MHUHHCTEpCTBO HAYKHU M BBICIIEro oOpa3oBanusi PO

o . Dopma
Y IIBSAHOBCKUH roCy1apCTBEHHBII YHUBEPCUTET

® — AnHoTauus padoyeil mporpaMMbl TUCLUITIIMHBI

_ AHHOTALIH
PABOYEN MMTPOTPAMMBI U CHMILIAHBI

«CroxacTuuyeckue MOJ€JIU, OHCHKH U YIIPABJCHHUC

no HanpaBaenn001.03.02 «I[IpukaagHas MaTeMaTHKa 1 HHGOPMATHKA)
(baxanaspuam)
npoguns « Mmumayuonnoe mooeauposanue u aHaIu3 OaGHHbIX»

1. llesn 1 32124 OCBOEHHUA TUCHHUILIMHBI

HucuunnuHa «CToxacTH4eCKHe MOJenH, oueHkd u ymnpapieHue» (CMOY) 3Hakomut
CTYJICHTOB C OCHOBOTIOJIAraloMUMH (haKTaMu CTOXACTHUYECKOW TEOPUU CUCTEM YIIPABIICHUSI.
[Ipenmerom aucuumirael CMOY SBISIOTCS OCHOBHBIE METOJIbI TOCTPOCHUS M aHaln3a
MaTEeMATHYECKUX MOJIIed CHUCTEeM OO0paOOTKHM WH(OpPMAIMK H  YIPABICHHUS, METOMIbI
OIICHUBAHMSI COCTOSIHHUSI OOBEKTOB W YIPABIEHUS MUMHU B YCIOBHSX CIydaWHBIX BO3JIEHCTBUHN U
CIIy4alHBIX OMEX HaOJII0ICHMUSI.
Heau aucunmimubl «CTOXaCTUYECKUE MOJICIH, OLICHKU U YIPABICHUE) —
® 3aJIOKUTHh 0a30BbIE 3HAHUS M YMEHUS B O0JacTH MOCTPOCHUS MaTEMaTUYECKHX
MoOJieNIeld JIETEPMUHHUCTCKUX U CTOXACTHYECKUX OOBEKTOB MJIsi CHUCTEM OOpaOOTKU
uH(pOpMaIIUU U YIPABICHUS;
e o0ecreyuTh MOHMMaHWE (yHIAMEHTAIBHBIX KOHIENIMN aHalu3a W TNPUMEHECHHS
TaKUX MOJCIICH;
® TIPUBUTH HAYAJIbHBIC HABBIKK M CIIOCOOHOCTH Pa3OMpaThCs B MPUIIOKCHHUSIX TCOPUH K
3a/1a4aM OI[EHUBAHUS COCTOSIHUS U YIPaBIEHUS O0HEKTOB.
Ha3Bannas mucnuriuHa OyAeT HMCMOJb30BaHa MPU U3YYCHUH OTIEIBHBIX JAUCIUIUIMH
npo(ecCHOHANBFHOTO 1HMKIIA, a TaKKe K MPUMEHEHUIO STUX 3HAHUW U YMEHUH B HajbHeumiein
yae0e 1 MPaKTUUeCKOU JeATETbHOCTH U MPU BBHITTOJIHEHUH KYPCOBBIX U TUTIJIOMHBIX pa0oT.

3agaum QUCHMNJIMHBI — OXBAaTUTh N3y4EHHEM ISITh 0A30BBIX pa3/iesioB, a UMEHHO:

(1) omeparonHOe ucuucieHne (0030p Pe3yIbTATOB U METOAUKA UX HCIOJIb30BaHHMs),

(2) merepMHHUCTCKME MOJCITH JIMHEHHBIX CHUCTEM (YIpPaBJIIEMOCTb, HaOJIIOIaeMOCTb,
YCTONYHMBOCTH),

(3) croxactuyeckue MOJETM JIMHEHHBIX CHCTEM (MOMEHTHBIE M  CIEKTpaJbHbIC
XapaKTepUCTUKH U popMHpYyIole GUIbTPHI),

(4) ontumanbHoe onenuBanue (puiapTp Kanmana) ¢ JIMHEHHBIMH  JAMCKPETHBIMH
monensimu cucteM (LQG-oreHnBanue),

(5) ontumansHOe cToxactiuueckoe LQG-ymnpasieHue (BBOIHbIC, 0a30BbIe KOHIICTIIIUH).

