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1. EJIb OCBOEHMA JUCIIUITJIMHbI

Hucuummuaa «[IpukiagHpie cTOXaCTUYECKUE MOJICIH BXOAHUT B MMPOrpaMMy OakajgaBpHhara
«busnec-uapopmaruka» no HampasieHuto 38.03.05 «busHec-uHpopMaTuka» M U3y4daeTcs B 5
cemectpe 3 kypca. Jucnmmumny peanuszyer Kadempa Teopum  BepoATHOCTEH U
kubepOe3onacHocTu. JucuuruimHa cocTouT u3 4 pasnenoB U 13 TeMm U HampaBlieHa HA U3Y4YEHUE
OCHOBHBIX Pa3JIeJIOB TEOPUHU CIIyYaHBIX MPOIIECCOB, 2 IMEHHO: OMpeAeiIeHNne U Kiaccudukanus
CIIy4aliHbIX MPOLIECCOB, YHMCIIOBBbIE XAPAKTEPUCTUKH CIy4ailHBIX IMpoleccoB; menu Mapkosa -
KaHOHMYECKUN BHUJ MAaTPHUIbl TMEPEXOIHBIX BEPOATHOCTEH, BEPOATHOCTHOE pacHpeesieHue,
YHUCIIOBBIE  XapaKTEPUCTUKU, TMpEAeNbHOE  paclpeleieHHe; MapKOBCKHE  IPOLECChl -
BEPOATHOCTHOE U IIPEAEIBHOE pacHpeleleHUs, IOCTPOCHUE BJIOXKEHHOW uenu Mapkosa,
MIPOCTEHIIINE MAPKOBCKUE MPOIECCHI

Lenpro OCBOEHUS JUCHUIUINHBI SBJISICTCSI MPUOOPETEHHE 3HAHUN U HAaBBIKOB MOCTPOCHUS U
UCCIIEIOBaHMs CIy4alHBIX MPOLECCOB, (DYHKIMOHHPYIOIMIUX B HEMPEPHIBHOM M JUCKPETHOM
BPEMEHHU U MMPUMEHEHUHU WX TIPU MOJICITHUPOBAHUN PEATHHBIX MTPOLIECCOB U SIBJIICHUM.

2. TPEBOBAHMUS K PE3YJIBTATAM OCBOEHMUSA JUCHUIIVIMHbI

OcBoenne gucuuriuibl «l[IpuKiagHble CTOXaCTUYECKHE MOJEIN» HAMNpaBJIICeHO Ha
(dbopMupoBaHHE y 00YYAIOIINXCS CIECTYIOMNX KOMIIETEHIIUH (YACTH KOMIIETEHIUH):

Tabnuya 2.1. Ilepeuenv komnemenyuil, Gopmupyemvlx y 00yHarOWUXcs Npu 0C80eHUU
OUCYUNTUHDBL (Pe3YIbMaAmbl 0C80EHUS OUCYUNTUHDL)

HNHankaTopbl J0CTHKEHHS KOMIIETEHIINT

Hugp Komnerenuus o
(B pamMKax JaHHOW JTHUCIUILIIHEI)
CrocoOeH MpUMEeHTh [IK-2.1 3naer 6a30BHIil MaTEMAaTHIECKHUI ammapar, HeoOXOIMMBbIH
(byHaMeHTalbHbIE 3HAHNUS, JUISL petlieHns 3a1a4 MpoecCHOHATIBHON e TETbHOCTH;
MTOJTyYCHHBIE B OOJIACTH [IK-2.2 YMmeeT npuMeHATh 3HAaHUS U METOJIBI U3 O0JIACTH
K-2 MaTeMaTHYeCKHX 1 (W) MaTeMaTHYECKHX U (WJIM) ECTECTBEHHBIX HaYK /ISl PEIICHHS 3a1a4
€CTECTBEHHBIX HayK, U npodeccHoHAIBHOM NeTeIbHOCTH;
HCIOJIb30BaTh UX B I1K-2.3 VmeeT mpakTHYECKUl OMBIT PEIIeHHUs CTaHIAPTHBIX
npodeccHoHaIbLHON MaTeMaTHYEeCKHX 33Ja4y U MPUMEHSIET ero B NpodeccHoHanbHON
JIeSITeIbHOCTH JICSITETIBHOCTH;

