oy BIO «IOHELIKMI HAITMOHAJIbHBI YHUBEPCUTET» .
OAKYJIBTET MATEMATHUKU U HHPOPMALIMOHHBIX TEXHOJIOI'MA
Kadrenpa Teopun BeposiTHOCTEH M MAaTEeMATHYECKON CTATHCTHKH

PaGouas nporpamMma y4eOHOM AHCUHUNIHHDI

«CroxacTnyeckue A depeHunalbHbie ypaBHEHHD
(HaMMEHOBaHWE AUCLIUIMJIMHbI B COOTBETCTBHUHU C y"leﬁHblM ﬂﬂaHOM)

I{anpaBneHnﬂ NOATOTOBKH:

IMpodunpe moaroToBKU:

OG6pa3oBartesibHbl YPOBEHb BBIITYCKHHUKA!

®opma o6yueHus:

01.04.02 I'NpuxiagHas MaTeMaTHKa
u nHpopmaTHKa

CrarucTuKa
MarucTp

O4YHas

Jonenxk 2016



YTBEPXKJIAIO
IIeKaH (baxynme'ra MaTeMaTHKU

cocraBneHa Ha ocHoee I'OC BIIO mno Hanpaaneﬂmo HoiroToskn 01.04.02 «IIpuknannas
MareMaTHKa M MH(pOpPMAaTHKa», yTBEPKACHHOMY IpHKa3oM MHHHCTepCTBa 06pa3oBaHHsA M HayKH
JTHP ot «04» ampens 2016 r. Ne 288, 3apeructpupoBaiHoMy B Munuctepctse roctuunn JIHP ot
22 ampens 2016r. Ne 1191, «ITonoxenus o6 opramusamuu ydeGHOro mpoiecca B
06pa3oBaTeNbHBIX OPraHM3alUsX BHICHIEr0 INpodeccHoHanbHOro obpasoBanus JloHeLKOH
Haponsoi#t Pecry6auku», yTBEpKIEHHOTO NMpHKa3oM MHHHCTEPCTBa 0GpasoBaHMsl M HayKH JHP
«B0» oxtasey 2015 1. Ne 750» (¢ H3MEHEHHSMH H JONOJHEHHsAMH), Y4eOHOro IUIaHa Mo
HaNpaBleHHI0 moaroTopku 01.04.02 TIlpuknagnas marematnka W uHbopmartuka (IIpopuis:
Cratuctuka) (popma o6GyueHHs: O4Has), yTBepXKAeHHOro YueHelM CoBETOM YHHBEpCHTETa OT
04.10.2016 r., mpoTokoin Ne 8

Pa3paGoTyuk:

K.¢.-M.H.,101eHT Kadeapsl TEOpUr /;

BEpOSITHOCTEH
U MaTeMaTH4eCKOH CTaTUCTHKH A.Il I'atyn

IIporpamma yuyeOHON IUCHMIUIMHBI YTBEpXKIEHa Ha 3aceqaHui Kadeapsl TEOpHH
BEPOATHOCTEN U MaTEMaTHYEEKOH CTaTHCTHUKH.
IIporokon Ne 5 ot 01.12.2016 1.
3aB. xkadenpoit — B. B. Bonpapes

4L

IMporpaMMa y4eGHOM AMCUMIUIMHBI OOOpeHa Y4eOGHO-METOAMYECKOM KOMHCCHEH
(daxynprera MareMaTuki ¥ HHGOPMAIIMOHHBIX TEXHOJIOTHIA
IIpotokon Ne4 ot 15.12. 2016 rona

IIpencenarens yue6HO-METONUIECKOM
KoMHccHH (akynpTeTa H.III. ITorOMapeHKoO



1. O6aacTh NpUMEHEHHUs] U MeCTO TUCHUIJIMHBI B YUeOHOM mpouecce: YueOHas AUCIUILTAHA
«Croxactnueckue auddepeHnaabHble  ypaBHEHHUS» OTHOCUTCA K BapUaTHBHOW  YacTH
npodeccHnoHanpHOr0 OJ0Ka MUCHUIUTMH 10 HampaieHuio mnoarotoBku 01.04.02 TlpuxnagHas
mareMaTrka u uapopmaruka (IIpoduas: CraTucTuka).

W3ydyeHne maHHOW IUCHMILIMHBI OCHOBBIBACTCA Ha 0a3e AWCHMILIUH: MaTemMaTHuecKuin
aHanus, quddepeHnnanbHbIe YpaBHSHUSI, TEOPHUS BEPOSITHOCTECH U MaTeMaTUYECKasl CTATHCTHKA.

3HaHUE TEOPETUUYECKUX MOJIONKEHUN AUCIUIUIMHBI MOXKET CYIIECTBEHHO MOMOYb B HAy4YHO-
HCCJIeI0BATENIbCKOM padorTe.

