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«/lonmo/iHUTe/IbHBIE [VIABbI TEOPHHU CJAYYAHHBIX MPOLIECCOBY

01.03.02 I'lpuknagHas MaTeMaTUKa U
HanpaBrneHue noAroToBKu:

UH(pOpMaTHKa
[Tpoduab MoaAroToBKHU: Cratuctuka
O6pazoBaTenbHast nporpaMMa: OakanaBpuaT
KBanudpukauus: Axanemuueckuii bakasaBp

Dopma 00yueHHs!: OYHasl, OYHO-3a0YHasl, 3a04Has

HYXKHOE MOJYEPKHYTh

Jonenk 2020



YTBEPKJ/IAIO:
bTETa MAaTEMATHKH

Y
anpens

[lporpamma y4eOHOIl AHCUMIUIMHBL  «JlOMONIHUTENbHBIE
MpOLECCOBY COCTABICHA HAa OCHOBAHHH I0Cy1apCTBEHHOr0 00pa30BaTELHOIO CTAH/IapTa BBICIIEro
npodeccronansioro obpasosanust ('OC BITO) Jlomenkoit Hapoamnoit Pecny6muxn (JIHP) mo
nanpasienuio nojarorosku 01.03.02 Ilpuknansas matematnka U MHOPMATHKA, YTBEPKIECHHOTO

npukazoM Munucrepersa oopasosanus 1 Hayku JIHP ot 04 anpesns 2016 r. Ne 280;

OHHBIX TEXHOJIOTHH

. A. MouceeHnko

2020 r.

riiaBbl TEOPHUHU cnyqaﬁﬂmx

ITopsizka opraumsanuu ydeOHOro mpouecca B 00pa3oBaTENbHBIX OPraHHU3alHsAX —BBICLIEIO
npodeccnonanbHoro obpazosanus Jlonenkoit Haponnoit PecryGinku, yTBEpXkIECHHOTO MIPHKA30M
Munucrepcrsa obpasosanust 1 Haykn JJTHP No 1171 ot «10» nosi6ps 2017 r.;
yueGHOro TmjaHa M OCHOBHON 00pa3oBaTelbHON MPOrPaMMBI BBICIIErO MPO(ECCHOHATBHOTO
obpazosanus Hanpasienus noarorosku 01.03.02 Ilpuknannas maremaTnka W HHpOpPMATHKa
(npoduits: Crarucrika), paspadorannbix B 'OY BI1O «/lonenxuii HauMoHa bHbIA YHUBEPCUTET.

PaspaboTuunk:
JIOLEHT Kaeapbl TEOPUH BEPOSITHOCTEH
U MaTeMaTHYeCKOW CTaTUCTUKH

W A.Il I'aryn
P74 7

[Iporpavma yueOHOM JIMCUMIUIMHBI YTBEpIKJEHA Ha 3acelaHud  Kadeapsl Teopuu

BEPOSTHOCTEH H MaTeMaTHYECKON CTaTHCTUKH
[Tporoxon Ne 14 or«_ 02 » ampens

2020 .

3am. 3aBefyromiero Kadenpoit

W.JI. lypxo

[lporpamma  yueOHO# . JHMCHUIUIMHBL  0100peHa
(axybTeTa MaTeMaTHKH U MHOOPMALMOHHBIX TEXHOJIOTHH
ITporoxosn Ne 8 ot «15» anpens 2020 r.

[Ipescenarens yueOHO-METOMYECKOM
KOMHCCHH (haKyibTeTa

/1/147/:7

y4eOHO-METONYECKON  KOMHCCHEH
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1.  OBJIACTBb IPUMEHEHUWA U MECTO JUCHUIIVIMHBI B YYHEBHOM ITPOLIECCE

VY4ebHast TUCHMITUINHA «J{0OTIOJTHUTEIbHBIE T1aBbl TEOPUU CIYYaiHBIX MPOIIECCOBY SBIISCTCS
BApHATUBHOW YAaCTbIO MPO(PECCHOHATIBHOTO OJIOKAa AUCHUIUIMH TOJATOTOBKHU CTYJACHTOB IO
HanpasieHuto moarotoBku 01.03.02 IlpuknagHas wmarematnka U uHpopmaruka ([Ipodus:
Cratuctuka). CopepxaHue IUCLMIUIMHBL SBJISETCA JIOTMYECKUM MPOJOKEHUEM COJIEpHKaHUS

JUCIHUIIIINH:

- Teopus BeposTHOCTEN U MaTeMaTU4ecKasi CTaTUCTHKA;

- MaremaTudecknii aHaJIN3;

- Anrebpa u reomMeTpus;

- Inddepenumanpapie ypaBHEHHS,
-Cny4aiiHble IpOLECChI

1 (OpMHUPYET OCHOBY I OCBOCHMUSI TUCHUTIINH:

- HayuHsIil cemunap;

- I[OHOJ'IHI/ITCJ'IBHBIC rj1aBel TCOPHUU MAaCCOBOT'O O6CJ'IY)KI/IBaHI/I5[.

