NMPEANCNOBUE KO BTOPOMY U3AAHUIO

Bo BTOpoMm m3pmanuu KHHTa IOOBEPIVIACH CYIIECTBEHHON IepepabOTKe U HOIOJIHE-
HIAM, BBEIIOJHEHHBIM B xome HUP mo roczamanuio ®UIL MY PAH «Teoperuko-sepo-
STHOCTHBIE U CTATUCTUIECKUE MeTOMbI Monermposanms> (AAAA-A19-11909199037-5,
. H. CuHuisis — pyKOBOAUTEb HAYYHOIO HAIIPABJICHIS).

OCHOBHOI aKIEHT CHe/IaH HA TEOPETUYIECKUEe OCHOBBI KAHOHUIECKUX PA3JIOXKECHUI
(KP) m mHTerpabHBIX KAHOHWYECKUX TIPEACTABIEHWN, 4 TAKXKE W WX TPUMEHEHUS
B croxactraeckux cucreMax (CtC).

IIpuBomsTCS HOBBIE PE3YJIBTATHI TIO:

TEOpUU BEPOSITHOCTHBIX pacmpeneiieHnii KP ¢ He3aBUCHMBIMU KOMITOHEHTAMEI
(KPHK) (rnasm 2 4);

BeposiTHOCTHOMY aHaiu3y pacnpeneieHunii KPHK B HempepbIBHO-IHCKPETHBIX
CrC (rnaset 5 8);

BEPOSTHOCTHOMY ¥ CTATUCTUIECKOMY ONTUMAIBLHOMY, CyOONITHMAIBLHOMY
7 YCIOBHO-ONTUMAJIBLHOMY CHHTE3y HenpepbBHO-muckpeTHbix CTC Ha ocHOBe
KPHK s o6paGorku uadopMaruu (raaser 9 12);

COBMECTHOMY OICHUBAHUIO U PACIO3HAaBaHUIO curHasoB Ha ocHose KPHK (ria-
Ba 12);

O0YUEeHHIO CUCTEM B M3MEHSIOIIMXCSI YCIIoBUAX (raasa 12).

IIpunoxenus: comep:KaT CIPABOYHBIN MaTepuas u O6ubmuorpadudeckue 3ameda-
HUSL.

B sakmouennu copMyTupoBaHb! HATIPABIICHUS TAILHEHIITNX NCCIIEIOBAHIA I Pa3-
pabotok. B xagectse [lomonHeHusT B KHUTe IIOMEIIEH MAaTEPHAJ IO IPIMEHEHIIO BEIiB-
smet KP mms cunTe3a MUHEHHBIX U HETMHENHBIX CHCTEM 00pabOTKM WHGOPMAIIUN.

Vcnpasmensr 3aMevueHHbIE UNTATEISIMI OINEYaTKH [IePBOro m3manums. s ycso-
€HIs W3JI0XKEHHOTO0 MaTepraja B IOJIHOM OObeMe HeoOXONUMO 3HAHNE OCHOB TEOPUHI
BEPOSITHOCTEN M MATEMATHYECKON CTATUCTUKY, HampuMep B o6beme kuuru B. C. Ily-
rauyésa «Teopus BeposTHOCTEN U MATEMATUIECKAs. CTATUCTIKA» (CCBUIKK HA 9Ty KHU-
ry naiorca 6yksamu TB B ckoOKax ¢ ykazaHumeM TJIABBI, Pa3fefa, MYyHKTA), KHUTH
B.C. Hyrauésa u U. H. Cunnnpiaa «Teopust CTOXaCTUIECKUX CUCTEM (CCBITIKMA Na-
torest 6ykamu TCTC) n xaurn W H. Cunnnbmma «@unstper Kamvana u ITyrauésas
(cepunkn marores 6yksamu PKIT). Kanra MoxkeT NCIONB30BATHCS 7Ll U3y I€HUs Teope-
THUKO-BEPOSITHOCTHBIX M CTATUCTUIECKIX OCHOB IT0 JUCHAIIINHAM 6aKalaBpuaTa U CIe-
UUAINTEeTa B BHICIINX yIEOHBIX 3aBENEHUSX

Astop Gnaromapen B.U. Cununpiay, O.P. Kopenanosy u T. 1. Konammerkosoit
3a paspaborky Honomuenus, a E. H. ®emoToBoit — 3a mOATOTOBKY PYKONUCKH KHUTH.

Astop 6naronaput u3narensctso TOPYC ITPECC 3a pa6oTy 1o moaroToBke u u3-
IAaHAIO MOHOTpaduu.

Mocxea 2019 2023 eze.