2. CTpyKTypa AMCUMILIMHBI (MOOY5)

XapakTepucTuka y9eOHOU TUCITUTUINHBI

OO06pa3oBaTeIbHBIN YPOBEHB: Maructp
HanpasJieHHe Ho/IroToBKH 01.04.02 Ilpuknannas MaremMaTuka U HHPOpPMaTHKa
[Tpodwib Craructuka
KonnuecTBo copepkaTenbHbIX MOTyIeH 1
Aucuumnia 6a3f) Boit / PAPHATHBHON HacTH [TpodeccrnonanbHbIi OJIOK, BApHATHBHAS YacTh
00pa30BaTebHOM POrpaMMbl ’
®DopMBbI KOHTPOJIS MooynwbHuitl Konmpons u (3x3amen) 6 1 cemecmpe.
TMokasaTemn ouHas popma *3a0unasn popma
00y4eHust 00yueHus
KonndecTBo 3a4eTHBIX €AMHUIL (KPEIUTOB) 5
KosmgecTBo yacoB 180
I'ox moaroroBku 1
Cemectp 1
KonnyecTBo yacos
- JTEKIIHOHHBIX 36
- IPAKTUYECKHIX, CEMUHAPCKUX 36
- TaOOpPaTOPHBIX -
- CAaMOCTOSTEJIbHOM paboThI 108
HenenpHOE KOTMYECTBO YacoB, T.4. 10
ayIUTOPHBIX 4

3. Onucanme JUCHHUITIJIMHBI

eau u 3agaun

Ileny — w3NOXKEHUE psia pPa3AeNioB TEOPHH CTOXACTUYECKHX JU(depeHIINaTbHBIX
ypaBHeHHfI C OCJIBIO MOJTYYCHHA CTYACHTaAaMU OCHOBHBIX Hpe)ICTaBJ'IeHI/II\/’I, 3HaHUHU I10 JUCHUITIIINHE
«Ctoxactuueckue AuddepeHnnaIbHble ypaBHEHUS ).

3a0auu  Oucyuniumnwvl. B TPOIECCE U3YYCHUS  TUCHUIIIMHBI  «CTOXaCTHYECKHE
muddepeHIanbHbIe YPaBHEHUS CTYACHTHI JOJKHBI HIMETh MPEICTAaBICHIE 00 OCHOBHBIX METOAAX
TEOPUHU CTOXACTUYECKUX UG (epeHINaTIbHbIX YPaBHEHUHM Ul pa3BUTHUSl MPAKTUYECKUX HABBIKOB
MOCTPOEHHUS CTOXACTUUECKUX MOJIEJIEH pa3IMYHbIX MPOIIECCOB €CTECTBO3HAHUS.

TpeOoBanusi K pe3yJibTaTaM OCBOEHMS AUCUMILIMHBI: [Iponecc u3ydeHus NUCUUTIIIMHBI
HampaBlieH Ha (pOpMHUPOBAHUE DIIEMEHTOB CIEAYIOMIMX KoMIleTeHINi B coorBeTcTBUU ¢ 'OC BITO
0 JaHHOMY HaITPaBJICHUIO IMTOATOTOBKH:




a)oouwexynomypuuvix (OK):

CIIOCOOHOCTRIO K a0CTPaKTHOMY MBINUICHHUIO, aHanu3y, cuute3y (OK-1);

FOTOBHOCTBIO K CAaMOpPa3BUTHUIO, CaMOpe€ajIu3allid, HCIOJb30BAaHUIO TBOPYECKOIO
noreniuana (OK-3);

0)oowenpogeccuonanvnuvix (OIIK):

TFOTOBHOCTHIO K KOMMYHHUKALIUM B YCTHOM M NMUCBMEHHOW (opMax Ha rocyaapCTBEHHOM
s3pike JIHP 1 mHOCTpaHHOM si3bIKE JUIA pemieHus 3a1ad npodeccuonanbHoil aesrensuoctu (OINK-
1);

CIIOCOOHOCTBIO CAaMOCTOSTENILHO MPHOOPETaTh C MOMOIIBI0 HHPOPMALMOHHBIX TEXHOJIOTHMA
U HCIIOJIb30BaTh B MPAKTUYECKOM AESITETbHOCTH HOBBIC 3HAHUS U YMEHMS, B TOM YHCII€ B HOBBIX
o0iacTsaX 3HAHWM, HEMOCPEICTBEHHO HE CBS3aHHBIX CO c(epol NesTeNbHOCTH, PACHIUPATH U
yrIyoIsaTh cBoe HaydHoe MupoBo33penue (OITK-3);

6) npogpeccuonanvuvix (IIK):

HAYYHO-UCCNe008aMENbCKAA 0eAMENbHOCHY '

— CIIOCOOHOCTh TMPOBOJUTH HAy4yHbIE MCCIEAOBAHUS M IIOJy4YyaThb HOBBIE HAyYHbBIE U
NPUKJIaHbIE PE3YJIbTAThl CAMOCTOSATEIHLHO M B COCTaBe HayyHOro koyuiektusa (ITK-1);

— CIIOCOOHOCTh pa3pabaTbiBaTh W AHAJIU3UPOBATH KOHLIENTYaJbHbIE M TEOPETHUECKUE
MOJICJIH PelIaeMbIX HayuHbIX mpobiiem u 3amay (I1K-2);