2.  CTPYKTYPA JUCHUIIJINHBI

Xapakmepucmuka y4eoOHou OUCyUnIuHbL

HanpaBnenune noaroToBku

01.03.02 IlpuknagHas MmaTeMaTuKa 1

nH(popMaTUKa
[Tpodunn Crarucruka
OO6pazoBarenpHas mporpaMmma OakamaBpuaT
Keanubukarus AkaneMu4ecKkuii bakamaBp
KonunuecTBo comepkaTeabHbIX MOYJIEH 1

JucrnunnuHa 6a30B0o# / BApHATUBHOM YacTh
00pa3zoBaTeIbHON MTPOTrPAMMBI

[TpodeccuonanbHbIi OJIOK, BapUaTUBHAS YacTh

®opwmsl kouTpoJist (MK, sk3ameH, 3ader)

1 MOAYIBHBINA KOHTPOJIb, |1 SK3aMEH B 8§

ceMecTpe
okasaTem ovHas ¢popma 3ao4Has popma
00y4eHUs 00y4eHUs
KonnuecTBo 3a4eTHBIX equHUIT (KPEAUTOB) 2
T'ox moaroroBku 4
Cemectp 8
KonnuecTBo yacoB 72
- JIEKIIHOHHBIX 24
- IPAKTHYECKNX, CEMUHAPCKUX
- JJabOPATOPHBIX 16
- CAaMOCTOSTEIILHOM pabOThI 32
B T.4. UHAMBHUAYaJIbHOE 33/1aHHE

HegnenpHoe KoMu4ecTBO 4acos, 9

B T.4. ayJUTOPHBIX 5

3.  OINHNCAHHME JNCHUIIJIMHBI

Ieau u 3agauu

IJenv—60nee TIyOOKOE 3HAKOMCTBO CTYAEHTOB C METOJIaMH TEOPUH CIy4alHBIX MPOIECCOB,
CBSI3aHHBIX ¢ M (Yy3HNOHHBIMU TpOIIECCAMH, MAPTUHIATaMU, CEMUMAapTHHTAJIAMHU.
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3a0auu — ycBoeHue (GyHAAMEHTAIBHBIX MOHATUNA TEOPHM CIIyYailHBIX MPOLECCOB U
nproOpeTeHNe HAaBBIKOB MCIIOJIb30BAaHUS MOHATUHHOTO anmapara U TEXHUYECKHX MPHEMOB TEOPUH
CIIyYaifHBIX MIPOIIECCOB MPH MOCTPOCHUHN MAaTEMATUIECKUX MOJETICH peabHBIX MPOIECCOB.

TpeGoBanus K pe3yabTaTaM OCBOEHHMS JMCHMILIMHBI. [Iporiecc u3ydeHUs AWCIUILTAHBI

«JloTIOJTHUTENbHBIE TJaBbl TEOPHUM CIYYalHBIX MPOIECCOB» HampaBlieH Ha (OpPMHUPOBAHUE
3JIeMEHTOB cienytomux kommereHuuit B cootBerctBuu ¢ ['OC BIIO JIHP mo wampasieHuto
noaroroBku 01.03.02 [lpuknagHas matremaTuka ¥ UHPOpPMAaTHKa ¥ OCHOBHOW 00Opa3oBaTelbHOM
MpOrpamMMbl BBICIIETO TpOQeccHnoHaTbHOTO 00pa3oBanusi Hampasienus noaroroBku 01.03.02
[Mpuknagnas maremaruka u napopmaruka (IIpopuns: CraTuctuka):

a) oouwexynomypusix (OK): cnocoOOHOCTHIO K KOMMYHHKAIIMU B YCTHOM M MUCHhbMEHHOM

(opmax Ha PYCCKOM UM MHOCTPAHHOM SI3BIKAX VIS PELICHHS 3324 MEXITMYHOCTHOTO U

MEXKYJIbTypHOTO B3auMoaericTtus (OK-5); cnoco6HOCThIO paboTaTh B KOMaH/IE, TOJIEPAHTHO

BOCIIPUHHMAs COLMAIbHBIC, STHUYECKUE, KOH(ECCHOHABHBIC U KYIbTypHBIe paznuuns (OK-

6); CIIOCOOHOCTHIO K cCaMOOpraHu3anuu u camooopazosanuio (OK-7);

