MHUHHCTEpCTBO HAYKHU M BBICIIEro oOpa3oBanusi PO
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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)

1. lleau u 32724 OCBOEHHUS JUCIUILIMHbBI

Juctunnmaa «CTOXacCTHYECKHWE MOJIeTH, OleHKH M ympasiieHue» (CMOY) 3HakoMuT
CTYJICHTOB C OCHOBOTIOJIAralOMUMH (haKTaMu CTOXACTHUYECKOW TEOPUU CUCTEM YIIPABIICHUSI.
[Ipeamerom mucuumunasl CMOY ABISIFOTCS OCHOBHBIE METOJIbI TOCTPOEHHUS M aHaJIn3a
MaTEeMATHYECKUX MOJIIed CHUCTeM O00paboTku WH(pOpPMAMK W YIPABICHHS, METOIbI
OILICHUBAHMSI COCTOSIHUSI OOBEKTOB M YIPABIEHUS MU B YCIOBHSX CIydalHBIX BO3JIEHCTBUHN U
CIIy4alHBIX OMEX HaOJII0ICHMUSI.
Henau aucunminmubl «CTOXaCTUYECKHE MOJICIH, OLICHKU U YIPaBICHUE —
® 3aJIOKUTh 0a30BbIE 3HAHUS M YMEHUS B O00JIACTU TIOCTPOCHUSI MaTEeMaTHYECKUX
MOJICJICH JETEPMUHUCTCKUX M CTOXAaCTHYCCKHX OOBEKTOB JIJIsi CHUCTEM 00paboTKh
uH(pOpMaIIUU U YIIPABICHUS;
e o0ecreyuTh MOHMMaHWE (yHIAMEHTAIBHBIX KOHIENIMN aHalu3a W TNPUMEHECHHS
TaKUX MOJCIICH;
® [PUBUTH HayaJbHbIC HABBIKM M CIIOCOOHOCTH Pa3dMpaThCs B MPUIIOKEHUSAX TEOPHH K
3aJjauaM OIICHUBAHUS COCTOSIHUS U YIIPaBJICHUSI OObEKTOB.
Ha3Bannas ngucnuriauHa OyAeT HMCMHOJb30BaHa MPU U3YYCHUH OTIEIBHBIX JUCIUIUIMH
po(hecCHOHANBFHOTO 1HMKIIA, a TaKKe K MPUMEHEHUI0 STUX 3HAHUW U YMEHUH B HajbHeumiein
yae0e 1 MPaKTUUeCKOU JIESTETFHOCTH U MPU BBHITTOJIHEHUH KYPCOBBIX U TUTIJIOMHBIX pa0oT.

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

(1) omeparonHOe UcuKcieHne (0030p Pe3yIbTATOB U METOAUKA UX HCIOJIb30BaHMs),

(2) merepMHHUCTCKHE MOJCITH JIMHEHHBIX CHUCTEM (YIpPaBJIIEMOCTb, HaOJII0IaeMOCTb,
YCTONYHMBOCTH),

(3) croxactuueckue MOJETM JHHEHHBIX CHCTEM (MOMEHTHBIE U  CHCKTpaJIbHBIC
XapaKTepUCTUKH U popMHpYyIole GUIbTPHI),

(4) ontumanbHoe onenuBanue (puiapTp Kanmana) ¢ JIMHEHHBIMH  JAMCKPETHBIMH
moensmu cucteM (LQG-oreHuBanue),

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

2. Mecto nucuuninubl B cTpykrype OITOII

Huctummaaa b1.B.JIB.01.02 «CtoxacTrueckne MOJIEH, OIICHKH U YIIPABIICHUE)» BXOIHUT
B BapHAaTHBHYIO 4YacTh LukiIa aucuumiuH (moxayneir) bl OcuoBHoit IlpodeccronanbHOM
Oo6pasoBarenpHOl [Iporpammer  OakanaBpwara 10 HamparieHuto moaroroBku 01.03.02
[Tpuknannas MmaTemMaTuka U UHGOpPMATHKA.