2. Mecto nucuunnubl B cTpykrype OITOII

Huctummaaa b1.B.JIB.01.02 «CtoxacTrueckne MOJIEH, OIICHKH U YIIPABIICHUE)» BXOIHUT
B BapHAaTHBHYIO 4YacTh LukiIa aucuumiuH (moxayneir) bl OcuoBHoit IlpodeccronanbHOM
Oo6pazoBarenpHOl [Iporpammer  OakanaBpwara 10 HampaeieHuto moaroroBku 01.03.02
[Tpuknannas MmaTemMaTuka u HGOpPMATHKA.

HaHHaSI JUCHUIIIIMHA 6331/IpyeTC$[ Ha BXOJHBIX 3HAHUAX, YMCHUAX, HABBIKAX U KOMIICTCHIHUAX
CTY/EHTA, MOJIYYEHHBIX UM IPU U3YUYEHUH MPEAIIECTBYIOMNX YIeOHBIX AUCHUIUINH, YKa3aHHBIX
B [Ipunoxxenun kK nanHoi pabouei nmporpamme (B oHAax ouneHOUHbIX cpeacts — gainee POC,

IYHKT 1).
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Pe3ynbTaThl OCBOCHHWS JAMCHUIUIMHBI OYyAyT HEOOXOOMMBI IS JajbHEHIIero mporecca
0o0ydeHHUs B paMKax MOATAMHOTO (OPMUPOBAHUS KOMIETCHIIMA TIPU U3YYCHUU TOCICIYIOIIHX
nucturinH (ykaszanel B @OC, nmyHKT 1).

3. [lepeyeHb IJIaHUPYEMBIX Pe3yJbTATOB 00y4eHHS M0 TUCHUILINHE

[Ipouecc um3yuenus: aucumiuiiHbl B cooTBercTBUM ¢ PI'OC BOmno HampaBieHHIO
noaroroBku01.03.02[Ipuknannas MatemMaTnka U WHPOPMATUKA HampaBlieH Ha (OPMUPOBAHUE
CJICTYIOIINX KOMITCTCHIINN:

Koa v HaumeHoBaHue

Ilepevyenb niIaHMpyeMbIX pe3yJIbTATOB 00y4YeHHs 110

peaan3yemMoit AUCHHILIMHE (MOIYJ/II0), COOTHECEHHBIX ¢ HHAUKATOPAMM
KOMIIETEHIIMH JOCTH:KEHUS KOMIIEeTEeHIINIi
e 3HATH:
COJIEpKaHUE OCHOBHBIX 3afad muciuiiuabl CMOY #  TUIOBBIX
METOJIOB HMX PEIICHHUs C OINOpOH Ha IMIUPOKUHA MaTeMaTHYCCKUI
anmapaT COINpPSDKEHHBIX TUCIUIIINH CBOEH CHeIUaIN3alliu;
[K-7

CnocoGen ¢popmupoBath
CYXKCHHSI O 3HAYCHUH U
MOCIIEACTBHIX CBOECH
npodeCcCHOHAIbHON
NESTENIbHOCTH C y4ETOM
COIMAJILHBIX,
npodecCuoHANbHBIX U
STHYECKHUX MO3UIUN

® yMeTh:
MPUMEHSTh METOJAbl CTOXAaCTHUYECKOTO MOJICTHPOBAHUS CIIOKHBIX
CUCTEM K 3KCIIEPUMEHTAIbHBIM WJIM HATYPHBIM JaHHBIM;
U3y4aTh MpeIMeT CaMOCTOATEIbHO, HAXOIWTh W MpopadaThIBATh
pEJIeBaHTHBIE JTUTEPATYPHBIE HCTOYHUKY;
UCIIOJIb30BaTh TOTOBBIE IMAKEThl HMMUTAIMOHHOTO MOJEIMPOBAHUS
JTAaHHBIX;

e BJaJeTh!
METOAMKON pa3pabOTKH KOMIBIOTEPHBIX IMPOTPaMM  BBICOKOTO
YPOBHSI CJIOXKHOCTH, 3(P(EKTUBHO PEATU3YIOMINX KOMIIBIOTEPHBIE
QITOPUTMBI OLICHWBAHUS COCTOSIHUS M YIPaBJICHMs IO HEMOIHBIM U
3aIIyMJICHHBIM HaOJII0IEHUSAM c y4eTOM TpeOoBaHU
OBICTPOJICHCTBHUS, TOYHOCTH M SKOHOMHH MAMSTH.