0) oobwenpogeccuonanvuvix (OIIK): criocOOHOCTHIO UCIOJIB30BAaTh 0a30BbIE 3HAHUS
€CTEeCTBEHHBIX HAYK, MATEMAaTUKHA U WH(POPMATHUKH, OCHOBHBIE (DaKThl, KOHIETIIINH, TPHHITUTIBI
TEOpUH, CBA3aHHBIX C MPUKIaJHONW MaTeMaTukoil u nadopmarukoit (OIIK-1); cnoco6HOCTHIO
npuoOpeTaTh HOBBIE HAay4dyHbIEe M TPOQPECCHOHANBHBIC 3HAHHWS, HCIIONB3YS COBPEMEHHBIC
oOpa3zoBatenbHble U HH(popMannoHHble TexHonoruu (OIIK-2); cnocoOHOCTBIO K pa3paboTke
ATOPUTMUYECKUX W TIPOTPaMMHBIX DPEIIEHWH B 00JACTH CHCTEMHOTO W TIPUKIATHOTO
MPOrpaMMHPOBAHUS, MaTEeMAaTHYECKUX, HHMOPMAIIMOHHBIX W WMHUTAIMOHHBIX MOJIENEH,
CO3/ITaHNI0 MH(POPMAIMOHHBIX PECYPCOB TIIOOATBHBIX CETEH, 00pa30BaTEIHPHOTO KOHTEHTA,
MIPUKJIAIHBIX 0a3 TaHHBIX, TECTOB U CPEJICTB TECTUPOBAHUS CHCTEM U CPEJICTB HA COOTBETCTBHE
CTaHgapTaM U ucxoaHbsiM TpeboBanusm (OIIK-3);

8) npogheccuonanvuvix (I1K):

HAYYHO-HCCJIeA0BATEIbCKAs JIeSITeIbHOCTh: CIIOCOOHOCTBIO coOMpaTh, 00padaThIBaTh H
MHTEPIPETUPOBATh JAHHBIE COBPEMEHHBIX HAy4YHBIX HCCIIEJJOBaHHM, HEOOXOoAuMble s
(bopMHpOBaHHUs BBIBOJIOB 110 COOTBETCTBYIOINUM HaydHbIM UccienoBanusiM (ITK-1); criocoGHOCTRIO
MOHUMATh, COBEPIICHCTBOBATh U MPUMEHSTh COBPEMEHHBIN MaTeMaTiueckuii anmnapat (I1K-2);

NMPOEKTHAsl M MPOU3BOJACTBEHHO-TEXHOJIOTHYECKAsl IeATEILHOCTh: CIOCOOHOCTBIO
paboTaTh B COCTaBe HAyYHO-HCCIIEIOBATEIHCKOTO M MPON3BOICTBEHHOTO KOJUIGKTUBA M PelIaTh
3agaun npodeccuonanbHoi nesrenbHocTH (I1K-4); ctocoGHOCThIO K pa3paboTKe U MPUMEHEHUIO
AITOPUTMUYECCKHUX U TPOTPAMMHBIX PEIICHUH B 001aCTH CHCTEMHOTO M MTPHUKJIAIHOTO
nporpammuoro odecneuenus (ITK-7);

OpraHM3alMOHHO-YIPABJIEHYECKAas] JeSITeIbHOCTh:  CIIOCOOHOCTBIO  COCTaBJISITh W
KOHTPOJIMPOBATh IUIaH BBIMOJHIAEMOW palOOThl, ITUIAHUPOBATH HEOOXOIMMBIC JUIS BBIIOJIHCHUS
paboThI pecypChl, OIICHUBATH Pe3yabTaThl cOOCTBeHHOU padoThl (ITK-9).

B pesyabTaTe n3y4yeHusi y4eOHOM JUCHUIINHBI CTYCHT JOJI/KEeH
3HaAMb:
OCHOBBI TEOPHIi, KOTOPBIE COCTABIISIIOT SAPO Kypca «JlOMOJHUTENbHBIE TIIaBbl TEOPUH CIYy4alHBIX
IIPOLIECCOBY; TEPMUHOJIOTHIO U allapaT OCHOBHBIX NOHATHH U3y4EHHOTO Kypca; poJib U MECTO Kypca
B 00111/ €CTECTBEHHO-HAYYHOU KapTHHE MUpA.

ymembo:
MPUMEHSTh U3YYCHHBIC COOTHOIICHHSI K OMMMCAHUIO Pa3HOOOPAa3HBIX MPOIECCOB; PellaTh 3a/1auu 110
W3YUCHHBIM TeMaM.



eénaoems:

HaBblKaMM HNPUMCHCHHA COBPEMCHHOI'O0O MATCMATHYCCKOI'0O HHCTPYMCHTApUsaA [Jis1 PCHICHUA

OKOHOMMHYCCKHX 3aJa4.