I1K-4.1 3HaeT s3B6IKH BU3yaJIbHOTO MOJAEINPOBAHUS,
[TK-4.2 YMmeer aHanmu3upoBaTh U OLIEHUBATh (DAaKTOPHI U YCIOBUS,
BIIHSIONINE HA IPUHATHE YIPABICHYECKHUX PEIICHHIH;

CriocobeH npuHUMaTh
00O0CHOBaHHBIE YIIPaBICHUECKUE

[1K-4 €IICHUS B CBOEH
P . [1K-4.3 YMmeeT npoBOJHTE OLEHKY 3(PPEKTHBHOCTH MPUHATHS
npodeccHoHAIBEHOM
pELICHUs B COOTBETCTBHHU C BEIOPAHHBIMU KPUTEPUSIMU HIIH
JeATeTbHOCTH

BLI6paHHBIMI/I ICJIICBBIMHU ITOKA3aTCIISIMHU,

3. MECTO JUCIIMIIJIMHBI B CTPYKTYPE OII BO

Hucuumnuna «[IpuknagHple CTOXaCTHYECKHE MOJAENTU» OTHOCHTCA K OJIOKY TO BBIOOpY
0JI0ka 00pa30BaTEIILHON MPOTPAMMBI BBICIIIETO 00pa30BaHUS.

B pamkax oOpa3oBaTesbHOM HpOrpaMMbl BbICHIETO OOpa30BaHUS OOydarOIIMECs TaKKe
OCBaMBAIOT  JIpyrMe JMCUMIUIMHBI W/WIM  TPAKTUKH, CIIOCOOCTBYIOIIUE  JIOCTUKEHHUIO
3allJIAaHUPOBAHHBIX  PE3YyJbTaTOB OCBOEHUS JAUCHUIUIMHBI «[IpuKkiagHble CcTOXacTUYECKUe
MOJIETH.

Tabnuya 3.1. Ilepeuenv komnonenmos OII BO, cnocobcmeyrouux 00CmudiceHur
3aNJIAHUPOBAHHBIX PE3VIbMAMO8 0C80EHUS OUCYUNTUHDBL




