ABTOpP: CopokmnHa NprHa 1 noHga 2021 roga

NPMMEHEHME METOOA
MOHTE-RAPFIO NA
PELUEHMSA SALAYN
MMMTALMOHHOr O
MOOENMMPOBAHMSA

Ha NpuMepe 3a4a4m O criydYamMHOM 6ny>XKOoaHUmn



ABTOpP: CopoknHa NprHa 1 noHga 2021 roga

NOBECTKA J1H R

N3yueHMne TeopeTnyecKoro
PelleHMe 3aga4m
BOMpoOCa
@ NcnblTaHMe bepHynn @ IHeMOHCTpayuna nporpamMmesbl



ABTOpP: CopoknHa NprHa

MMMTALMOHHOE
MOOENMPOBAHME
(M)

OoANH N3 CaMbIX MOLWHbIX MHCTPYMEHTOB aHalJl1n3a lNnpn
pa3pa6OTKe C/INOXHbIX CNCTEM U aHaJTN3a MNpoLuecCoB X
CIDyHI-(LI,l/IOHl/IpOBaHl/lﬂ. cnonb3oBaHWMe 3TOro MHCTPYMEHTA
MO3BOJIHET MNMPOBECTUN SKCINEPUMMEHT B TEX Cl1y4HadX, KOrga
peaJibHOEe B3aMMOOENCTBNE HEBO3IMOXXHO UMK
Heueﬂecoo6pa3HO.

1 nroHa 2021 roaa

CyLlecTBYET aABa TMNa MMUTALLMOHHbIX
MoLoenewu:

HenpepblBHble MOOENN -
MCMOMb3YHOTCA O/19 CUCTEM,
MoBeOeHMe KOTOPbIX M3MeHAeTco
HernpepbIBHO BO BPEMEHW.

,D,I/ICI-(peTHbIe MOoAOe/TN - UMEIKOT
aesio C cMcteMaMm, noeegeHme
KOTOPbIX NSMEHAETCH J1MLLDb B
334aHHbIVN MOMEHT BpPpeMeHMW.



ABTOpP: CopokmnHa NprHa

STanbl TEXHOMOMMU MMUTALMOHHOIO MOAENTMPOBAHUS :
coCTaB/eHMe Moaenm NpoLecca;

NpoBepKa 3aMKHYTOCTU U pa3paboTKa npouenypbl
BbIUMCTIEHUA BHYTPEHHUX XapaKTePUCTUK MO M3BECTHbIM
BHELUHWX XapaKTePUCTUKaM;

pa3paboTKa KOMMbOTEPHOM NPorpaMmbl O15 BblYMCIEHNS
BHYTPEHHUX XapaKTePUCTUK MO N3BECTHbIM BHELLUHUM

XapPaKTeEPUCTUNKaM,

oripeaerieHnme 3HAYEeHUMM BHELLUHMX XapaKTePLUNUCTUK;,

OROI0O

BblNoJ/IHEHNE MMNTAaUMOHHDbIX SKCINMePMNMMEHTOB.

1 nroHa 2021 roaa



ABTOp: CopokMHa NpKnHa 1 noHga 2021 roga

METO4bI
MOHTE-KRAPO

OcHoBHaa ngesa CoCTouT B MCMONb30BaHUM BbI60pKl/I
Cﬂy‘—lal;IHbIX qymcesl ajd rnoJiydeHmMd MCKOMbIX OLLEHOK. 2TOT
MeTOO B M3BECTHOM CMbICI1€ ABJ1AETCH NnpegueCirBeHHMKOM
coBpeMeHHOro MMMTaumMoOHHOIo MoaesiMpoBaHMA.




ABTOpP: CopokmnHa NprHa

cnblTaHMEM bepHYN/1N Ha3biBaloT
CTyYYaUHbIN SKCMEPUMEHT C ABYMS
BO3MOXXHbIMW 2/1eMEHTaPHbIMU NCXOOaMMU:
w1, w2. PaccMoTpumM cnydamHoe 6ny>kgaHue,
KOTOPOE MOPOXKAAETCH CXEMOUM NCMbITAHU
bepHynnn. INpegnooXXmMm, 4To YacTuLa
BbIXOOUT N3 Ha4aa KoopaunHaT N Yyepes
edVNHULY BPpeMeHU nepemMelllaeTca Ha
edVNHULY BBEPX C BEPOATHOCTbIO P,0<p<I, nnu
Ha eOMHWLLYY BHU3 C BEPOATHOCTbIO g=1-p

1 nroHa 2021 roaa




T 4Yto coenaTtb

g vnnocTpaumm metoga MoHTe — Kapno
PACCMOTPUMM KJTaCCUYECKYHO 3ada4y O
CnyYamHOM 6ny>xgaHunm: “B ropoae B MOSHOYb
M3 300MNapkKa cobexxan KpoKoana, HanpasneHme
nepenBuM>XeHmsa oH BblIbMpan cay4amHbiM
06pa30oM, TaK Kak eMy BCe paBHO Kyda MAOTKH. 33
4ac OH MPOoxXoaumn oaMH KBapTas, 6ny)Xgan oH
0o 54acos yTpa, NOTOM HayanoChb ABMXXeHME
TPAHCMNOPTAa, N KPOKOOW CMNPATANICS.

OnpenennTb PamoH NMoncKa Kpokoamna'. ~_

()




2 B npouecce

byoeMm pellaTb 3Ty 3aga4y MeTogoM MoHTe — Kap/o.
MckoMonm BENMNUMHOM X ABNFETCA UNCO KBAPTaIOB
0719 MoOUMCKa KpoKoauia, 3ToO YNCO 3aBUCUT OT
TaKOro cnydamHoro pakTtopa, Kak Bbibop
HaMpaB/eHNa Yyepe3 KaXKabln Yac 6ny>XgaHnn.
DKCNEPUMMEHTOM UMM UCMbITAaHMEM B OaHHOW 3a0a4e
aBnqaeTca nobder Kpokoagmna, o4eBMOHO, UTO MPU
KayXOOM nobere KpoKogma MOXXeT CrpPATaTbCH B
Pa3HbIX MeCcTax ropoaa, Mo3ToMy 3HadeHne X byoeTt
pPa3HbIM. N yemM 6onblLue YMCNO UCMbITaHWUI, TO €CTh,
yeM bonblLue MoberoB Mbl OTCIeaMM, TEM TOYHee
OyaeT OTBET.




P [oTOBO

Qopma BEOAA A aHHLIX
01 Ckonbko BpemeHu npowno?

Yacos: MuHyT: -

02 CkonbKo pa3s Bbl XOTUTE NPOBECTH 3KCNEPUMEHT?
Caenate QU nNOBTOPEHUK
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