denepanbHOE TOCYAAPCTBEHHOE OIOIXKETHOE 00PAa30BATENbHOE YUPEKICHHE
BBICIIEr0 00pa30BaHuUs
«HoBocubupckuii rocyiapcTBeHHBI TEXHUYECKUH YHHBEPCUTET

Kadenpa reopernueckoil u npukiagHoi HHPOPMATHKU

IHacnopr 3x3amena

10 I[I/ICIII/IHJII/IHG«MOILGJII/IPOBaHI/Ie CTOXAaCTHYCCKUX TUHAMHWYCCKUX CUCTEM), 3 CEMECTP

1. MerToauka oleHKH

DK3aMeH MPOBOANTCS B MUCbMEHHOM (opMe, 1o Ounieram. buner popmupyercs no cienyromemy
MpaBuIly: B Ouiere 2 BOIpoca M3 MEpPEYHs BOIPOCOB, MPUBEIEHHBIX HWKE. B Xone sk3ameHa

TMIPETo1aBaTellb BIPABE 3a/1aBaTh CTYIEHTY JOMOJHUTEIBHBIE BOIIPOCHI U3 O0IIEro nepeyns (1.
4).

dDopMa >k3aMeHAIMOHHOTO OniteTa

HOBOCUBUPCKUNTOCYJAPCTBEHHBIMTEXHUYECKUIYHUBEPCUTET
®akynerer PIIMAU

Buaer Ne 1
K 9K3aMCHY 110 JTUCIUTUTHHE «MaTeMaTHIeCKHe METO IbI INTAHUPOBAHUS IKCIICPUMCHTA)

Teoperndeckne acnekThl TUIAHUPOBAHMS JKCIIEPHUMEHTOB IUIsi CTOXACTHUYECKHX MOJCICH
JUHEWHBIX CTalMIOHAPHBIX HEMPEPHIBHO-TUCKPETHBIX CHCTEM B IMPOCTPAHCTBE COCTOSIHHUIA
(20 6ayoB).

AJITOPUTMBI  BBIYHCIICHUSI TPATUCHTOB KPUTEPUEB MAaKCHMAaJIbHOTO IPABIOTOAOOUS U
HAaMMCHBINMX KBAJpaTOB JUIS CTOXaCTUYECKUX MOJENeH  JIMHEHHBIX HENpPEphIBHO-
TUCKpEeTHBIX cucteM (20 6amioB).

YTBepxaaro: 3aB. Kadeapoi JIOJDKHOCTE, PO
(Tmoamuck)
(mata)

2. YpOBHU OCBOEHHUSI KOMIIETEHIINH U KPUTEPUHU OLIEHKH

OTBeT Ha ’K3aMEHAIIMOHHBII OUJIET 3aCUNTHIBACTCA Ha MPOJABUHYTOM YPOBHE, €CITU CTYACHT
MpU OTBETE Ha BOMPOCHI MPOBOJUT CpPAaBHUTEIbHBIA KOMIUIEKCHBIN aHalM3 MaTepuana,
BBISIBIISIET IPOOJIEMBI, IpeAsiaraeT MeXaHNU3Mbl UX PEIICHUS, MPEACTABISAET KOITUYECTBEHHBIE
XapaKTePUCTUKU OMpEAENECHHBIX TMPOIECCOB, MPHUBOIUT KOHKPETHBIE TMPUMEpPHI, He
normyckaeT omubok. KoMmneTeHInu u cCOOTHECEHHbBIE C HUMU UHAMKATOPBI, 3aKPEIICHHBIE 32
TUCIUILTAHON, chopMHUpoBaHbl B TOTHOM o0beme. OteHka coctaBnuset om 35 0o 40 6annos.