I1K-8

Crnoco0eH K pa3paboTke
U TIPUMEHEHUIO
aIIFOpI/ITMI/I‘IeCKI/IX nu
MPOrPaMMHBIX pPelIeHUN
B 00JIaCTU CHCTEMHOTO 1
MIPUKIIaTHOTO
IIPOIPAMMHOI0
obecrieueHust

® 3HATH:
METOAbl PEIICHUs 3aJa4 OLICHMBAHUS COCTOSIHUS MO HEMOJHBIM U
3aIIyMJICHHBIM HAOJIOICHUSIM;

® yMeTh:
npeacTaBinssTh B popme auddepeHUManbHBIX  ypaBHEHU  Te
(¢u3nueckre 3aKOHbl WJIM THUIOTE3bl, KOTOPHIM IMOJYUHSETCS
M3MEHEHHE COCTOSHUS U3y4aeMbIX 0OObEKTOB,;
AQHAJIM3UPOBATh  CTPYKTYPY  BO3MYIIEHMH,  CONPOBOXKAAIOIINX
HaOJMIOZCHWE 32  COCTOSHUEM  JUHAMHUYECKOro  OO0BbeKTa B

CTOXAaCTHYECKOW cpefe, W Ha OSTOM OCHOBAaHMHM KOHCTPYHPOBATH
croxactuueckue wMojenu (dopmupyromue GUIBTPBI) IS ITHX
BO3MYILEHUN;

® BIajeTh!
METOAMKON pa3pabOTKH KOMIbIOTEPHBIX MPOTrPaMM BBICOKOTO YPOBHS
CIIOKHOCTH, 3()(PEKTUBHO peanu3yIOIINX KOMIBIOTEPHBIE AJITOPUTMBI
OLIEHUBAHMsI COCTOSIHUA U YIPABJICHUS IO HEMOJIHBIM U 3allyMJIEHHBIM
HaOIIOJICHUSAM C y4e€TOM TPeOOBaHHI OBICTPOJEWUCTBHS, TOYHOCTH U
HSKOHOMHHM MaMSTH.
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4. O01as TPyA0eMKOCTb U CHUILTUHbI

OO011ast TPYI0EMKOCTh JUCIUILIAHBI COCTABIACT 4 3aueTHBIX equHuIlbl (144 daca).

5. O6pa3zoBaTesibHbIE TEXHOJIOTUH

[Ipn peanmusanmuu ydeOHOrO Tpolecca IO JAHHOW JUCIUIUIMHE MPUMEHSIOTCS
TpPaJMLMOHHBIE METOAbl OOyUeHHUs U COBPEMEHHbIE 00pa30BaTENbHbIE TEXHOJOTHH: JEKIUH U
CEMHUHAPCKHE 3aHITHSI C UCIIOJIB30BAHNEM aKTUBHBIX U MHTEPAKTUBHBIX (DOPM.

[Ipu opraHm3amuy CaMOCTOSITEIIBHONH pPabOThl CTYACHTOB HCIIONB3YIOTCS CIICIYIOIIHE
oOpa3oBaTeNibHble TEXHOJOTHHU: H3Y4YEHHE JIEKIIMOHHOTO MaTepHualia, CHelUau3upOBaHHON
JUTEPATyphl U SJIEKTPOHHBIX PECYPCOB, PEKOMEHIOBAaHHBIX IO AUCIUIUIMHE, BBINOJTHEHUE
JIOMAIITHUX 3a/IaHui, KOHTPOJBHBIX PadoT.

6. Koutpoas ycneBaeMocTu

[IporpamMMoN THCUMIUIMHBI IIPELYCMOTPEHBI BUbI TEKYIIErO0 KOHTPOJIA. YCTHBIH OmpocC,
IPOBEpKa PEeIIeHHs 3a4a4, KOHTPOJIbHas paboTa.
[IpomexyTouHas aTTecTalys IPOBOIUTCS B JOpME: IK3AMEH.
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