AHHOTaNUS AUCHHUIIIINHBI

«AHAJIN3 TAHHBIX»

Hesabi0o u3yyeHHsi TUCUUILVIMHBI fIBJsieTcA (GOPMUPOBAHHE Y CTYACHTOB
0a30BbIX TEOPETHMYECKUX 3HAHUH B O0JacTH TEOpUU BEpPOSTHOCTEH U
MaTEeMaTHYeCKONM CTaTUCTUKH U CIOCOOHOCTM K TPUMEHEHHIO TEXHOJIOTHUN
00pabOTKH JaHHBIX (B TOM uucie big data) u MaMHHOTO OOYYEHHUS K PEIICHUIO
NPUKIIAJIHBIX 33/1a4, CBA3aHHBIX C OKa3aHUEM (PUHAHCOBBIX YCIYT.

Kparkoe cogep:xanue nucuuminnbl: 1. Jlanueie B s3koHOMUKE. OOBEKTHI,
OpU3HaKM U TaOmuupl. TUBl TPU3HAKOB B HSKOHOMHUKE U  YIPaBJICHUU:
WHTEPBAJIbHBIE, IOPSAKOBBIC, PAHTOBBIE, AUXOTOMHYECKHE. 2. HHCTpyMEHTBI
ONMCATEIBbHON CTAaTUCTUKU. M3mepenue ueHTpa pacnpeneneHus. M3mepenue
pazbpoca naHHbBIX. 3. Busyanuzanus KadyecTBEHHbIX Npu3HaKoB. CBOJHBIC
TAaOJMMIBI M CBOJAHBIE JuarpamMmbl. TaOJUIBl CONPSDKEHHOCTH U IapajoKe
Cumncona. Hepapxust npusHakoB. 4. IlpenBaputenbHas oOpaOOTKa JaHHBIX.
Beiopocel U ux o0pabotka. IlponyiieHHble 3HaUY€HHS H HX 00palboTKa.
[ToBTOpSsitOIIMECS CTPOKU U UX 00paboTka. CuHTeTHYECKHE MpU3HaKu. 5. OCHOBBI
koMOuHaTopuku. [IpaBuiia cymmel U nipousBesieHus. [lepecTaHOBKH, pa3MeleHus
U coyetaHusi 0e3 moBTopeHuil. l[lepecTaHOBKHM, pa3MEUIEHUSI M COYETAHUS C
noBTopeHusMu. 6. Omnpenenenue BeposTHOCTH. Ciy4yaliHble COOBITHS, X BHJBI.
Omnepauuu HaJx COOBITUAMU KaK OIepaluu HaJl MHo)kecTBaMu. Kiaccuueckas
BEpOSITHOCTHAs cxema. CxeMa reoMeTpHuecKux BeposTHOCTed. CTaTUCTHYECKas
BEPOSITHOCTh. AKCHOMAaTHYECKOE IOCTPOCHHE TEOPUU BEPOSTHOCTEH. Teopema
CJIIOKEeHMST BeposiTHOCTe. OO00OIIeHHasT Teopema CJIOXKEHHUST BEpOATHOCTEH. 7.
VYcnoBHBIE BEPOSTHOCTU. YCIOBHAsg BEpPOSTHOCTb. HE3aBUCUMOCTH COOBITHIA.
®opmyna mnomHou BeposTHocTH. Dopmyna baiteca. IIpocreiimme npumeps
NPUMEHEHHUSI TEOPUU BEPOSITHOCTEH B SKOHOMHKE, YIpaBJIeHMHW U (puHaHcax. 8.
IlocnenoBarenpsHOCTH HcnbITaHWM. buHOMManbHas cxema. dopmyna bepHymm.
