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1. leab ¥ n1aHUPYeMble Pe3yJbTaThl 0CBOEHHUS THCHMIIIMHBI

[enbro 0OcBOEHUS AUCHUILINHBI SBJSETCS POPMUPOBAHUE CIACAYIOIUX KOMITETECHIIUI:

—OIIK-3 — Cnoco0GeH MpOBOAWUTH AaHAIW3 MAaTEMaTHYECKUX MOJENel, co3JaBaTh
WHHOBAIIMOHHBIE METOJbl PELICHUS MPUKIAIHBIX 33/a4 NMPOPECCHOHANBHON AEATEeIbHOCTH B
obnactu HGOPMATUKH U MATEMATHYECKOTO MOJICTHPOBAHUSI.

Pe3synbraramMu 0CBOEHUS IHMCUUIUIMHBI SBISIOTCS CIEIYIOIINE MHAUKATOPBI TOCTHKEHUS
KOMIIETEHLIHM:

UIIK-3.2 IlpoBoauT aHaM3 HAYYHBIX JaHHBIX, PE3YJIbTATOB HSKCICPUMEHTOB U
HaOJII0ICHUH.

2. 3aga4uy ocBOECHHS JUCIHUILIHHDBI

— Hayuurthcst pazpabarbiBaTh MATEMaTHIECKUE MOJICNH, KACAIOLTUECs pelIaeMoi 3a1auu.
— Hayuutbcst npou3BOAUTH aHAJIU3 HOBOM pa3paboTaHHON MaTeMaTHUYECKON MOJIEIH.

— HayuuTtbcst KpUTHUYECKU OIIEHUBATH Pa3padOTaHHYIO MOJIEIb.

— Hayuntbcst cpaBHUBATh HOBYIO Pa3pabOTaHHYIO MOJIEJb C U3BECTHBIMU MOJIEIISIMH.

3. MecTo AUCUMIIMHBI B CTPYKTYpe 00pa30BaTe/IbHOM MPOrpaMMbl

JlucuumiuHa OTHOCHTCS K 4YacTh 00pa3oBaTeNbHOM MporpaMMbl, QopMUpyeMon
YYaCTHHUKaMHU O0Opa30BaTENIbHBIX OTHOIICHWH, TMpejyiaraeTcs oOydJaromuMcs Ha  BbIOOD.
JucuuniuHa BXOIUT B MHUHOp MO BbIOOpDY «BBemeHue B HcCcleIOBaHHE CTOXAaCTUYECKHX
CHUCTEM.

4. Cemectp(bl) ocBOeHMS M (hpopMa(bl) MPOMEKYTOUHOI aTTECTALMHU M0 TUCIHUIITIHHE

Tpernii cemectp, 3a4er.

5. BxoaHble TpeOoBaHMs AJIsl OCBOEHUS THCIHILIHHBI

I[JI?I yCHIEHIHOTO OCBOCHU A AUCHUIIIIMHBL HCO6XOILI/IMI)I 3HaHUWA 110 pasacjiaM MAaTCMAaTHKU:
«MaTeMaTU4YeCKU  aHanu3», <«JIMHeWHas aireOpa M aHaIUTUYECKas  TIeOMETpHUs»,
«auddepeHIMaNbHbIE YPaBHEHUS», «TEOpUsS BEPOSITHOCTEH M  CiydyallHble IPOLIECCH»,
«MaTeMaTu4ecKasi CTATUCTUKA», «METObI ONTUMU3ALIIY.

6. SI3bIK peaau3anun

Pyccknii

7. O0beM INCUMILIHHBI

OO01as TpyA10eMKOCTh IUCIUIUTHHBI cocTaBisieT 3 3.e., 108 yacoB, U3 KOTOPBIX:
-nexiuu: 32 4.
O06beM caMOCTOATENbHOM paboThI CTYIEHTA OINpeIeTieH YUeOHBIM IJIaHOM.

8. Conepmalme AUCHUIIVIMHBI, CTPYKTYPUPOBAHHOEC 10 TEMaM

Tema 1. Kinnaccudukanust 1Ba’xabl CTOXaCTHYECKHX MOTOKOB COOBITHI

Brenenue. Ipocreiimmuii motok. O0 MCTOpUM BO3HUKHOBEHHS JBAXKIBI CTOXACTHYECKUX
notokoB coObITul. MAP-motok cobbrtnii (MC-notok). MapkoBoCTh Iporecca; (yHKIUs
pacripeziefieHusl JJIMTENbHOCTH NpeObIBaHUSA B 3a/laHHOM COCTOSIHMM. Peanmsanus mporiecca.
[TocTpoenne MaTpuIbl UHOUHUTE3UMATIBHBIX XapaKTEPUCTHK mporiecca. O GU3NUIEeCKOM CMBbICIE
MH(QUHUTE3UMAIBHBIX XapakTepUCTHUK. CHHXPOHHBIM MOTOK coObITHI. OnpeneneHue MOTOKa.
Marpuna MHQUHUTE3UMATIBHBIX XapaKTEPUCTUK Ipolecca. MapKOBCKHE CBOMCTBa Ipolecca U
ero peanuzanus. ACUHXpOHHBIM MOTOK coObITHii (MMPP-noTok), 00001IEHHBIN aCUHXPOHHBIN
notok. OmnpeseneHue, MapKOBOCTb IpoIlecca, MaTPULIbl HHPUHUTE3UMAIBHBIX XapaKTEPUCTHUK.