NMPEQNCNOBUE K NEPBOMY U3LAHUIO

Kanonuyeckue npencrasienns (KAHOHUIECKUE PA3IIOKEHUs 1 HHTErDAJIbHEBIE Ka-
HOHUYECKUE TPENCTABIICHN ) MPEICTABIAIOT COOOU BHIPAYKEHUS CIIyYalHBIX (ByHKIIN
qepe3 MUCKPETHBIN U HETPEPBIBHLIN Gembii riryM. KanoHumueckue mpencTaBienus ymob-
HBI IUIS BBIIOJIHEHUS PA3JIMYHBIX ONEpAllNil aHaaW3a Hall CIIyYalHbIMU (QYyHKIWSMU,
OCOOEHHO JINHEMHBIX.

OOBsICHIETCST 5TO TE€M, YTO B KAHOHUYECKOM IIPEACTABIIEHUN CIIyJalHON (yHK-
UM ee 3aBUCAMOCTH OT apryMeHTa (CKAJSPHOTO WM BEKTOPHOIO) BBHIPAXKAETCS MPU
IIOMOILIY BIIOJIHE OIIPeNesIeHHBIX HECIIyYallHBIX KOOPOAUHATHLIX (QYHKIINN, ITO HaeT BO3-
MOXXHOCTDb CBECTHU BEHINIOJIHEHNE PA3INIHLIX JIMTHEHHBIX OIlepalldil K COOTBETCTBYIOIIM
onepanusaM Hall HECTYJYalHBIMI KOOPIUHATHBIMU (DYHKITASIMI.

Baxnoe 3HaUeHUE KaHOHWYECKUE IPENCTABIIEHUS MMEIOT I 330a4 CTATUCTH-
4yeckoll 06paboTku nH(GopManuu (CUrHAJIOB, N306paXKeHU, CLIeH U APYTruX o6pa3os),
CTOXACTUUECKOIO CUCTEMHOTO aHa/IN3a, UOCHTUGUKAIINI U CHHTEe3a, aHAJIUTUIECKOTO
U CTATUCTUIECKOTO MOIEINPOBAHNS, KOMIIJIEKCHOTO PEIIeHNs 3a0at, CBI3aHHBIX C IIO-
CTPOEHUEM KOMIBIOTEPHBIX MOMEJe. 3Mech MeTONBl KAHOHWYECKUX IIPEeNCTaBIICHUI
CIIyYalHbIX (QYHKIIUN OKA3BIBAIOTCS NOCTATOYHO YHUBEPCAJIBHBIMU METOLAMU.

Co3nmanmne Teopun KaHOHWYECKUX MPENCTABIICHUI CIIyYalHBIX (QYHKIAN CBI3AHO
¢ nmenamu Jlossa, Kommoroposa, Kapyrena u Ilyrauésa u oraocures 40 50 rr. XX B.

CoBpemMeHnHbIe TPOGIIEMBI ABTOMATH3AINYN HAY YHBIX UCCIIEIOBAHWI, TECHO CBSI3aH-
HBEle C KHOOPMAINOHHBIMUI TEXHOJIOTUSIME KOMITBIOTEDHON IIOANEPKKON HayIHBIX
HUCCIIEIOBAHUN, CTaBsAT HOBBIE 3a0a9l Pa3pabOTKMU NPUKIIATHON TeOpUH, a TaKXKe Me-
TOOMIECKOI'0, AJITOPUTMUYECKOTO U IPOrpaMMHOI0 obecliedeHnsl B 00JIACTU CTOXAaCTU-
TeCKOI0 CUCTEMHOTO aHAIN3a, NOEHTUGUKAINI U CTOXaCTUIECKNX MHPOPMAINOHHBIX
TEeXHOJIOTUHN Ha 6a3e KAHOHUYIECKUX MPEeNCTABIIEHUN CIIyYalHbIX (QYHKIINNA.

Momnorpadus cocrout u3 12 rinas u 20 npunoxennii. [lepBbie IATH Iy1aB TOCBSIIIE-
HBI IIPUKJIAOHON TeOpUN KAHOHWIECKUX IIPENCTABIEHUN CIyUYaWHBIX QYHKIUN U CIIy-
YafHBIX 3JIEMEHTOB, & IJIaBhl 6 12 — ee IPUMEHEHUIO IJISI TUIOBBIX 337189 KOMITHIO-
TEPHOHN MOONEPXKKY HAYUHBIX UCCIIenoBaHuii. [IpuBoOsSTCS HOBBIE PE3yILTATH DYHIA-
MEHTA/ILHBIX paboT, BHINONHEHHBIX B MHCcTUTyTe mpobieM MHGOPMATUKMN B paMKax
Hay9IHOTO HanpasieHus «CTOXaCcTUIeCKe CUCTEMBL I CTOXACTHIECKIe HHHOPMAIITOH-
uele Texuosorums> (1998 2008 rr.), a Takxke QyHIAMEHTAIBHBIX PabOT, MOAIEPKAH-
ubix rpagTamMu PO®U u [Tporpammoit pabor OHUT PAH «®yrnamerTabHbIE OCHOBBI
nHGOPMALNOHHBIX TeXHOJIOrui u cucrem» (2003 2008 rr.).