®opmyna Ilyaccona. IlocimenoBaTeNbHOCTH UCHBITAHUKA B OJKOHOMHUKE U
ynpasieHud. 9. Omnpenenenue ciaydailHOW BeauuuHbl. [loHsTHE CiydailHOMN
BenuuYnHbL. DyHKIHUS pacrpeAesieHusl ciiydaiiHoi BennurHbl. CBONCTBA (PYHKIUU
pacnpenenenus. MuaukaTop cOOBITHS Kak MpocTeiinas ciydaiHasl BeJIM- YHMHA.
OyHkus pacnpeneraeHuss uHAuKaropa coObitus. 10.J{uckperHble ciyyaiiHble
BEJIMYMHBI U UX BAXKHEWIIME YMCIIOBBIE XAPAKTEPUCTUKU. JIMCKpEeTHAs CilydaiiHas
BelIMunMHa. Psn  pacnpeneneHuss W QYHKUMS pacmpeleieHHus JTUCKPETHOM



CIIy4YallHOM BEIWYMHBL. MaTeMaTH4ecKoe OXUJaHUE, IUCIIEPCUS U CpeaHee
KBaJpaTHYECKOE OTKJIOHEHUE JTUCKPETHOM CIIy4alHOU BEJINYVHBI.
1 1.buHoMuanLHBIN 3aKOH  pacnpeacieHusl. 12.buHomuanbHas MOJENb
1eHOOOpa30BaHus (PUHAHCOBBIX MHCTPYMEHTOB. 13.I'eoMeTpuueckuil 3aKoH
pactipenenenusa. 14.3akon pacnpenenenusi Ilyaccona. 15.IIpocteiimmii moTok
coObrTnil. 16.I'mnepreomerpuueckuii  3akoH pacnpeaenenus. 17.CpaBHeHHe
CIIy4ailHbIX BEJIMYMH: OTHOLIEHWE MPEANOYTEHUs, OXHJIaeMas IOJE3HOCTb,
ontuMasibHOCTB 10 [Tapero. 18.A0CONMIOTHO HENPEPHIBHBIE CIyYalHbIE BETUYHHBI
U UX BaXKHEHUIIHME YHCIOBbIE XapaKTEPUCTUKU. AOCOIIOTHO HENpephIBHAS
ciydaitHass BenuuumHa. DyHKuMS pacnpeneiaeHuss U GYHKIHMS JIOTHOCTH
pacrnpesenieHdss a0COJIOTHO HENpEepbIBHOW ciy4yaliHOW BenuuuHbl. CBOMCTBa
(yHKUHMU IOTHOCTH paclpesesieHus. MareMaTuieckoe OXKuJaHue, AUCIEepCUs U
CpellHEe KBaJpPAaTUUYECKOE OTKIOHEHUE aOCOIIOTHO HENPEPhIBHOM CIy4aiHOU
BeqnunHbBL. 19.PaBHOMEpHBINM 3akoH pacnpeneneHus. 20.I1IokazaTenbHbI 3aKOH
pacnpenenenus. 21.HopManbeHblii 3akoH pacrnpeaenenud. 22.Jlorapupmuyecku
HOpMaJbHBI 3aKOH  paclpelesieHuss U LeHOOOpa3oBaHHE  (PUHAHCOBBIX
UHCTpYMEHTOB. 23.3akoH pacnpezeneHus [lapeTto u 3amaum HanoOrooOJI0KEHUS.
24.3aK0OHBl paCIIpPECIICHNs], BaXKHbIE B MAaTE€MATHYECKOW CTATHCTHKE (3aKOHBI
pacnpenenenus CrtbronieHTa, kBagpaT y , Pumepa — Cheaekopa). 25.Cmecu
pacrpenenenui. 26.HavanbHble 1 HEHTpaIbHBIE MOMEHTHI CIIy4alHON BEJIMYWHBI.