HPOEKMHAA U NPOU3BOOCHEEHHO-MEXHOTIO0UYECKAA 0eAMEeIbHOCHb:

— CIIOCOOHOCTh pa3pabaTbiBaTh W MPUMEHATb MATEMATUYECKUE METOJbl, CUCTEMHOE U
IPUKIAJHOE MPOrpaMMHOE oOecliedeHue JUId pelleHus 3ajad HaydyHOM M INPOEKTHO-
TexHojornueckoi aesteaproct (IMK-3);

— CIIOCOOHOCTh pa3pabaTbiBaTh W AHAJIU3UPOBATH KOHLENTYaJbHbIE M TEOPETHUECKUE
MOJICNIA pelIaeMbIX 3a]a4d MPOEKTHOM W MPOU3BOJCTBEHHO-TeXHOJMOTHueckon aesrenbHoctu (I1K-
4);

OP2AHU3AUUOHHO-YNPABGIEHYECKAA 0eAMENbHOCHIb .

— CIIOCOOHOCTh ~ YIPAaBIATh MPOEKTaMM, I[UIAHUPOBATh HAYYHO- HCCIIEI0BATENIbCKYIO
JIeSITeIbHOCTD, aHAIM3UPOBATh PUCKH, YIPABIATh KoMaH0# npoekTa (ITK-5);

— CIIOCOOHOCTBIO OPraHU30BBIBATH IPOLIECCHl KOPIOPATUBHOIO OOY4YEHHMs] Ha OCHOBE
UH()OPMAIIMOHHBIX TEXHOJIOTUI U pa3BUTHs KOPIOpaTUBHBIX 0a3 3Hanuii (ITK-6);

— crocOoOHOCTh pa3pabaTbiBaTh M ONTHUMU3UPOBATh OM3HEC-TUIAHBI HAY4YHO- HPUKIIAJHBIX
npoektos (TTK-7).

B pesyabrare ndy4yeHusi y4eOHOM JUCHHUIINHBI CTY/ICHT A0JIKeH:

3Hamb. OCHOBBl TEOPHIl, KOTOpPbIE COCTABIAIOT Aapo Kypca «CToxacTUdeckue
T depeHIMaIbHble  YPAaBHEHUS», TEPMUHOJIOTHIO M allapar OCHOBHBIX MOHATHH M3y4E€HHOTO
Kypca; poilb 1 MECTO Kypca B O0LIeH eCTECTBEHHOHAYYHO! KapTUHE MUDA;

YyMemb: IPUMEHSTh Ha IPAKTUKE METOABI PEIIEHUS 3a7a4 TEOPUH CIy4alHBIX MPOLIECCOB;

61ademys: HABBIKAMHM PA0OTHI C JHUTEPATypOH IO TEOPUHU CIy4allHBIX IPOLECCOB U €€
NPUMEHEHHIO, JJIEKTPOHHBIMU OMOJIMOTEKaMH U CeTeBbIMU pecypcamu cetu HHTtepHer (1o
TemaTuke Kypca «Croxactuueckue auddepeHIManbHble YpaBHEHMS»), C LENbI0 HCIOJIb30BaTh
JTAaHHbIE COBPEMEHHBIX HAYYHBIX HMCCJIEIOBAHUHN ISl pElleHHs HAy4YHBIX U MPo(ecCHOHATbHBIX
3ajad.

4. Conep:xanue JMCHUIIMHBI M (POPMBI OPraHU3ALMHU Y4eOHOI 0 Npouecca

Kypc nucuuminnsl «Ctoxactuueckue nuddepeHiaibible YpaBHEHHUs» MPeaycMaTpruBaeT
cienyronye (OpMbl OpraHM3alUU  Y4eOHOro Tpollecca: JIEKUUH, TPaKTHUECKUE 3aHsTus,
CaMOCTOSITENIbHYIO PabOTy CTyCHTA.

B yue6HOM 1mpolecce MIMPOKO NPUMEHSIOTCS AaKTHBHbIE M HWHTEPAKTUBHBIE (OPMBI
poBeJeHUs 3aHATUN (pa300p KOHKPETHBIX CUTyallui, AUCKYCCHUS, NOJEMHKa), BHeayIUTOpHAas



CaMOCTOATCIIbHAsA pa60Ta, GaJIHLHO-pCI\/'ITI/IHI‘OBa}I CUCTCMAa OLCHKH YCIICBACMOCTH, JIMYHOCTHO-
OPHUEHTHPOBAaHHOE O0y4eHHE, MPOOIeMHOE 00ydYeHHE, OJIOYHO-MOAYIFHOE O0yUCHHE.

MaTepI/Iaﬂ najaracrcs C HUCITOJIB30BaHUEM O6’b$ICHI/ITeHBHO -AJUIIOCTPATHBHBIX u
UCCIIEIOBATEIILCKUX METOOB NIPEIOIaBaHHMS.

CamocrosTenbHas pa60Ta CTYACHTOB HNPCAYyCMATPHUBACT BBIIOJHCHHUC WHAWBUAYAJIbHBIX
3aJ]aHUM, TOJITOTOBKY K MPAKTHYECKUM 3aHSATHIM, H3yYeHHE YUeOHO-METOINYCCKOHN JIUTEPaTyphl U
pecypcamu cetu MHTEpHET, cOCTaBlIeHNE KOHCTICKTOB.