IIpenmecrByromue Hocaenywomue
Hnd Haumenosanne HHC?{HI:IHHHLJIMOI; JIU nncuunﬂul:lil/;auoz[ JU
P KOMIIEeTeHIHH . o, . you,
MPaKTHKH NPaKTUKHU
HayuHo-uccnenoBarenbckas
paborta (momyueHne
TIEPBUYHBIX HABBIKOB HAYYHO-
M HCCIIeIOBATEIBCKON paboTHI);
MartemMaTudecKnii aHaIU3;
. [IpenauioMHas mpakTHKa;
Jluneitnas anredpa;
MateMaTHuecKue MOJICIA B
CrniocoOeH NMPUMEHSATh JluckpeTHass MaTeMaTHKa U
9KOHOMHUKE U (PUHAHCAX;
(dbyHIaMeHTaIbHbIC 3HAHUS, MaTeMaTHYCCKasl JIOTHKA, .
CroxacTuueckuit
MOJTyYCHHBIC B 00JIACTH KoHrremnimu coBpeMeHHOTO y
(DMHAHCOBBII aHAIH3;
MaTeMAaTHYCCKUX U (WJIN) €CTECTBO3HAHUS;
IIK-2 N Nmuranmonnoe
€CTECTBCHHBIX HAYK, H Teopus BeposTHOCTEH U
MO/ICITUPOBAHHUC;
HCTIONB30BaTh UX B MaTeMaTHYeCcKasl CTaTHCTHKA,;
o OKOHOMETPHKA;
po¢eCCHOHATBHOM Teopust KOHEUHBIX TpadoB; .
[puxagHO# aHAN3 TAHHBIX
JeSITeTbHOCTH JuddepeHnnanbHbIe U pa3HOCTHBIE
ABHOHISL: C MCIIOJIb30BAHUEM S3BIKA
M ’ Python;
JlomioTHUTE TEHBIC TTIABHI
SKOHOMETPHKH;
CTaTucTHYECKH aHaN3;
MaremaTtuueckue MOJAEIH B
9KOHOMHUKE U (pHHAHCAX;
CroxacTuieckuit
(MHAHCOBBII aHAIN3;
MmuranunonHoe
MOJICITIPOBAHHUE;
MonenmupoBaHHE CIIOKHO
CTPYKTYPHPOBAHHBIX CHUCTEM;
DKOHOMETPUKA;
IIpuknanHoil aHanM3 AaHHBIX
C HCITOJIb30BAHUEM SI3bIKA
CriocoOeH MpuHUMATh MHKpPO3KOHOMHUKA U MEHEPKMEHT; Python;
000CHOBaHHBIC Makpo3KOHOMUKA; '
JlomoTHUTENIbHBIE TJIaBBI
[1K-4 YIPAaBJIEHYECKUE PELICHHUS B ApXUTEKTypa IpeANPHUITHS; KOHOMETDHKH:
cBoeit npodeccuonanbHoil | UT-undpacrpykrypa npeanpustus; ’
pod bpactpyxTypa npeanp * | Peraku UKT u opranuszaius
JeSITeIBHOCTU
MPOJIAXK;

DJNeKTPOHHBIN OU3HEC;
CTaTUCTHYECKHUI aHAIU3;
WHrennexkryanbHbli aHaIU3
JTaHHBIX;

OO0mast TeOpHsI CUCTEM;
AHanu3 TaHHBIX;
IIpenaunioMHas NpakTUKa;
HayuHo -uccnenoBarenbckas
pabora;

* - 3aMONHACTCS B COOTBETCTBHUH ¢ MaTpuieii komnerenuii u CYII OIT BO

** - 3JIEKTUBHBIC TUCIUIUINHBI /TIPAKTUKH




4. OFbEM JUCHUILIVNHBI U BUJIbI YYEBHOM PABOTHI

OOmast TPyA0EMKOCTh AUCHUTLTUHBI «[[pHUKIIaHbIE CTOXAaCTUYECKHE MOJICIT COCTABIISACT «4» 3a4eTHBIC CIIUHUIIBI.
Tabnuya 4.1. Buowl yuebHOU pabomvl no nepuooam 0C80eHUsi 00paA308amMenbHOU NPOSPAMMbL 8blCUie20 00paA308aHUs 01 OYHOU (HOopMbl
0OyueHusl.

Buja yueOHoii padoThl BCETIO, ak.u. CeMecST pCED)
Koumaxmmnas paboma, ax.u. 54 54
Jlexrun (JIK) 18 18
Jlabopartopusie pabotsl (JIP) 0 0
IMpaktryeckue/cemunapckue 3ansatus (C3) 36 36
Camocmosmenvras paboma 00y4arOWuxcs, ax.u. 63 63
Koumponw (ax3amen/3auem c oyenkoil), ax.u. 27 27
OO01asi TPYI0E€MKOCTh THCHHILTHHBI aK.4. 144 144
3a4.e/1. 4 4




