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PaGouast mporpamma JUCIUIIIMHBEI pa3paboTaHa B cooTBercTBuHM ¢ [Ipukazom Pextopa MIY
Nel216 ot 24 Hosa6psa 2021 roma «O6 yrBepkaeHnH TpeOOBaHUII K OCHOBHBIM IpOTrpaMMam
NOJArOTOBKM HAy4YHbIX W HAy4YHO-IIEJAArOTMYECKUX KaJIpOB B AaCIHUPAHTYpPE, CaMOCTOSITEIBHO

YCTaHAaBJIMBACMBIX MOCKOBCKHUM roCcyaapCTBEHHBIM YHUBEPCUTCTOM UMCHU M.B. JlomonocoBay

1. Kpatkas anHoTauus:

[IporpammMa HampasieHa Ha IOJATrOTOBKY aclMpaHTOB K clade KaHAMJATCKOTO HK3aMeHa IO
creuuanbHOCTH «Teopust BepoATHOCTEH M MaTeMaTHdecKas CTaTUCTHKa», B TOM YHCIE Ha
U3y4eHHE OCHOBHBIX AaCIIEKTOB TEOPUU BEPOSITHOCTEH M MaTeMaTHYECKOW CTAaTHCTUKH, B
0COOEHHOCTH 3ajay, MPEAINOJIATaloNINX MPUMEHEHHE anmnapaTa TEOpUU BEPOSTHOCTEH IpH
UCCIICIOBAaHUU PEATIbHBIX SIBIICHUH U NPOLIECCOB, MPOTEKAIONIUX B YCIOBHIX CTOXACTUYECKOM
HEOIPEIeIEHHOCTH, a TAK)KE Ha MOJITOTOBKY K cllaye IK3aMeHa.

Oco0eHHOCThIO JAHHOM IPOrpaMMBl SIBIISIETCS cOalaHCUPOBAHHOE M3YYEHHME KIIACCUYECKUX,
(GyHIaMEHTAIFHBIX METO/JOB TEOPHH BEPOATHOCTEH M MAaTeMaTWYeCKOW CTATUCTHKH C
(dopMHpOBaHHEM YMEHHUS NPAKTUYECKOTO IPUMEHEHUS COBPEMEHHBIX HHTEJUIEKTYaJbHBIX

MCETOHOB aHaJIn3a NAHHBIX IIPHU PCIICHUN HIUPOKOI'0 Kpyra €CTCCTBECHHO-HAYYHBIX HpO6J’IGM

2. YpoBeHb BhIcIIero 00pa30BaHUsI—IIOArOTOBKA KaJAPOB BBICIICH KBAIM(UKAIIUH.

3. Hayunas cneruanbsHOCTh: 1.1.4. «Teopust BeposiTHOCTEHM 1 MaTeMaTHdecKasi CTaTUCTHUKA

4. MecTo AucUMILTMHBI (MOyJs) B cTpykType [Iporpammsl acnupanTypsl: JAUCHUIIIMHBI

(MOI[y.TII/I), HAITpaBJICHHLIC HA ITOATOTOBKY K KaHAUAATCKHUM 5K3aMCHAM.

5. O0beM AUCHMIUTAHBI (MOJTYJIsl) B 3a4eTHBIX equHUIax coctaBiseT 108 gacoB, U3 KOTOpHIX 6
YacoB COCTaBISIET KOHTAaKTHas paboTa acmupaHTa ¢ mpenogasareneM, 102 gaca cocramiser

CaMOCTOATCIIbHAA pa60Ta.

6. Bxonnble TpeOOBaHUS ISl OCBOSHUS AMCHUUILIMHBI (MOIYJsl), peABapUTEIbHbIE YCIOBUS: B
CHenuaiuTeTe Ha MPebIAyIINX YPOBHSIX BBICIIEr0 00pa3oBaHus JOJKHBI ObITH OCBOECHBI OOIIHE
KypChl, COOTBETCTBYIOIIME TPEAbIAYIIEMY YPOBHIO 00pa3oBaHMsA IO CIHEIUATBHOCTSAM

POTPaMMBI.



