AHHOTanus padoyeil MPpOorpaMMbl JUCHUILINHBI
«Teopusi BepoSITHOCTEH M MATEMATHYECKAN CTATHCTHKA

Heap qucumInHbl — GOpMHUPOBAHUE KOMIUIEKCA 3HAHUN O BEPOSITHOCTHO-
CTATUCTUYECKOU MPUPOE COLMATBHO-3KOHOMUYECKUX SIBIICHUI U MTPOIIECCOB B PbI-
HOYHOW 3KOHOMHKE, 3HAHWW, YMEHUN U HABBIKOB NMPUMEHEHUS MAaTEMaTUYE€CKOIrO
amnrmnapara, HeOOXOJAUMOTO JIJIsi PEIICHHUS TEOPETUYECKUX U MPAKTUUYECKUX 3a]ad
coopa, aHanmm3a W 00paOOTKM JaHHBIX C HCIOJb30BAaHUEM HHCTPYMEHTAJIbHBIX
CPEJICTB IS peIIeHHs PO eCCHOHABHBIX 3a/1a4.

3agaum JUCHMIJIMHBI:

— YCBOGHHE IIPUEMOB U METOJIOB cOOpa, cucTemMaTu3aluu, 00paboTKu 1 aHa-
JIM3a MaCCOBBIX CTAaTUCTUYECKUX JAHHBIX 00 YKOHOMHUYECKHUX SBJICHUSAX U MPOILIEC-
cax;

— popMHUpOBaHUE YMEHUI U HABBIKOB CTATUCTUYECKOTO UCCIIEA0BAHUS 00111e-
CTBEHHBIX SIBJIEHUU U MPOLIECCOB, TPUMEHEHUSI HHCTPYMEHTAIBHBIX CPEJICTB 00pa-
OOTKH MacCOBBIX JJAaHHBIX 00 OOIIECTBEHHBIX SIBICHUSIX U MPOIECCax, 000CHOBAHUS
MOJTYYEHHBIX BBIBOJIOB.

Tema. OcHOBHBIE BOIIPOCHI.

Tema 1. Cnyuaiinbie cOOBITHS

1.IIpenmer teopumn BeposiTHOCTEW. 2.IIpeamer mMareMaTU4ECKOW CTAaTUCTUKH.
3.Buast coObrtuii. 4.I1pocTpaHCTBO d€MEHTApHBIX COOBITHIM. 5. Anredpa COOBITHIA.
6.0mpeneneHre BEpOSTHOCTH COOBITHS. 7. DIeMeHThl KoMOUHaTopuku. 8. Teopembl
CJ0KeHMS BepoATHOCTEN. 9. TeopeMbl yMHOXkeHUs BeposiTHOCTeN. 10 BeposaTHOoCTh IO-
ABJICHHS XOTs Obl ogHOro coObITUd. 11.DopmMyna nonHoW BepossTHOCTH. 12Dopmyiibl
TUIOTE3.

Tema 2. [loBTOpHBIE HE3aBUCHMbIE UCIILITAHUS

1. ®opmyna bepuymu. 2. HaueposTHeilliee Yucio HACTYIICHUS] COOBITHS
B HE3aBHCHMBIX HCIBITaHUAX. 3.JIoKanpHas M MHTErpajbHas TeopeMbl MyaBpa —
Jlannaca. 4.®@opmyna Ilyaccona.

Tema 3. JIluckpeTHble cirydaiiHble BeJHYNMHbI

1.IToHsiTe ¥ BUABI CITy4alHBIX BEJIMYHH. 2. 3aKOH paclpeiesICHHs] BEPOSATHO-
CTEH NUCKPETHOW CIy4yalHOW BeNMMUYWHBI. 3.ApudMeTHYECKUe ONEepaluy HaJl CIIy-
YalHBIMU BeIMYMHAMU. 4. UHCIIOBBIE XapaKTEPUCTUKU JTUCKPETHBIX CIIyYalHBIX BeE-
JIMYUH. S.MareMaTudecKoe OXHUIAHUE CIyYalHOM BEJIWYMHBI U €T0 CBOMCTBA.
6./lucniepcus cirygyallHOM BETMYMHBI U €€ CBOKMCTBA. 7.OIMHAKOBO pacpeICICHHbIC
B3aUMHO-HE3aBUCHUMBIC CITyYailHbIC BEJIMUUHBI.