5. COAEPKAHUE JUCIUITVINHBI

Tabauya 5. 1. Cooepoicanue oucyuniunsvt (MOOYis) no 8udam y4ebHou pabomol

Bun
Homep | HammeHnoBaHue pasnena .
Conep:xanue pasaesa (TeMbl) yueOHOM
pasnesa AVCHUTILTAHBI .
padoThI
VYc1oBHOE MaTeMaTHYECKOE OXKUIAHUE.
VY CI0BHBIE YUCIIOBBIE 11 N JIK, C3
Paznen 1 ADAKTEDHCTHKI OmnpezeneHue U CBOMCTBA
P P 1.2 Ycnosnas qucnepcusi. OnpeneneHue U CBONCTBa JIK, C3
CiyuaifHbIe TIPOLIECCHI, 21 Omnpenenenue ciryyaifHOro nporecca, K. C3
Paznen 2 |ocHOBHBIE ' KJIacCU(UKaIys cIydaiiHbIX IPOLIECCOB ’
XapaKTepUCTUKU 2.2 YucnoBsle XapaKTepUCTUKU ciydaiiHbeix npoueccoB | JIK, C3
Omnpenenenue nenu MapkoBa. Matpuia
3.1 NepexXOoAHbIX BeposiTHOCTel. BeposaTHocTHOE JIK, C3
pacnpeneneHue
Paznen 3 |Llenu MapkoBa 3.2 Knaccudukarus cocrosiauii nienu Mapkosa JIK, C3
Kanonngeckuii Bua nienn Mapkosa. YuncioBsie
3.3 At P JIK, C3
XapaKTEePUCTUKU
3.4 IIpenenvHOE pacnpenenenue nenu Mapkosa JIK, C3
a1 Omnpenenenne MapKOBCKOTO Iporecca, MaTpHLa K. C3
' NIEPEXOIHBIX BEPOATHOCTEH ’
[Tpumeps! MapKOBCKHX ITPOLIECCOB: TyaCCOHOBCKHN
4.2 MPOLIECC, MPOLIECC YUCTOTO POXKIECHUS, IPOLIECC JIK, C3
POXIICHHUS ¥ THOEHN
Marpuia HHTEHCUBHOCTEH IIEpeX0/I0B.
nddepennuansasie ypasHeHust Konmvmoroposa-
Paznmen 4 | MapkoBcKue IPOIIECCH 4.3 Hudpdepen P P JIK, C3
UenmeHna. BeposTHOCTHOE paciipeielieHne
MapKOBCKOT0 Iporiecca
Knaccudukarus cocTostHuit MapKOBCKOTO
4.4 nponecca. [IpenensHsle BepositTHocTH Mapkosckoro | JIK, C3
nporecca
ITocTpoenue BiokeHHOU e Mapkosa 11
4.5 P P JIK, C3
MapKOBCKOTO IpoIiecca

* - 3anonHsgercs Toibko 1o QUHOM dopwme obyuenus: JIK — aexyuu, JIP — nabopamopuvie pabomut, C3 —
nPpaKmuiecKue/CeMunapcrue 3aHsamusl.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHUE JUCHUIIJIMHBI

Tabnuya 6.1. Mamepuanvho-mexnuueckoe obecneuerue OUCYUNIUHBL

Tun aynuropuu

OcHaleHue ayIuToOpuu

Cnenmnanu3upoBaHHOe
yueOHOe/1adopaTopHoe
o0opynoBanme, I1O u
MaTepuaJbl 1J1s1 0CBOCHHSA
AUCIHUTLTUHBI
(mpu HEOOXOAUMOCTH)

JlexunonHnas

Aynuropus Ui IPOBEICHUS 3aHATUI
JIEKIIMOHHOT'O THIIA, OCHAILICHHAS

KOMIUIEKTOM CIeluann3upoBaHHoi Mmebenu; | He Tpebyercs

JIOCKOM (9KpaHOM) U TEXHHYECKUMU
CpeICTBAaMU MYJIbTHMEINA MPE3CHTAIIHIA.

