Qu HauioHanbHUii TEXHIYHMI YHiBepcuTeT YKpaiHu
«KUIBCbKUW NOMTEXHIYHUA IHCTUTYT
ag imeHi IFTOPA CIKOPCbKOIO»

Kadepgpa matematuuHoro
aHanisy Ta teopii
imoBipHOCTen

KypcoBa pob6oTa 3 Teopii UmoBipHOCTEU

Pob6oua nporpama HaBuyanbHoi gucumnniim (Cnnabyc)

PiBeHn BHINOI oCBiTH
I'any3b 3HaHB
CneniajpHicTh
OcaiTHs nporpama
Craryc AuCHHILIIHHA
®dopMa HAaBYAHHSA

Pik migroroBkwu,
ceMecTp

O0cHar TMCHNILTIHA

CemecTpoBuii
KOHTPOJIb/ KOHTPOJIbHI
3aX0/1H

Po3kiaan 3aHare

Mosa BUKJIaaHHHA
Inpopmanis npo
KepiBHHKA Kypcy /
BUKJIaJa4iB

Po3mimenns kypcy

PeKBi3nTKU HaBYa/IbHOI AUCLUNAIHM

Iepumii (0akanaBpcbKuii)

11 Maremaruka Ta CTaTUCTHKA

111 Marematnka

«CtpaxoBa Ta (iHaHCOBA MaTeMaTHUKa»
Hopmarusua

Ouna (1eHHa) / qUCTaHITIHHA

3 Kypc, OCiHHil cemecTp

1 xpenut €KTC
3axucT KypcoBoi poboTH

http://rozklad.kpi.ua/Schedules/ScheduleGroupSelection.aspx
VYkpaiHcbka

Jlextop: xaHn. ¢i3.-Mat. HayK, AoueHT [mpeHKo AHapii bopucouu
an.illienko@gmail.com

[Tpaktruni / Ceminapcrki: a. ¢.-M.H., mpod. Krnonosa Bikropis [1aBniBHa
https://campus.kpi.ua
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IIporpama HaBYAIbHOI AUCHUITIHA

Onuc HaBYAIBHOI JMCHHILIIHY, Il MeTa, MpeAMeT BUBYAHHSA Ta pe3yJIbTaTH HABYAHHA

ini aucuunuinm

MeTo10 HaBUaIBHOT AUCIUILTIHY € (POPMYBaHHS y CTY/ICHTIB
31aTHOCTEN:

— JI0 BHJUICHHS OCHOBHHUX (haKTOpiB, IO BIUIMBAIOTH Ha Tepedir
KOHKPETHOTO siBHIIA abo mporecy ((hi3uyHOro, eKOHOMIYHOTO,
COIIIJIBHOTO TOIIO);

— JI0 BUOKPEMJICHHS 3 HUX JIeTepMiHOBaHUX (DaKTOpiB, 10 MAIOThH
JOCIIDKYBAaTHCS METOJAAMU «HECTOXAaCTUYHOI» MaTeMaTHKH
(MatemaTHyHMi aHami3, Teopid AudepeHLiaTbHUX PiBHSIHB,
MareMatnyHa (i3uka TOMIO) 1 CTOXACTHYHUX (HaKTOPIiB, IO
MiJUIATal0Th BUBYCHHIO 3aco0amMu  Teopii HMOBIpHOCTEH Ta
CIIOPITHEHUX JUCITUTLTIH;

— 710 (opmamizamii croxacTHYHUX (PAKTOPIB y BUIJISIII BUMIAJAKOBUX
BEJINYWH, BEKTOPIB, MIPOIIECIB;

— JI0 JOCHIKEHHS 3aJIe)KHOCTEH MiX BBEJIIEHUMHU CTOXACTHYHUMU
00’eKTaMH;

— JI0 BUBYEHHS BJIACTUBOCTEH LMX OO €KTIB HAa OCHOBI amapary
Teopii KMOBIpHOCTEH.

IIpeamer HaBYAJBHOL

OCHOBHI MOHATTS T€OPii KMOBIPHOCTEM: BUTIAAKOBI MOI1 Ta iX

JTUCIHHUILIIHA HWMOBIPHOCTI, BUTIAJIKOB1 BEJIMYMHU, BUIIAJIKOB1 BEKTOPH, TPAaHUYHI1
TEOpEeMH Teopii HMOBIPHOCTEH.
KomnerentHocTi 31aTHICTH 10 aOCTPAaKTHOTO MHUCIICHHS, aHai3y Ta cunrtesy (3K1);

3aTHICTh YYUTHCS 1 OBOJIONIBATH cydacHUMH 3HaHHAMHE (3K7);
3narHicTh npamroBatu B komauai (3K10);