4.  COIEPXAHHUE JMCIUIIVIMHBbI U ®OPMbI OPTTAHU3ALIUU YYEBHOI'O

MPOLIECCA

MMopsiakoBbIi
HOMeEp uTemMa

Kparkoe conepxxkanue TeMbl

Cooeporcamenvutii Mooyas 1

Tema 1. MapKoBCKHE TIPOIECCHI € JTUCKPETHBIM  BPEMEHEM, JTUCKPETHBIM
MapkoBckue MPOCTPAHCTBOM COCTOSIHMM ¥ OJIHOPOJHBIC, JPrOJUYCCKHE MapKOBCKHE
TIPOIIECCHI. MPOIIECCHI, 3a]]ada MacTepa UTPYyIIeEK.

BepostHocTn

COCTOSTHHIA.

Tema 2. Z- CpoiicTBa Z -mpeoOpa3oBaHMs,METO]] Z-TIpeoOpa3oBaHU JJIsl aHalu3a
npeoOpa3oBaHue MapKOBCKHX TIPOIECCOB, HEBO3BPATHBIC COCTOSHHUSI, IPTOAMUSCKUEC KIIACCHI,
(GYHKIMH B €T0 MPOIIECCHI,  COJEPKANIUE  JPrOJMYECKHe  TEPUOJMYSCKHAe  KJIAcCHI,
CBOJCTBA. MapKOBCKHE IPOIECCHl C JIOXOJAaMH, aHaJIW3 MapKOBCKHX ITPOIIECCOB C

JIOXOJaMU TIPH TIOMOTIN Z-TipeoOpa3oBaHui.

Tema 3. Tporneccrr

PeKyppeHTHoe COOTHOIICHUC [JIsI IIOJHBIX JO0XOAOB IIPpH OIITHMaJIbHOM

IIPOLIECCOB UX
TPaeKTOpUH U
pacIpeeIeHUN.

IIOCJIEI0BATENbHBl | TOBEACHUH, PEKYPPEHTHBINA METOJ Ha PUMEPE 3aa4id MacTepa UrpyLIeK

X pEIICHUM.

PexyppeHTHBII

METOJI.

Tema 4. ITpoueccel | UTepaliOHHBIM METOJ [J1 MPOIECCOB TOCIENOBATEIbHBIX PEUICHUM,
MIOCJIE0BATENbHBl | CBOMCTBA UTEPALIMOHHOTO METOA. 3aa4a BOAUTEINS TAKCH, 337a4a O 3aMEHe
X peuIeHuM. obopynoBanus. MrepalioHHBI METOJ MAJIsi NPOLIECCOB C HECKOJIbKUMU
NrepanmoHHslii 3ProJu4eCKUMHU KIIACCAMHM.

METOJI.

Tema 5. Onpenenenne maptunraia. [Ipumepst. CBOHCTBa MapTHUHTAJIOB, JIOKAJIbHBIX
MapTunranis! u MapTUHTAJIOB, KBaIPaTUYHO UHTETPUPYEMBIX MAPTUHI AJIOB.

JIOKAJIbHbIE

MAapTUHTAJbI.

Tema 6. CeMHMapTHHTAJIbI, CTIELIMAJIBHBIE CEMUMAPTUHT AJIBI.

CeMUMapTUHT AJIBI.

Tema 7. CsoiictBa | MaTemaTuyeckrue OCHOBBI CTOXaCTHUYECKOTO MOJIETUPOBAHUSI.

CIIy4alHbIX
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Temaruueckuii njian