IMopsinkoBbIi Kparkoe conepxxanue TeMbl
HOMep U TeMa
1 2
1. Hexotopsie cBeaeHust u3 | CXOaQuMOCTh ClaydalHBIX TocienoBaTenbHocTel. HepaBencTa
TEOPUHU BEPOSTHOCTEH. JUISL MaTeMaTH4ecKuX okuganuii. CiryyaliHble TPOIECCHI.
2. Cny4aitHble TPOLIECCHI. MapkoBckue u  auddy3uonHsie  nporecchl.  CiydaiiHbie

IIPOLIECCHI C HE3aBUCUMBIMM IPHUpALICHUSAMUA. BUHEPOBCKUN U
IIyaCCOHOBCKMH  Ipouecchl.  YHCIEHHOE  MOAEIMPOBaHUE
IIyaCCOHOBCKOI'O M rayCCOBCKOI'O PaCIPEIEICHHUMN.

3. CroxacTuyeckue CroxacTUuecKkue HMHTEerpajgbl [0 BUHEPOBCKOMY IPOLECCY U
HHTETPAJILL. CTOXaCTHYECKUE Qg depeHraibHbIe YpaBHEHUA
mubdysuonnoro tuna. Croxactuueckuit wuHTerpan  Uro.
[Ipoueccsl Hro. dopmyia HUro. CroxacTuueckue

mupdepennmanbaple  ypaBHeHus — Mto.  Croxactuueckuii
MHTErpaJl 110 IIyaCCOHOBCKOMW CIIy4alHON Mepe.

4. CroxacTuyeckue Croxactuyeckuil uuTerpan no Maprunrairy. ®opmyna Uto s
WHTErPAJIBI 110 mpoueccoB W10  co  ckaukooOpa3HOM ~ KOMIIOHEHTOM.
MapTHHrajiaM Croxactuyeckue nuddepeHnmanbHbIe ypaBHEHUS co
CTOXaCTUYECKHUE CKaYK0OOpa3HOW KOMITOHCHTOH. VHTErpaabHOE IMpeICTaBICHHE
TuddepeHanbHbIe peleHusl JIMHEHHOro CTOXacTUYeCcKOro JudQepeHaIbHOro
ypaBHEHUS CO ypaBHEHHUS CO CKaYKOOOpa3HOM KOMIIOHEHTOM.

CKauKo0Opa3HOi

KOMITOHEHTOM.

5. luddy3ronHbIe OOmuit Bug HeMMHENHBIX U PY3UOHHBIX Mojenel. JInHelHble
MaTEMaTHYECKUE MOJIEIH muddy3nonnsie Mmoaenu. Auddysnonnsie Moaenn puU3NUIECKUX
JTMHAMUYECKHUX CHCTEM, Y TEXHUYECKUX CHCTEM. MoJienb TeTIOBBIX (DIYKTyalluii 4acTHII
HaXOJIALIUXCS MO]T B BEUIECTBAX M DJEKTPUUYECKHUX 3apAJ0B B IMPOBOJHMKAX.

BO3/elicTBUEM citydaiiHbix | @opmyna HaiikBucta. Mogenu croxactuueckoil (uHaAHCOBOM
BO3MYIIECHUN. MAaTEMaTHUKHU.

6. Maremarndeckue OunpTpamms. OnNTUMaTbHOE CTOXACTUYECKOE YIIpaBJICHUE.
3a/1a4i, CBA3aHHBIC CO Croxactuyeckas ycTOMUMBOCTh. OLIEHUBAaHUE TAPAMETPOB.
CTOXAaCTHYECKUMHU

Qg depeHIraIbHBIMUA

YPaBHEHUSMH.

7. BeposiTHOCTHBIE BeposTHOCTHOE IIpeACTaBIICHHE pEIIeHUs 3aaadu  Jupuxie.
MIPEACTABJICHUS PEIICHUN BepositHoCcTHBIE TpencTaBiieHHs pemeHus 3agadn Komm. O
3ana4 Jupuxie n Komm Masioi 3¢ (EeKTUBHOCTH MPUMEHEHHs] YMCICHHBIX METO/OB JUIS
JUIsl ypPaBHEHU B YACTHBIX | OOBIKHOBEHHBIX nuddepeHIanTbHbIX YpaBHEHUI K
IIPOU3BOJHBIX CTOXacTU4ecKuM auddepeHnanIbHbIM yPaBHEHUSM.

napaboIMIECKOTO TUTIA.