OrBer Ha 3K3aMEHAIIMOHHBIN OMJICT 3aCUMTHIBACTCS HA 0A30BOM YPOBHE, €CJIN CTYACHT IIPpU

OTBCTC Ha BOIIPOCHI (I)OpMy.TII/IpyeT OCHOBHBLIC TOHATHA, HACT XAPAKTCPUCTHUKY HPOLCCCOB,

HBHGHHﬁ, MMpOBOAUT aHAJIM3 TIPUYHH, YCHOBHﬁ, crnocoo0eH NpEeACTaBUTb KOJIMYCCTBCHHBIC U

KaUCCTBCHHLBIC XAPAKTCPUCTUKHU IIPOLICCCOB. KOMHCTCHLII/II/I N COOTHCCCHHBIC C HHUMH
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WHMKATOPBI, 3aKPEIUICHHBbIC 3a JAMCIUIUIMHOW, COJCPXKAT HECYIICCTBEHHBIC MPOOCIbI |
chopmupoBanbl Ha 6a30BoM ypoBHe. O1ieHKa cocTaBisieT om 28 0o 34 bannos.

OTBeT Ha 3K3aMCHAIMOHHBIA OWJIET 3aCUMTHIBACTCS HA MOPOrOBOM YPOBHE, CCIIH CTYACHT
Inpru OTBCTC Ha BOIPOCHI AACT OMNPCACIICHHUEC OCHOBHBIX HOHHTHﬁ, MOXET IIOKa3aThb
MNPUYNUHHO-CJICACTBCHHBIC CBA3HU SIBJICHUH. KOMHCTGHIII/II/I U COOTHECCHHBLIE C HHMHU
WHIMKATOPBI, 3aKPEIUICHHBIC 3a TUCIUIUIMHOM, COJepKaT MpoOesbl U chopMHupoBaHBl HA
moporoBoM ypoBHe. OneHka cocrasiusieT om 20 0o 27 6annos.

OTBeT Ha »HK3aMEHALMOHHBIM OwWieT (TeCT)CUMTAeTCs HeyAOBJIETBOPUTENbHbIM, €CIU
CTY/IGHT IIPU OTBETE HA BOMPOCHI HE JIACT OMpPEICICHUN OCHOBHBIX MOHSATHIA, HE CIOCOOCH
MI0Ka3aTh IPUUYNHHO-CJIEICTBEHHBIE CBSI3U sIBJEHUN. KOoMIEeTeHIInY 1 COOTHECEHHbIE C HUMU
WHJMKATOPhl, 3aKpEIUIEHHbIE 3a IUCUUIUIMHOMN, He chopMupoBaHbl. OlLEHKa COCTaBIISIET
menee 20 6annos.

3. IIkaJuaa oueHku

OK3aMEH CUHUTAaeTCsl CIAHHBIM, €CIM CyMMa OalloB IO BCEM 3aJaHusAM Ouiera
coctapnser oT 20 no 40 Gamnos BriMounuTenabHo. Cymma MmeHee 20 0ayioB IpHU3HAETCS
HCYAOBJICTBOPUTCIBHBIM PE3YJIILTATOM HpOMe)KYTO‘—IHOI\/'I aTTecTalluy 110 JUCIUIIIINHEC.

B oOmeii omeHke TO AWCHUIUIMHE OHK3aMEHAIIMOHHBIC Oaibl YYUTHIBAIOTCS B
COOTBETCTBUU C MPaBUIAMH OaJIIIbHO-PEHTHUHIOBON CUCTEMBI, ycTaHOBIeHHbIMU B HI'TY.

4. Bonpocsl K 3K3aMEHY N0 AUCHUIIMHE «MoIeTupoBaHuEe CTOXaCTUYECKHUX
JTUHAMHYECKUX CHCTEM»

1. TeopeTuueckue acleKThl IJTAHUPOBAHUS SKCIIEPUMEHTOB JUIsI CTOXaCTHUYECKUX MOJIesei
JUHENHBIX CTAllMOHAPHBIX HETPEPHIBHO-IUCKPETHBIX CUCTEM B IIPOCTPAHCTBE COCTOSHUI.