7. CopeprkaHue JUCHUILTUHBI (MOIYJIS), CTPYKTYPHUPOBAHHOE MO TeMaM

B ToMm uncne
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1. BeposiTHOCTHBIE MepPbl 20 20 20
1. AnreGps u curma-anreOpsl.
Koneunrble u OECKOHEUHBIE

U3MEepHMBIE TpocTpaHcTBa. Teopema
Kapareonopu o npooiKkeHun
2. Tlpumepsl HauOoOIEE BAXKHBIX IS
TEOPUU BEPOSITHOCTEH M3MEPHMBIX
MPOCTPAHCTB Rl, Rn, R , RT.
3. TlocTpoeHue BEpOSATHOCTHON Mephl B
o0

R . Teopema Kommoroposa. Cxema
bepHyimu ¢ OECKOHEYHBIM YHCIOM




HUCTIBITAaHUH.
MOCJIC0BATEIIEHOCTH.
BepositHocTHOE MTPOCTPAHCTRO.
Axcumomarnka Kommoropoga.

T'ayccoBckue

. Usmepumpie ynkuuu. PaBHOMepHas

CXOJHNMOCTB, CXOAUMOCTD II04YTHU
BCIOJY M CXOAMMOCTb 110 MEpE.

Onpenenenne naTerpana Jlebera u ero
CBs3b ¢  wmHTerpaioMm  JleOera-

Crunrseca B R .

Mepa, ompezaemnsieMass € TOMOIIBIO
naterpana JlebGera. IlpomsBomHas
Pagona- Hukoguma.

[Ipoussenenus mep. Teopema
OyOunm.

[IpocrpancTBa L1u L2 u ux

XapaKTCPHUCTHUKU.

10.CxoguMocTh B CpPEIHEM.

11.

OpTOroHATLHOCTH WIn
HEKOPPEJIMPOBAHHOCTh  CIyYalHBIX
BenuuuH.  IIpoekmuss  ciyvaiiHoOM
BEIMYMHBI HAa  IMOJIPOCTPAHCTBO,
MOPOXKIEHHOE JIPYTUMH CIy4alHBIMH
BEITMYMHAMU.

HezaBucumocts coObITHii M cHurma-
anredp. YCJIOBHBIE BEpPOATHOCTH U
YCIIOBHBIE MaTeMaTHYECKHE
OKUJIaHUSL.

2.

IIpenenbHbIe TEOPEeMBbI TEOPHH

BEPOATHOCTEI

1.

OnpeneneHre U OCHOBHBIE CBOMCTBA
byHKIIH pacnpeneneHus u
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20




XapaKTepUCTUYECKON ¢$byHKUNN
ciny4yalHelx  BenuduH.  Dopmylbl
oOpamienusi, paseHcTBO Ilapcesans.
TeopeMa HeNpPepHIBHOCTH.
2. llenTtpanbHas mpeiensHas TeopeMa.
Teopema beppu-Occeena.
3. besrpanmyHO AemUMbIE U YCTOWYIHBBIE
pactpenenenus. Teopema JleBu.
Teopema XunuuHa. [Ipencrasinenue
JleBu-XununHa orapudpma
XapaKTePUCTUIECKON (YHKIUH
0e3rpaHu4HO AETMMOTO 3aKOHa.
3aKOH HyJIS WU €IUHUIBL.
Y cuneHHbli 3aK0H OONBLINX YUCET.
3aKOH MOBTOPHOTO Jorapudma.
CranuoHapHOCTb, SPTOAUIHOCTH
teopema bupkroda-XuHunHa.

