
Tema 2. 9CHOBHLIC TEOPEMBL BEPO-| 4 /4 4 ol 2 l10l-13l1l-12111]-
ATHOCTHON MOJIEJIN SKCIIEPUMEHTA
Tema 3. HOCJ‘IC,Z[OB&’SCJ‘ILHOCTB He3a- 12 4 o | - 2 8 i 3111 - 2 9 i
BHUCHUMBIX UCIIBITAHUI
Pa3nea 2. Cyuaiinple BeJIMUMHBI M (DYHKIUM pacnpe/iesieHust
Tema 4. CitydaliHble BEJIMYMHBI U UX 14 4 sl 21l10l-1alal-|2110]-
YHCJIOBBIE XapaKTEPUCTUKU
Tema 5. HempepbiBHbIE CilydaiiHbIe 14 4 ol -l 2110l-1al2l-1211]-
BEJIMYMHBI
Tema 6. 3akoHbl pacupeneneHus He-| 12 4 2 | -| 2 8 |- 1 |1]-] - ]11 | -




MMPCPBIBHBIX CJIy‘-IH.fIHLIX BCINYNH ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘

Pasznea 3. CiyuaiiHbie BEKTOPbI

Tema 7. Pactipenenenue ciy4yaiiHOro 8 4 ol -] o a |- - o g |-
BEKTOpa
Tema 33 YucnoBble XapaKTEpUCTUKH 10 4 ol -] o 6 | - | - - 110
CIIy4aiiHBIX BEKTOPOB

Paznea 4. IlpenesibHbIe TEOpPeMbl TEOPHH BepPOSITHOCTEI
Tema 9. 3akoH OoybIIMX YHUCEI. 10 4 o .| o 6 | - | - N T
LlenTpanpHas npenenpHas TeopeMa
Bcero yacoB B cemecTpe 108 | 54 |18 | - |18 |72 | - | 18 - 110 ] 90 | -
dopmMa KOHTPOJIA: IK3aMeH 36 - - - - - |36 - - - 12719
Bcero 4acoB mo JucHHUIINHE 144/4| 54 | 18 | - | 18 | 72 |36| 18 - 110 111719

5 Coaep:xanue JeKUuM

HaunmenoBanue TeMbl

KonuuecTBo yacoB
no ¢hopmam obOyue-
HHS

OYHasn ‘ 3a04YHas1

Paspnen 1. Cayuaiinbie cOObITHS

Beposmnocmusie npocmpancmesa

Croxactuueckuii skcrnepumeHT. Cryuaiineie coObiTus. [IpoctpancTBO
aneMeHTapHbIX coObITHI. Kitaccuueckoe ompeneneHue BEPOITHOCTU. Diie-
MEHTBI KOMOMHATOPUKU. ANreOpa COOBITHI. AKCHOMBI TEOPUU BEPOSITHO-
CTEW U MPOCTEUILINE CIICICTBUS U3 HUX.

OcHosHbie meopembl 6epOSIMHOCMHOU MOOEIU IKCHepUMEHmMA
Teopema cioxeHus. YClI0BHas BEPOATHOCTh. Teopema ymHoxeHus. 11on-
Has BeposiTHOCTh. Dopmyina baiieca — Jlamiaca.

IlocnedosamenbHocms HE3aBUCUMBIX UCHBIMAHULL
[ToBTOpHBIE He3aBucHMMbIe HcnbiTaHud. Dopmyna bepnymimn. Popmyina
ITyaccona. JlokanpHas U uHTErpaibHas Teopemsl Myaspa-Jlamiaca.

Pa3nea 2. Cayuaiinble BeJIMUMHBI M (PYHKIUM pacnpe/iesieHust

Cryuaiinvie 6eIUYUHBL U UX YUCTOBbLE XAPAKMEPUCTIUKU

Onpenenenre ciy4aiiHON BEJIMYUHBL. 3aKOH paclpeiesieHUs] BEpOsSTHOCTEN
ciy4anHoON Benu4uHbl. DyHKIMA pacHpeNeicHUs CIyd4allHOM BEJIMYUHBIL.
JlcKpeTHbIe ciyyaliHble BEJIMYMHBI M X YHMCIIOBbIE XapaKTEPUCTUKU. 3a-
KOHBI paclpeleleHNs IUCKPETHBIX CIIy4alHbIX BEJIMYMH bHHOMHHAIBHOE
pacnpenenenne. Pacnpenenenne Ilyaccona. ['eomerpuueckoe pacnpene-
JICHUE.

Henpepuvienvie criyuaiinvie 6enudunvl

[InoTHOCTE pacrpeneseHnus BEPOATHOCTH HEIPEPBIBHOM CIIy4allHOM BEIU-
yuHbl. YUCIOBBIE XapaKTEPUCTUKN HETPEPBIBHOW CIy4alHOW BEJIIMYWHBI.
3akoH Oonpmmx yucen. Teopema YeObrmueBa. Teopema bepnymmu. Llen-
TpaJIbHAs IIpeJiebHAas TEOpeMa.