Cemunapckas

Aynutopus sl TPOBEICHUS 3aHATUIA
CEMHUHAPCKOI0 TUIIA, TPYNIOBBIX U
WHIMBUIYAIBHBIX KOHCYJIBTAINH, TEKYIIETO
KOHTPOJISI U POMEXKYTOUYHOU aTTECTallUH,
OCHAIIIEHHAs KOMIIJICKTOM
CHEIMAM3UPOBAHHON MeOeH 1

He tpebyercs




TEXHUYECKUMHU CPEICTBAMHU MYJIbTHUMEINA
IIPE3CHTALNMN.
Kommprorep/HOyTOYK C
JIOCTYIIOM K cet MHTepHeT
U 3JIEKTPOHHO-
Aynuropus Ui CaMOCTOSITEIBHON pabOThI 0o0pa3oBaTeNbHON cpeie
Tins oOyuaromuxcs (MOKET UCIIONIB30BaThCA Al | YHUBEpcUuTeTa, Opaysep,
. | MpoBeeHUsI CEMUHAPCKUX 3aHSATHH U porpaMMHOe oOecrieueHue
CaMOCTOSITENIbHOM 9
paboTI KOHCYJIbTAIHI), OCHALLEHHAA KOMILIEKTOM ZU1s IPOCMOTpa pdf-
CTeMAIN3UPOBAHHON MeOenu U ¢aitnos, MS Teams.
KommbroTepamu ¢ goctynom B DUOC. JlonmonHuTenbHOE
POTpaMMHOE
obecnieuenue: MS Office
wi LibreOffice

* - ayauTOpHs I CAMOCTOATEIILHON paboThl 00yvatonuxcs ykasbiBaetcss OBA3ATEJIBHO!

7. YYAEBHO-METO/MYECKOE 1 TH®OPMAIIMOHHOE OBECIIEYEHHUE JUCHUITJIMHbBI

OcnosHas numepamypa:

1. PoikoB B.B., Ko3eipes /I.B. OcHoBBI Teopuun MaccoBoro oociyxuanusi (OCHOBHOM
KypC: MApKOBCKHE MOJIEIH, METObI MAPKOBU3ALMN) [JIEKTPOHHOE M3AaHue]: YuebHoe nocodue
/ PeikoB B.B., Kossipes JI.B. - M.: UH®PA-M, 2016. - 223 ¢. wui. - ISBN 978-5-16-010945-9

2. PoikoB B.B. Teopus ciyuaifHbix mporeccoB [TekcT]: Yuebnoe nocodue / Prikos B.B. -
M.: PYJIH, 2009. - 233 c.: un. - ISBN 978-5-209-03067-6

3. BeposTHOCTb U CTaTUCTHUKA B IpuMepax U 3afayax. T. 2 : MapkoBckHe LenH Kak
OTIIpaBHAsI TOYKA TEOPUH CIYYaWHBIX MPOLIECCOB U MX MPUIIOKEHUS [IEKTpOHHOE U3AaHue] /
M.4. Kensbept, FO.M. Cyxos; [lep. ¢ anrin. JI. Caxno; Ilox pea. FO.Mumypst. - M. : MITHMO,
2010. - 560 c. : un. - ISBN 978-5-94057-557-3

4. Kamranos, B. A. Ciyvaiinble nporiecchl : y4eOHUK U MPaKTHKYM /7S By30B / B. A.
Kamranos, H. FO. Dnarckas. — Mocksa : M3znatensctBo FHOpaiit, 2024. — 156 c¢. — (Bricee
oOpazoBanue). — ISBN 978-5-534-04482-9.

Hononnumenvnas aumepamypa:

1. Teopus ciyuaitHbIx mporeccoB. udQy3noHHbIE MPOLECCH] U MTPOLIECCHI €
HE3aBUCHMBIMH NPUpPALLIEHUSAMH : KOHCIeKT Jekuuii / B.B. Peikos. - M. : U3n-8o PY/IH, 2010. -
107 c.

