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ABTOp: KaHJ. pu3.-MaT. HayK, JOLUEHT Kadeapbl HHPOPMAIIMOHHBIX CUCTEM U MaTEMATHUYECKOTO

MoaenupoBanus CaBymkud A.1O.

Koa v HauMeHOBaHue HATIPABJIEHUS MOATOTOBKH, npoduis: 38.05.01 Dxonomuueckas

663OHaCHOCTb, cricnyaian3anus ((3KOHOMI/IKO-HpaBOBOC o0OecIieueHre SKOHOMHUYECKOI O€30IMacHOCTH»

KBagndukanusa (cTenelb) BLINYCKHUKA: DXOHOMUCT

@®opMa 00YUeHHSI: OUHAS, 3a09HAS

Ilesib 0CBOEHUS TMCUMILIMHBI: CHOPMHUPOBATH KOMITETEHIINIO, TIO3BOJISIONIYIO TPUMEHSATh

MaTeMaTUYECKUI MHCTPYMEHTApUN JUIsl peLIeHUs] D)KOHOMUYECKUX 3a/1ad. B paMkax ykazaHHOU

KOMIICTCHIIMM: HA Oaze COBPCMCHHBIX ITOJAXO0A0B K TCOPHHU U ITPAKTUKE ,I[O6I/ITI)C$I BCECTOPOHHETO U

FHY6OKOFO IOHUMAaHUA MCTOAOJOI'MH UCII0Jb30BaHUA TECOPHUN BepOﬂTHOCTeﬁ 1 MaTeMaTHYECKOU

CTAaTUCTHUKU B TCOPCTUICCKOM U MMPAKTUUCCKOM aHAJIN3C SKOHOMUYCCKUX MPOLECCOB. q)OpMI/IpOBaHI/Ie

HCO6XO,Z[I/IMOFO YPOBHA I TIOHUMAaHUSA 0a30BBIX OCHOB O9KOHOMCTPHKH.

TIJIAH KYPCA:

Ne i/

HauMeHoBanue TeM
(pa3aesioB)

Conep:xxanue Tem (pa3jesioB)

Tema 1.

[IpenmMer W  OCHOBHBIC  TOHSTHSA
TEOPUH  BEPOSITHOCTEH. DJIEMEHTHI
KOMOWHATOPHKHU.

Kiaccuueckas teopust BepositHocteit. KpaTtkast
ucropuyeckas crnpaska. [Ipenmer Teopun
BepoATHOCTEN. OCHOBHBIE IOHATHS TEOPUU
BEpOATHOCTEN. BBeeHrE B TEOpUIO
BEPOSTHOCTEH — 37IEMEHTHl KOMOMHATOPUKH.
OcHoBHbIE MOJIENU U HOPMYIIBI
KOMOMHATOPHUKU: COYCTAHUS, PA3MEIICHUS,
MIePECTaHOBKHU.

Tema 2.

Bunnl CIIy4alHBIX COOBITHH.
Kiaccnueckoe onpeneeHue
BEpOSATHOCTH.  AureOpa  COOBITHIA.
['eomeTpuyeckne BEpOSATHOCTH.

Knaccudukanus coObITHIi B TEOpUN
BeposiTHOCcTel. Kimaccuueckas hopmyna
OIIpezieNICHUs] BEPOSATHOCTHU. I 'eomeTpruyeckue
BEPOATHOCTH. 3a/1a4a o BcTpeue. Urmna
broddona. Cymma coOwituii. CoObITHS
COBMECTHBIE U HecOBMeCTHMbIE. Teopema
CJIOKEHUSI BEPOSITHOCTEN HECOBMECTUMBIX
coObITui. [IpOTUBOIIONOKHBIE COOBITHS U
COOTHOIIIEHUE MEXY BEPOSITHOCTSIMU
MIPOTUBOMOIOKHBIX COOBITHH.

