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OO01Iue moJI0KeHus

Hacrosimass  pabGouas  mporpamma  00s3aTeNbHOW — AWCIUIUIMHBL  (MOIYJIsI)
«JlOmOJIHMTEIbHbIE TJIABbl TEOPHMHU BEPOSATHOCTENl M MATEMAaTHYEeCKOM CTATHCTHKH»
00pa30BaTebHON MPOTPaMMBbl TOCIEBY30BCKOTO MpodeccuoHanbHoro obpazoBanus (OIl
[IITO) opueHTHpOBaHA Ha acCMUPAHTOB YHUBEPCHUTETA, YK€ TMPOCTYIIABIIUX OOIMUE W
ClellMalibHbIE KYpChl 1O TEOPUHU BEPOSTHOCTEM M  MAaTeMaTU4YeCKON  CTAaTHCTHKE,
MaTeMaTUYECKOMY aHaJIu3y, aHAIUTUYECKOW TeOMETPUH, JIUHEHHOU anredpe, KOMIUIEKCHOMY

aHaIIN3Y.

1. Heau ndyyeHuss AMCHUIIUHBI (MOAYJI51)

lenpto u3y4yeHHs] NUCUUIUIMHBI «J[OMOJHUTENbHBIE TJaBbl TEOPUU BEPOSTHOCTEH U
MaTeMaTUYECKOM CTATUCTUKH» SBISIETCS MOJIYYCHHUC OOIOJIHUTCIIbHBIX 3HAHUU 110 TCOpUn
BepOHTHOCTeﬁ, MNPUMCHCHUC UX K PCHICHUIO NPUKIIAAHBIX 3aJia4, O3HAKOMIJICHHC C OCHOBHBLIMU
MPUHILIMIIAMU TPUMEHEHHUS BEPOATHOCTHOI'O METO/Ia B IUCKPETHOM MaTeMaTHKE.

MecTto AWCHUIUIMHBI B CTPYKTYpPE OCHOBHOW MpodecCHOHAIbHON 00pa3oBaTeabHOM

IIPOTPaMMBI ITOCIEBY30BCKOTO MPO(eCcCHOHANBHOr0 00pa3oBaHus (aCHUPaHTYpa).

2. Komnerenuun odydarwmerocsi, opMmupyemMmbie B pe3yJibTaTe 0CBOEHUS
AMCHUILIHHBI (MOAYJIs1)

AcnupaHT JOJIKEH
- 3HaTh!

- AKCUOMBI TEOPUH BEPOATHOCTEH;

- BUJIBI CITy4ailHBIX COOBITUI U UX BO3MOKHbIE KOMOMHALINY;

- criocoObI BEIUMCIICHUS BEPOSITHOCTEH CITy4afHbIX COOBITHIA;

- BUJIBI CITy4ailHbIX BEIMYMH, CLIOCOOBI UX 3aJJaHHUs;

- MaTeMaTU4ECKHUE ONIEPALMN HaJ CIy4alHbIMU BEJIUYAHAMU
YHUCJIOBBIE XapPAKTEPUCTUKHU CIIyYalHBIX BEJIIMYUH;

- OCHOBHBIE 3aKOHBI PacIpeAcICHUN CIIy4allHbIX BEIWYNH,

- OCHOBBI MaT€MaTHYECKOH TEOPHH BEIOOPOYHOTO METO/IA;

- YMerTh.:

- OIPEIENATh KOJUYECTBO 3JIEMEHTOB B KOHEYHBIX MHOXKECTBAX;

- BBIUUCIIATH BEPOSITHOCTH CIIy4alHBIX COOBITUH;

- OIIPEIENATh THIl CIIy4aliHON BEJIMYMHBI U HAXOAUTD €€ YNCIOBBIC XapAKTEPUCTUKH;
- 337]aBaTh pPaclpeeIeHUue CIIy4YalHON BEIIMYHHBL;

- JIeNIaTh BBIBOJBI ITOCIIE MTOJIYYE€HUsI OCHOBHBIX PE3YJIbTATOB;

- (hopMyIUPOBATh U PEIIaTh OCHOBHBIC 3a/1a41 MAaTEMaTHUYECKON CTaTUCTHUKHY;



- HCIOJb30BaTh MATEMATHKO-CTATUCTHYECKUE METOJbl HCCIEAOBAHUS MPU PEIICHUHU
MPUKIIATHBIX 3a/1ady OMOJOTUYECKOW CTATUCTUKH M CTaTHCTHYECKOM (ITOKa3aTebHOMN)

MCIULNHBI,

- CaMOCTOSTEIBHO PACIIUPSTH U YIIIYONIATh 3HaHUS 110 Kypcy «Teopus BeposiTHOCTEN U

MaTCMaTHUYCCKadaA CTaTUCTHUKA».