No ok

3. Cayuaiinble npouecchbl. Pacnipenenenus
B (PYHKIHOHAJbHBIX IPOCTPAHCTBAX

1. Cnabas cXoAMMOCTh, OTHOCHUTEIbHAS
KOMITaKTHOCTb u TUIOTHOCTh
CEMENCTB BEPOSITHOCTHBIX MEP.

2. HenpepbIBHOCTH 1

TG hepeHINPYEMOCTh CITydYaiHON

¢byHKINH.
3. Iporeccol c HE3aBUCHUMBIMHU
MPUPALLEHUSIMU. [TyacconoBckuit

npouecc. Buneposckuiinponecc u
CBOICTBA €r0 TPaeKTOPUI.

4, CroxacTHYeCKHH  HWHTETpai oT
Hecly4aHOW  (QYHKUMH W €ro
OCHOBHBIE CBOHCTBa. CrHekTpaiabHOe
MpPE/ICTaBICHNE CTAllMOHAPHOTO B
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LIIMPOKOM CMBICIIE IIpoIecca U €ro
KOpeUISIMOHHOM (yHKuuu. Teopema
boxunepa-XuHuuHa.

5. Jlunelinsie nmpeoOpa3oBaHUs
CTAaLlMOHAPHBIX IIPOLIECCOB,
WHTETpUpPOBaHUE U
muddepenumpoBanue. JluneitHOS
MIPOTHO3UpOBaHMeE. I 'ayccoBckue
MIPOLIECCHI.

6. MapTHHranbl ¥ MoJyMapTHHTANbI.
ToxnectBo Banbaa.

7. TeopeMbl 0 CXOAMMOCTH

MapTHUHTaJIOB.
8. Llenm MapxkoBa, knaccuuxamnus
COCTOSIHUM, YCJIOBHSI SPTOAMYHOCTH.

4, CToxacTHYeCcKO€e HCUHCIEHNE U
Au(py3HOHHBbIE POLECCHI

1. Croxactuueckuii uarerpai. @opmyna
HUro.

2. CyuiecTBOBaHUE U €IMHCTBEHHOCTD
peLIeHUH CTOXaCTHIECKUX
¢ depeHITnaTbHBIX YPaBHEHNH.

3. HccnenoBanue pacnpeeneHuit
(YHKIMOHAIOB OT JUPPY3UOHHBIX
IIPOLIECCOB € IIOMOLIBIO
g depeHITnaTbHBIX YPaBHEHNH.
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20

20

5. DjJeMeHTbl MATeMATHYECKOM
CTATHCTHKH

1.0cHoBHEBIE IIOHATHA MaTeMaTU4eCKOn
cratuctuku. CTaTHCTHYCCKAs CTPYKTYypa.
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Bribopka.  IlopsakoBble  CTATHCTHKH.
OMmnupuueckas (QYHKIUS pacrpelneeHus.
Teopema I'nuBenxo.

2.JloctaToyHble CTaTUCTUKH W CHIMa-
anreopsl. Kputepuii hakTopu3anum.

3.ITonHOTa CEMEHCTB pacmpeneieHuil.
DKCIOHEHIMAIbHBIE CEMEICTBA.

4. Teopema Pao - brexyamma-
Konmoroposa. Hcnons3oBanue st
IIOCTPOEHUSI HAUJTy4lIel HECMEICHHON
OLICHKH

5.HecmereHHOCTb. Hecwmeniennsie
OLIEHKM C MHMHHMAaJbHON aucCHepcuei.
HepagenctBo Pao-Kpamepa.

6.Meron MaKCHUMaJbHOTO
MPaBIOTO00HS. AcHuMnToTHYECKHE
CBOICTBA  OLEHOK MAaKCHUMAaJbHOTO
npasgononobus. Ilpocras rumoresa.
Kputepuit 11 mpoBepKH MPOCTHIX
runote3. OmuOku 1-ro u 2-ro pojoB.
MomHoCTh KpUTEpHUSL. Jlemma
Helimana- [Tupcona.

