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AHHOTAIIMA PABOYEN TPOT'PAMMBI JJUCIUILIUHBI

b1.0.14 Teopus BeposiTHOCTEH U MaTeMaTH4YeCKas CTATUCTUKA

ABTop: JloneHT kadeapbl MHPOPMALMOHHBIX CHUCTEM M MaTEMaTHYECKOTO MOJCTUPOBAHHS
Kimroesa 1. A.

Kox u HamMeHOBaHue HampaBJieHHMsi MOArOTOBKH, npodpumiasa: 38.05.01 DxoHomuueckas
O0e3omacHOCTh,  OOpa3oBaTeibHass  mporpamMma  "DKOHOMHKO-TIpaBOBOE  oOecreueHue
SKOHOMUYECKOH Oe3onmacHoCTH"

Kpanudukanus (creneHb) BHINYCKHAKA: SKOHOMUCT
®opma 00yueHHsI: OUHAsl, 3a0YHAs
Coaeprxanue TUCHHUIIMHBI

Tema 1. CriyqaifHple COOBITHSI.

OcHOBHBIE TIOHATHS TEOPUH BeposTHOCTEH. CiyyaifHbie coOObITHS. BeposTHOCTD COOBITHS
(kmaccuyeckoe, CTaTUCTUYECKOE M TeOMETPUYECKOe OIpeneseHusl BepoATHOCTH). OCHOBHbBIE
HOHATHST KOMOMHATOpHKH. JleWcTBUS Haj cOOBITUAMHU. Teopembl CIOXKEHHS U YMHOXKCHHUS
BEPOSITHOCTEH. YCIIOBHAsE BEPOSITHOCTh. 3aBUCHUMBbIE W He3aBUCHUMBIE coObITHA. Dopmyrna
nosiHoM BepositHocTH. Dopmyina baiteca. IloBTopHble He3aBucuMmble ucnblTaHus. dopmyia
bepnynnu. Teopema Ilyaccona. JIokanbHast 1 uHTErpagbHas Teopembl MyaBpa-Jlamnaca.

Tema 2. CiiydaliHble BETUUHMHBI.

CnyyaliHasi BelIMYMHA W €€ 3aKOH pacrnpeneneHus. JIMCKpeTHble W HENpPEephIBHBIC
ciay4yalHble BeauuMHbL. DyHKIHA paclpefcsieHHs CllydalHOW BenuuuHbl. II10THOCTB
pacnpenesieHusl HEMPEPhIBHON CIy4YailHON BeNWYMHBI. YHCIIOBBIE XapaKTEPUCTUKHU CITyYalHBIX
BEJIMYMH: MaTEMaTHUECKOE OKUAAHNE, AUCTIEPCHS], CPEAHEE KBAIPAaTUUECKOE OTKIIOHEHHE, MOJIa,
MeauaHa, kBaHTuiau. VX cBoiicTBa. HauanpHble U EHTpaIbHBIE MOMEHTBI CIIy4ailHbIX BEJIMYHH.
OcHOBHBIE 3aKOHBI pPaCIpPEEICHNs CIIy4alHbIX BelIUuuH. Pacripenenenus ciayyailHbIX BEJTUYMH,
MPEACTABISIIONINX (YHKIIMA HOPMaIbHBIX BenudnH. HepaBencTBa MapkoBa u UeOrbimeBa. 3akoH
6ompmx uuncen. Teopemsr YeOwimeBa, bepuymnu u Ilyaccona. LleHTpanbHas mnpenenbHas
Teopema. MHOTOMEpHbIE CiydyaliHble BeJIWYMHBL. DyHKIHS pacnpeneineHus U IUIOTHOCTb
JBYMEPHOM CIydallHOM BEIWYMHBI. 3aBUCHMbIE M HE3aBUCHUMBIC CIIy4ailHble BEJIMYUHBI.
VYcnoBHBIE 3aKOHBI pacnpenencHus. YHCIOBbIE XApaKTEPUCTUKU JBYMEPHBIX CIy4YalHBIX
BennunH. KoBapuanus, ko3hQUIueHT Koppemsaium.

Tema 3. CriyqaitHbie TPOIIECCHI U AJIEMEHTHI TEOPHH MacCOBOTO OOCTY)KUBAaHHUS.