- Branern:

- HABBIKAMU PEIICHUSA 3a]a4 U UHTEPIPETALUUA PE3YJIbTATOB B TEPMHUHAX IPUKIIATHON

o0nacTu.
3. O0beM TMCHUITHHBI (MOYJISA) H KOJIMYECTBO YUEOHBIX YACOB
4. Bupa yuyeOHOM padoThl KoJ1-Bo 3aueTHBIX
eIMHUI*/y4.9ac0B
AynuTOpHBIE 3aHATUS
Jlexiuu (MMHUMATBHBIA 00BEM TEOPETUUECKUX 3HAHUI) 8
Cemunap 18
[IpakTrueckue 3aHATUS -
Hpyrue Buasl yaeOHOM paObOTHI (aBTOPCKHI KYypC, YUUTHIBAIOIIHI -
PE3yNbTaThI UCCIEIOBAHUN HAYYHBIX ITKOJT Y HUBEPCHUTETA, B T.4.
pPErHOHAIBHBIX )
@OopMBbI TEKYIIETO KOHTPOJISI YCIIEBAEMOCTH aCIIUPAHTOB -
BueayautopHblie 3aHATUS:
CamocrosiTenpHas paboTa acnmupaHTa 10
UTOI'o 36
Bua ntoroBoro KOHTpoJist CocraBisgmonas
HK3aMeHa
KaHJIUAATCKOTO
MUHUMYyMa
3a4er
5. Conep:kanue THCHUILIHHBI (MOTYJIsH)
4.1 Cooeporcarue 1eKYUOHHbIX 3AHAMULL
Kon-Bo
Ne i/t Conepxanue
y4.4aCOB
Paznea 1. Teopusi mepbl U nHTErpaJ Jlebera 3
Tema 1.1. ITonsTue mMepsl 1 BeposiTHOCTh. MHTerpan Jlebera 1
Tema 1.2. OcHoBHbIE HEpaBEeHCTBa: HepaBeHcTBa YeOrieBa, Mapkosa, 1
Kanrennu, Mencena, Jlssmynosa, ['€nbnepa, MuHKOBCKOTO.
Tema 1.3 3aKOHbI OOJBIINX YUCE 1
Y cuaeHHBIH 3aKOHBI OOJIBIITMX YUCE
Pasznen 2. AHAJIMTHYECKUI anmapar JJisl HCCJIeJ0BAHUSA CIyYAHHBIX 3
BeJIHYNH




Tewma 2.1 [TpousBogsue GyHKIMHA. XapaKTepUCTUUECKUE (PYHKITUH. 1
dopmyna obpaiieHus
Tema 2.2. [IpenenbHBIC TEOPEMBI IJIsI XapAKTEPUCTUUECKUX ()YHKITHI 1
(Teopemb! Xemnu) IlenTpanbHas npeaenpHas Teopema
Paznen 3. Pa3znuyHble BUABI CXOAUMOCTH CJIYYAHBIX BeJIMYMH U PSAAbI 4
CAYYAHBIX BeJIUYHH
Tema 3.1. Jlemma bopenst — Kantennu. 3akon 0 u 1 Konmoroposga. 1
Tema 3.2. Cnabas cxomumocTs. Teopema IIpoxoposa 1
Tema 3.3. besrpannuno nenumelie pactipenenenus. @opmyssl JleBu- 1
XUWHUMHA
Bcero: 8
4.2 Ilpaxmuueckue 3aHAMus
Ipaxmuueckue 3anamus He npedycmompeHrvl yueOHbIM NAAHOM
4.3 Jlpyeue 6uovl yuedbHoii pabomol
Jpyrue Buabl yueOHOM pabOThI HE IPEAYCMOTPEHBI YU€OHBIM IIIIAHOM.
4.4 Camocmosmenvhas paboma acnupanma
Ne . Kon-Bo
Bunel camoctosiTenbHON paboThI
/1 y4.4aCOB
1 | HHoaroroska Hay4yHoro pedepaTa no TemMe JUCHUIINHBI 28
Bcero: 28
3) IlepeyeHb KOHTPOJILHBIX MEPONIPUATHH M BONIPOCHI K IK3aMeHaM

KaHIUAATCKOIro MUHUMYMA

MeTtpuueckue 1 TOnoJOrH4eCKUe IPOCTPaHCTBaA.