3akomnbl pacnpedenenus HeNPePLIGHLIX CLYYAUHBIX BEIUYUH

PaBHOMepHBIN 3aKk0H pacnipenenenus. [lokazaTenbHbIN 3aK0H pacnpenesne-
Husg. HopManbHBIN 3aKOH pacnpeneiieHus. JIByMepHbIE CllydaiiHble BEIU-
YUHBI. 3aKOH PACIPEIECICHUS BEPOSATHOCTEN CHUCTEMBI CIyYalHBIX BEJU-
yuH. OyHKIMA pacnpeneneHus TUCKPETHOW JBYMEPHOU CIy4allHON BEU-
YyuHbl U €€ cBoMcTBa. ILIOTHOCTH pacmpeneneHus BEPOSITHOCTEH Hempe-
PBIBHOM IBYyMEpPHOM CIIy4ailHOW BEJIMYMHBI U €€ CBOWCTBA.

Pasznea 3. Cayuaiinbie BEKTOPbI

~

‘ Pacnpeoenenue cnyuaiinoeo eéexmopa




[Tonatue ciay4aiiHOro BeKTOpa (CUCTEMBI CIydailHBIX BeMMYUH). DyHKIHS
pacnpeeneHus ciay4aiHoro BeKropa. CUCTEMBI JUCKPETHBIX U HENPEPbIB-
HBIX ClIy4aiHbIX BesMuuH. HesaBucumble citydaiinbie BEKTOpbl. DyHKIMA
pacrpeneseHuss CyMMBl JBYX HE3aBHUCHMBIX CIy4YailHbIX BEJIMYUH. Y CIIOB-
HBIE PACIIPEICIICHMUS.

Yucnoguvle xapakmepucmuku C1y4atiHblX 6eKmMopos

YcnoBHOe MaTemaruueckoe oxxuaanue. KoBapuarus u kodddumuent kop-
pensuuu. Y CIOBHbIE YHCIOBBIE XapaKTepUCTHKU. [IByMepHOE HOpMalIbHOE
pacnpe/iesieHue.

Pasnea 4. [lpenenbHble TeOpeMbl TEOPUH BEPOATHOCTEN

3akon bonvuux yucen. LlenmpanvHas npedenvhas meopema

CxomgumocTth 1o BeposiTHOcTH. HepaBeHcTBO UeObIeBa. 3aKoH OOJIBIINX
gucen B (hopme YeOwimeBa. HepaBerncTBo Konmoroposa. 3akoH O0bIINX
yucen. Xapaktepuctuueckue GyHkuuu. [IpenenbHbie TeopeMbl AJis Xapak-
tepucThuueckux yHkumii. Kiaccuueckast npesienpHas Teopema.

Bcero uacos

18 8

6 Tembl 1a00paTOPHBIX 3AHATHH
He npenycMoTpeHbl yd4eOHbBIM IJIAHOM.

7 TeMbl IPAKTHYECKUX 3aHATHH

HaunmenoBanue TeMbl

KonnuectBo wacos
o opmam oOyye-
HUS

O4dHasa ‘ 3a04YHasn

Paznen 1. Cayuaiinbie coObITHS

Pemenue 3aay Ha KJIaCCHMYECKOE, CTAaTUCTUYECKOE, T€OMETPHYECKOE OIl-
pezenenre BepoSITHOCTEH, Ha MCIIOJIb30BAHUE AJIEMEHTOB KOMOMHATOPHKH.
Pemenne 3amau co ciydaiiHBIMH COOBITHSIMH, JIOTHUYECKUMHU OIEpaIusIMU
HaJl COOBITUSIMHA

Pemenue 3a1a4 Ha HUCIIOJIb30BAHUEC TCOPEM CIIOKCHUA U YMHOXKCHUS BEPO-
ﬂTHOCTCI\/’I, CJICACTBHA U3 TCOPEM CIIOKCHHA U YMHOKCHHUA

Pemenue 3a1au Ha mpuMeHeHue (GOPMYIIbI TTOJTHOW BEPOSITHOCTH U GOpMYy-
1wl batieca — Jlamiaca

Pa3nea 2. Cayuaiinble BeJIMUMHBI M (DYHKIUM pacnpe/iesieHust

Pemenue 3amau Ha onpeaesieHUe U MOCTpOeHHEe QYHKLUU paclpeeaeHus
JUCKPETHON CIy4allHON BEIWYMHBI, ONpPEICIICHUE YHCIOBBIX XapaKTepHU-
CTUK IMCKPETHOM CIIy4yallHOM BeIW4MHBI. PellleHne 3a1ad Ha 3aKOHBI pac-
MpesieJIeHHs] BEPOSITHOCTEH Ui AUCKPETHOM CIy4aliHON BENWYHMHBI: OMHO-
MHUHAJIBHOE pacrpeneneHue, pacnpenenenue llyaccona, reomerpuyeckuit
3aKOH paclpeaeiIeHus