Temarnueckuii mian

CopaeprxarebHbIH MOIYJIb 1

KoaudecTBO 9acoB

Ounas popma

3aounas popma

B T.U. B T.4 B T.4Y. B T.U.
O Q1 = o |9 a T O O | T o 9 |a
Ha3Banus CO/IepIKATENLHBIX BN HEEREE AR AR
Moy.Ieii u Tem o | = | 5|E|2581el=| |25 2| =| 8| E|8gs9e|=|58|EE¢S
O = 0} o) RS PJo = 5} ol 829 o = O ol d>4d 0| = O &r” J
o =1 T £l @ s VYol | F |gl©e sIFY © = =) £ legHYgo|l | | &9 &
= B | E|E|BEE{RE| C|HcSES | E|C|E|5Ed% E|E ik
= %%gé@%t :%%‘é%éc 2| = %g;‘gg{u :g%gg
2|8l 3 =k | 2 €z =E 9 & €3 = 9 ol '8 7 7
= = | © S E | Bl9 = = 5| IS |l 5|9
Tema 1. Hekotopeie cBemenust m3 | 22 |4 4 |- 14 | -
TEOPHH BEPOSTHOCTEH.
Tema 2. Ciy4aiiHbIe IPOLIECCHI. 24 |4 4 |- 16 |-
Tema3. Croxactuueckue | 24 |4 4 |- 16 |-
UHTETpabl.
Tema 4. Croxactuueckue 26 6 6 |- 14 |-
WHTETPaJIBI 10 MAPTHHTAJIAM U
CTOXACTHUYECKUE
muddepeHIManbHble YpaBHEHUS CO
CKauK00Opa3HON KOMITOHEHTOH.
Tema 5. duddysuonnsie 26 6 6 |- 14 |-
MaTeMaTHYeCKue MOIEIH
JTMHAMUYECKAX CUCTEM,
HaXOJAIIMXCS 101 BO3JACHCTBUEM
CIIy4alHBIX BO3MYILIEHHM.
Tema 6. MarteMaTuueckue 3agadu, | 28 6 6 |- 16 | -
CBSI3aHHBIE CO  CTOXaCTHYECKUMH
nuddepeHIaTbHBIMA




YpaBHEHUSIMH.

Tema 7. BepoarHocTHBIE
MIPE/ICTABJICHUS PEIICHU 3a/1a4
Hupuxne u Ko 1751 ypaBHeHHH B
YACTHBIX MTPOU3BOIHBIX
1apaboJMYecKOro TUIA.

30

18

Bcezo uacoe no modynwo

180

36

36

108




5. MeToanuyecKue PEKOMEHAAIUHN U MaTepUuaJIbl 1JIdd HHIUBUAYAJbHBIX 3aJaHuil Mo
IKOHOMETPHKE COACPIKATCA B y‘lEﬁHO-METOI{H‘leCKOM KOMILJIEKCE TUCHMUIIIMHBI.

6. Meroauuyeckue peKOMEHIAIMU U MATEPHAJIBI JUISI HHIMBUYAJbHBIX 32IaHUIl 110
IKOHOMETPHKe /IS OPTAHU3AIUH CAMOCTOSTEIbHOI PadoThI CTYI€HTOB COAEPKATCS B
Y4eOHO-MeTOIHYEeCKOM KOMILIEKCe AU CIUILINHBI.

1. KOHTpOJILHLIe BOIIPOCHI K MOAYJBbHOMY KOHTPOJIIO:

. Buneposckuii nponecc. CpoiictBa. [Ipuznaxu.

. CBolicTBa CTOXAaCTUYECKOr0 UHTErpajia ¢ HEPEMEHHBIM BEPXHUM MPEAEIOM.

. Croxactuyeckuii quddepennnan ot mpousBeaeHus: GyHKIUN U OT CIOKHON (DYHKITHH.

. ®opmyna Uro.

. Croxactuyeckue nuddepeHnnanbaple ypaBHEHHS IEPBOTO MOPSIIKA.

. JIuneitnble croxactuyeckue AudQepeHnnanbHble ypaBHEHUs, IPUBOAAIIMECS K JIMHEHHBIM.
. CymecTBoBaHME U €IMHCTBEHHOCTD PELICHUH CTOXAaCTHUECKUX Au(QepeHIInaTbHbIX
YpaBHEHUH.

8. Croxactuyeckuii naTerpai mo IlyaccoHoBckoMy mporieccy.

9. ®opmyna Uto. O6ob1ieHue.

10. [IpumMeHeHnEe CTOXaCTHYECKUX MHTETPAIOB B MOACITHUPOBAHUHU TIPOIIECCa PUCKA.

11. Mozens U3MEHEHUs KanuTaia CTPaxoBOM KOMIIAHUY.

12. Mapxkogckue nporieccsl. Jnddy3nonabie mporeccsl.

13. Ypasuenus Konmoroposa.

14. O mepe B mpocTpaHCTBE (DYHKIHIA, COOTBETCTBYIOMIHX AU HY3HNOHHBIM IPOIIECCaM.
15. ®opmyiibl U1 IUIOTHOCTH BEPOSATHOCTH MEPEXo/a.

16. YpaBuenust Konmoroposa /uist INIOTHOCTH BEPOSTHOCTH MEPEXOAA.

17. OpHOpoAHBIE IO BPEMEHU PEIIEHUs] CTOXaCTHYECKUX AU epeHInanbHbIX ypaBHEHU.
18. OrpannYeHHOCTh U HEOTPAHUYCHHOCTD PEIICHUN CTOXaCTHUECKUX YPaBHEHHH.