ConepxarejibHbIH MOAYJIb 1

KoaundecTBo 9acoB

Ounas ¢popma 00yuenust

3aouHas popma o0yueHus

B T.U. B T.4.
HasBaHusi cojiepkaTe/IbHbIX S 2| k) E e 2| a4 E
MO i e i = S = e 2 | o8 5 ¢
ayJien 1 TeEM = = qd a iy 5 = = 5} =y = d §
() = 4 2 =d 2.9 o = o ) = d 2.9
Q = e = o dq = \¢ Q = =N = o d = ¢
A 14 = g = q M & = = e q =
) =Y o ] /8 f o) = o | 9 J 2 9
= ¥ 0 S 4§ = v = = ) S 3 E ¢
e 2lg| 55"
i 2 8T8 = 8] 8 | E
Tema 1. MapkoBckue
nporieccsl. BepositHocTH 10 | 4 2 4
COCTOSIHU.
Tema 2. Z-npeoOpa3oBanne
beodpas 10 | 4 2 | 4
(GYHKIMM U €r0 CBOMCTBA.
Tema 3. ITpoueccel
MOCJIEIOBATEIbHBIX
o 8 | 2 2 | 4
pelIeHUH.
PexyppeHTHBII METOI.
Tema 4. ITpouieccel
MOCJIEIOBATENIbHBIX pEIICHU. | 8 2 2 4
HrtepanimoHHbIN METO/I.
Tema 5. MaptuHransl u
P 10 | 4 2 | 4
JIOKAJIbHBIE MAapPTHHI AJIbL.
Tema 6. CeMuMapTHHI AJIBI. 16 | 4 4 8
Tema 7. CBoiicTBa
CIIy4ailHBIX MTPOIIECCOB UX 10 | 4 2 4
TPAaeKTOPUHN U pacrpeeIeHui
Hmozo
no cooepricamenbHomy 72 | 24 16 | 32
Mmooy 1
Bcezo no oucyunnune 72 | 24 16 | 32
5. METOANMYECKHUE PEKOMEHJIAILIUU JJIs1 IPOBEJAEHUSA
JIEKIIMOHHBIX, IIPAKTUYECKHUX U JIABOPATOPHBIX 3AHATUU
TeMbl JTeKIIMOHHBIX 3aHATHH
Ne Konuuecmeo
Ha3zeanue memui
n/n uacoe
1 |MapkoBckue npouecchl. BeposTHOCTH COCTOSIHUI. 4
2 |Z-peobpazoBaHue HYHKIIMH U €TO CBOKWCTBA. 4
3 | IIporuecchl mocnenoBaTeNbHBIX PEIICHHH. 5
PexyppeHTHBIN METOI.
4 [[Ipoueccel mocienoBaTeNbHbIX pelieHui. MTepalmoHHbIA METOI. 2
5 [Maprunrans! u 10KanbHBIE MAPTHHTANHIL. 4




6 |CeMuMapTHUHTAIIBL. 4
7 |CpoiicTBa cityyaiiHBIX IIPOLIECCOB UX TPACKTOPUIN U pACIIPENEICHUM 4
BCEI'O 24
Tembl (IpaKTHYECKHUX, J1200PATOPHbIX, CEMHUHAPCKHUX) 3aHATHI
Ne Konuuecmeo
wn Ha3zeanue memoi wacos
1 [MapkoBckue npouecchl. BeposTHOCTH COCTOSHUI. 2
2 |Z-ipeobpazoBaHue GYHKIIMH U €r0 CBOMCTBA. 2
3 | [Ipormecchl mocneaoBaTebHBIX PEIICHHH. 2
PexyppeHTHBIN METOI.
4 |[Ipoueccel mocneaoBaTeabHbIX pereHnil. tepatilnoHHbIA METO/I. 2
5 [Maprunranel u 10KaabHbIE MAPTHHTAIBI. 2
6 |CemuMapTHHTAIIBI. 4
7 |CpoiicTBa ciryyaiiHBIX IPOLIECCOB UX TPACKTOPUM U pacipeesieHui 2
BCEI'O 16
6. METOAUYECKHUE PEKOMEHJALIMU 1O OPTAHU3ALIUA
CAMOCTOSATEJIBHOU PABOTHI CTYJAEHTOB
Opranu3anus CaMmoCTOATEIbHON PadoThI CTY/IEHTOB
Ne Konuuecmeo
i Ha3zeanue memoi wacos
1 [MapxkoBckue nporecchl. BeposiTHOCTH COCTOSIHHIA. 4
2 |Z-npeobpazoBaHue GYHKIIMU U €TI0 CBOHCTBA. 4
3 |IIporecchl mocienoBaTENbHBIX PELICHUH. 4
PexyppeHTHBII METO/I.
4 |[Iporecchl mocaea0BaTENbHBIX pelieHuid. TepalimoHHBIN METOI. 4
5 [Maprunrans! u 10KanbHbIE MAPTHHTABI. 4
6 |CemMuMapTHHTAIIBI. 8
7 |CroiicTBa cityyaiiHBIX IPOIECCOB UX TPACKTOPUIN U pacipeesieHui 4
BCEI'O 32
7. HWHAUBUAYAJIBHBIE 3ATAHUS
(e npedycmompeno)
8. KOHTPOJIbHBIE BOITPOCHI K MPOMEXYTOUHOM ATTECTAIIUA
1. Oproanyeckne MapKOBCKHE ITPOLIECCHI.
2. Z-nipeobpa3oBaHue QYHKIMH U €r0 CBOMCTBA.
3. Merton Z-nipeobpa3oBaHuii JUIsl aHAJIN3a MApKOBCKUX MPOIIECCOB.
4. MapKoBCKHE IIPOLIECCHI € T0X0JaMH.
5. IloBeieHUE MOJIHOTO 0KUAAEMOTO JOXO0a MU OONBIIHNX N .
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6. PexyppeHTHBIN METOT U1l MPOIECCOB MOCIE0BATEIIbHBIX PEIICHUN.
7. TepalluOHHBIA METOJI ISl TPOLIECCOB MOCIIEIOBATEIbHBIX PELICHHUI.
8. CBoiicTBa UTEPAIMOHHOTO METO/I.