KoMnakTHble METPUYECKHE TPOCTPAHCTBA.

JIunelinpie onepaTopsl U (YHKIIMOHAIIBI.

HopMmupoBaHHbIe TpocTpaHCTBa.

[M'uip6epTOBO MPOCTPAHCTRBO.

WuTerpanbHoe npeacTaBienre (yHKIIMOHAIOB HAa MPOCTPAHCTBE U3MEPUMBIX (DYHKITUH.
Teopema Puca.

Mepsl 1 BHEIIHUE MEPHI.

O© 0 NOoO O b WwPN -

Wzmepumsbie ¢pyakiuu. Uarerpan JleGera.

10 Paznu4HbBIE CXOIUMOCTH.

11 Teopewma Jlebera o mpeneaprHOM MEPEXOE MO 3HAKOM MHTETpaIa.

12 AGcomoTHas HenmpepbIBHOCTE. Teopema Pamona-Hukoauma.

13 Hurerpan Cruireca.

14 AxcuomatmdecKkoe OnpeesieHHe BEPOSTHOCTH U €€ CBOMCTRA.

15 Pacnpenenenue BeposiTHOCTEH cilydaiiHOHM BennuuHbl. OyHKINS paclpeaeeHus, ee
CBOMCTBA.

16 YwucnoBble XapaKTEpPUCTHKH CIyYalHBIX BETUYMH (MaT.0XKHUIaHHUE, TUCTIEPCHUS)

17 Pa3nuuHbIe BUIBI CXOIUMOCTH CIYYalHBIX BETUYMH.




18 MHuoromMepHoe pacrpeesieHHe, ero CBOMCTRA.

19 MuoromepHoe HOpMaJIbLHOE pacIpeesieHIe

20 TIpsimble u 0OpaTHBIE IPeebHBIE TEOPEMBI 00 XapaKTEPUCTUUECKUX (PYHKIUSX .

21 3akon 6omnbiux yncen. Teopembl YeObimeBa 1 XUHYHMHA.

22 HepasenctBo KonmoropoBa. Y cuiieHHBIH 3aKOH OOJBIINX YHCEIL.

23 llentpanwHas npeaenbHas Teopema. Teopema JIssmyHoBa

24 Jlemma bopens- Kanrens. 3akon 0 unu 1 Koamoroposa.

25 Ilerrm MapkoBa. Teopema o peiesIbHBIX BEPOSITHOCTSIX.

26 CnyuaitHble TOueuHbIe npoliecchl. [lepBUUHbBIE U BTOPUUHBIE MOMEHTHBIE pa3MEphl U UX
CBOMCTBA.

27 Toueunsie mporneccol [lyaccona.

28 Mepa HHTEHCUBHOCTHU TOUEYHOTO npouecca. Teopema KpodTona

29 OCHOBHBIE MOHATHS TEOPUU CITYYaHHBIX ITPOIECCOB.

30 CrarnmoHapHbI€ TPOIIECCH M 3PTOJIUYECKHE TEOPEMBI .

31 CnexTpanbHOE Mpe/ICTaBICHUE CTAIMOHAPHBIX MPOLIECCOB M UX KOPEIUISILIMOHHBIX
GyHKIHA.

32 OnpHopoHbIe 1Ienyu MapKoBa CO CYETHBIM KOJIMYECTBOM COCTOSTHHUH.

33 PaBencrBa KonmoropoBa Jist BEpOSITHOCTEH MEpEX0I0B.

34 Croxactuueckuit unrerpai Hro.

35 MapTuHransl.

36 BuHepoBcKHe MPOIECChI,CBOMCTBA TPACKTOPHIA.

37 TlyaccoHOBCKHE MPOIECCHI, CBOMCTBA TPACKTOPHH.

38 T"ayccoBckwuii mporiecc, CBOMCTBa TPACKTOPHUH.

39 Dmnupudeckoe (BBIOOPOYHOE) pacpeiesieHne, BRIOOPOUHBIE XapaKTEPUCTUKH U X
cBoiicTBa. Teopema [ muBeHKO.

40 Omenka He3aBUCUMBIX TTapaMeTpoB. Knaccudukanus oreHoK. MeToapl oTydeHus
TOYECUHBIX OI[EHOK.

41 NuterpanbHoe orieHnBanue. [loctpoeHne 10BepUTENbHBIX HHTEPBAJIOB I TAPaMETPOB
HOPMAaJIBHOTO pacmpeaeieHus. Teopema Ouiepa