[TonycuHXpoHHBIH ~ TOTOK  CcOObITHH. OOOOMIEHHBI  MONXYCHMHXPOHHBIM  IOTOK.
MapkoBocTh mporecca Ajis 000uxX MOTOKOB. MaTpuisl MHQUHUTE3UMAIBHBIX XapaKTePUCTHK
nporecca. MoyTMpoOBaHHBIH TIOTOK COOBITHH U ero cBoiicTBa. Onpenenearne MAP1-u MAP2-
noTokoB. CuuxponHas cynepnozuiust MAP1-u MAP2-oTokoB.

Tema 2. OuenuBanue MAP-noToka co0bITHII B yCJI0BHAX MOJHOI HAOII012€MOCTH
MOTOKA

BbIBOJ pEeKyppEeHTHOIO COOTHOLICHUS I AallOCTEPUOPHBIX BEPOSTHOCTEH. BbIBOJ
dopmynel nepecuéra. BeiBon auddepenumnansHoro ypaBHeHusi Puxkatu. WHTerpupoBanue
ypaBHeHus1 Pukkaru. SIBHBIM BHJ anOCTEPUOPHBIX BEpOSATHOCTEH. McciaenoBaHue IOBEIEHUS
GyHKIIMM anocTepHOpHON BepOSITHOCTH. HaxoxaeHue sSBHOTO BHA allpUOPHBIX BEPOSITHOCTEH
COCTOSIHUI. AJITOPUTM ONTHUMAJIbHOIO OLIEHUBAHUS COCTOSIHUIM.

Tema 3. OnrumanbHoe oneHuBaHHe cocTosiHMid MAP-moTroka coObITHH TIPH
HeIoJIHOM HAa0JII0/1aeMOCTH N0TOKA — IIPHM HeNpPoAJIeBaloeMcsi MEPTBOM BpeMeHH

HaxoxeHune sBHBIX BBIP@XEHUU Ui allOCTEPUOPHBIX BEPOSITHOCTEM COCTOSIHUM Ha
MHTEpBAJIC HEHAOJIOJAeMOCTH TOTOKA. AJITOPUTM ONTHUMAIbHOTO OLEHHBAHUSA B YCIOBHIX
MEPTBOTO BPEMEHU.

9. Tekymmii KOHTPOJb MO IUCHUILIHHE

Texkymuil KOHTPOJIb IO JUCUUIIIMHE MIPOBOAMUTCS IIYTEM IPOBEACHUS KOJUIOKBUYMA I10
JEKIIMOHHOMY MaTepuaiy, BBIOJHEHUS JOMAIlHUX 3alaHuii, W ¢ukcupyercs B (Hopme
KOHTPOJIBHOM TOYKH HE MEHEE OJHOT'O pa3a B CEMECTP.

10. HOpﬂI{OK MPOBECACHUSA U KPUTCPUU OLICHUBAHUSA l'[pOMC)KyTO‘lHOﬁ arTrecraumu

HpOMe)KYTO‘IHaH arrecraluss OCYHICCTBIISICTCA B IMMCBMCHHOM BHJAC IIpU YCJIOBUH
YCHGIHHOﬁ caa4yu KOJUIOKBHUYMa.

PeiiTuHroBas cucrema Jisl OHEHKH TeKyllel yCIeBaeMOCTH 00y4aromuxcs
Tabmuua 1 — bayibHbIe OLIEHKH /715 3JIEMEHTOB KOHTPOJIS

DneMeHTHl y4eOHOM AedaTenbHOCTH | MakCUMalTbHBIN 0ail ¢ Havyajga cemecTpa
KoHcnekT camonoAroToBku 15
Ompoc Ha 3aHATHSIX 30
CobecenoBanue 20
Bonpocst 10
Komnoxsuym 15

Ilepecyer 0a/VIOB B OLICHKH TEKYLIECH YCIIEBAeMOCTH

baynel Ha 1aTy KOHTPOJIBHOM TOYKH Onenka

> 70% OT MakCHUMaJbHOM CyMMbI OaJIJIOB | 3a4TE€HO

<69% OoT MaKcUMabHON CyMMBbI OallIOB |HE3aYTEHO

11. YyeOHO-MeTOAMYECKOE 00€ecIIeUeHue

a) DNEeKTPOHHBI y4eOHBIH Kypc MO JUCIHHUILUTMHE B JJIEKTPOHHOM YHUBEPCHTETE
«Moodle»

0) OrieHOUHBIE MaTepHallbl TEKYHIEr0 KOHTPOJS M MPOMEKYTOYHOW aTTECTAllUH T10
JUCITUITIIINHE.