ITpomesxyTouHast aTTecTanus: JOMyCcK K 3 3 3
KaH/IUJAaTCKOMY 9K3aMEeHY

Hroro 108 6 6 102 102




8. O6pa3oBaTeIbHBIC TEXHOJIOTHH.

HpOBOI[SITCSI JICKIIMU-KOHCYJIbTAllUXU C UCIIOJIb30BAHHUEM MyJIbTPIMGZ[HfIHOfI TCXHHUKH.

9. YueOHO-MeToIMYEeCKUEe MaTepHaIIbI 111 CAMOCTOSITENIbHOM pabOThI MO TUCIUILINHE (MOIYJIIO):

ACHI/IpaHTaM MNpeaoCTaBJIACTCA IIporpaMMa Kypca, 3aanus JJIsA CaMOCTOSITEIILHOMI pa60TbI, IMPE3CHTAIUHU.

10. PecypcHoe obecrieuenue:

OcHoBHas JuTeparypa:
1. Kommoropo A.H., ®omun C.B. Dnementsl Teopun (QyHKIMHA W (PYHKIIMOHAIBHOTO aHAJH3a.

M..OU3MATIINUT, 2004 r.

2. Oemnep B. Benenue B Teoputo BeposTHOCTEH U ee npuitokenus. T.1 M.:Mup, 1984 r.

3. @emnep B. Benenue B Teoputo BEposSTHOCTEH U ee npuitokenus. T.2 M.:Mup, 1984 r.

4. bopoBkoB A.A. MaremaTtuueckas cratuctuka. M.:YPCC, 2010.

5. Benrtuens A.Jl. Kypc Teopun ciydaitasix nporeccoB. M..OU3MATIIUT, 1996 r.

6. Ilupser A.H. BepostHocTs. (B AByX kHHUrax) M.:MIIHMO, 2007 r.

7. BbopoBkoB A.A. Teopus BepostHocteit. M.:YPCC, 2009 r.

8. T'mxman U.U. Cxopoxon A.B. Beenenue B Teoputo ciryqaitHbIX mpomeccoB M.Hayka, 1977 r.

9. Jlykau E. Xapakrepuctuueckue ¢pynkiuu. M.: Hayka, 1979.

10. KonmoropoB A.H. IlpenenbHble pacmnpefeneHus Iisi CyMM HE3aBUCHUMBIX CIYYalHBIX BEIHYUH.

1949 .
11. Jleman 3. Teopus ToueuHoro ouenuBanus. M.: Hayka, 1991.

12. Jleman O. IIpoBepka cratuctuueckux runores. M.: Hayka, 1979.

JlonoJiHUTe/ILHAA JIUTEPATYypa:
1. Duuuknonenus «BeposTHOCTh 1 MaTemMaTrueckas ctaTuctuka». [lox pen. 0. B. IIpoxopoga.
M. Poccuiickas Ounukiaoneaus, 1999,

2. Tlpoxopos HO.B., Po3anos 0. A. Teopus BepositHocTeil. M.: Hayka, 1987 r.

11. SI3pIK mpeno1aBaHus — pyCCKU

12. ABTOpHI IPOTrpaMMBI:
— 1. ¢.-m. H., mpodeccop Kopones Bukrop IOpreBry

— 1. ¢.-m. H., mpodeccop [llectakos Oner BnagumupoBud



DoH/IbI OLIEHOYHBIX CPEACTB, HEOOXOAMMBbIE /1JI51 OLIEHKHU Pe3yabTaTOB 00y4YeHUs
MeToauyeckue MaTepuaibl AJs MPOBeIeHUs MPOLEeAYyP OLeHUBAHUS Pe3yJIbTATOB 00y4eHUs

Jlomyck K caade KaHAUAATCKOTO 3K3aMeHa MOoJy4aroT aClUPAHThI, CAABIINE CBBIIIE 65% TECTOBBIX
KOHTPOJIbHBIX paboT.
TecTtoBble KOHTPOJIbHBIE PAOOTHI, OCHOBBIBAIOTCSI HA BOIIPOCaX KaHAUIATCKOTO MUHUMYMa 10

COOTBETCTBYIOLIEH CIIEIIUATBHOCTH.