19. TeopeMbl 0 TOUHOM POCTE PELICHUN CTOXACTUUECKUX YPABHEHUH.

20. DproanyecKue TEOPEMBI.

21. YCcTOMYMBOCTD PELIeHUH CTOXaCTHUECKUX AU pepeHnanbHbIX ypaBHEHUH.

22. luddepeHpyeMOoCTh peHIeHNH CTOXaCTHYECKHX YPABHEHUH 110 HAYAJIbHBIM JaHHBIM.
23. Pacnpenenenue (yHKIIMOHAIOB OT PEILIEHUH CTOXaCTUYECKUX TU(HEepeHIINaTbHBIX
YPAaBHEHUM.

~NOoO ok, WwN -



8. Oo0pasen IK3aMEHAIMOHHOI0 OMJjera

IOV BIIO «IOHELKWUA HALIMOHAJIBHBIN YHUBEPCUTET
dakynbTeT MaTeMaTUKH U HH)OPMAITMOHHBIX TEXHOJIOTHI
OO6pa3zoBarenbHbI YPOBEHb-MarucTp

Hampasnenue noarorosku - 01.04.02
[Ipuknannas maTematuka u HHGOpMaTUKa
[Mpoduns: CraTuctrka

Cemectp 1

VYyeobnas nucuuruimaa CtoxacTuueckue 1upgepeHunaibHble YpaBHEHUA

3K3AMEHAIIMOHHBINA BUIET Ne

1. Pactmpsiromuiicst motok © -anredp, comepikaInuii nponuioe. MapTHHTaNIbI, CyOMapTHHI b,
CyIepMapTUHIAJIbl U UX CBOMCTBA.

2. Croxactuueckuit naTerpan Mto u ero cpoiictsa

3. Pemuth croxactuyeckoe 1udhepeHnualbHoe ypaBHEHHUE U CIeNaTh IPOBEPKY

dr(t)=(e' +n(t))dt+e'dw(t), 7(0)=0.

9. Kputepuu oneHUBaHUs

B Teuenme cemecTpa oOydaromMiics MOXeT 3apa0doTaTh Oaibl 3a CIEAYIOLIHE BHUIBI

NeSITeIbHOCTH: MHAWBUIYaJIbHOE 3aJjaHue (JOMalIHUE paboThl), CAMOCTOSATENIbHBIE IO MPAKTHUKE,
MOJlyJIbHass KOHTpOJIbHAas paboTa MO TEOpUU U IMpakTUKe (B oOmied cioxHocth MakcumyMm 100
0a/uI0B), aKTMBHOCTb Ha 3aHATHSX, WHAWBUAYallbHbIE TBOpUYECKHE 3afaHus (OOHyCHBbIE OalJbl).
OK3aMeHalMoOHHas paboTa oleHuBaeTcss mocie 3amuTbl MakcumyMm B 100 Gamnmos. OueHka 3a
CEeMECTp BBIUMCIISETCS KaK MaKCHUMajlbHas W3 MOJYYEHHBIX 3a CEMECTp M Ha JK3aMeHe U
BbICTaBIIsIeTCS corjacHo 1kane, mnpuHatol B JlonHHY. bonee mnoapoOHble KpuTepuu
pa3pabaThIBalOTCAd MCXOJ M3 KOHTUHIEHTAa M JOBOJATCS JO BEJOMa CTYJIEHTOB B IEPBbIH Mecsll
00y4eHwusl.
CornacHo MOJAYJIBHOMY MPHUHIMITY OpPraHM3alUM Y4eOHOro mpolecca cojepkaHue ydeOHOU
JUCIUIUIMHBL W3 OJHOTO 3a4€THOTO MOJYJS. 3a4eTHbII MOAYJIb COCTOUT U3 TEOPETHUECKOIO
MaTepuaja M TIpaKkTHUECKUX 3a]ad, BBIOJHEHHE KOTOpbIX TpeOyeT OBJaJeHus Teopueil B
YKa3aHHOM B MOJyJie 00BbEME.

Onenka 3HaHuil ctyneHToB npoBoguTca no 100-0ayiibHOM IIKaje COrNIacHO CIETYIOLIM
KPUTEPHSIM:

3adeTHbIC MOAYJIH ®opma KOHTPOJIA banibl
CMBICTIOBOI MO/TYITB WnpuBuayansHoe 3aganue|20
(camocrosTenbHas paboTa)
MonaysbpHast KOHTpoOJIbHas paboTa 40
DK3aMeH 400
OO6uwmit uror 100




[IIkana cooTBeTcTBHs OamuioB HarmoHanpHOU mikane (JJoHHY Ha 1 centsops 2016 1.):