Pemenne 3amay Ha mocTpoeHue rpaduKoB UHTETpabHON U nuddepeHIu-
anpbHOW (GYHKIMHA pacnpesencHus. Pemenne 3agad Ha ompeeieHue 4u-
CJIOBBIX XapaKTEPUCTUK HENMPEPBIBHOM CIy4YaliHON BEJIUYUHBI

Pemrenne 3amau Ha 3aKOHBI paclpeesIeHUs] BEPOATHOCTEN ISl HETIPEPBIB-
HOM CIIy4aiiHOW BEJIMYMHBI: PAaBHOMEPHBIN 3aKOH pacupeneneHusd. Pere-
HH€ 3a7a4 Ha 3aKOHbI PacHpeNeseHUss BEPOATHOCTEH Il HENPEPBIBHON
CIIy4allHOM BEJIMYMHBI: HOPMAJIbHBIM U ITOKA3aTENIbHBIN 3aKOHBI paclpese-
JICHUS

Pa3nea 3. CryyaiiHble BeKTOPBI

Pemienue 3agaun Ha pacnpeaesieHue JBYMEPHOU CIIy4alHOW BEJTMYMHBI

Pemrenne 3a1a4 Ha 4KUCIOBBIE XapaKTEPUCTUKU JIBYMEPHOM CIy4allHON Be-
JIU4uHbL Pemienue 3aad Ha QyHKIMU ABYX CIIy4alHBIX ApTyMEHTOB




Pa3nea 4. IlpeaenbHble TeOpeMbl TEOPHH BePOSITHOCTEH

9 Pemenue 3agau Ha ucnonb3oBaHue TeopeMbl bepHyun. Pemienne 3aiau Ha 2
HCI0JIb30BaHKe TeopeMbl MyaBpa — Jlamaca
Bcero yacos 18 10

8 Tembl ceMUHAPCKUX 3aHATHI

He npenycMoTpeHbl y4eOHBIM IJIAHOM.

9 Conepxanue u 00beM CAMOCTOSTEILHOM Pa00THI CTYAEHTA

TpynoemkocThb
HaunmenoBanus CaMOCTOSITEJIBHOU Jureparypa Corepskaniue paboThi
pazzienoB, TeM paboThI, yac.
ouHas | 3aouHas
Cemectp 2
Paspnen 1. Cayuaiinbie cOObITHS
[1] c.17-37, dopmupoBaHUE TOHATUH CTOXac-
[2] ¢.3-33, TUYECKOTO OKCIIEPUMEHTa, CIy-
[3] c.17-30, YalHOTO COOBITHS, MPOCTPAHCTBA
Tema 1. Beposmuocmmuvie [5] c.11-49 DIEMEHTapHbIX COOBITHH, KJIacCH-
10 11 YECKOM BEpOATHOCTH. M3yudeHue
npochpancmsd AIIEMEHTOB KOMOWHATOPHKH, all-
reOpbl COOBITHI, aKCUOM TEOPHHU
BEPOSITHOCTEM W MPOCTEUIIUX
CJIEICTBUH U3 HUX.
[1] c.41-81, N3ydyeHne TeOpeMbl CIIOXKEHHS.
[2] c.33-49, ®opMupoBaHUE TOHSITHA YCIIOB-
Eirie;bgsgf22§ﬁmﬁzgz_ 10 1 [3] ¢.31-53, HOU BepoATHOCTH. M3ydeHune teo-
1 SKCnepumenma [5] c.49-72 PEMbI yMHOMKEHIA, (polv)Myn oJI-
HOU BeposiTHOCTU U baiieca — Jla-
miaca.
[1] c.57-59, dopmHpOBaHKE MOHATHUS TTOBTOP-
Tema 3. Iocredosamens- [2] ¢.131-155, HOTO HE3aBHUCHUMOTO HCIBITaHUSI.
O He3AEUCUMELY - 10 9 [3] ¢.55-63, Uzyuenne dopmyi vBepHymm,
I [5] ¢.72-106 [lyaccona, nokanbHOM W UHTe-
rpaJIbHOMN TEOpeEM Myagpa-
Jlamaca.

Pa3nea 2. Cryuaiinble BeJIMUMHBI M (DYHKIMU pacnpeeeHust

Tema 4. Cayuaiinvie 6enu-
YUHLL U UX YUCTOBblE Xa-
pakmepucmuxu

10

10

[1] ¢.81-105,
[2] ¢.49-59,

[3] ¢.64-100,
[5] ¢.116-153

dopMupoBaHUE NOHATHN CllyYaii-
HOW BEJIWYUHBI, 3aKOHA pacnpeze-
JICHUs BEPOSATHOCTEH CIy4yalHOHN
BEJIMYMHBI, QYHKIUU pacrpejene-
HUSl CIIyYalHOW BEJIWYMUHBI, IUC-
KPETHOM CIIy4allHOW BEIWYHMHBI U
UX YHUCIIOBBIX  XAapaKTEPUCTHUK.
N3ydyeHue 3aKOHOB pacrpenene-
HUS JUCKPETHBIX CIy4aillHbIX Be-
JTUYUH, OMHOMHHAJIBHOTO pacIpe-
nenenus, pacupenenenus Ilyacco-
Ha ¥ F€OMETPUYECKOTO paclpese-
JICHMSL.

