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Ha yqe6Hoe nOC06He J].OKTOpa <pH3HKo-MaTeMaTHqeCKHX Ha)'K, 


npoq,eccopa E.lO. BYThlpCKOrO 


«BOeHHWI 3J1eKTpOHHKa, annaparypa KOMnneKCOB BOeHHOrO Ha3HaQeHIDl. MaTeMaTH


tfeCKHe MeTO,LUd HCCJ1e)lOBaHIDI. MOJ].eJIHPQBaHHe CJ1yqaHHblx BeJ1HqHH H npOueCCOB». 


f. CaHKT-IjIeTep6ypr. 


YQe6HOe nOCo6He npeJ].Ha3HaQeHO,llJlSl au'bIOHKTOB H cnymaTeJ1eH, o6yqalOIIUixcH 

no HanpasneHHIO nOJ].fOTOBKH HayqHo-ne.llarOf}lqecKHX KaupOB 11.05.01 <<PauH03J1eK

TpoHHble CHCTeMbl H KOMnneKCbI» yqe6HoH )lHCUHnJIHHbI «BoeHHWI 3JIeKTpoHHKa, an

naparypa KOMnneKCOB BoeHHOfO Ha3HaQeHIDl» H 3HaKOMHT C OCHOBaMH TeopHH H 

npaKTHKH MeTO.llOB MaTeMaTHqecKofO HcciIe.llOBaHIDI CTOXaCTHtfecKHX CHCTeM H npo

ueCCOB. B HeM paCCMorpeHbI MO.lleJIH, MeTOflbI onHcaHIDI H q,opMHpOBaHIDI CJ]yqaHHblx 

C06bITHH, BeJIHqHH H npoueCCOB, a TalOKe MeTO.llbl HX onTHMMbHOfO H cy6onTHMMb

HOfO oueHHBaHIDI. 

COBpeMeHHblH nporpecc Ha)'KH H TeXHHKH TecHO CBH3aH C pa3pa60TKOH H OCBoe

HHeM TeopHH H npaKTHKH CHCTeM pa3JIJflD{oro Ha3HaqeHIDI. O.llHOH H3 OCHOBHblX TeH

)leHUHH pa3BHTIDI CHCTeM BoeHHOH 3JIeK'I'pOHHKH HBJDIeTCJI nOCTOJlHHhIH POCT HX 

CJ10)KHOCTH, 'ITO 06YCJ10BJIeHO norpe6HocTblO HCCJ1e)lOBaHIDI Bce 60JIbmefO KOJIHqe

CTBa KOMnneKCHbIX np06J1eM pa3JI}lqHOrO xapaKTepa H H3yqeHIDI BceB03MO)KHblX npH

POJ].HbIX MexaHH3MOB H nOCTpoeHHeM CJ10Jl(HblX MaTeMaTHqeCKHX MO.lleJ1eH, C UeJIblO 

aueKBaTHoro oTo6pa)KeHIDI npoueccoB pacnpOCTpaHeHIDI CHfHMOB H onHcaHIDI CO

nyrcTBYIOIIUiX myMOB H nOMex. 3TH npo6JIeMbI HOCHT BCe06'beMJIlOIUHH xapaKTep H 

3arparHBaIOT MHOfHe cq,epbl qeJIOBeqeCKOH )leJlTeJIbHOCTH: CBH3b, TeJIeMe1pHIO, pa

)lHO, rH)lpOJIOKaUHIO H T • .ll. B CBJl3H C 3THM MO)KHO KOHCTaTHpOBaTb, qTO TeMaTHKa 

yqe6Hofo noco6ID1 JlBJDIeTCH Ba)KHOH H aKTYMbHOH KaK B TeOpeTHQeCKOM, TaK H B 

npaKTHqeCKOM nJIaHe. 

B yqe6HoM noco6HH paCCMOTpeHhI OCHOBHble nOJIO)KeHIDI TeopHH MaTeMaTHqe

CKoro OnHCaHIDI CJIyqaHHbIx BeJIHqHH H CJ1yqaHHbIx npoueCCOB H OCHOBbl TeopHH oue

HHBaHHB CJ1yqaHHblx BeJIHqHH H npoueCCOB. MeTO.ll}lqeCKH rpaMOTHO npHBeJ].eHbI oc

HOBHbIe n0J10)KeHIDI MaTeMaTHqecKoH CTaTHCTHKH: nepBHqHWI o6pa6oTKa 3KcnepH

MeHTaJIbHblX )laHHblx, OCHOBbI TeopHH npQBepKH CTaTHCTHqeCKHX rHnOTe3, BonpOCbI 
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,1l,HCnepCHOHHoro, KOppemlUHOHHOrO H perpeCCHOHHOrO aHaJIH3a. QqeHb rpaMOTHO 

nOCTPOeH H CTP)'KTypHpOBaH MaTepHaJI no MaTeMaTHqeeKOMY MO,1l,eJIHpOBaHHlO CJIY

qaHHbIX BeJIHqHH H npou;eeCOB. 