31aTHICTH 10 TOIIYKY, 0OpoOKM Ta aHamizy iHpopMmarlii 3 pi3HUX
mxepen (3K8);

31aTHICTh MPOSBIATH TBOPUUH TiAXifa Ta iHimiatury (3K16);
3natHICTh (PopMyITFOBATH TPOOIEMH MaTEMAaTHYHO Ta B CUMBOJIBHIN
¢dbopmi 3 METOIO CITPOIIEHHS IXHBOTO aHali3y i po3B’sizanHs (DK1);
31aTHICTh MOJIaBaTH MaTEeMAaTHYHI MipKyBaHHS Ta BUCHOBKH 3 HUX Y
dbopmi, mpuaaTHIN U HITFOBOT Ay JUTOPIi, a TAKOXK aHai3yBaTH Ta
00roBOpIOBAaTH MAaTeMAaTHYHI MIPKyBaHHS 1HIIMX OCI0, 3alydeHHX
JI0 po3B’si3aHHs Tiel camoi 3amaui (PK2);

31aTHICTh 31MCHIOBATH MIPKYBaHHSI Ta BHOKPEMITIOBATH JIAHITIOKKH
MipKyBaHb Yy MaTeMaTHYHUX JOBEJCHHAX Ha 0a3l aKCiIOMaTHYHOTO
MIIX0y, @ TaKOX PO3TAIIOBYBATH iX Y JIOTIYHY TOCIITOBHICTH, Y
TOMY 4YHUCII BIAPI3HITH OCHOBHI ifel BiJ AeTaneil 1 TeXHIYHUX
BHUKIaI0K (DK3);

3/1aTHICTh KOHCTPYIOBAaTH (hOpMasibHI JIOBEIEHHS 3 akKCioM Ta
MOCTYJIATIB 1 BIAPIZHATH MPABAOIOAIOH] apryMeHTH BiJl (OpMabHO
6e3noranuux (PK4);

31aTHICTh PO3POOJIATH 1 TOCHTIKYBaTH MaTeMAaTHYHI MOJIENI SIBHII,
nporeciB Ta cucteM (DOK6);

31aTHICTh A0 aHali3y MaTeMaTUYHHUX CTPYKTYp, Y TOMY YHCHI J10
OLIIHIOBaHHS OOIPYHTOBAHOCTI M €(EKTUBHOCTI BUKOPUCTOBYBAHUX
MaTemMaTHuHuX miaxoiB (PKS).

IIporpamHi pe3yabTaTn
HABYaHHA

YMITH TpamoBaTé 31 CHEIIaTbHOI JIITePaTypor0 i1HO3EMHOIO
moBoto (PH9);

Po3p’si3yBat 3amadi MPUAATHUMH MATEMAaTUYHUMH METOJIAMH,
MEPEeBIPITH YMOBH BHUKOHAHHS MAaTEMAaTHYHUX  TBEP/KCHb,
KOpCKTHO HepCHOCI/ITI/I YMOBI/I Ta TBGpIL)KCHH?I Ha HOBi KJ1acu
00’€KTiB, 3HAXOMWUTH ¥  aHANI3yBaTH  BIATMOBIAHOCTI  MIDXK




ITOCTaBJICHOIO 3a/1aucto i BijomuMu Mozesimu (PH10);
Po3B’s13yBaT KOHKpETHI MaTeMaTU4HI 3a11a4i, sKi cPOpMyITHOBAHO
y (opmanizoBaHOMy BUTIJISAL;, 3/A1HCHIOBATH 0a30Bi IEpETBOPEHHS
MarematnuHux moneneit (PHI1);

BigmykoByBatH MOTpiOHY HAayKOBO-TEXHIUHY iH(popMalio Yy
HayKOBI# JiTeparypi, 6a3ax JaHMUX Ta IHIIUX JpKepenax 1H(opmartii
(PH12);

3HaTH TEOPETHUYHI OCHOBHU 1 3aCTOCOBYBAaTH OCHOBHI METOJIU TEOPil
HMOBIpHOCTEH, Teopil BHUMAJKOBUX MPOIECIB 1 MaTeMaTUYHOI
CTaTUCTHKH JUISI JTOCIHI/DKEHHSI BHITAJKOBHX SIBUII, TEPEBIPKU
rinore3, OOpPOOKM pealbHHUX JaHUX Ta aHalizy TPUBAIHMX
BumnaakoBux ssu (PH17).