42 D¢ dexruBnbie onenku. HepasenctBo Pao-Kpamepa. D pekTHBHOCTH OIIEHKH MapaMeTpa
HOPMAJIBLHOTO pacrpeaeeHusl.

43 TIpoBepka cratuctuueckux rumnote3. Kputnueckas o6macts. Kpurepuii cornacus
KonmoropoBa u kpurepuii 3Haunmoctu [lupcona. Teopema [Tupcona

44 JluneiHas perpeccus.

45 OnruMmansHbii kputepuii Helimana-ITupcona

Oobpa3oBaTe/ibHbIE TEXHOJIOTHHA

B mporuecce 00yueHust NnpuMeHsI0TCA Cielytolre 00pa3oBaTelIbHbIE TEXHOJIOTHU:
1. ConpoBoxaeHUE JICKITUI TOKa30M BU3YAIBHOTO MaTepuara.

2. TlpoBeneHue JEKIH ¢ UCMIOIF30BAHUEM HHTEPAKTUBHBIX METOIOB O0yUCHUSI.



7 Y4eOHo-MeTOAMYECKOEe M HH(POPMALMOHHOE 00ecneYyeHrue JUCIUIIMHBI
(MoayJin)

YueOHO-MeTOAMYECKHE W OMOIMOTEYHO-UH(POPMAITMOHHBIE PECYPChl 00ECTICUNBAIOT YUCOHBIN
IpOoIIeCcC ¥ TapaHTHPYIOT KA4YeCTBEHHOE OCBOCHHUE aCIUPaHTOM 00pa3oBaTEILHOU MPOTPAMMEI.
VYHUBEpCUTET pacrojiaraeT OOWIMPHOW OMOIMOTEKOW, BKIIOYAIOUICH HAY4YHYIO JIMTEpaTypy,
Hay4HbIE JKYpHAJIbl M TPYJbl HAyYHO-NIPAKTUYECKHX KOH(EPEHIHMH 10 OCHOBOIOJIAraloIINM

npoOJeMaM HayKH.

7.1. OcHoBHasl MTEpaTypa:

1. Hlupses A.H., BepositHocth. M., Hayka, 1989
2. bopoBkoB A. A. Teopus BepositHocTeit. M.: Dautopuan YPCC, 1999.
3. bymunckmii A. B., [llupsie A. H. Teopus ciaydaifHpIX mporieccoB. M., duzmatiur,

2003
4. buwmnunrcnu I1., Cxogumocts BepoaTHOCTHBIX Mep. M., Hayka, 1977

7.2. JlonoJIHUTEIbHASA JIUTEPATypa

1. Kallenberg O. Foundations of Modern Probability. Springer-Verlag, New York,
1997.
2. Meiiep I1.A., BepositHocTh 1 motennuan. M., Mup, 1973

7.3. UHTepHET-pecypcehl
1. http://www.mathnet.ru/

8 MartepuanbHO-TeXHHYECKOE o0ecrieueHue

Kadenpa maremaTnueckoii KuGepHETHH pacmoiaracT MaTeprualbHO-TEXHUYECKOH 0a30ii,
o0ecrieyrBaroIeil MpoBeICHHE TEOPETUIECKOI U PAKTUYECKOM ITOATOTOBKH,
HPETyCMOTPEHHBIX y4eOHBIM ITAHOM aclIUPaHTa B CICIIMAIN3HPOBAHHONW KOMITBIOTEPHOM

ayJUTOPHUH.



	УП доп тер2.3.6..pdf
	УП 2.1.7. Доп.главы теории вероятностей и математической статистики.pdf
	Общие положения
	1. Цели изучения дисциплины (модуля)
	2. Компетенции обучающегося, формируемые в результате освоения дисциплины (модуля)
	5. Содержание дисциплины (модуля)
	4.1 Содержание лекционных занятий
	4.2 Практические занятия
	Практические занятия не предусмотрены учебным планом
	4.3 Другие виды учебной работы
	4.4 Самостоятельная работа аспиранта

	5 Перечень контрольных мероприятий и вопросы к экзаменам кандидатского минимума
	6 Образовательные технологии
	7 Учебно-методическое и информационное обеспечение дисциплины (модуля)
	7.1. Основная литература:
	7.2.  Дополнительная литература
	7.3.  Интернет-ресурсы

	8 Материально-техническое обеспечение