CTP)'KTYPHO yqe6Hoe noco6He COCTO*T H3 BBe,1l,eHIDI, lIIeeTH Pa3,1l,eJIOB, 3aKJIIOqe

HIDI H npHJIOIKeHIDI. B UeJIOM cTPYKTYPa ~ CO,1l,epJKaHHe COOTBeTCTBYIOT ,1l,HCUHnJIHHe 

«BoeHHruI 3JIeKTpOHHKa, annapaTYPa KO~flJIeKCOB BoeHHoro Ha3HaqeHH.sI» H oTPa

)f(aWT pa3,1l,eJI ee pa60qeH rrporpaMMbI 06yt1eHIDI «MaTeMaTlfqeCKHe MeTO,1l,bI HCCJIe,1l,O

BaHIDI». 

TeOpeTHqeeKHH MaTepHaJI yqe6Horo noco6ID1 HJIJIWCTPHpYeTC.sI 60JIbUIHM KOJIH

qeCTBOM rrpHMepOB, rpacpHKaMH H Ta6JIHuaMH, KOTopbIe rr03BOJI.sIIOT JIytllIIe rrOH.sITb 

rrpe,1l,CTaBJIeHHbIe TeOpeTHqeeKHe rroJIo)f(elfIDl. Onpe,neJIeHIDI H TeopeMbI BbI,neJIeHbl H 

rr03BOMWT KOHueH1pHpOBaTb Ha HHX BHHMaRHe B npou;ecce H3yqeHIDI MaTepHaJIa. 

Yqe6HOe noco6He gBMeTCg O,1l,HHM H~ HeMHorHX, B KOTOPOM B C)f(aTOH H ,1l,OXO,1l,

qHBOH cpopMe, MeTO,1l,HqeCKH rpaMOTHO H3.jIO)f(eH 06lIIHPHbIH MaTepHaJI, KOTOPbIH He

o6xo,1l,HM a,LI,'bIOHKTaM H COHCKaTeMM rrpH lIarrHcaHHH ,1l,HCCepTaUHOHHOH pa6OTbI. 
i 

B KaqeeTBe He,nOCTaTKa, MOJKHO yKa,iaTb, TO qTO 06'beM yqe6Horo rroco6ID1 He-

CKOJIbKO rrpeBbIlliaeT 3ruIBJIeHHbIH B flJIaHe PI1,U Ha 2019 r. C ,npyrOH CTOPOHbI, Ha MOH 

B3rJIjJ,1l" 3TO gBAAeTC.sI CJIe,nCTBHeM 60JIblIIOrO 06'beMa HHcpopMaU;HH, KOTOPbIH Heo6xo

,1l,HMO ,1l,OHeCTH ,1l,O rrOJIb30BaTeAA. MeHblIIH~ 06'beM CBeJIC.sI 6bI K KpaTKoMY rrepeqHCJIe

HHW H H3JIO)f(eHHW MaTepHaJIa H rrOJIb30~aTeJIIO Ka)l(.lJ.bIH pa3 rrpHIIIDocb 6bI 06pa

maTbC.sI K MHOrOqHCneHHbIM HCToqHHKaM. 

Bb1600. Yqe6HOe noc06He MO)f(eT 6bITb peKOMeH,Ll,OBaHO K orry6nHKoBaHHw B TH

rrorpacpHH BMIrn. r. IIeTeprocp, THnorpatpcKHM cnoco6oM H YCTaHoBneHHbIM THpa

)f(OM. 

3acnY)f(eHHbIH pa60THHK BbIClIIeH lII~OJIbI POCCHHCKOH cpe,1l,epaUHH, ,1l,OKTOP CPH

3HKO-MaTeMaTHqeeKHX HayK, rrpocpeccop, 3aBe,nYWl.UHH Kacpe,npoH TeopHH yrrpaBJIeHIDI 

CaHKT-ITeTep6yprcKoro rocY.llapCTBeHHoro yHHBepClITeTa 

A. IT. )l{a6Ko 
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