9. UTepaliioHHBII METOT 171 TPOLIECCOB C HECKOJILKUMH 3PTOANYECKUMU KITaCCaMH.
10. MapTuHrasnsl 1 J0KaJbHble MaPTUHTAJIBI.

11.KBazpaTuuyHO UHTErpUPYEMbIE MAPTUHT AJIbI.

12.CeMuMapTHHT aNbI.

13.CrennanbHble CEMUMapTUHT AJIBL.

14.CTOXaCTUYECKUN UHTETPAIT [0 CEMUMAPTUHTAITY.

15. CpoiicTBa cityyailHBIX MPOLECCOB UX TPACKTOPUMN U pacIpeIeIeHUN.
16.MaremaTrnyeckue OCHOBBI CTOXaCTHUECKOT'O MOJIETMPOBAHUSI.

9.  OBPA3EIl MOAYJBbHOI'O KOHTPOJISA
(obpaszey sapuanma u kpumepuu oyeHusaHus)

TrOY BIIO «JIOHEIKUA HAIIMOHAJIbHBIA YHUBEPCUTET»
DaKyJabTeT MATEMATHKHA U HH(POPMALMOHHBIX TEXHOJIOT Uil

Hanpaenenue noocomoexu: 01.03.02 Ilpuxknaonan mamemamuxa u uHghopmamuxa
Ipoghuns: Cmamucmuxa

IIpoepamma noocomogru: baxkanaepuam

Cemecmp 8

Yuebnas oucyunnuna /Jlononnumenvhble 21a6bl MeEOPpUU CAYHAUHBIX RPOUECCOB

MOAYJIBbHAS KOHTPOJIbHAS PABOTA
BAPHUAHT Nel
1. CpoiicTBa UTEPAIITMOHHOTO METO/IA.

2. CBoiicTBa CIy4ailHBIX MPOIECCOB UX TPACKTOPHI M paclpeae/ICHUM.

YTBepkIeHO Ha 3acelaHuu Kadeapbl  TEOPUH BEPOSATHOCTEH M MaTEeMaTHYeCKON CTaTUCTUKH,
NpoTOKOJ Ne OT «__» 20 r.

3aBenyromuii kagenpoit
IIpenonaBarenb

Kputepuu oneHnBanusi MOAYJIbHOI0 KOHTPOJISI

Homep 3a0anusn Konuuecmeo 6annoe
1 25
2 25
Bcezo 50

10. OBPA3EILl DK3AMEHAIIMOHHOI'O BUJIETA

Teopemuuecxue 80NPOCHL K IK3AMEHY

1. Oproanyeckne MapKOBCKHE ITPOLIECCHI.
2. Z-nipeobpa3oBaHue QYHKIMH U €r0 CBOMCTBA.
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. Meron Z-nipeoOpa3zoBaHuii 715l aHAIM3a MAPKOBCKUX MIPOIECCOB.

. MapkoBCKuE IPOLIECCHI € T0XO0IaMH.

. [loBenieHre MOTHOTO 0KUIAEMOTO JI0X0 1A IPH OOIBIIUX N .

. PekyppeHTHBII METO I POLECCOB MOCIEA0BATEIIBHBIX PELICHUN.
. UtepaninoHHBIIA METOT ISl TPOLIECCOB MOCIEA0BATEIbHBIX PEIICHUN.
. CBolicTBa UTEPALIMOHHOI'O METO/1A.

03O0 B B~ W

9. UtepauoHHBINA METOJ 17151 IPOIIECCOB C HECKOJIBKUMHU 3ProINYECKUMU KI1acCaMu.
10. MapTuHransl 1 J10KajJbHbl€ MAPTHUHI AJIBI.

11.KBazpaTuuyHO UHTErpUPYEMbIE MAPTUHT AJIbI.

12.CeMuMapTHHT AIbI.

13.CrennanbHble CEMUMapTUHT AIIBL.

14.CTOoXacTUYECKUI UHTETPA [0 CEMUMaPTUHTAITY.

15. CBoiicTBa CIIy4aifHBIX ITPOIIECCOB UX TPACKTOPUN U pacIpeie]ICHUH. .
16.MaremaTtnyeckue OCHOBBI CTOXaCTHUECKOT'O0 MOJAETUPOBAHHUS.