Cymma 6asioB 3a O1neHKa 10 HAaIIMOHAJIBHOM IIKaIe
. OrneHka
BCE€ BHJIBI y4eOHOM ECTS
EATEILHOCTH LA SK3aMCHa
90-100 A 5 (0TAM4HO)
80-89 B
4 (xopor1o)
75-79 C
70-74 D
3 (y10BJIETBOPUTEIHHO)
60-69 E
2 (HeyIOBJIETBOPUTEIHHO) C BO3MOXKHOCTBIO TIOBTOPHOM
35-59 FX (1eyn P ) P
clnauun
2 (HeyIOBJIETBOPUTEIBHO) C BO3MOYKHOCTHIO IIOBTOPHOM
0-34 F CIauu TIPH YCIOBUH 0053aTEIBFHOTO Habopa
JIOTIOTHUTEIIHHBIX 0aIoB

3HaHUE TEOPETUUECKOM YacTh Kypca OLIEHUBAETCS C TOUHOCTBIO 710 5 OaiyIoB MO CIEAYIOIIUM
KPUTEPHSIM:

1. Crynent nomyvaer 76-100% 0anyioB 0T MaKCUMAaJIbHOTO, €CIIU ITOKa3aJl
J INIyOOKHE U TOJHBbIE OTBEThl HAa TEOPETUUYECKHE BOMPOCHI; IITyOOKOE MOHUMaHHE
BO3MOKHOCTHU MPUMEHEHHS TEOPETUYECKUX MOJIOKEHUH B MPAKTUYECKUX 3a/1a4ax;
o yYMEHUE MPOBOAMUTH JOIMYECKHE PACCYKICHUS U OOOOIIEHUS M CONMPOBOXKIATh MX
COOTBETCTBYIOIIMMU J0KA3aTEIbCTBAMU;

2. Crynent nonyuaet 51-75% 0amioB oT MaKCHMaJIbHOTO, €CIIH MTOKa3ajl
o riyOOKHe W TIOJHbIE OTBETHl Ha TEOPETHUYECKHE BOMIPOCHI C HE3HAUUTEIbHBIMHU
MOTPEIIHOCTSIMM, 3aT€M HCIPABJICHHBIMM CaMHUM CTYJEHTOM; ITOHUMAaHHE CYIIHOCTH
paccMaTpuBaeMbIX MpoOIIeM;

o YMEHHE JIOTHYECKH PacCyAaTh U IPOBOAUTH JOKA3aTEIIbCTBA;
3. CtyaeHt nonydaet 26-50% 6amuioB OT MAKCHUMAJIbHOTO, €CJIN TIOKa3ajl
J IpU OTBETE HAa TEOPETHUYECKHE BOIPOCHI P HETOYHOCTEH, KOTOpbIE OH HE B

COCTOSIHUM CAMOCTOSITEIbHO UCIIPABUTD;
4. Crynent nonyyaet 0-25% 6aioB OT MaKCHUMaJIBHOTO, €CITU

o HE BBINTOJIHEHbI TPEOOBAHUS, U3JI0KEHHBIE B TIPEbIIYIIUX TYHKTaX;

o HET OTBETOB HAa TEOPETUYECKHE BOIIPOCHI, HE PEIIEHBI IPAKTUUECKUE 3aJauH.

10. MarepuajJbHO-TeXHHYECKOe o0ecnieueHne yueOHOro mpoiecca

Jlyisa mpoBeieHNUS JIeKIIMOHHBIX M MPAKTHYeCKHUX 3aHATHH TpeOyeTcsl ayIuTopus Ha Tpymimy,
000py10BaHHAs! MEJIOBOM MM HHTEPAKTUBHON JIOCKOM.
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11.

PexomengoBaHHas JuTEepaTypa

OcHoBHasn:

bonpnapes b. B. Kpatkoe nznoxenue kypca croxactuueckue quddepruHinaibHble ypaBHEHUS
[DnexTpoHHBIH pecypc]: YueOno-meroamueckoe mocodue/ b. B. bonmapes. —/lonenk: JJonHY,
2017 - snexTponHbIe ganube (1 daiin).

Bounapes b. B. Croxactuyeckue nuddepenimanbapie ypaBHeHHs [ DIIEKTPOHHBIN pecypc]:
Mertonudeckoe mocodue/ b. B. bounapes. —lonenk: JouHY, 2017 - anekrponnsie ganHbIe (1

daiin).

CToXxacTHYECKHE MOJICIIM B SKOHOMHUKE [ DIEKTPOHHBIN pecypc] : (MMCbMEHHAs cripaBKa) /
[cocT. H. A. ®ecenko] ; lonHY, Hayu. 6-ka, CnpaB.-6ubnuorp. ota. - Jonenk : JlonHY,
2015. - sanexkrponnsie ganubie. (1 daiin).

boupapes b. B., bonasipeBa B. O. Ananu3 puckoB B cTpaxoBaHuy, - Jloneuk: OO0
«Bocrounblii u3garensckuii Jom», 2014. — 136 c.