Jannas aucuurianHa 6a3upyeTcst Ha BXOJHBIX 3HAHUAX, YMEHHUAX, HaBbIKaX U KOMIETEHIUAX
CTY/EHTA, MOJIYYEHHBIX UM MPU U3YUYEHHUH NMPEANIECTBYIOIUX YIEOHBIX AUCIUIUINH, YKa3aHHBIX
B [Ipunoxxenun kK nanHoil paboueil nmporpamme (B oHAax oneHOUYHBIX cpeacts — gainee POC,
IYHKT 1).

Pe3ynbrarthl OCBOEHHUS AUCUMILIMHBI OyayT HEOOXOAMMBI MJis JalbHEWIIero mpoiecca
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o0ydeHHs B paMKax MOATamHOro (pOPMUPOBAHUS KOMIETCHLUUN MPU H3YYEHUHU TMOCIETYIOIINX
nucuuriuH (ykazansl B @OC, nyHKT 1).

3. [lepevyeHb MJIAHMPYEMBbIX Pe3yJbTATOB 00yUeHH MO JUCHHUILINHE

[Iponiecc uzydenus: gucuuriuabl B cooTBercTBUU ¢ DPI'OC BOmno namnpapiieHuto
noarotoBku01.03.02[IpuknagHas MareMaTnka ¥ WH(DOpMATHKA HANpaBJIeH Ha (OPMUpPOBAHUE
CIEAYIOIIMX KOMIIETCHIIUM:

Kon n nHaumenoBanme
peasuzyemMoii
KOMIIETeHIIH U

IlepeyeHb MIAHUPYEMBIX Pe3yJbTATOB 00yUYeHHs 1O
AUCHHIINHE (MOYJII0), COOTHECEHHBIX ¢ HHAUKATOPAMH
JTOCTHKeHHSI KOMIIeTeHI NI

[1K-2 CIOCOOHOCTh
KPUTUYECKH
MEPCOCMBICIINBATD
HaKOIJICHHBIH OTIBIT,
HU3MCHATH npu
HEOOXOAUMOCTU BHJ U
XapakTep cBOEH
npodeccuoHaIbHON
JeSITEIbHOCTH

IK-7 CIIOCOOHOCTH
(bOopMHPOBATh CYXICHHS
0 3HAYCHUU u
MOCJICICTBHSIX cBOCH
npo¢ecCuOHAITBHON
NEeSTeIbHOCTH C Y4eTOM
COIMAJTHHBIX,
npodeccHoHaNbHBIX U
STUYECKHUX TO3UITIHI

TIK-8 cmocoOHOCTE K

® 3HaTh:
coJiepaHue OCHOBHBIX 3ama4 AUCHUIUTMHBI CMOY 1 THIOBBIX
METOJIOB UX PEIlEHHUsl C OMOpPOil HAa HIMPOKUNA MaTeMaTHYECKH
anmnapar CONpsHKEHHbBIX JUCIHUILIMH CBOEH cHeUalln3aliy;
METO/Ibl pEIICHUS 3a/1a4 OLICHUBAHUS COCTOSIHUS M0 HETIOTHBIM U
3aIryMJICHHBIM HAOIIOICHUSIM;

® yMeTh:
MIPUMEHSTH METObI CTOXaCTHUECKOTO MOJICTTUPOBAHUS CIOKHBIX
CHCTEM K 3KCIIEpUMEHTAJIbHBIM WJIM HATYPHBIM JIaHHBIM;
M3y4aTh MpeJIMEeT CaMOCTOSITeNbHO, HAXOUTh U MPopadaThIBaTh
pEJIeBAHTHBIE IUTEPATYPHbIE HCTOUHUKY;
HCIOJIb30BaTh TOTOBBIE MaKeThI
MO/IETTUPOBAHUs JaHHbIX;
3¢ (GEeKTUBHO KOHCIIEKTUPOBATh HOBBIM MaTepua, onuparbcs Ha
(1 pacmIMpsATh) CBOU IPEIBITYIINE 3HAHUS;
OBJIAJICBaTh HABbIKAMM CHCTEMHON OpraHM3aliu
pabouero BpeMeHu;
npeacTaBisaTh B (opme auddepeHunanbHbIX ypaBHEHUH Te
¢u3nyueckre 3aKOHbl WJIM THUIIOTE3bl, KOTOPBIM MOJUYUHSETCS