Tema 5. Henpepuvignvie ciy-
yaiinvle eIUYUHDL

10

10

[1] ¢.105-127,
[2] ¢.59-72,
[3] c.111-124,

®opMUPOBAHUE MOHATUN IJIOTHO-
CTU pacrnpeaciiCcHusd BCPOATHOCTU
HEMPEPHIBHOW CIy4ailHOM BEJU-




[5] ¢.158-180

YUHBI, YHUCIOBBIX XapPAKTEPUCTUK
HEMPEPHIBHOW CIy4ailHON BeEIU-
yuHbL. V3ydeHne 3aKoHa OOIBIINX
gyucen, TeopeM YeOwimeBa, bep-
HyJ, LleHTpanbHON npenenbHoi
TEOPEMBL.

Tema 6. 3axonwvl pacnpeoe-
JIeHUsl HenpepulHbIX  CII)- 8
YAUHBIX GEIUYUH

11

[1] ¢.127-175,
[2] ¢.72-100,

[3] ¢.124-155,
[5] c.184-263

N3yuenue 3akoHOB pacnpenene-
HUSA: PAaBHOMEPHOIO, IOKa3aTelb-
HOro, HOpMajabHOro. PopMupoBa-
HUE TOHATUHI JIByMEPHOU clly4ai-
HOW BEJIMYMHBI, 3aKOHA pacnpeze-
JIEHUsI BEpPOSTHOCTEH  CHUCTEMBI
CIIYYaiflHBIX ~BETUYMH, (YHKIMH
pacupeneneHus IUCKPETHOW IBY-
MEpPHOW CJIy4YallHOM BEIWYUHBI U
€€ CBOMCTB, IJIOTHOCTU paclpee-
JICHUSI BEPOATHOCTEW HENpPEpPbIB-
HOM JBYMEPHOU CIIy4ailHOW Belu-
YUHBI U €€ CBOWCTB.

Paspnen 3. Caiyuaiinble BEKTOPBI

Tema 7. Pacnpeoenenue
CYHaiHO20 8eKmMopda

[1] ¢.175-190,
[2] c.214-221,
[3] ¢.155-174,
[5] ¢.113

@opMUPOBAHHUE MOHATHIN CIydaii-
HOTO BEKTOpa (CHUCTEMBI Clyd4ail-
HBIX BENUYWH), QYHKIMH pacipe-
JIeJIeHUs1  CIIy4allHOTO  BEKTOpa.
N3yuyeHnue cuUCTEM IHUCKPETHBIX U
HEIPEPBIBHBIX CIIy4allHBIX BEJU-
YUH, HE3aBUCUMBIX CIy4JailHBIX
BEKTOPOB, YCJIOBHBIX paclpejaese-
HU.

Tema 8. Yucnosvie xapax-
mepucmuxu CYYAUHBIX 6
8eKMopos

10

[1] ¢.209-238,
[2] c.221-244,
[3] ¢.176-185,
[5] c.146

®opMupOBaHUE IOHATUN YCIIOB-
HOTO MAaTeMaTH4eCKOro OXuia-
HUS, KOBapHallu U KodpuIueH-
Ta Koppensuuu. M3ydenue ycinos-
HBIX YHCJIOBBIX XapAKTEPUCTHK.

Pa3nea 4. IlpeaenbHble TeopeMbl TEOPUH BePOSITHOCT el

Tema 9. 3axon 6oavuux vu-

[1] ¢.395-425,
[2] ¢.136-174,
[3] ¢.101-110,

N3yuenune HepaBeHCTBa YeObliie-
Ba, 3aKOHA OOJBIIMX 4YHCEI B
¢dopme UYeOblmeBa, HEpaBEHCTBA

cex.  Henmparonas  npe- 6 10 c.135 Konmoroposa. M3yuenue xapak-
OelbHas meopema .
[5] c.158-214 TEePUCTHUECKUX (DYHKIMHA U Kiac-
CHYECKOM IPENEIbHON TEOPEMBI.
[TonroroBka K sK3aMeHy - 27
Bcero yacos 72 117

10 MuauBuayaJIbHBIE 32AHUA
WupuBuyanbHbIE 3aJaHHAS BBIIOIHSIOTCS CTYIEHTOM 3a04HON ()OpPMBI 0OyYeHUsS B BHIIE KOH-
TPOJBHBIX paboT. TpeboBaHusa Kk 0OPMIICHHIO KOHTPOJBHBIX paboT u3noxkeHsl B «llojoxeHuu o mo-
psake opopmileHUs: CTYAEHUYECKUX PadoT».