AcUMMETpUS M DKCLECC CIYyYalHOW BENWYMHBL. 27.KBaHTWIM W NPOLICHTHBIC
TOYKM CIy4allHOW Benu4uHbl. 28.1[eHHOCTH moj puckoM. 29.Menuana u mona
ciyyaiiHo  BenmnuuHbL.  30.CnydaiiHble BEKTOPbl M YCIIOBHBIE  3aKOHBI
pacripeneneHus. YCIOBHBIM psii pacupenesieHus (IUisi JUCKPETHBIX CIyYailHbIX
BEJIMYMH), YCIOBHAS IUIOTHOCTh pacupeneseHus (Ui HENpPEepbIBHBIX CIyYalHBIX
BenuunH). 31.YciaoBHoe MaremaTudyeckoe oxujpanue. Dopmysia  MOJHOTO
MaremaTuye- ckoro oxunaanus. @opmyna nonHou aucnepenu. 32.Kosapuanus n
kodpdument  koppensiuuu.  33.Iloptdgens  GUHAHCOBBIX ~ MHCTPYMEHTOB
34.®yHkMU ciy4alHblX BelnuuH. (DYHKIWH OJHOW CIIy4YalHOW BEJIWYUHBI.
OyHKIMHA HECKOJIBKUX CIIy4alHbIX BelMunH. PopMyrna koMrozuunu. Kommnozunuys
PaBHOMEPHBIX CIIy4alWHBIX BeluyuH. 35.3aK0H OOJBIIMX YwKcend. MaccoBbie
ClIy4ailHpie sIBJICHHS B DOKOHOMHKe. Teopema YeObméBa U  OICHKA
MaTeMaTU4yecKoro oxkujaanus. Teopema bepHymim u  oleHKa BEpPOATHOCTH.
OOcyxaeHue yCIOBMM  cTaTUCTUYECKOW  ycroMuuBocTH. 36.LlentpanbHas
npenenbHas teopema. Teopema Jlesu. HurerpambHas teopema Myaspa —
Jlarutaca. MecTo neHTpallbHOM IIPEAEIIbHON TEOPEMBI B U3YUEHUU CTaTUCTUYECKUX
3aKOHOMEPHOCTEH B dKOHOMHKE, PMHAHCAX W yIpaBieHUHU. 37.MaTtemaTudeckue
OCHOBBI Teopuu crpaxoBanus. 38.Merox Monte-Kapino. MopaenupoBanue
ciaydaitHeix BenmuuuH. 39.0CHOBBI BBIOOpOYHOTO MeTona. [Ipenmer u 3amaum



MaTEeMaTHUYeCKON CTaTUCTUKU. ['eHepanpHas M BBIOOPOYHAS COBOKYITHOCTH.
CnyualiHas W KOHKpeTHas BbIOOpkU. CrydaiiHass TIOBTOpHAas M ClydaifHas
OoecriopropHasi BbIOOpKa. 40.COOTHOIIEHHE MEXIY MpeAebHON OIMUOKON
BBIOOPKH, YPOBHEM 3HAYMMOCTU (PHUCKOM) U 00beMOM BbIOOpKH. Mcronb3oBaHue
ATOTO COOTHOIIEHUS B OpraHM3ali BBIOOPOUYHBIX oOcienoBanuil. 41.0neHka
IUIOTHOCTH pacrpeneneHus U (QYHKIHMHM pacrnpesesieHus. BapHalMoHHBIA psij.
Breibopounast ciydaitHas BenuuuMHA (CTATHUCTHYECKUN DS pacIpeiesiCHus ).
WNuTepBanbHblii  BapuaunoHHbIM psan. [lomwron wacror, kymynsarta. OleHka
YUCJIOBBIX XapaKTEPUCTUK TEHEPAIBHOW CIy4YallHOM BEJIMYHMHBI C TIOMOIIBIO
BBIOOpPOYHON ciydyailHOW BenuuMHBL. BbIOOpOUHOE cpeaHee Kak — OIleHKa
MaTeMaTU4YECKOro OkuaaHus. OTHOCHUTENIbHAS YacTOTa KaK OLIEHKA BEPOATHOCTH.