Tema 4. HenpepbIBHBbIE CIyYaiiHbIe BeJTHYHHBI

1.®yHKkuMs pacnpeaeneHns ciay4dailHOM BEIWYHUHBI U ee cBoicTBa. 2. [lnoT-
HOCTb BEPOSATHOCTEN HENIPEPBIBHOM CIIy4YallHOM BEJIMYMHBI U €€ CBOMCTBA. 3.Yucno-
BbIE XapAaKTEPUCTUKH HEMIPEPBIBHBIX CIyYalHbIX BEIMYUH. 4.BeposTHOCTH nomnaja-
HUS HEIPEPHIBHOM CIIy4alHOW BEJIMYMHBI B 3aJJaHHbIA UHTEPBAJL. 5. Moa, Mmearana
Y KBAHTUJIU CIIy4alHOW BEJIUYUHBL.

Tema 5. OcHOBHBIE 3aKOHBI pacnpenaejieHust

l.bunomuansHoe pacupenenenue. 2.Pacnpenenenue [lyaccona. 3.1'eomerpu-
yeckoe pacnpezenenue. 4.1 unepreomerpuyeckoe pacnpeaeneHue. S.PaBHomepHoe
pacnipenenenue. 6.I1okazarensHoe pacnpenenenue. 7.HopManbHoe pacipeiesieHue.
8.CBolicTBa HOpMaJLHOTO pacnpeaeneHus. 9.BeposTHOCTH momnaganus ciry4aitHoi
BEJIMYMHBI, paCIpeeICHHOMN M0 HOPMaJIbHOMY WJIM MTOKAa3aTeIbHOMY 3aKOHY, B 3a-
JTAaHHBIN UHTEPBAJ.

Tema 6. @®yHkuus cay4aiHOW BeJMYMHBI

1.3akoH pacnpeneneHust GyHKIMH CTyYailHbIX BeJIMYrH. 2.YUncioBbie Xapak-
TEPUCTUKU (PYHKIIMU clydaiiHON BenuuuHbl. 3. Kommosunus pacnpenenenus. 4.3a-
KoHbl pacnpeaeneHus: [Tupcona, Cteronenta, @umepa. 5.001acTu NpUMEHEHUs
TEOPETUYECKHUX paclpeeIeHUM.

Tema 7. 3aKoH 00JIBIIUX YK CeSI U MIPeAe/bHbIE TEOPEeMbI

1.CymHOCTh 3aK0Ha OOJIBIIMX YUCET U €r0 3HAYCHUE B CTATUCTUKE U DKOHO-
muke. 2.HepaBenctBo MapkoBa (emma YeOnimeBa). 3.HepaBenctBo UebObimiena.
4. Teopema YeOnimena. 5.CrnenctBus teopembl Uebsliena. 6.I1oHsTHE O 1IEHTpaTb-
HOU IpenesibHOM TeopeMe JIsamyHoBa.

Tema 8. MHOroMepHbIe ciIy4aiiHble BeJIMYMHBI (C/IyYaiiHble BEKTOPbI)

1. IloHsiTHE MHOTOMEPHOE CIy4alHOW BEJIMYUHBI M CHOCOOBI €€ 3aJaHusl.
2.DyHKIWS pacupeacIieHus] MHOTOMEPHOM CIIy4YalHOM BEJIWYMHBI U €€ CBOWCTBA.
3.1110THOCTH BEPOSITHOCTH ABYMEPHOM CIy4ailHOW BeIW4YUHBI. 4.YUnCIOBBIE Xapak-
TEPUCTUKHU IByMEPHOM CIIyYalHOM BEJIWYMHBL. 5.BEepOoATHOCTh MONagaHus B MOJY-
II0JIOCY U IPSIMOYTOJIBHUK. 6.3aBUCUMBIE U HE3ABUCUMBIE CIy4YalHbIE BEJITUYHHBI.
7.KoBapuanus u kosdduimeHT koppensiuu. 8.J[BymepHoe HOpMaIbHOE pacipeie-
JICHHUE.