TrOY BIIO «JIOHEIKHUA HAIIMOHAJIbHBIA YHUBEPCUTET»
DaKyJabTeT MATEMATHKH U HH(POPMALMOHHBIX TEXHOJIOT Uil

Hanpaenenue noocomosxu: 01.03.02 Ilpuxknaonan mamemamuxa u uHghopmamuxa

Ilpoghuns: Cmamucmuxa

IIpoepamma noocomosxu: baxanaepuam

Cemecmp 8

Yuebnas oucyunnuna Jlononnumenuvhule 21a6bl meopuu CAyUaHbIX RPOUECCO8
BUJIET Nel

1.Meron Z-npeoOpa3oBaHuiil 1J1s1 aHATHM3a MAPKOBCKUX MPOIECCOB.

2.1lycte paboTa cHUCTEMBl MOJICIHPYETCS IeNbl0 MapkoBa CO MHOXKECTBOM COCTOSIHUN
S ={1,2,..., N} u matpurieii BepositHocTel nepexoaa P. [Ipeamnonoxum, 4To 4eI0BEK UMEET
BO3MO’KHOCTh HAOJIFOJaTh TPACKTOPHUIO IIEMH, T.€ COCTOSHHS | B JUCKPETHBIE MOMEHTHI
BpeMenn n =0,1,2,.... Eciu B MOMEHT BpeMEeHH N YeJIOBEK OCTaHABIMBAET Pa0OTY CUCTEMBI
U MPH 3TOM CHCTEMa HAXOJWIach B COCTOSIHMH I, TO OH moiydaeT noxojn fi. Buecs
omnpezenennyio miary C,, 4eJoBek MOXET HE OCTaHABIMBATH PabOTy CHCTEMBI B HAJEXK]IE
0Ka3aThCsl B TAJIbHEHIIIEM B COCTOSHHH |, KOTOPOMY COOTBETCTBYET OouibIinii 10x01. Kakoro

MpaBWiia CIeAyeT MPHUIEPKUBATHCS YETOBEKY, €CIM OH XOYeT MOJYYUTh MaKCUMaTbHBIN
IOXOJI

YTBepkIeHO Ha 3aceqaHuM Kadeapbl TEOPUHU BEPOSITHOCTEM M MaTeMaTH4YeCKOW CTaTHCTHUKH,
MPOTOKOJ Ne OT « » 20 T

3aBenyrouuii kapeapoit
OK3ameHaTop

Kpumepuu OUCHUBAHUA IK3AMEeHAa

Homep 3a0anusn Konuuecmeo dannoe
1 50
2 50
Bcero 100 6asoB
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11. OBPA3EIL] TECTOBOI'O 3AJIAHMUSI (re npedycmomperno)

12. KPUTEPUM OLIEHUBAHUSA

[Io kypcy mpennosaraercs IpOBEICHHUE NMPOMEXYTOYHOM aTTECTAlMU B BUAEC MOIYJIBHOIO
KOHTpOJIS, BBINOJHEHHUS JOMAIHUX paboT M 3K3aMeHa. ODK3aMEH CAAl0T CTYIEHThl C LENbIo
IIOBBIIICHUS PEUTHHTA.

Pacnpeodenenue 0annos, Komopovie MOZym nOAYUUmMb CIYOEHH bl
6 npoyecce uzyueHus OUCUUNIUHbL

Opranu3anuoHHo- CPC Bcero
yueOHasi paboTa | Upaueuayansuas | Moayabnelii | WHameuayaabHas
CTyAeHTa pabora KOHTPOJIb TBOpYecKasi padora
Max__ 20 GammoB | max _ 20 oGammoB | max_50 | max__10__ Gamros | 100 6amroB
OaioB

HlIxana coomeemcmeus 6a1108 HAUUOHAIbHOU UWIKATlE

Ounenka Ouenka no OueHka no rocy1apcTBeHHOM 1IKaJe Ouenka no
no mkaje | 100-6amibHoi (3x3amMeH, TuddepeHINPOBAHHBII 3a4eT) rocy/1apcTBeHHOMH
ECTS mKaJe mKaJe (3a4er)
A 90-100 5 (OTIUYHO) 3a4TEHO
B 80-89 4 (xopo110) 3a4TEHO
C 75-79 4 (xopo110) 3a4TEHO
D 70-74 3 (yIOBJIETBOPUTEIHHO) 3a4TEHO
E 60-69 3 (yIOBJIETBOPUTEIHHO) 3a4TEHO
FX 35-59 2 (HeyIOBIETBOPUTEIHHO) HE 3a4TECHO

C BO3MOYKHOCTBIO TTIOBTOPHOM C/Ia4H
F 0-34 2 (HeyIOBIETBOPUTEIHHO) HE 3a4TECHO
C BO3MOXKHOCTBIO TIOBTOPHOM CAa4M MPH YCIOBUU
00s13aTeILHOTO HA0Opa AOMOJTHUTEIIBHBIX OAJITIOB

13. MATEPHAJIbBHO-TEXHUYECKOE OBECIIEYEHHUE YYEBHOI'O ITPOLIECCA

JlekimonHnble ¥ J1a0OpaTOpPHBIE 3aHATUS MPOBOJSATCS B ayIUTOPUHU, OCHAIIEHHOW MeENoM,
TPSITIKOW U JIOCKOH.