[TpousBenenue coObiTrii. COOBITUS 3aBUCUMBIE
U He3aBHUCHMBIe. Teopema YMHOKEHHUS
BEPOSTHOCTEH JIsI HE3aBUCHUMBIX COOBITHIA.
CrnenctBus TEOPEM CIIOKEHUSI U YMHOKESHHUS:
TeopeMa «IIpo XOTs ObI»; TEOpeMa CIOKEHUS
BEPOATHOCTEH ISl IBYX COBMECTHUMBIX
COOBITHH.




Ne i/

HauMeHoBanue TeM
(pa3aesioB)

Conep:xxanue TeM (pa3jesioB)

Tema 3.

YciaoBHag
TOJIHOU
Bbaiieca.

BEPOATHOCTb.
BEPOSITHOCTH.

®opmya
dopmyna

[TonHast rpymnma coObITHI. 3aBUCUMBIE COOBITHSL.
Teopema yMHOXKEHHUS BEPOSITHOCTEH IS
3aBUCUMBIX cOObITHH. ['UmoTessl. Pemenne
3a/1a4 B YCIIOBUSIX HEOIPENEIECHHOCTH.
®opMyia noaHOM BepoaTHOCTH. DPopMyina
baiieca.

Tema 4.

[TocnenoBarenbHOCT,  HE3ABUCHMBIX
ucnbiTanuidi. Cxema wu  dopmyna
beprymn. HauseposrtHeiiiee 4ucio
nosiBieHnd  coObiTusA.  IIpenenpHbie
TEOPEMBI.

IToBTOpHBIE HE3aBUCUMBIE HCIIBITAHMS;
[IOCJIEI0BATEIbHOCTh HE3aBUCUMBIX
ucnbITaHui. BeiBox ¢hopmyssl beprymm.
HauBeposiTHeliiee 91ciio MOsSBICHUS COOBITUS
B CEPUU NTOBTOPHBIX HE3ABUCUMBIX UCIIBITAHUI.
JlokanbHasa Teopema Myaspa-Jlamnaca.
Hopmuposannas ¢pynkuus ['aycca u eé
OCHOBHBIE cBoiicTBa. @opmyina [lyaccona.
NurerpanbHas reopema Jlamiaca. @yHkuus
Jlannaca u ee cBoiicTBa.

Tema 5.

JluckpeTHas ciiydaliHasi BETUYUHA.

IlonsTHe caydallHOM BeIUYUHBL. [IUCKpETHBIEC U
HEIpPEPBIBHBIE CITyYalHbIE BETUYNHBI U UX
onucaHue. 3aKOH paclpeneIeH s TUCKPETHON
ClIy4ailHOW BenuuuHbL. P pacnpenenenus.
MHOroyroiabHHUK pacrpeaeacHusl.
WnTerpanbHasi yHKINS pacripeesieHus;
CBOMCTBa (DYHKIIUH pacrpesieleHus; Tpaduk.
[TocTpoenue uHTETrpaNTLHONU (PYHKITUN
pacnpezeneHus A1 JUCKPETHBIX CIIy4alHbIX
BennuuH. HTerpanbHas GyHKIus Kak
aHanmuTH4YecKast (popMa 3aKOHa pacrpeaesieHus
CITyYalHBIX BEJIMYMH.

Tema 6.

HenpepbiBHasi ciyyaiiHasi BEIWYHUHA.
AHanutuueckoe IIPE/ICTABIICHUE.
Yucnossie XapaKTEPUCTUKH
JUCKPETHON CIIy4allHOW BEJIVYHHBI.
Yucnossie XapaKTEPUCTUKH
HENPEPHIBHOW CIIy4allHOW BEJIMYHMHBI.