2. Anroputm BbIYMCICHUS HHPOPMAIIMOHHOM MaTpulibl Duiiepa /s CTOXaCTHYECKUX
MoJesiel JIMHEeHHBIX HECTAllMOHAPHBIX HEMPEPHIBHO -AUCKPETHBIX CUCTEM.

3. Haxoxaenue npou3BOJHBIX OT HHPOPMAIIMOHHOM MaTpuilbl Duiliepa no KOMIOHEHTaM
BXOJIHOTO CHTHAJA JUIsl CTOXaCTUYECKUX MOJIeNel TMHEWHBIX HeCTAIlHOHAPHBIX HEMPEPbIBHO-
JIUCKPETHBIX CUCTEM.

4. TIpouenypsl IIIAHUPOBAHUS BXOAHBIX CUTHAJIOB JIJISl CTOXACTUYECKUX MOJENEH JIMHEHHBIX
HECTAIIMOHAPHBIX TUCKPETHBIX CUCTEM Ha OCHOBE ONTHMAJILHOTO YIIPABIICHUS.

5. Beruncnenue nHpopMalMOHHONW MATPHULIBI 111 CTOXaCTUYECKUX JIMHEWHBIX
HECTAI[MOHAPHBIX HETPEPHIBHO-TUCKPETHBIX MOJETICH, MMOTYYEHHBIX B Pe3yabTaTe
BPEMEHHOM U CTAaTUCTUYECKON JTHHEapU3allnu.

6. BoiBog nndopmannonHo matpuiibl Ouriepa A CTOXaCTUYECKUX MOJIENIeH JTHHEHHBIX
HECTAIIMOHAPHBIX HETIPEPHIBHO-TUCKPETHBIX CUCTEM.

7. AITOpPUTM BBIUMCIICHHSI IPOU3BOIHBIX OT HH(OPMALIMOHHON MaTpullbl Duriepa mo
KOMIIOHEHTaM BXOJHOTO CUTHAJIA JAJI1 CTOXaCTUYECKUX MOJIENEH JIMHEUHBIX CTallMOHAPHBIX
HETMPEPBIBHO-TUCKPETHBIX CUCTEM.

8. 'pagreHTHBIEC aITOPUTMBI INITAHUPOBAHUS ONITUMAIBHBIX BXOJIHBIX CUTHAJIOB U HAYalIbHBIX
YCIIOBHM /17151 CTOXaCTUYECKUX MOJAENIEN JTMHEWHBIX CTAlMOHAPHBIX HEMPEPHIBHO-
JUCKPETHBIX CUCTEM B MPOCTPAHCTBE COCTOSHUM.

9. ATOpUTM BBIUUCIICHHS POU3BOIHBIX OT HH(GOPMAITMOHHON MaTpuIlsl Duiiepa mo
KOMIIOHEHTaM BEKTOPA HaYaJIbHbIX YCIOBUM JIISI CTOXaCTUYECKUX MOJIETIEH JIMHEIHHBIX
CTallMOHAPHBIX HEMPEPHIBHO-AUCKPETHBIX CUCTEM.

10. OuenuBanue nNapaMeTpoOB CTOXACTUYECKUX MOJEIIEN TUHEHHBIX TUCKPETHBIX U
HEINPEPBIBHO-AUCKPETHBIX CUCTEM B IIPOCTPAHCTBE COCTOSIHU.
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11. AnropuT™Mbl BBIYUCIEHUS TPAIMEHTOB KPUTEPUEB MAKCUMAJIBHOTO IPABIONIOA00MS U
HaMMEHBIINX KBaJIPaTOB Ul CTOXACTUYECKUX MOJIENIEH JIMHEMHBIX HEIIPEPBIBHO-
JUCKPETHBIX CUCTEM.

12. AAropuTMBl BBIYUCICHUS KPUTEPHEB MAaKCUMAIILHOTO IPABIOIOI00MS M HAMMEHBIINX
KBaJPaTOB JUJIsl CTOXaCTUYECKUX MOJIEIICH JTMHENHBIX HEIIPEPBIBHO-IUCKPETHBIX CUCTEM.