12. Ilepeuyens y4eOHOIi TuTEpaTyphl U pecypcoB ceTu UHTEepHeT

a) OCHOBHas JTUTEpaTypa:



— Hexennckas JI.A. OmeHka COCTOSHUIM ABaXKIbl CTOXaCTUYECKUX MMOTOKOB COOBITUH. —
Tomck: M3paTenscTBO TOMCKOTO rocy1apcTBEHHOr0 yHUBepcutera, 2020.

— Uruenko I'.1., KamranoB B.A., KoBanenko M.H. Teopus maccoBoro o0ciayXKuBaHus. —
M.: JIubpokom, 2012.

0) IOTIOJIHUTEIbHAS JTUTEPATYpA:
— Bumnesckuii B.M., ymun A.H., Kmumenox B.M. Croxactuueckue CHUCTEMBI C

KOPpEIUPOBaHHBIMU ITOTOKAMHU. TeOpus U MIPUMEHEHHE B TEJIEKOMMYHHUKAI[MOHHBIX CETAX. - M.:
TEXHOC®EPA, 2018.

B) pecypchbl cetu HTEpHET:

— DJIEKTPOHHBIN pecypc
http://vital.lib.tsu.ru/vital/access/manager/Repository/vtls:000398231

— DekTpoHHBINA pecype http://sun.tsu.ru/limit/2016/000447511/000447511.pdf

— DNEeKTpOHHBIN pecypce
http://vital.lib.tsu.ru/vital/access/manager/Repository/vtls:000563429

— DIIEKTPOHHEBIN pecypc
http://vital.lib.tsu.ru/vital/access/manager/Repository/vtls:000528146

— DNEeKTpOHHBIN pecypce
http://vital.lib.tsu.ru/vital/access/manager/Repository/vtls:000481043

13. llepeyens UHPOPMAIMOHHBIX TEXHOJIOTU

a) JIMOCH3UOHHOC U CB060I[HO pacupocCcTpaHiaACMOC IIPOrpaMMHOC o0ecrieueHue:

— Microsoft Office Standart 2013 Russian: maker mporpamMm. Bkiro4aeT MpHIOKEHHs:
MS Office Word, MS Office Excel, MS Office PowerPoint, MS Office On-eNote, MS Office
Publisher, MS Outlook, MS Office Web Apps (Word Excel MS PowerPoint Outlook).

0) nH(MOPMAIIMOHHBIE CIIPABOYHBIC CHUCTEMBI:

— DJNEKTPOHHBIN KaTajor Hayunoit 6ubnoTexu Ty -
http://chamo.lib.tsu.ru/search/query?locale=ru&theme=system
— DNeKTpoHHas oubnmoreka (peno3uTOpHiL) Ty —

http://vital.lib.tsu.ru/vital/access/manager/Index
— OBC Jlans — http://e.lanbook.com/
— OBC Koncynerant ctyaenra — http://www.studentlibrary.ru/
— O0pasoBatenbHast iatdopma FOpaiit — https://urait.ru/
— OBC ZNANIUM.com - https://znanium.com/
— 3BC IPRbooks — http://www.iprbookshop.ru/

14. MaTtepua/jibHO-TEXHUYECKOe o0ecrieyeHue

AynuTopuu 7S MPOBEACHUS 3aHATHI JIEKIIMOHHOTO THUIAa (OCHAIIEHHBIE TMPOEKTOPOM),
VHIUBUIYAIbHBIX W TPYNIIOBBIX KOHCYJIbTALM, TEKYIIETrO0 KOHTPOJIS M IMPOMEKYTOUHOMN
aTTeCTalluu.

[Tomernenust a1 caMOCTOATENIbHONW PaOOThI, OCHAIIEHHBIE KOMIBIOTEPHON TEXHUKOU U
JOCTYNIOM K ceTH VHTepHET, B AIIEKTPOHHYIO WH(OPMAIMOHHO-00pa30BaTENbHYIO Cpely U K
WH()OPMAIMOHHBIM CIPABOYHBIM CHCTEMAaM.

15. Uudopmanust o pazpadoTyukax

Hexenbckas Jlronmuna AnekceeBHa, 1-p ¢u3.-MaT. HayK, JOLEHT, podeccop Kadeapsl
npukinaaHon maremaruku HU TI'Y.
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