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1. Ilenu oceoenusn oucuunIuHbl

LlenssmMu ocBoenus AUCIUTLTHHEI «CTOXaCTHYECKOE MOICTHPOBAHHE SIBISIOTCS:

a) popMupoBaHUEe 3HAHUN O (PyHIAMEHTATBHBIX NPUHLMUIIAX, HCIIONIB3YEMBIX IIPH
MOJIeJIMPOBAHUM CITy4YalHbBIX CUCTEM;

0) M3yueHHE COBPEMEHHBIX AJITOPHUTMOB IOCTPOEHHBIX HAa OCHOBE CIlydailHbIX
YUCEN U MPOLIECCOB;

B) IIOCTAaHOBKA HKCMEPHUMEHTOB HaJl MOJIENIbIO C IMOCJIEAYIOIIeH HHTepuperaluen
UX pe3yJbTaTOB MPUMEHHUTENbHO K MOACIUPYIOLLIEH CUCTEME.

2. Cooeparcanue oucuuniunsl «Cmoxacmuueckoe Mooeauposasue):
Knaccudukanus mateMaTH4eCKUX MOJIeTIei.

CraHgapTHbIE paclpeneneHus CaydaiiHbIX BEJMUHH U UX IIOJyYEHHE.
Mogenu 3a1a4u, UCIONB3YIOIINE TeHepaTOPBI CIyYaiiHbIX YHCIIE.
MoienpoBaHHe CTOXaCTHUYECKUX CHCTEM.

VIMUTALMOHHOE CTOXaCTHYECKOE MOJIe/IMPOBAHUE.

3. B pe3yiomame 0c60CHUA OUCHURAUHDBL 00VUAIOUUIUCA O0IHCEN.

1) 3Hars:

a) OCHOBHBIE TTOHATUS TEOPUH CIyYalHBIX IIPOLIECCOB;

©) OCHOBHBIE MMOHSATHUSI TEOPUHN CIIy4alHBIX MPOIECCOB;

B) MeTOJ(bl I'eHepallMy ClIydaliHbIX 4Wcel, TpaeKTopui MapKoBCKHMX Ienei H
MIPOLIECCOB;

I') METO/IbI U IIPUEMbI JJUCKPETHO-COOBITHHHOIO MOJETUPOBAHHMS,

1) METOMIBI OIICHKH M KOHTPOJIS pe3yIbTaTOB MOJEITHPOBAHU.

2) YmMers:

a) JEMOHCTPHUPOBATh OOIeHAay4YHble 0a30Bble 3HAHWA MaTeMaTHKH W METOIOB
CTOXACTHYECKOTO MOJIETUPOBAHUS;

0) MOIETHPOBaTh CITydaible BEJIMUUHBI ¢ 3a1aHHBIM 3aKOHOM paclpeie/ICHH,

B) NMPUMEHSTHh B MCCIIEJ0OBATEIbCKON M IPAKTUYECKOW MESTEJIbHOCTH METOAbl H
IIPUEMbl CTOXACTHYECKOI0 MOAEIUPOBAHMS,

') TPUMEHSATh COBPEMEHHbIE KOMIUIEKCH! MPOrpaMM Il pelleHHs NPpHKIaIHbIX
3amad B 00J1aCTH MaTeMAaTHKH, IKOHOMHUKH, MEIHI[HHEI, OMOJIOTUU U JPYTHX Hayk,
McclnenoBaTh M pa3pabaTbiBaTh MaTeMaTHYECKHE MOIENH II0 TeMaTHKe
MIPOBOMMBIX HAy4YHO-HUCCIIEN0BATEILCKUX MPOEKTOB.

3) Bnagers:

a) HaBBIKAMH HCIIONIB30BAHMS CTOXACTHYECKOT0 MOJEIMPOBAHUS TPU PELICHHH
MpaKTHYECKUX U (yHIaMEeHTAIbHBIX HayYHBIX 3a1ad;




0) CIIOCOOHOCTBIO IPUMEHSATh B Hay4HO-HCCIIeA0BATENbCKOM H
npodecCUOHATBHON JIeITeTbHOCTH 0a30BbIe 3HaHUS B 00nacTH QyHIaMeHTaIbHOH
U NIPUKJIQ/IHOM MaTeMaTHKH U eCTeCTBEHHBIX HayK.

3aB. kadenpoit MI'J] b0t Paxumosa I'. M.