11 MeToab1 o0yueHus

OcHOBHBIMU (pOpMaMU U3y4EHUS JUCLUIUIMHBI ABIAIOTCA: YTCHHUE JICKIUH, BBIIIOJHEHHUE J1a00-
PaTopHBIX paboT, CAMOCTOATENbHAs Hay4Hasi paboTa CTyCHTOB.
OCHOBHBIM METOZOM M3yU€HUs AUCLUUILINHBI « Teopus BEpOATHOCTEW M MaTeMaTH4yecKas CTa-




TUCTHUKA» SIBIISIIOTCS JIEKIIMH, KOTOPbIE MPOBOJAATCS B COOTBETCTBYIOLIUX JIEKIIMOHHBIX ayIUTOPHUSIX C
HCIIOIB30BaHNEM HEOOXOUMBIX HATISAHBIX ITOCOOUH.

Ha mpakTudeckux 3aHATHIX BCE CTYACHTHI UMEIOT pa3JaTOYHBIA MaTepHall, TEKCThI COOPHHUKOB
3a/1a4, a TaK)Ke WHIWBHAyaIbHBIC 3aaHus. OHA U Ta )K€ 3aja4a MOXKET OBITh PEIlIeHa OJTHOBPEMEHHO
HECKOJIbKUMU CTYJEHTaMHU Ha JIOCKE, a BHAUajie B CBOUX TETPAJAX, JUUIS HAXOXKJICHHUS HAWIYYILIEro pe-
IICHUS WK PACCMOTPEHHS Pa3HbIX METOJIOB PEUICHUS. DTO MPUYYACT K CAMOCTOSATEILHOCTH U JINYHOU
OTBETCTBEHHOCTH IPU U3YYEHUU JUCHUTIIINHBI.

CamocrosTenpHas padoTa CTy/IeHTa B OCHOBHOM HallpaBjieHa Ha OTpabOTKY HABBIKOB PEIICHUS
ONTUMU3ANMOHHBIX 337a4. CollepikaHne CaMOCTOSTEIBHON PabOThl TOMKHO COTJIACOBBIBATHCS C Ipe-
rojaBaTeJIeM B MHANBUYaTbHOM MOPSJIKE C 1I€JIbIO MOBBILIEHNS OTBETCTBEHHOCTHU CTYJIEHTOB.

12 MeTOIl])I KOHTPOJIsA 3HAHUM U CHCTEMA NMPUCBOCHUSA 0a/1710B
CeMecTpOBBIil KOHTPOJIb MPOBOAMTCS B OopME dK3aMeHa MO YETHIPEXOaTbHON cucTemMe («OT-
JMYHOY», «XOPOILIOY, yIOBICTBOPHUTEIBLHOY, «HE YIOBICTBOPUTEIbHO»). C IE/IbI0 MOBBIIICHUS 00bEK-
TUBHOCTH OLICHUBAHUS 3HAHUM CTYJEHTOB, IPOBOJISATCS IOMAIITHUE KOHTPOJIbHBIE paOoThL. [Jomyckom K
9K3aMEHY SBIIETCS BBIOJIHEHUE BCEX MPAKTUYECKUX PabOT M OMAIIHUX KOHTPOJIbHBIX padort. [Ipak-
TUYeCKasi padoTa CYMTACTCS BBHITIOTHEHHOW MIPU COOJTIOICHUN CIICAYIOMINX YCIOBHIA:
- ayAMTOpPHOE 3aJ]aHKe K MPAKTUYECKOU paboTe MOTHOCTHIO BHIMOIHEHO;
- JIoMalllHee 3aJJaHKe K MPAKTUYECKON paboTe MOJHOCTHIO BBIIIOJIHEHO;
- CTYJAEHT cocoOeH 000CHOBATH MOIYYEHHOE PEIICHHE;
- CTYACHT MOXET IMOJKPEIHTh MOTYyICHHOE pelIeHne GopMyTUpOBKaAMH HEOOXOIUMBIX TEOPEM,
JIeMM, MIPEATI0KEHUHN, METOAaMH PEIICHUH.
[Ipu cnade sxk3ameHa PEKOMEHIYIOTCS CIEAYIONINE KPUTEPUU OIICHWBAHUS 3HAHUM, YMEHUU U
HaBbIKA CTY/ICHTA.
OTBeTHI HA TIOCTABJICHHBIC BOIIPOCHI IMOJHBIE M TEOPETUICCKH 00OCHOBaHHBIC. J|aHbI MMPaBUITh-
HbIE OTBETHI Ha JIOMIOJTHUTENbHBIE BOIIPOCHI — OTIUYHO.
OTBeTHI Ha TOCTABIICHHBIC BOIPOCHI PACKPHIBAIOT MX CYIIHOCTh 0€3 HEOOXOAMMOW JieTaim3a-
uud. JlaHel IpaBUIIbHBIE OTBETHI HA JOMOJIHUTENIBHBIE BOITPOCHI — XOPOLIO.
OTBeTHl Ha TOCTABJICHHBIE BOMPOCHI B OCHOBHOM PAaCKPBIBAIOT CYIIHOCTH MpoOseMbl. JlaHbI
MPaBUJIbHBIE OTBETHI HA JOMOIHUTEIbHBIE BOIIPOCHI — YIOBIETBOPUTEIBHO.
OTBeTHl HAa OCHOBHBIE BOIPOCHI HE BCKPHIBAIOT CYIIHOCTh paccMaTpuBaeMoil mpobiemsl. Ha
OO0JIBIIIYIO YaCTh AOMOJHUTENBHBIX BOITPOCOB OTBETOB HE HAWUCHO - HE YIOBIETBOPUTEIBHO.
[IpenonaBatens UMEET MPABO 3a/1aBaTh CTYJAEHTAM JOTOJHUTEIbHBIE TEOPETUUECKHUE BOMIPOCHI
B paMKax pabodeil mporpaMMbl TUCIUTUTHHEIL.