2. [IpepekBi3uTH Ta NOCTPEKBI3UTH AUCHMILIIHU (Miclle B CTPYKTYPHO-JIOTi4Hii cxeMmi
HABYAHHS 32 BiINMOBiIHOI0 OCBITHHOI MPOrPaMoIo)

OcsiTHiii komnoHeHT “KypcoBa poGora 3 Teopii #moBipHocteir” (IIO16) € omnum i3 Kypcis
npodeciifiHoT miAroToBKM OakalaBpchKoOro piBHs 31 cneniaiabHOCTi 111 MaTtemaruka.

IIpepexBizuTn: “Maremarnunuii a”ami3: (yHkiii ogniei 3minHOI” (I1IO1), “Maremarnunmii aHami3:
¢byukmii kimpkox 3MinaEX” (I102), “Jlinifina anre6pa” (I103), “MaremaTudHa jorika Ta JUCKpETHA
matematuka’” (I106) ta “Beryn no teopii imoBipaocteit” (I109), “Teopis iimoBipuocteii” (I1015).

MocTpexBiznTn: “OcHoBu MaremMatnyHoi cratucTuku” (I1017), “OcHoBu Teopii BUNaAKOBUX MPOLIECIB”
(ITO20), “Jliniitawmii perpeciitamii ananiz” (I1026).

3. 3micT HAaBYAJBLHOI AMCHUILIIHA

Temu kypcoBux poOIT 00MparOThCS 3 ypaxyBaHHSM IHTepeciB 3700yBadiB Ta BIJMOBIAAIOTH
aKTyaJbHUM HampsiMKaM Teopii IMOBIpHOCTEH.

Temu KypcoBHUX poOIT:
. @yHKIIT Bi BUMIQJAKOBUX BEJIMYUH Ta BEKTOPIB.
. YMOBHI po3101IH.
. TBipH1 QyHKI.

. Cyma BUIIaAKOBOT KUTBKOCTI BUMAJKOBUX BEITHMYHH.

1

2

3

4

5. T'innscti mpornecu.
6. ITopsiIKOBI CTaTUCTUKH.

7. 3aKOH BETUKHUX YMCeN Ui cXxeMu bepryi.

8. I'panunuHi Teopemu ais cxemMu bepHyui.

9. Bunankose OiykaHHs. IMOBIpHICTh PO3OPEHHS Ta CEpeAHs TPUBAIICTD I'PH 3 MiAKUIAHHIM MOHETH.
10. Bunaakose Oxykanss. [IpuHimn Bina3epkaieHHs Ta 3aKOH apKCiHyca.

11. EnemenTapHi BiIoMOCTi PO MapTHUHIAJIH.

12. Buau 3015KHOCT1 BUITAAKOBHUX BEIUYHH.

KpeanTHuii Moy ib BKJIHOYAE HACTYIIHI eTanu:
Po3aia 1. IlinroToBuMii eTan

1. PoGoTa nax Gibmiorpadieto



2. CtpykTypu3anis 3mMicty podotu

3. BuzHaueHHs MeTH Ta 3aBAaHb POOOTH

Po3nin 2. Bukonanust podoru

1. Po3poOka MeTouKH Ta BUKJIA1 MaTepialiiB poOoTH

2. @opMyITIOBaHHS BUCHOBKIB

3. OdopMieHHS CIIUCKY BUKOPUCTAHUX JIKEPEIT

4. Penakuiiine 0pOpMIICHHS KYpCOBOi pOOOTH BIJIOBIIHO JI0 3arajlbHOBCTAHOBJICHUX BUMOT

Po3ain 3. 3axuct podorn

4. HaBuyaJjbHi MaTepiaju Ta pecypcu
BasoBa miteparypa:

Gut A., Probability: A graduate course. — Springer, New York, NY. —2013. — 602 p.

Kallenberg O., Foundations of modern probability. — Springer Cham. — 2021. — 946 p.

Klenke A. Probability Theory. A comprehensive course. / A. Klenke A. — Springer Cham, 2020. —
716 p.

4.  Kelbert M.Ya. Probability and Statistics by example. Vol. I: Basic probability and statistics / M.Ya.
Kelbert, Yu.M. Sukhov. — Cambridge University Press, 2005. — 373 p.

5. Kelbert M.Ya. Probability and Statistics by example. Vol. II: A Primer in Random Processes and
their Applications / M.Ya. Kelbert, Yu.M. Sukhov. — Cambridge University Press, 2008. — 504 c.

—
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JonatkoBa JliTepaTypa:

6. T'memenko b.B. Kypc Teopii iimoBiprOocTeli: miapyunuk / b.B. I'nenenko. — K.: BIIL *"KuiBcbkuii
yaiBepcuret", 2010. — 464 c.

7. KapramoB M.B. ImoBipHicTh, mpoliecH, cTratucTuka: Hapd. moci06./ M.B. Kapramos. — K.:

Bunasanuo-nomnirpadiunuii uentp  KuiBcbkwuii yniBepcuret", 2008. — 494 c.