BriOopounast nucnepcusi Kak oleHka jgucrepcuu. 42.ToyedHble OLEHKHU
napaMeTpoB. [ IoHATHE TOUEUHON OLIEHKH NapaMeTpa FreHEPATbHOW COBOKYITHOCTH.
CBoiicTBa TOYEYHBIX OLICHOK: COCTOSITEIIBHOCTB, HECMEILICHHOCTD,
s pexTrBHOCTL. 43.BBI0OpOUYHOE Cpe/lHEEe KAaK COCTOATENIbHAsi, HECMEIIEHHAs U
ah(dexTuBHAS OIlIEHKAa MAaTeMaTHUYeCKOrOo OXKUJAHUSA TEeHEPAIbHOW CIydalHOU
BeIMUUHbIL. 44.CMEIIEHHOCTh BBIOOPOYHOW TUCHEPCUM KaK OLIEHKH UCIEPCUU
reHepalbHOM cily4yaliHOU BenuuuHbl. McnpaBieHHas BbIOOpOYHAs JUCHEPCUS Kak
HECMEILCHHAsd M COCTOSATENIbHAS OLIEHKA JHWCIEPCUM TE€HEPAJbHOW CIIy4YalHOU
BEJIMYUHBIL. 45.MeTOobl MOCTPOCHUSI TOYEUHBIX OLIEHOK: METOJI MOMEHTOB, METO/
MaKCUMaJlbHOrO mpaBaonogoodus. I[Ipumepbl MOCTPOEHHS OLEHOK MapaMeTpoB
pacrpeneneHuil ClydaiHbIX BEJIUYUH, IPUMEHSIEMBIX B 9KOHOMUKE U YIIPABICHUH.
46.1nTepBanbHble  OLUEHKM TmapaMeTpoB. [loHATHE WHTEPBAIBHOW OLEHKHU
rapamMeTpa TIE€HEPAJIbHOM COBOKYIHOCTH. TOUYHBIE HWHTEPBAJIBHBIE OLIEHKU
BEPOSITHOCTH, MATEMAaTHYECKOTO OKUJAHUA, JUCIepCuu U  KodduimeHrta
koppensiuu. IlonmpaBka Ha KOHEYHBIM OO0BEM TI'CHEPAIBHOM COBOKYITHO- CTH.
ACHUMIITOTUYECKUM MOAXOJ K MHTEPBAJIbHOMY OLICHMBAHMIO. 47.CTaTUCTHYECKUE
runote3bl. [IOHATHE CTaTHCTUYECKON THUIOTE3bl. BUABI CTATUCTUYECKUX THIOTES:
IapaMEeTpUYECKUE W HENapaMeTPUYECKHUE, IPOCThIE U CloXKHBIE. Kpurepui
IIPOBEPKU TUIIOTE3bI, KPUTUUECKOE MHOXKECTBO. [IpoBepka runore3 ¢ momoIbro
WHTEPBAIBHBIX OIEHOK. OmUOKH TMepBOrO W BTOPOrO pPOJOB. MOIIHOCTh
kputepusi. Hanbonee momubiii kputepuid. 48.IIpoBepka rumoTe3bl 0 paBEHCTBE
MaTeMaTHYECKOr0 OKMIAHUSA TEOPETUYECKOMY 3HaueHMIo. [IpoBepka rumoressl o
PaBEHCTBE IBYX MaTeMaTU4YeCcKux oxkunanuil. 49.IIpoBepka runore3bl 0 paBEeHCTBE
JIVCIIEPCUH TEOPETUYECKOMY 3HaueHMIO. [IpoBepka rMmore3bl O paBEHCTBE IBYX
nucnepcuit.  50.IIpoBepka THNOTE3bI O PaBEHCTBE BEPOSTHOCTH COOBITHS
TEOPETUYECKOMY  3HaueHMio. [IpoBepka rumore3ssl O pPaBEHCTBE  JBYX
BeposiTHocTel. S1.IIpoBepka rumore3 0 3HAYMMOCTH KOd(PPUImeHTa Koppemsiuu.