CryyaiiHble IpOIECcChl U MX XapaKTepUCTUKU. MapkoBckue mporecchl. [IoToku coObITHiA.
VpaBuenuss Uenmena-Konmoroposa. OCHOBHBIE TIOHSTHS TEOPHH MacCOBOTO OOCITY)KHBaHHSI.
IIponieccbl rubenn u pasmHokeHHs. CHCTEMBI MacCOBOIO OOCIIY)KMBAaHUSI C OTKa3oM U C
oxugaHueM. MeTo/ 1l TEOpUU MacCOBOT0 OOCITYKMBaHHs B pEUICHUH SKOHOMHYECKUX 3a/1a4.

Tema 4. OcHOBbI MaTEMAaTUYECKON CTATUCTUKHU.

AKCHOMAaTHYECKOE TOCTPOEHUE TEOPUM BEPOATHOCTEW. 3alauyd U OCHOBHBIE TMOHSTHS
CTaTUCTUKHU. BbiOopouHblii MeTon. ['eHepanbHas COBOKYIHOCTh M BBIOOpKA, BapUAIIMOHHBIN Psi,
4acTOThl M YacTOCTH, MPOCTble U HHTEPBAJIbHbIE CTATUCTUYECKHE PSI/Ibl, MOJMIOH YacToT
(vactocteif), KymynATa, THCTOrpaMMa, SMIMpHUYecKas QYHKIHsS pacnpeaeneHus. YucioBble
XapaKTEPUCTUKHN BHIOOPOUYHOTO pacIipe/ieeHusl.

Tema 5. OueHka napamMeTpoB reHepATbHON COBOKYITHOCTH

[TonsiTe 00 oOlIEHKE NapaMeTpoB. XapaKTEPUCTUKHU OIEHOK. MeToapl HaXOXACHUS
OII€HOK: METOA MOMECHTOB, MCTOA MAaKCHUMAJIBHOI'O npa13;10n01106m[, METO4 HANUMCHBIIINX
kBazpatoB. [loHsATHE 00 WHTEpBAIBLHON OlIEHKE MapamMeTpoB. JloBepuTelbHas BEPOSTHOCTh U



JOBEpUTENbHBIN HMHTepBasl. OLlEHKAa XapaKTEpUCTHUK TE€HEPAJbHOM COBOKYNHOCTH IO Majoi
BBIOOpKE.

Tema 6. [IpoBepka CTaTUCTUUECKUX TUIIOTES.

[Mpunuun npaktuyeckoil yBepeHHocTU. [loHsATHE cTatHcTHYeckoi rumoresnl. OO6Imas
cXxema IPOBEPKU CTATUCTUYECKOW Tunoresnl. IIpoBepka rumores o paBeHCTBE CpPeAHUX ABYX
coBoOKyIHocTel. Mckimouenue rpyobix ommOok HabmoaeHuil. [lpoBepka rumores o paBeHCTBE
JUCIIEPCUH IBYX COBOKYNHOCTEH. IIpoBepka rumore3 o paBeHCTBE AOJEH NPU3HAKA B JBYX U
6osee coBokymnHocTsx. [lapamerpuueckue u Hermapamerpuueckue kputepuu. [IpoBepka rumnores
0 3aKOHE pacrpeeneHus BbIoopku. [IpoBepka rumores 06 0AHOPOIHOCTH BBIOOPOK.

Tema 7. DeMeHTHI TUCTIEPCUOHHOTO aHAIH3A.

OnHodaKkTOPHBIHA JUCIIEPCUOHHBIN aHaJus. Me:xrpynmoBas BapHalus.
BuyTtpurpynnoas Bapuanus. J[Byx¢pakTOpHBIN JUCIEPCHOHHBIN aHAIIN3.

Tema 8. Di1eMeHTBI PErpeCCHOHHOTO U KOPPESLMOHHOTO aHAIN3a.

QyHKIMOHAIbHAS, CTATUCTHYECKAS! U KOPPEIALIMOHHAs 3aBUCUMOCTH. JInHelHas napHas
perpeccusi. Koadduuuent xoppensiuu. KoppensunoHHoe OTHOLIEHHE W MHJEKC KOPPENLUU.
Kosddunument nerepmunanuu. IIpoBepka 3HaummocTu ypaBHeHusi perpeccuu. OnpeneneHue
JIOBEPUTENIbHBIX HMHTEPBAIOB s Kod(p¢duuumeHntoB u QyHKuuu perpeccuu. Ilonstue o
MHO>XECTBEHHOM PErPECCHOHHOM aHAJu3€ M MHOTOMEPHOM KOPPEISLMOHHOM aHaju3e.
MHOXeCTBEHHBIN 1 YaCTHBIA KO3()PULIUEHTHI KOPPEIALUY.
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