Juddepennnanbaas GyHKIUS pacipeaesieHus
WJIY TUIOTHOCTB PACTIPEEICHHUS BEPOSITHOCTEN;
CBOMCTBA IJIOTHOCTH paclpeesICHUs
BepoATHOCTEN. CBS3b MHTETPATILHON U
muddepeHManbHON QyHKIUI pacpenenenus
BepoATHOCTEH. [loHATHE YHCIOBBIX
XapaKTEPUCTUK CIIy4allHON BEJIMYHHBI.
MaremaTtuueckoe oxkuaanue. lucnepcus.
CpennekBaapaTuueckoe OTKIOHeHHE. MoJa,
MeIhaHa CIIy4ailHOW BeTuYuHbl. DOpMYIIbI
BBIYMCIICHHS YUCIIOBBIX XapaKTEPUCTHK ISt
JUCKPETHBIX U HETIPEPBIBHBIX CIyYalHbIX
BEJIMYUH. AHATUTHYECKUE U CTPYKTYPHbIE
XapaKTEPUCTUKH CITyYalHBIX BEJIHYNH.
OcHOBHBIE CBOWCTBAa MaTEMaTHUECKOT O
0KMJIaHUSI U TUCTIEPCUU.




Ne i/

HauMeHoBanue TeM
(pa3aesioB)

Conep:xxanue TeM (pa3jesioB)

Tema 7.

Kitaccnueckue 3aKOHBI
pacrpeeneHusl CIy4aiHbIX BEJIUYUH.
bunomuanbHeiii 3akoH. PaBHOMEpHOE
U TIOKa3aTelIbHOE  PaCIpEeeIICHHUS.
HopMmanbhas cinydaiiHasi BeIMYHHA.

bruHOMUaNBHBIN 3aKOH pacCIIpeAcIICHUS
JUCKPETHOM CITy4aiiHOM BEJIMYMHBI. UHCIOBBIE
XapaKTEepUCTUKU. PaBHOMEpHOE 1 ITOKa3aTeNbHOE
pacrpeneneHrs HepEePhIBHBIX CITy4aiiHbIX
BenmunH. VHTerpansHbie u nuddepeHnmaibHbe
(dbyHKIMU pacnpeneneHuii, nx rpaguxu. Besos
YHCIIOBBIX XapakTepucTuk. HopmansHoe
pacnpe/ienieHre HENPEePhIBHOM CITyJaitHOM
BEJIMYMHBL: HOPMAJIBHO pacrpeieiéHHas
CIIy4aiiHasi BETMYMHA; 3aBUCUIMOCTb KPUBOM
HOPMAJIBHOTO PACIpeIENIEHHsI OT BETMUNHbI
MaTEMATUYECKOT0 0KHUJIAHUS U CPEIHETO
KBAIPaTU4YECKOI0 OTKJIIOHEHHUS CIIydaliHOU
BEJIMYMHBI; BEPOSITHOCTh MONAJAAHNsI HOPMAJIbHON
CJIy4aliHOM BEJIMYMHBI B 33/JaHHBII HHTEPBAJ;
BEPOSATHOCTh 33/IaHHOTO OTKJIOHEHUS] HOPMAJIBHO
pacrpenenéHHON CIlydaiiHOW BEJIMYMHBI OT €€
CPEIHEr0 3HAYEHUS; PABUIIO TPEX CUTM U €T0
rpaduueckoe npecTaBIeHHE.

Tewma 8.

LlenTpasibHBIE TPEAETBHBIE TEOPEMBI
TEOPUU BEPOSITHOCTEH.

3akoH Oombpiux uncesn. HepaBencTsa MapkoBa
u YeObrmena. Teopema JlsmynoBa. [Tpunnun
YCTOWYMBOCTH CPEIHUX.

Tema 9.

Maremaruueckue — onmepanMu  Haj
Clly4alHbIMU BenuyuHamu. DOyHKIUA
CIIy4ailHOM BEJTMYUHBI.

Paznuunb! anrebpandeckue onepanuu Haj
CIIy4aiiHBIMH BEJIMYMHAMU: CYMMA, PA3SHOCMb,
npousseoerue Cayuainvlx eenudu. OyHKIusS
CIIy4ailHOM BeMWYMHbBI. YHCIOBBIE
XapaKTEPUCTUKH.

Tema 10.