14.  PEKOMEH/JOBAHHAS JIUTEPATYPA

Koa-Bo Hanu4yue
Ne IK3EMILIAPOB | JICKTPOHHOI
HaunmenoBanue
n/n B OuOJIMOTEKE BEpPCHHU B
JouHY IBC
Ocnosnas numepamypa
1. Benruens, E. C. Teopust ciydaifHbIX TPOLIECCOB U €€
WH)KEHEPHbIE MPUIIOKEHHUS : yueb.mocodue s 1 i
crynentoB BTy30B / E.C. Bentnens, JI.A. OBuapos. - 3
u3z. - Mocksa : ACADEMIA, 2003. - 427,[1] c.
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2. I'mxman, . U. Teopust BEpoATHOCTEN U MaTEMaTUYECKas
CTaTUCTHKA : [y4eOHMK JUII MaT. CIICIUATbHOCTEH YH-TOB

1
u TexH. By3oB] / U. W. T'uxman u np. - 2-e usn. - Kues :
Bormamk., 1988. - 438,[1] c.

3. Tyry6anun, B. H. Teopust BeposTHOCTEH 1 ClTydaiiHbIX
nporieccoB. OCHOBBI MATEMaTHUYECKOTO aniapara u
MPUKIIAJIHBIE aCIeKTHI : Y4el.mocodue st pu3.-mMar. u 3 -
¢u3.-TexH. crnerl. By30B. - M. : M3a-Bo MI'Y, 1992. - 394
C.

Jlonoanumenvhasn numepamypa

4. I'mxman, M. U. Teopust MapTUHTAJIOB U €€ IPUMEHEHUS :
(yueb6.mocobue) / . U. T'uxman [onen. roc. yH-t, UH-T 3
npuki. matematuku U mMexannku AH YCCP. - Jlonelk,
1973.- 119 c.

5. Po3zanos, 0. A. Cranmonapssie ciiydaiiHbI€ POIECCHI / 5
10. A. Pozanos. - uza. 2-e. - M. : Hayka, 1990. - 271 c.

15, UTH®OPMAILIMOHHBIE PECYPCbI

1L.www.donnu.ru — 'OV BIIO «/loHenK#i HAITHOHATBHBIA YHUBEPCUTET
2.www.newlibrary.ru - HoBas 3eKTpOHHas OMOIHOTEKA,;

3.www.edu.ru — deaepanbHbIi TOPTAT POCCUICKOTO 00pa30BaHHUS,
4.www.mathnet.ru — obmepoccuiickuii MaTeMaTHYeCKUi TTOPTAl;
5.www.elibrary.ru — nayunas snexTpoHHast OHOIHOTEKA,;

6. www.nehudlit.ru - snexTponHast 6MONIMOTEKAa yUEOHBIX MaTEPHAIOB

16. NPOI'PAMMHOE OBECIIEYEHHUE

1. Windows 7 PRO (xopniopatunas nunensust JJOHHY Ne 46484614);

2. Microsoft Office (koproparuBHas aunensus JOHHY nunensus Ne 46472919);

3. Microsoft Visual Studio (numien3us nporpammbl Dream Spark asis BeicIinx y4eOHBIX 3aBEICHUN );
4. Jlunensuu GPL, Apache, BSD nnst cBo60oHOTO MporpammHoro ooecnieuenus: Free Lab, Scilab, R
Studio, Python, Eclipse, Free Pascal, Tries Mode, Prolog, AutuBupyc Kacnepckoro, Linux Fedora,
Libre Office, Adobe Acrobat Reader, xPDF, Blender, KOMITAC-3D LT, Paint.NET, Gimp.

PaGouass mporpamMa paccMOTpeHa M TepeyTBepikJeHa Ha 3aceJaHuu Kadeapbl Teopuu
BEPOSITHOCTEH MaTeMaTU4YEeCKOW CTATUCTUKH C U3MEHeHUsIMHU (6e3 u3meHenwuii) Ha 20 ro/I.

IIporokou Ne OT « » 20 T.

3aBenyrouuii kapeapoit



http://www.donnu.ru/