13 TlepeueHb BONPOCOB, BHIHOCMMbBIX Ha CeMeCTPOBBIl KOHTPOJIb
Dk3ameH (2 cemecTp)

[Tpeamer Teopun BepositHocTel. CobbiTHe. Knaccudukarus coobITHii

Knaccuueckoe u craTucTuueckoe ornpeenaeHue BeposiTHocTH. CBOMCTBa BEPOSITHOCTH

I'eomeTprueckas BeposATHOCTb. CBOWCTBA BEPOATHOCTH

OneMeHTbl KOMOMHATOPUKH

3aBucUMBIE U He3aBUCUMBIE coObITHA. [Ipon3Benenue coObITUit

TeopeMbl yMHOKEHUS BEPOSITHOCTEN

He3zaBucumelie coObiTus. Teopema yMHOXKEHHUS A1 HE3aBUCUMBIX COOBITHIA

Cymma coObiTuii. COBMECTHBIE M HECOBMECTHBIE COOBITHSA. TeopeMbl CII0KEHHS BEPOSITHOCTEH

CrnencTBust U3 TEOPEM CIIOKEHHUS U YMHOXKEHUS BEPOATHOCTEN

0. Ilonnas rpymnma coObrtuii. CyMMa BEpOSITHOCTEH COOBITHIA, 00pa3yIOIIUX MOTHYIO TPYIITY

11. BepossTHOCTb NPOTUBOIOJIOKHOTO COOBITHS; BEPOSATHOCTh OCYIIECTBICHHS TOJBKO OJHOTO
COOBITHSI; BEPOSITHOCTH OCYILIECTBICHUS XOTSI ObI OTHOT'O COOBITHS

12. VYcnoBHas BeposATHOCTh. TeopeMa yMHOKEHHS BEPOSTHOCTEH 3aBUCUMBIX COOBITUI

13. dopmyia MOITHOI BEpOATHOCTH

14. BepostHocts runote3. ®opmynsl baiieca — Jlanaca

15. ®opmyna beprymm

16. JlokanbHas U UHTETpaibHast TeopeMbl Myaspa — Jlamaca

HRoOoo~NoOa,rwNE



17.
18.
19.
20.
21.
22.

23.
24,
25.
26.
217.
28.
29.
30.

31.
32.
33.
34.
35.
36.
37.
38.

39.

40.

41.

42.

43.
44,
45.
46.
47.
48.

49.
50.

51.
52.

53.
54,
55.
56.
S7.

®opmyna [lyaccona st peIKux COOBITHIA

HaueposTHeiiiee yucio MOsIBIEHUS COOBITHS B CEPUH MOBTOPSIOIIUXCS UCTIBITAHUI
BeposTHOCTH OTKIOHEHHS OTHOCHTEIBHOM YacTOTHI COOBITHS OT €€ BEPOSTHOCTH

JIMCKpETHBIE U HENIPEPBIBHBIE CIIy4YaliHbIE BEINYMHBI

3aKOH pacnpeziesieHUs1 BEpOATHOCTEN CIy4aliHON BEIMUYMHBI

MaremaTnuyeckoe 0XKMAaHUE JUCKPETHOU CIIydalHOW BelM4YnHbI. CBOMCTBAa MAaTEMAaTUYECKOTO
0’KMJIaHMS

[lenTprpoBaHHas ciay4aiiHas BEJIMYMHA U €€ MATEMAaTUYECKOE 0)KUJaHUE

BeposATHOCTHBINM CMBICT MATEMAaTUYECKOTO OKUIAHUS

Jucnepcus, cpeqHEKBAaAPATUYECKOE OTKIOHEHUE, MO JUCKPETHOM CIIy4allHOM BEJIMYMHBI
CBolicTBa AMCTIEPCUM TUCKPETHON CIIy4aliHON BEJIMYUH