HUMHUTALIMOHHOI'O

CBOC€TO

paspaGoTke 1 | I3MEHEHUE COCTOSTHUS 3Y4aeMbIX 0OBEKTOB;
IPUMEHECHHUIO aHAJIM3UPOBATh CTPYKTYPY BO3MYIIEHHUH, CONPOBOXKIAIOIINX
alTOPUTMIUECKIX u | HaOMIoZleHWe 3a  COCTOSTHMEM JMHAaMHYeCKOro oO0beKkTa B

MIPOTPaMMHBIX pELIECHUN
B 00J1aCTH CHUCTEMHOIO U

CTOXAaCTHUYECKOH cpene, M Ha TOM OCHOBAaHMH KOHCTPYHPOBAThH
croxactuueckue Mojenu (popmupyromue (GUIbTpbl) IS 3THX

IIPUKJIATHOTO BO3MYILEHN,
MIPOrpaMMHOI0 e BJAACTh.
obecrieueHus METOAUKOU pa3pa60TKH KOMIIBIOTEPHBIX HpPOrpaMM BBICOKOI'O

YPOBHS CJIOKHOCTH, 3P(HEKTUBHO PEATU3YIOIMHNX KOMITBIOTEPHBIE
QITOPUTMBl  OLIEHUBAHUS COCTOSIHUSL W YIpaBJi€HUS IO
HETIOMHBIM W 3allyMJICHHBIM HAOMIOACHHUSM C  Y4E€TOM
TpeOoBaHMil OBICTPOIEHCTBHUS, TOYHOCTH M SKOHOMHH MAMSTH.

4.

O01mas Tpy10eMKOCTh TUCHUILTHHBI

OO11ast TPYI0EMKOCTh TUCITUILTUHBI COCTABIISICT 23a4eTHBIX eIUHHMIIbI (72 yaca).

5. O0pa3oBaTe/ibHbIE TEXHOJIOTHU

HpI/I pcajm3ann y‘-IC6H01"O mnmponecca 1o JaHHON OUCIUILIMHE MMPUMCHATIOTCS
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TPaJULIMOHHbIE METOJbl O0Y4YEHHS U COBPEMEHHbIE 00pa30BaTEIbHbIE TEXHOJIOTUU: JIEKLIUU U
CEeMMHAPCKHE 3aHATHS C UCTIOIb30BAaHUEM aKTUBHBIX U HHTEPAKTHBHBIX (OPM.

IIpu opraHu3anum caMoOCTOSTENbHON pPabOThl CTYAEHTOB MCIIOJIB3YIOTCS CIEAYHOIINE
00pa30BaTe/IbHBIE TEXHOJIOIMM: M3Y4YEHHUE JIEKIMOHHOIO MaTepuana, CIEeLUAIU3UPOBAHHON
JUTEPATYphl U DJIEKTPOHHBIX PECYPCOB, PEKOMEHIOBAHHBIX I10 AWCLUIUIMHE, BBIIOJIHCHUE
JOMAIIIHUX 3aJIJaHHi, KOHTPOJIBHBIX Pa0oT.

6. KoHTpoJb ycneBaeMoCcTH

[IporpamMMoi THCUMIUIMHBI IIPELYCMOTPEHBI BUIbI TEKYILErO0 KOHTPOJIA. YCTHBIH OmpocC,
IpOBEpKa PeIIeHNs 3a/1a4, KOHTPOJIbHAs paboTa.
[TpomexyTouHas aTTecTanus NpoBOIUTCA B (hopMe: 3a4eT.
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