MHoroMepHbI€ C1y4ailHbI€ BETUYUHBI.

OnpeneneHre MHOTOMEPHOU CTydalHOU
BenuuuHkbl. [locTpoeHue 3akoHa pacnpeneneHus
JIBYMEPHOTO CIIy4ailHOTO BEKTOpa. Y CIIOBHBIE
3aKOHBI pacnpeaenenus. Kopapuanus,
ocHOBHBIE cBoMicTBa. Koaddunment
KOPPEJISINI, OCHOBHBIE CBOMCTBA.




Ne i/

HauMeHoBanue TeM
(pa3aesioB)

Conep:xxanue TeM (pa3jesioB)

Tema 11.

MaremaTtnueckas
Bri0opounblii aHamms.

CTaTUCTHKA.

MaremaTtnueckas cratuctuka. [Ipeamer
MaTeMaTUYeCKOW CTaTUCTUKU. J[BE€ OCHOBHBIE
3a/1aud MaTeMaTUYeCKOU CTaTUCTUKHU.
Br16opounbIif MeTO 1 HAOIIOICHHS.
I'enepanbHas v BHIOOPOYHASI COBOKYITHOCTH.
OcHoBHBIE BUIBI BHIOOPOK. Penpe3enTaTnBHAs
BbIOOpKA. CTaTHCTUYECKOE pacTIpe/IeIICHHe
BBIOOpKH. CTaTucTHdecKas (yHKITUs
pacnpenaenenus. OCHOBHbIE MTOKA3aTENH
reHepaabHON COBOKYMHOCTH. OCHOBHBIE
MOKAa3aTeN BHIOOPOYHOM COBOKYITHOCTH.
Bapuanmonnsiit psa. ['padgudeckoe
MpeACTaBIeHUE BapHallMoHHOTro psna. [Tonuron.
I'uctorpamma. Bei6opouHbIe XapaKTEPUCTHKN
CTaTHCTUYECKOTO pacmpe/iesnenus. Beidopounast
cpenusisi. BeibopouHas qucnepcusi.
Bri6opouHoe cpegHekBapaTuIeCcKoe
oTKJIOHEHHe. Mojia, pa3Max BbIOOPKH, MeuaHa.
Koadduument Bapuanuu.

Tema 12.

CrarucTrueckue OLICHKH MapamMeTpoB
pacnpeeseHus. JloBepuTenbHbIE
ouneHku. [IpoBepka CTaTHCTHYECKUX
TUIIOTE3.

CratucTudeckue OLEHKU IapaMeTpoB
pacnpenenenus. Toyeunslie oneHku. KauectBo
TOYEYHBIX OLIEHOK: COCTOSITEIIBHOCTb,
HECMEIIEHHOCTb, YPPEKTUBHOCTD.
VcnpaBneHHas BBIOOpOYHask AUCHIEPCHS.
NHTepBanbHbIe OLICHKU. JlOBEpUTEIBbHBIC
WHTEPBAJIBI U JOBEPUTEIIBHBIE BEPOSITHOCTH.
JloBepuTenbHas BEPOATHOCTD IIPU OLIEHKE
HEU3BECTHOTO MaTeMAaTUYECKOTO 0KHUIaHU.
JIOBEpUTEIILHBIN UHTEPBAI U €TI0
CTaTUCTUYECKHI cMbICh. [IpuHIMNI
MIPaKTUYECKONH HEBO3MOKHOCTH MaJIOBEPOSITHBIX
COOBITHI ITPHU OTHOKPATHOM IPOBEICHUH
sKcriepuMenTa. IIpoBepka craTucTuaeckux
runore3. Hynesas u KoHKypupyromas
runotessl. Beioop kputepus. Ommbka nepBoro
pomaa. Ommbka BToporo poaa. Kpurepmii xz u
€ro IIPUMEHEHHE.

Tema 13.

KoppensioHHo-perpecCuOHHBIN
ananu3. JIByxdaxkTopHas JTuUHEWHas
perpeccusl.