Onpenenenue GyHKUNU paclpeaeeHNs U ee CBOWCTBA

['padux GyHKIMYU pacTpeieNeHus: AUCKPETHOM CITy4aiiHOW BEITMYMHBI

[ImoTHOCTB pacnpeneneHus BEpOsSTHOCTEH HEMPEPHIBHOM CIIy4YaiHOW BETMYMHBI

CpoiicTBa ()yHKIIMM TUIOTHOCTH PACIpeesIeHIs] BEPOATHOCTEH HEMPEPHIBHOW CITydaifHOH Be-
JIMYHHBI

MaremaTtnueckoe 0XKMIaHUE HEIPEPBIBHOM CIIy4aiiHOM BEJIMYNHBI

Jucnepcus 1 cpeAHEKBaApaTUIECKOE OTKIOHEHUE HENTPEPBIBHON CIIy4aiiHON BEJTMYHMHBI
MoMeHTBI ciTydyailHON BETUYUHBI

AcuMMeTpusl, SKCIIECC, MOJIa, MeANaHa CIIy4ailHOM BEJIMUYUHbBI

3aKOH pacnpeeseHus: AMCKPETHOM cilydyailHOW BelIM4nHbl. bUHOMUanbHOE pacnpenencHmue
3aKoH pacnpeaeieHus AUCKPETHOM cirydaiiHou BenuuuHbl. Pacnipenenenue Ilyaccona

3aKOH pacnpeeseHus: AMCKPETHOM ciiyyailHOW BelnuuuHbl. ['eomeTpuueckoe pacnpeeseHne
3aKoH pacrpeaeacHus TMCKPEeTHON cllydaliHOM BenuuuHbl. ['Mnepreomerpuyeckoe pacmpeze-
JICHUE

3aKoH pacrpeesieHUs] HEPEPbIBHOM ciy4yailHON BenuuyuHbl. PaBHOMEpHBIN 3aKOH pacrpeze-
JIEHUS

3aKOH pacHpe/esieHrs HENpepbIBHONW ciyyailHOW BenuuuHbI. [loka3aTenbHbI 3aKOH pacrpe-
JeIeHUs

3aKoH pacmpelieleHHs] HepepbIBHOM cilydaiiHON BennunHbl. HopmalibHbIN 3akOH pacnpeze-
nenusi. OCHOBHBIE TapaMeTpbl. BEpOATHOCTHBIN CMBICI IapaMETPOB

BeposiTHOCTE ONIaAaHNsl HOPMAJIBHO PACTIPEIEICHHON HENPEPBIBHOM CIIy4allHON BEJIMYMHBI B
3a/laHHBIN HHTEpBaJI

IIpaBuino «rpex» curm

3akoH Oonbimx yucen. HepaBenctBo YebbImena

3akoH 60apiux yncen. Teopema YeoOrbimeBa (3aK0H OOIBIITNX YUCEN)

3akoH OonbiMx yucen. Teopema bepHynau

3aKoH pacrpeiesieHus: BEpOATHOCTEN JBYMEPHON CIIydaifHON BEIMUYUHBI

MHoromepHsble Cily4aiiHble BEIMYHMHBI. 3aKOH paclpeiesieHusl IBYMEPHON IHUCKPETHOW CIy-
YaWHOW BEJIMYUHBI

YucnoBble XapaKTEPUCTUKH CUCTEMBI JBYX JUCKPETHBIX CIIy4aliHOM BETNYMHBI

YucroBble XapaKTEPUCTHKM CUCTEMBI JBYX AUCKPETHBIX CIydallHOM Benu4uHbl. DyHKIHA
pacrpeneneHus BEposATHOCTEN

CaolicTBa (QYHKIIMHM pacnpeieIeHus CUCTEMBI ABYX AUCKPETHBIX CIIy4alHbIX BETUYHUH
YucnoBble XapaKTEpPUCTUKN CUCTEMBI IBYX AMCKPETHBIX CIydalHBIX BEJIMYMH: MaTeMaTHye-
CKO€ OXHUJaHUE, JUCIEPCHS], CPETHEKBAAPATUYECKOE OTKIOHEHHE, KOPPEISMOHHBII MOMEHT,
KO3 PUIHUEHT KOppensauuu

@yHKIUA IUNIOTHOCTH PaCIpeeIeHUs HENIPEPBIBHON JBYMEPHON CIy4YallHON BETUYMHBI
YucnoBble XapaKTEPUCTUKHN CUCTEMBI IBYX HEMPEPBIBHBIX CIy4YailHBIX BEJIMYMH
XapakTepucTuieckue pyHKINU

[IpenenpHbIEC TEOPEMBI AJIS1 XaPAKTEPUCTUIECKUX (PYHKITHIA

Krnaccuueckas npenenpHas Teopema

14 YueOHO-MeTOANUYECKOE 00ecIeueHue
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1. Benrtuens E. C. Teopus BeposSTHOCTEH M €€ HMHXXCHEPHOE NpPWIOKEHHE. YueOHoe mocobue /
E. C. Benruens, JI. A. OBuapoB — 5-¢ u3a., crepeotun. — M.: U3n-Bo «KuoPycy», 2016. — 480 c.