Kuura npennasnadena njs Hay9IHBIX PAOOTHUKOB U CIEIUAINCTOB B 00JIACTH aB-
TOMATHU3AIAN HAYIHBIX NCCIIENOBAHNN I KOMIILIOTEPHON IO IEPXKKI HAY IHBIX UCCIIENO-
BaHUH, IPUKITATHON MaTeMAaTUKN U WHOOPMATUKN, MEXAHUKN U T€OPUU yIIPABIIEHUT,
dusuku n acTpoHoMun. MoxKeT UCHOIB30BATHCS B YIeOHOM MIPOIIECCE TIPU MTOATOTOBKE
CIIEINAIINCTOB, ACHUPAHTOB U MAarucTpoB. EnwHas MeTOnWKa, TIATEIbLHBIN IOAO0D
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npumepos 1 3anad (ux ceeime 500), a Takke GOraThIl METOAWIECKNH, MTPOTPAMMHO-
AJIITOPUTMUYECKANA ¥ CIIPABOYHBIA MATEPUAII TO3BOJISIOT UCIOIB30BATH KHUTY IITHPO-
KOMY KPyT'y MaruCTPOB, ACIUPAHTOB U IIPEIIOIABATENIEN.

Bubnuorpaduueckue 3aMe4aHus U CHUCOK JIUTEPATYPHBIX UCTOYHUKOB (UX CBBI-
te 400) maH B KOHIIE KHUTHW. B HEM yKasaHBI TOJIBKO T€ MCTOYHUKM, Ha KOTOPHIE €CTh
cceuiky B TekcTe. CCBUIKU HA JIUTEepaTypPHbIE MCTOYHUKU MPUBOMATCS IIyTEM YKa3a-
Hust paMuIny aBTOpa U roma mybnukarnumu. lIpum HaIuduum HECKOIbKUX IIyOIMKAIui
OITHOTO U TOTO YK€ aBTOpa U roia IIyOJUKAlUy HOMOIHUTEILHO UCIIOIB3yeTCs OyKBa,
YKa3BbIBAIOIIAS TIOPSIKOBBIA HOMED ITyOJINKAIINN.

Kaura pasbuta Ha T1aBBI, pa3mernbl, IyHKTHL. POPMYJIB HyMEPYIOTCSI C yKaza-
HUEM HOMepoB paspmena. Hampmwvep, mymepamus (1.2.3) osmauaer, uto dopmyia 3
NPUHALICKUT pa3nelny 2 riaBwl 1, a Hymeparus 3anad 1.2.3.4 o3uauaeT, 4To 3amada 4
NpUHAIEXKUT DyHKTY 1.2.3.

Kaura MoxkeT nCIOIB30BATHCS PA3HBIMU KaTeropusMu ynrareseit. [iist ycBoeHus
M3JI0KEHHOIO MaTepuaJia B IOJIHOM 00beMe HeoGXOIUMO 3HAHNE OCHOB TEOPHH BEPOSIT-
HOCTEll U MaTeMaTUIeCKOl cTaTucTuku, Hampumep B ob6beme kuuru B. C. Ilyrauésa
«Teopus BEpOATHOCTEN U MATEMATHYIECKAS CTATUCTUKA» (CCBUIKM HA 5Ty KHUTY Ha-
forcst GykBamu TB B ckoOKax ¢ ykasaHmueM IJIaBbl, pasnena, myHkTa), kauru B. C. ITy-
rayésa u U. H. Cunnnsina «Teopust croxacTudeckux cucreMs (CCBUIIKU HAOTCs GyK-
samu TCTC) n xuuru W. H. Cunnnbma «Punstper Kanvana n [yrauésas (ccbuikn
narorcs Oyksamu OKII). st uuraresns co CKPOMHON MaTeMaTHIECKON MOATOTOBKOR
IIJIsl YCBOEHISI OCHOBHOT'O MaTepuaJsa IaBbl 3 U 4 MOTYT OBITH OILYILIEHHI.

Astop 6maronapen B. . Cununeiay, B. B. Bemoycosy, O. C. Ymmmaesy, T. II. Ko-
nmamenkosoit, E. C. Aradonosy u H. H. CemennsgeBy 3a momoris B pa3paboTKe PUCYH-
KOB U DEIeHNN BhraucanTenbHbIxX 3ana4; E. H. ®enoropoit — 3a moaroToBky pyxomnucu
KHUTH.

Astop npusuarenen U. A. Cokonosy, C. 91. Illopruny, A. B. [leuunkuny, 9. P. Ko-
penanoBy, M. E. [llasikuny, B. . lluny, A. B. Bopucosy, A. B. Bocosy u 1O. A. Jlas-
PEHIOKY 3a IIEHHBIE 3aMETaHUs.

AsTop npunocuT GraromapHocTh KoiulekTuBy usnarensctsa TOPYC ITPECC 3a
IOATOTOBKY U W3HAaHWE MOHOTDadUI.

Mocxea 2001 2008 eze.



