cucrembl» BHTY, mnonyuyas HaBbiku mno paspabotke MBU B pamkax
CHELUaIM3UPOBAaHHBIX KYPCOB MO METPOJIOTHH, IOJIy4aloT BECh HEOOXOANMBII
OMBIT ANl NMPUMEHEHHS €ro B JESITEeIbHOCTH OTEYECTBEHHBIX MNpeIIpUATHI
TypkMeHHCTaHa B IOJHOM O00BEME.
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CPEJACTBA PEAJIM3AIIUU METOJA MOHTE-KAPJIO
B UCCJIEJJOBATEJIbCKOM JESTEJIBHOCTHU UCHBITATEJIbHBIX
U KAJIJUBPOBOYHBIX JIABOPATOPUI
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Benopycckuii HallMOHANbHBINA TEXHUYECKUI YHUBEPCUTET

Metox MonTte-Kapio ¢ ycrmexoM mpuMeHseTcs B IpakTHKE JabopaTopui,
3aHMMAIOIINXCS] HAYIHO-MCCIIEI0BATEIbCKON JIESITEbHOCTBIO H COOTBETCTBEHHO
MOJICIMPOBAaHHEM HMHTEPBAjJOB OXBATOB H3MepseMbIX BeanuuH. CyTh MeToma
3aKJII0YaeTcsl B MOJACIMPOBAaHMM W TPaHCHOPMHUPOBAHMM  (QYHKIIMH
pacripeeneHlii BEpOSTHOCTEH BXOIHBIX BEJIMYHH, TI'CHEPUPYEMBIX B BHJE
MHOTOKPaTHBIX BBIOOPOK W3 MaccuBa (TeHepalbHOW COBOKymHoOcTH). Jlist
KaX/1011 BBIOOPKH pacCUMTHIBAIOT MaTEMaTHYECKOE 0XKUIAHNE, 3aTEM COPTHPYIOT
MIOJTyYCHHBIE 3HAUYEHHS B IOPSAKE BO3PACTaHHA. 3aTeM BBIYMCILIIOT CpeIHEe
apudmMeTHdeckoe (MaTeMaTHIECKOe OKHJIaHNE), CTAHIAPTHYIO M PACIIUPEHHYIO
HEONPE/IeICHHOCTH. AHAJIM3 COBPEMEHHOTO DPBIHKA IPOTPaMMHBIX CpPEACTB
TIO3BOJIMJI BBIZIETIUTH HanOoJiee TOCTYIHbIE, KOTOPhIE MOTYT MOJICJIMPOBATh pac-
TIPe/ICIIeHNs] BEPOSTHOCTEH. Y CTaHOBJIEHO, YTO HauboJjee JOCTYIHBIM 10 COOT-
HomeHWto KadectBo/mieHa sBisercs MS EXCEL, koTopelii IMO3BOJSET
CTeHepHUpOBaTh W 00paboTaTh MAacCHUBBI C PACIpPEAEICHUSMH: IHUCKPETHBIM,
HOpMalbHbIM, bepHysuti, OnHoMuanbHbIM, [TyaccoHa, MOJIEITbHBIM.

ITaker STATISTICA mno3BosiieT CreHepupoBaTh CICAYIOIIHE BHIBI
pacnpe/ieneHuid, IpeCTaBIeHHbIE Ha pucC. 1.

Hagpcrpoitka EVA mms MS EXCEL, croumocteio 60.000 poccuiickux
pyO6neii, mo3Bossiet oniernBath pucku (http://evarisks.com/ru/eva_monte.php).

=Rnd| I
o RndChi2(df)

Leng o RndExp(lambda)
use » “©RndGamma(shape scale)
Exar & RndHypergeometnc(M N.n)
= o RndNoncentralT(df ncp)

o RndNormal(x)

o RndPoisson(x)

o RndTweedse(power,mu, phi)

Puc. 1. Buns! pacnipenenenuii
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