2. T'mxman W. W. Teopus BeposTHOcTeld W MareMaruueckas cratuctuka. / W. . 'mxwman,
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M.: Bercmi. mk., 1991. — 157 c.

10. Kpeiabsckumii X. D. MaTemaTuka Jij1si 5KOHOMHUCTOB, TIEpEBO/I ¢ Tosibckoro B. JI. MeHukepa moj pen
M. U. Bapenromnsna. /X. 3 Kpbeabckuii. — M., «Cratuctuka», 1970. -583 c.

11. MaremaTuka JijIsl 5KOHOMUCTOB: KOHCIIEKT JIEKIUHN ISl CTYJCHTOB THEBHON (popMbl 00yUueHHs Ha-
npaeneanii  6.030509 «Ywer u aymut», 6.030504 «OxoHOMHKA TpeaUpUATHS» / COCT.
O.T. Ilogonwckas, peu. E. A. lynusnus, [a6anos B.b.—K.: KTMTVY, 2011. -100 c.

12. TMuckynos H. C. IuddepennmansHoe 1 HHTETpaIbHOE NCUUCIICHHS s BTY30B. B 2-x ToMax, T.2:
yueb. [Tocobue qns Bry3os / H. C. [Tuckynos — M.: «Hayka», 1978 .—576 c.

15 NudpopmanmoHHbIEe pecypchl

1. «Teopust BepoATHOCTEH M MaTeMaTH4ecKash CTATUCTHKA» KOHCIIEKT JIEKIMH JJIs CTYJIEHTOB 3a-
ouHOM (hopmbl 00ydyenust HampasieHuid 6.030504 «OxoHoMuka npeanpustus», 6.030509 «Vuer u ay-
mut», Kepub: KepueHckuii rocynapcTBeHHbI MOpCKOM TexHonornyeckuit yausepcurer. —2013. —40 c.
— [DnexTponnslit pecypce]. — http://kgmtu.edu.ua/jspui/ handle/123456789/1

2. Meronnyeckue ykazaHusi «Teopusi BEpOSTHOCTEH M MareMaThdecKas CTaTHCTHKa» MO CaMo-
CTOSITENIbHOW paboTe U BBIMOJHEHUIO KOHTPOJBHBIX padOoT il CTYIEHTOB 3a04HON (OopMBI O0yUEeHHUs
HanpasieHuil 6.030504 «Oxonomuka npeanpustus», 6.030509 «Yuer u aynut», Kepus: Kepuenckuit
roCyJapCTBEHHbIN MOpcKoil TexHonornyeckuit yausepcuter. —2013. —40 c. —[DnexTpoHHbIl pecypce]. —
http://kgmtu.edu.ua/jspui/ handle/123456789/1799.

3. Bricmias MaTtemaTHKa JIsl SKOHOMUCTOB [ DNEKTPOHHBINH pecypc] : YuebH. mocobue ams By30B /
H. 1I. Kpemep, b. A. Ilyrko, . M. Tpumma, M. H. ®puaman; [Tox pen. npod. H. 1. Kpemepa. — 3-¢
u3a. — M.: banku u 6upxxku, FOHUTH,1997. -439 c. // Web-caiit O6pazoBarenbHble pecypcbl IHTepHe-
tTa — Maremaruka. -2DJeKTpoH. aaHHbie. —Copyright©2006-2007 Alexander Vasiliev, St. Petersburg,
Russia.—http://www.alleng.ru/d/math/math326.html

16 MaTepuajibHO-TeXHUYECKOe o0ecrevyeHne JUCHUIINHbI

VueOHble 3aHATHA MMPOBOJATCA B 3aKPCIVICHHBIX 3a KaQ)CHpOﬁ AYAUTOPUAX COTJIACHO pacnurca-
Huto. [Ipy moaroToBke Mo JaHHOM AWCHUIUIMHE HCIIOJIB3YETCS ayIUTOPHBIM (OHI (CTOMBI, CTYJb,
JTOCKA).

B yuebHOM mporiecce HCTONBb3YIOTCS TakKe Y4eOHbIE aylUTOpHUs, OCHAIIEHHbIE HaTJsIHBIMU
MoCcOOUSMHU, MyTbTUMEIUIHBIM 000pYIOBaHUEM, MIPOSKTOPOM, SKpaHOM. JlJisi poBeeHHs paKTHYe-
CKHMX 3aHSITHH HCIOJIB3YIOTCS CIENUAIBLHO O0OPYAOBaHHBIC aYJUTOPUU U KOMITBIOTEPHBIE KJIAcChl C
JIOKaJILHOM CeThI0 M BBIX0JI0M B MHTEpHET. [lepcoHanbHbIe KOMIBIOTEPHI PA00OTAIOT MO YIPABICHUEM
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oneparonHbix cucteM MS Windows i Linux. CTyneHThl HIMEIOT TOCTYI K pecypcaM 3IIEKTPOHHOU
OMOJIMOTEYHON CUCTEMBI N34aTeIbCTBA «JIaHby.
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