AHO BO MexayHapoaHblid 0aHKOBCKHMH HHCTUTYT

YTBEPXIAIO
[TpopekTop no yaeOHo# padboTe
( )
« » 20
AHHOTALIUSA

K padoueil mporpaMme JUCHUIIMHBI
«Teopust BepoATHOCTEH M MATEMATHYECKAS CTATUCTHKA

Pabouast mporpamma yueOHOW IUCHUIUIMHBI «Teopwsi BEpOSTHOCTEH W MaTeMaTU4eCKas
CTaTUCTHKay» MO HarpasjieHuto moaroroBku 38.03.01 Dxonomuka pazpaboTaHa B COOTBETCTBHUHU C:

1. TpeGoBaHMSIMU MOPSIKA OPraHU3ALMU U OCYLIECTBICHUS 00pa30BaTEIbHON ACSITEIBHOCTH IO
o0pa3oBarelbHBIM MPOrpaMMaM BBICHIETO 00pa3oBaHMs — MporpamMmam OakaiaBpuara, mpo-
rpaMmam CrenuanuTeTa, IporpaMmmaM MarucTparyphl, yTBEpKIAESHHOTO TpuKa3zoM MuHucrep-
cTBa oOpaszoBanus u Hayku Poccuiickoii @enepanuu ot 05.04.2017 N 301

2. tpeboBanmsimu PI'OC BO 1o HampapleHHIO TOATOTOBKM OKOHOMHKA, YTBEPKIECHHOTO
npukazoM MunuctepcTBa oOpazoBanuss W Hayku Poccuiickoit ®epepanuun Ne 1327 ot
12.11.2015

3. yuebnbM rutanoM npoduis [16.38.03.01.5/] bankoBckoe aeno, onoOpeHHbIM YUeHbIM COBETOM
AHO BO «MexnyHaponHblii 0aHKOBCKUI UHCTUTYT» OT «29» aBrycra 2017 1. IIpotokon Ne 6.

Heap 1 32724 JUCHUILVIMHBI: OCHOBHAS 11€JIb M3Y4YE€HUS JAHHOW JUCLMILIMHBI — OCBOEHHE OCHOB
TEOpUU BEPOATHOCTEM U MATEMAaTHYECKOM CTAaTUCTUKU Ul PEIICHHUs SKOHOMMYECKHX 3a/]ad.
OcHoBHbIE 337Ja4l OCBOEHUS JaHHOM JAUCLUIUIMHBI, 3TO U3YYEHHUE TaKUX MOHATUH, KaK:
— AKCUOMAaTHKa MU OCHOBHBIE CBOMCTBA BEPOSTHOCTU
— TOHSTHE CITy4yailHOro COOBITUS
— OCHOBHbIE TEOpPeMbl U (POPMYJbI, HEOOXOIUMBIE ISl BBIUYUCIICHUS BEPOSTHOCTH
— cxeMmMa uchnblTaHuil bepHymuiM, QUCKpeTHas W HEmpepbiBHas clydaiiHas BeIMYMHA M HX
YHCIIOBBIE XapaKTEPUCTUKH
— Ba)XKHEWIIME IUCKPETHBIE W HENPEPBIBHBIEC PACIPENEICHUS
— CIIy4alHBIIl BEKTOp U €ro 4YHCIOBBIE  XapaKTEPUCTHKH, IPEIEIIBHBIE TEOPEMBI TEOPUU
BEPOSITHOCTEN, OCHOBHBIE CHOCOOBI 00pabOTKM CTaTHCTUYECKOM HH(pOpMaIuu;
W3Yy4EHHE METO/Ibl MOCTPOEHUSI TOUYEUHBIX M HMHTEPBAJIBHBIX OLIEHOK, KPUTEPHUH COITIACHS;
copMHUPOBaTh MPECTABICHUE O KOPPETSALMOHHOMN CBA3HM MEX]Ty CIIy4alfHIMU BeJTMUNHAMU;
MOJTOTOBUTH CTYEHTOB K M3YYEHHUIO OTJEIbHBIX Pa3esioB AUCLHUILUIMH MPo(eccHOHaNIbHOIO
UKNIa, (yHAAMEHTAIBHOE U3JI0KEHHUE KOTOPBIX MperoiaraeT UCHOIb30BaHHE MOHATUH U METOJIOB
TEOPHUH BEPOSATHOCTEH U MAaTEMaTHYECKON CTaTUCTUKH;
Pa3BUTh aHAIUTUYECKHUE CIIOCOOHOCTH CTYIEHTOB, JIOTHKY, HHTYHIIUIO, YMEHHE ONEpPUPOBAThH
CTPOTMMHM ONPEEIICHUIMHU U MPOBOAUTH CTPOTHUE JI0KA3aTENbCTBA.
OO0masi Tpy10eMKOCTb M CUMILIUHBI:
Jucnunmmua «Teopust BEpOATHOCTEM M MareMaTHyecKas CTAaTUCTHUKA» HW3y4aeTcs Ha
NPOTSHKEHUU 3-0r0 ¥ 4-0ro cemMecTpoB B 00beMe 216 yacoB (6 3aueTHBIX eIUHHUII).
JluctunauHa onMpaeTcs Ha 3HAHUS M YMEHUsA MO AucHuIuimHaMm JluHeiHas anreOpa u
reomeTpus, MareMaTueckuil aHamus.
Mecro nucuuniaunbl B cTtpykrype OIl:
3HaHMs1, TOJIyYEHHBIE IPU U3YUEHUH JUCLUILINHEI « Teopus BEpoATHOCTEN U MaTeMaTH4eCcKas
CTaTUCTUKa» SBISAIOTCSA 0a30BBIMH Ui U3yYEHUS psAa NOCIEAYIOUUX AUCIUIIIMH MaTeMaTH4YeCKOTo