Cratuctuueckas 3aBucuMocTsb. [lonsatue
KOPPEJSAIMOHHON U ()YHKIIMOHATBEHOMN
3aBUCUMOCTH. MeTo/1 HAMMEHBIINX KBAJPaTOB.
Omnpenenenus napaMmeTpoB BHIOOPOYHOTO
YpaBHEHHUS IPAMON JTMHUU
CPEIHEKBAIPaTUYECKOI perpeccu.
KoadduumenT nuHeHoi Koppensuun
[Tupcona.




HaumeHoBaHue TeM
Ne ni/m Conep:xxanue TeM (pa3jesioB)
(pa3aesioB)

MHoxecTBeHHas perpeccus. JInnennas
perpeccus ¢ IByMsl IEPEMEHHBIMH.
[Tapametpu3zarus moaenu. Koadduuument
MHOKECTBEHHOU Koppeanuu. Perpeccun,
HEJIMHEWHbIE OTHOCUTEIBHO BKIIIOUEHHBIX B
aHaJIN3 OOBSCHSAIOUINX MEPEMEHHBIX, HO
JMHENHBIE TI0 OLICHUBAEMBIM TapaMeTpaM
(TOJIMHOMBI pa3HBIX CTENEHEH, pABHOCTOPOHHSISA
runepOona). Perpeccuu, HenMHeRHbIE 110
OLIEHUBAEeMbIM ITapaMeTpaM (CTeneHHas,
MOKa3aTelbHasl, SKCIIOHEHI[MAJIbHAs).

MHoOKeCTBEHHas perpeccusi.

Tema 14. .
Henuneinas perpeccust.

@opMBbI TEKYHIET0 KOHTPOJIS U IPOMEKYTOYHOH ATTECTAIIMHU:

1. B xonme peanu3anuu AUCUUIUIMHBI HCHOJIB3YIOTCS CIEAYIONIME METOJbl TEKYIIEro KOHTPOJIS
YCIIEBAEMOCTH 00YJarOIIUXCS:
v’ - IpU IPOBEJEHUH 3aHATHH JIEKIIMOHHOTO THIIA: OIPOC;
v - [IpY TIPOBEICHUH MPAKTUIECKUX 3aHATHI: YCTHBIN OMPOC, KOHTPOJIbHBIE PabOTHI,
peleHue 3aja4d, TECTUPOBaHKE, KeHC — 3a/1a4H.
2. [IpomexyTouHast aTTeCTaIMs MPOBOAUTCS B hopMe: IK3aMeHa (4-cemMecTp).
Tekymas arrecrauus 1m0 AUCUUIUIMHE «Te€opuss BEPOSITHOCTEW M MATEMATUYECKas CTATUCTUKA»
MPOBOAMTCS B (DOpME OLIEHKH M aHAIIM3a PE3yJIbTATOB BHITIONHEHUS CTY/ICHTAMU MPAKTUYECKHUX 3a/IaHuH,

KOHTPOJIBbHBIX paOOT M TECTOB 110 COOTBETCTBYIOIIUM TeMaM Kypca.

OcHOBHAA JIUTEpPATYpA:

1. Kpemep H.II. Teopus BepoATHOCTEH U MaTeMaTUYECKasi CTATHCTHKA: y4€0. U TPaAKTUKYM JJIs
akazaeM. OakanaBpuata. — M.: FOpaiit, 2016.

2. Mxurapss B.C. Teopust BeposITHOCTE 1 MaTeMaTHUECKasi CTATUCTHKA [ DNEKTPOHHBIN pecypc]:
ydaeOHOe TocoOre.— DNEKTPOH. TEKCTOBBIEC MaHHbIe / M.: MOCKOBCKUY (PMHAHCOBO-TTPOMBIIIIICHHBIN
yauBepcuteT «Cuneprusin, 2013, pexxum gocryna: http://www.iprbookshop.ru/17047.— 3BC

«IPRbooksy, mo maposto.
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