Mecrta Bergaun: AHJI (cB00. 3 3k3. 3 3), Uzl (cB00. 3 3k3. u3 3), Y33 (cB0O. 1 3k3. u3 1), Bric
(cB0O. 3 9K3. u3 3).

bonpapes, b. B. Ananu3z puckoB B cTpaxoBaHuu [DIeKTpoHHBIN pecypc] : MoHorpadus / b. B.
bounapes, B. O. bonneipea ; Jloneukuit Han. yH-T. - Jonenk : JJouHY, 2014. - sanexTpoHHbIE
nannble (1 daiin).

bonnapes, b. B. MonenupoBanue 3BOIIOLUI HEH PUCKOBBIX aKTUBOB, IBOJIIOLIMI KanuTaia
CTPaxOBBIX KOMITAHUN U HAKOMUTEIHHBIX POHOB : yueld. mocodue / b. B. bonnapes, T. B.
KwmpixoBa, A. B. baes ; [lonenkuii Hai. yu-T. - Jloneuk : JlonHY, 2014. - 275 c.

Mecra Beigaun: AYJI (cB06. 5 9k3. u3 5), AHJI (cB0O. 1 3k3. u3 1), Y3l (cB0O. 1 9k3. u3 1), Beic
(cB0O. 5 9K3. U3 5).

JlonosHuTeNbHAS

bonpnapes, b. B. Croxactuueckue nuddepeHnmanbHble ypaBHEHUS U UX IPUMEHEHNE B
(¢uHaHCOBON MaTeMaTHKe U MaTeMaTHYecKoi s3KoHOMHUKe : yueO. mocobue / b. B. bonnapes, T.
B. XXwmsixoga. - Jonenk : Hopa-Ilpecc, 2005. - 175 c.

Mecra Beigaun: AHJI (cB0O. 1 9k3. u3 1), Y3l (cB06. 1 3k3. u3 1), Beic (cB0O. 1 3k3. u3 1).
bonnapes, b. B. CtoxacTiuueckoe ucuncieHue B 3a/1a4ax (PMHAHCOBOW U aKTyapHOU
MaTemaTtuku. OlleHKa PUCKOB B CTPAXOBaHUU [ DNEKTPOHHBIN pecypce] : MmoHorpadus / b. B.
bounapes, O. E. Cocaunikuii. - Jlonenk : JlonHY, 2013. - snekrponusie nannsie (1 daiin).
byrpos, . C. Iuddepenunansusie ypaBHeHus ; Kpatasie uaTerpansl ; Paasl ; @yHkumn
KOMIUIEKCHOTO MEPEMEHHOTO : Yueb.mocodue A CTYACHTOB UHK.-T€XH. CIEI[HAIbHOCTEH
By30B / f. C. Byrpos, C. M. Hukonsckuii. - 2-e u3n. - M. : Hayka, 1985. - 464 c.

Brnacenko, JI.A. Croxactuueckue auddepeHnnaibHo-pa3HoCcTHRIE ypaBHeHHs Tuiia CoboneBa
¢ axmuTuBHBIM OenbiM mrymoMm / JI. A. Bnacenko, A.I'. Pytkac // IlpukiianHa cTtaTucTHKA.
AkTtyapHa Ta ¢iHaHCOBa MaTeMaTHKa: HayK.KypHan / JloHenbKuil Hall. yH-T; TOJIOB. pen.: b. B.
bonpapes. - lonenk, 2012. - Ne 1. - C. 105-114.

Mecra Bbiiaun: Uz4 (cBoO. 1 9k3. u3 1).
['mxman, 1. . Croxactuueckue auddepeHnnaibable ypaBHeHUS U X npuioxenus / U. W.
['uxman, A. B. Ckopoxon ; AH YCCP ; Un-T marematuku. - K. : Hayk. nymka, 1982. — 612 c.

Mecra Beigaun: AHJI (cB0O. 1 9k3. u3 2), U3l (cB0O. 1 3k3. u3 2), U33 (cB0O. 1 9k3. u3 1), Bric
(cB0O. 1 3K3. U3 2).
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agrwpdE

[Tyraues, B. C. Croxactuyeckue auddepeHunanbabie cucteMbl. AHanu3 U uibstpanms / B. C.
[Tyraues, U. H. Cuaunsiz. - 2-e u3a. - Mocksa: Hayka, 1990. - 630 c.

Mecra Boigaun: AHJI (cB0O. 1 9k3. u3 1), Y3l (cB06. 1 3k3. u3 1), Beic (cB0O. 1 3k3. u3 1).
[upsie, A. H. OcHOBBI cTOXacTu4yeckol puHancoBoi matematuku. T. 1. : @aktel. Monenu. /
A. H. lllupses. - M. : ®asuc, 1998. - 512 c.

Mecra Boigaun: AHJI (cB0O. 1 9k3. u3 1), Y3l (cB0O6. 1 3k3. u3 1), Beic (cB0O. 1 3k3. u3 1).

Nudopmanuonnbie pecypebl

www.newlibrary.ru -nosas snekrponnas 6udaunoreka JouHY.
www.edu.ru -denepaibHbIi MOpTaJl POCCHHCKOT0 00pa30BaHMU.
www.mathnet.ru-o6mepoccuiickuii MaTeMaTHYECKHU TOpTAJl.
www.elibrary.ru - Hay4Has 3JeKTpoHHasE OnOIMOTEKA.
www.nehudlit.ru-snexTponnas 6ubIMOTEKa y4COHBIX MaTEPHAJIOB.
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