U po(heCCUOHATIBHOTO LIUKJIA, B YACTHOCTHU:

— Meronpl ONTUMANIBHBIX PEIICHU;

— Teopust urp 1 5KOHOMUKO—MaTEMaTHUYECKUE MOJIETIH;
— OKOHOMETpPHKA,

— @uHAaHCOBasi MATEMATHKA.

OcHoBHBIC pa3/ie/ibl AUCHUIINHBI:

Hucuunnuna «Teopust BEpOSATHOCTEH U MaTeMaTUYECKas CTaTUCTUKAa» COJEPKUT 2 pasjelia
(Teopust BeposATHOCTEH M MaTeMaTHueckas CTaTUCTHUKA -1 U Teopust BEpOATHOCTEH M MaTeMaTHye-
ckas cratuctuka -2) u 10 tem:

1. CiiyqaitHbie cOOBITHS

2. Cxema ucnsiTanuil bepnynnmu

3. JluckpeTHas ciydaifHas BETMYMHA

4. HenpepbiBHas cy4yaiiHas BeJIMUYMHA

5. Cay4daifHbIil BEKTOP

6. IIpenenbHble TEOPEMBI TEOPUH BEPOSTHOCTEN

7. CTaTUCTUYECKUE PSAbl PACIPEACICHUS U UX XapaKTEPUCTUKH
8. CraTucTuueckas OlleHKa 1apaMEeTPOB pacIpeieICHUs

9. [IpoBepka CTaTUCTUUECKUX THIOTE3

10. DneMeHThI KOPPEISAUUOHHOIO U PErPECCUOHHOT0 aHAIN3a

Pe3yabTarhbl 0CBOCHUS M CHUILIMHBI:
B pesynbrare ocBOeHUS AMCHUILUIMHBI O0YYaOIIUICS MOJIy4aeT 3HAHUS B 00J1acTH 0a30BBIX

pasnenoB Teopuu BEpOATHOCTEN M MATEMATUYECKOM CTaTUCTUKU, YMEHUM IPUMEHUTh OCHOBHBIE 3a-
KOHBI CTATUCTUYECKOI0 aHaJIM3a JJId PEIICHHUS YKOHOMMYECKUX 3a7ad. Y MEHUE pellaTh 3a1adu, OcC-
HOBAaHHBIE Ha CIy4YalHBIX COOBITUSX, MIPUMEHATH TEOPEMBbl TEOPUH BEPOSTHOCTEH, BBIIOIHATH BbI-
YHCJICHUS HA OCHOBE CTATUCTUYECKON OLICHKU IIapaMeTPOB paclpeleIcH s, IPUMEHATh CTaTUCTHYE-
CKHE PsIZIbl, OCYIIECTBIATh IPOBEPKY CTATUCTUYECKUX IMIOTE3. B KauecTBe NMpakTUYECKUX 3aJaHUI
B paboueil mporpaMMe AMCUUIUIMHBI IPUBEICHBI 33JJaHHUs, OCHOBAHHBIC HAa TEMAaTHKE, CBS3aHHOU C
YKOHOMUYECKUMH 3a1a4aMH.