2. Teopus ciy4allHbIX IIPOLIECCOB U €€ MHKeHepHble npuioxkenus / E.C. Benruens, JI.A.
OBuapos. - M. : Knopyc, 2018. - 448 c. : uin. - ISBN: 978-5-406-00746-4

3. DOHarckas, H. FO. Marematndeckas cTaTUCTHKA U CITy4aliHbIe IPOLIECCH : yueOHoe
nocobue st By30B / H. 0. Dnarckas. — Mocksa : M3gatensctBo FOpaiit, 2024. — 201 c. —
(Bricmee obpaszoBanue). — ISBN 978-5-9916-9808-5.

4. Kypc Teopun ciydaifHbIX TpOIeccoB : YueOHoe mocodue st By3oB / A.Jl. Benrtuens.
- 2-e u3n., nom. - M. : Hayka, 1996. - 400 c. : un. - ISBN 5-02-013948-3
Pecypcor ungopmayuonno-menexommyHuxayuonnou cemu « Anmepnemy:

1. ObC PY1H u croponnne ObC, Kk KOTOPBIM CTYI€HThl YHUBEPCUTETA UMEIOT JOCTYII
Ha OCHOBaHUH 3aKJIIOYEHHBIX JOTOBOPOB

- DnekTpoHHo-6ubmoteunas cuctema PY/IH — 9bC PYIH
http://lib.rudn.ru/MegaPro/Web
- OBC «YHuBepcurerckas Oubauorexa onnan» http://www.biblioclub.ru
- OBC IOpaiit http://www.biblio-online.ru
- OBC «KoncynbTaHT cTyfeHTa» www.studentlibrary.ru
- OBC «Tpounkuii MmocT»
2. basbl TaHHBIX U TIOUCKOBBIE CUCTEMBI




- QIIEKTPOHHBIN (POH]] TPABOBOM U HOPMATUBHO-TEXHUYECKON TOKYMEHTALIUU
http://docs.cntd.ru/

- mouckoBas cucreMa SHaekc https://www.yandex.ru/

- mouckoBas cuctema Google https://www.google.ru/

- pedeparuBHas 6a3a manubeix SCOPUS
http://www.elsevierscience.ru/products/scopus/
Yuebno-memoouueckue mamepuansi 015 camocmoamenbHol pabomsl 00Y4arOWUXcs npu
0CBOCHUU OUCYUNTUHBL/MOOYAA ™!

1. Kypc nexuuit no qucummiause «lIpukianHpie cTOXacTHYECKUE MOJEIIN».

* - Bce y4eOHO-METOIUYECKUE MATePUANIBI JJII CAMOCTOSATEIBHONW PaboThl 00yJatOIIUXCst
pa3MeIarTCs B COOTBETCTBUU C ICUCTBYIOIIMM MOPsAIKOM Ha cTpaHulle quciuuruimasl B TYUC!

8. OLIEHOYHBIE MATEPHAJIBI W BAJLIbHO-PETHHIOBASI CUCTEMA
OLIEHUBAHUSI YPOBHS C®OPMHMPOBAHHOCTH KOMIETEHIUIA TIO
JTUCHUIIIMHE

OneHouHple MaTepuanbl U OauIbHO-pEHTHHIOBas cUcTeMa® OLEHUBAHUSA YPOBHS
c(OpMUPOBAHHOCTH KOMIETEHUMN (YaCTH KOMIIETEHLIMH) IO UTOraM OCBOEHUS JIUCLUIUIMHBI
«[IpuxnagHple cTOXacTUYECKUE MOJIEIN» IpeacTaBieHbl B [Ipunoxennn k Hacrosiuedt Paboueit
IIporpamme AUCLUIUINHBL.

* - OM u BPC ¢popmupyroTcs Ha OCHOBaHUH TPeOOBaHUI COOTBETCTBYIOIIETO
JIOKaJIbHOTO HOpMaTuBHOro akra PY J1H.
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