52 Kpurepun cornacusa. Kpurepuii cormacuss 2 y Ilupcona. Kpurepunn 2 x



[Tupcona mpu HEW3BECTHBIX MapameTpax pacmpeneneHus. 53.0aH0(aKTOpHBIN
JTUCIIEpCUOHHBIA  aHanm3.  54.JIByx(dakTOpHBIM  JUCIEPCHOHHBIM  aHAJIM3.
55.Tabnuubl compsbkeHHOCTH. Kputepuit 2 y nnas TpPOBEPKH HE3aBUCHUMOCTH
KOMITOHEHT CIIy4YalHOW BenuuuHbl. Kputepuid 2 y 11 TpOBEPKU OJHOPOJIHOCTH
naHHbIX. S56.Hemapamerpuueckue kputepud. IIpoBepka rumore3 Ha MajblxX
BbIOOpKax. Kpurepuii 3HakoB. Pacnpenenenne BUIKOKCOHAa M €ro KpUTUYECKHE
rpanuibl. Hemapamerpuueckass TodeuHas OLICHKA MAaTEMAaTHYECKOTO OXKUIAHUS.
HemapameTpuueckass WHTEpBajJbHAsI OLICHKA MaTEMaTHYECKOTO  OXKUIAHUA.
Kputepuit Bunkokcona (mapHbelii KpuTepud 3HAKOBBIX paHroB). [Ipumepsl
MPUMEHEHUSI HEMApaMETPUUYECKUX KpPUTEpPUEB B OSKOHOMHKE. S7.PaHroBas
koppessinus. Koadduiment panrosoit koppensuuu Crnupmena. Koaddunuent
panroBoit koppemsiuuu  Kennanna. Koaddunment konkopaamuu. I[IpoBepka
TUIIOTE3 O 3HAYMMOCTHM PAHTOBBIX KO3 UIIMEHTOB Koppensuuu. I[Ipumepsl
WCIOJIb30BaHUs PAHTOBOM KOpPPEISIIMA B ASKOHOMHUKE. 58.3a7adyd MAIIMHHOIO
oOyuenus. OOyueHue c yuurtelleM H oOydeHme Oe3 yuutens. Kiaccel 3amau
MalIMHHOTO OOy4YeHHUs: perpeccusi, KiacCupuKanus, KIacTepHBIM aHalu3, MOUCK
aHomayiuid. [Ipumeps! 3a/1ay MalIMHHOTO O0y4YeHHs B SKOHOMHKE, YNPABICHUU U
¢bunancax. 59.Jluneiinas perpeccus. IloctaHoBka 3agauM pPErpecCUOHHOTO
aHamm3a. [lapHas nuHenHas perpeccus. MHOXECTBEHHas JIMHEMHASI PETPECCUA.
ToyeuHbli U WHTEpPBAJIBHBIA MPOTHO3 IO MOJeNn perpeccuu. [Ipumepsl 3amau
perpeccuu B dKOHOMHKE. [IoHATHE O reTEPOCKENACTUYHOCTA U aBTOKOPPEIIALINH.
60.Knaccuduxanus c¢ oOyuenueM. I[locTtanoBka 3amgaum KiacCUUKAIMKM C
obyuenuem. Jlorucrtuueckass perpeccus. I[loHsTHE 0 JepeBbSIX PEIICHUI.
KpeautHbiii ckopuHr. 61.KmactepHslii aHanu3 W nouck aHomanui. IlocraHoBka
3amaun  kimactepHoro  aHanm3a.  Meron  K-cpenmnmx.  CermeHTHMpoBaHuE
notpebuteneil. Ilonarue o Merogax MalIMHHOTO OOy4YeHHUs B 3ajadax IOMCKa
AHOMAJIHH.