Tema 9. llenu MapkoBa. IlonsiTue ciaydaiiHoro npouecca
1.Onpenenenne uenu Mapxkosa. 2.Ilepexoansie BepositHocTu. 3.IIoHsTHE O
ciayvaiiHoM nporiecce. 4.IlyacconoBckuid nporecc. 5.CTainoHapHbIE MTPOILIECCHI.



Tema 10. BapuaumnonHblie psiibl pacnpe/iesieHust

1.ITonsiTHe W BUIBI BapHaLlMOHHBIX PSIIOB pacnpenenenus. 2.I'paduueckoe
n300pakeHue paaoB pacupenenenus. 3.Mozaa u meauana. 4. CpenHee apupmeruye-
CKO€ 3HayeHue U ee coictra. 5./[ucnepcus u ee cBoiictBa. 6.CpeqHee KBaapaTu-
4EeCKOE€ OTKJIOHEHHE. 7.MOMEHTHI psfa paclIpeleeHUs U CBSI3b MEXIy HUMHU.
8.AcuMMeTpUs U DKCLIECC Psilia paclpeAcsieHus. 9. OMIMPUIECKUE U TEOPETHUECKHE
4acTOTHI.

Tema 11. Bb160opouHbIii MeTON

1.I'enepasibHbIE U BBIOOPOYHBIE COBOKYMHOCTH. 2. CTaTUCTUYECKHUE OLIEHKH Ta-
paMeTpoOB BEIOOPOYHOM COBOKYIMHOCTU M UX CBOMCTBA. 3. ToueuHbIC OLICHKU MapameT-
poB pacrnpezenenus. 4.0npeneneHue HTEPBAIbHBIX OLIEHOK JIJISl CPEIHEN U 10U IpU
CIIy4allHOM, CEpUITHOM U TUITMYECKOM 0TOOpE. 5.01eHKa XapaKTEPUCTUK I'e€HEPaTbHOM
COBOKYIHOCTH 110 Masioi BeIOOpKe. 6.Haxoxnenne ooObema BEIOOPKH.

Tema 12. CraTncTHYecKas NPOBEepPKa rMIoTe3

l.Cratuctnueckas runorte3a. 2.HyneBas M KOHKypupyromas THIOTE3a.
3.IIpocThie U cioxHble TUnoTe3bl. 4.0MUOKN EpBOTO U BTOporo pona. 5.Craru-
CTUYECKUI KPUTEpHU MPOBEPKU THUNOTE3. 6.YPOBEHb 3HAUYMMOCTH. 7.MOIIHOCTH
kputepus. 8.IIpoBepka rumnoTe3 0 paBEHCTBE CPEIHUX, JTOJEH M AUCHEPCU JIBYX
HOPMAaJIbHO PacIpele€HHbIX TeHEPAIBbHBIX COBOKYynHOCTeN. 9. Kputepuu corna-
CHS.

Tema 13. [IucnepcMoHHbII aHAIU3

1.OcHOBHBIE TOHATHSA JUCIIEPCUOHHOIO aHanu3a. 2.Mojaenu IucrepCcHOH-
HOTO aHanu3a. 3.0nHO0DaKTOPHEIN nucriepcHoHHBINA aHanu3. 4.0011as cxeMa MHO-
ro(akTOpHOI0 AUCIIEPCUOHHOTO aHAU3A.

Tema 14. Koppe/isiiuoHHO-perpecCHOHHbINA AHAJIN3

1.IlouaTue KoppensiiuoHHON cBsi3u. 2. [lapHble U yacTHBIE KO3(PPUIMEHTHI
koppensinuu. 3.Beibop Buaa ypaBHeHus perpeccuu. 4.0mnpeneneHue napaMmeTpoB
YpaBHEHUS pETPECCUN METOAOM HaMMEHBIINX KBaJApaToB. 5. IHTEepBanbHOE OLICHH-
BaHHE KO3(PPUIIMEHTOB KOPPETSALUU U PETPECCUU

Tema 15. BpemeHHble psabl
l.ITonsiTue U 31€MEHTHI BpeMEHHOTO psifa. 2. COCTaBIAIONIME BPEMEHHOTO
psna. 3. OnpeneneHue o0Iei TEHICHIIMA BPEMEHHOTO Psa.

O0beM TUCHUILINHEI 4 3. €.
dopmMa MPOMEKYTOYHOT0 KOHTPOJISA — DK3aMEH.