Capinski M., Zastawniak T. Probability Through Problems. — Springer, 2003. — 260 p.

9.  Grimmett G., Stirzaker D. One Thousand Exercises in Probability. — Oxford University Press, 2001.
— 448 p.

10. Stirzaker D. Elementary Probability. — Cambridge University Press, 2003. — 524 p.
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IosiTnka Ta KOHTPOJIb
5. HoJiTHKa HABYAJIBbHOI AUCHHUILIIHA (OCBITHHOT0 KOMIIOHEHTA)

PexomeHni0BaHi MeTOAM HABYAHHSI: BUBYCHHS OCHOBHOI Ta JONMOMDKHOI JiTepaTypu 3a
TEMaTUKOK poOOTH (caMocCTiiiHa poOoTa), cucTeMaru3allis HasBHOI 1H(OpMAaIlii, CIIIBCTABISIHHS PI3HUX
MO3MIIH, BUOKPEMJICHHS MOJIMBHUX CYNEPEYHOCTEH Ta BCTAHOBIIEHHS NPUYMH iX MOSABU (caMocCTiiiHa
pobora, pekoMmeHjaamii KepiBHUKA), (OPMYJIOBAHHS BHUCHOBKIB JOCIHIJDKEHHS, SKI TOBHHHI OyTH
KOPEKTHUMH, CTUCITUMH Ta MICTUTH KOHKPETHI MPOIMO3HUIIiT BUPILIEHHs po0ieMu (caMocTiiiHa po0oTa).

AkanemMiuHa 100pOYeCHICTH

[TomiTrika Ta NTPUHIMON akKaaeMidHOi goOpoudecHOCTi Bu3HauyeHi y posxaini 3 Koxmekcy decti
HarmionanbHOro TeXHIYHOTO yHiBepcuTeTy YKpaiHu «KuiBChKMH MOMITEXHIYHUHM IHCTHUTYT iMeHi Irops
Cikopcbkoroy. JleranpHime: https://kpi.ua/code

Hopmu eTMYHOI NOBeIiHKH

Hopmu eTmyHOi TOBEHIHKM CTYACHTIB 1 TpaliBHUKIB BH3HaueHi y po3mim 2 Kogekcy wyecti
HarnionanbHOro TeXHIYHOTro yHiBepcuTeTy YKpaiHu «KuiBChKHMH MOMITEXHIYHUM IHCTUTYT iMeH1 Irops
Cikopcbkoroy. JleranpHimnie auB. 3a nocunanHsaM https://kpi.ua/code
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6. Buan KOHTPOJIIO Ta peiiTHHIOBA CHCTeMA OLiHIOBaHHS pe3y/bTaTiB HaB4yaHHsA (PCO)
(ouna\nucranuiiina ¢gopma)

Ha nepuiomy 3aHATTI CTYJEHTH O3HAHOMIIIOIOTBHCS 13 PEUTHHroBOIO cucTemoro ouiHtoBaHHS (PCO)
JHMCLUIUTIHY, sIKa TT00yA0BaHa Ha OCHOBI I10J0XeHHsI PO CHCTEMY OILIHIOBAHHS PE3yJbTaTiB HaBUYAHHS

https://document.kpi.ua/files/2020 1-273.pdf

30KkpemMa, pEeHTHHI CTYyJIeHTa 3 OCBITHHOI'O KOMIIOHEHTa (OPMYETHCS SIK CyMa OasliB MOTOYHOL

YCHIITHOCTI HAaBYaHHS — CTapTOBOTO PEeUTHHTY (MakcumanbHO 50 0ainiB) Ta OamiB 3a 3aXHUCT POOOTH
(maxkcumasibHO 50 GaiB).

KoxxHuit cTyieHT OTpuMye CBiH MiZICYMKOBHM PEUTHHT IO AUCHUILIIHI.

PeitTuHr cTyeHTa 3 KPEAUTHOTO MOJIYJISI CKJIaIa€Thes 3 OalliB, K1 BIH OTPUMYE 3a:

- BUKOHAHHS KypPCOBOi pOOOTH;
- BIATIOBI/II TIPU 3aXUCTi pOOOTH.

CucreMa peidiTUHIOBUX (BaroBux) 0aJjiiB Ta KpUTePiiB OLiHIOBAHHS

MeToa OiHIOBAHHSA KinbkicTh MiniMaabHa oninka | MakcuMaJbHa OHKA
CraproBuid peHTHHT 1 30 50
3axucT KypcoBoOi 1 30 50
poboTHn
[TimcyMKOBH# pedTHHT 60 100
Cyma crapToBuX 0amiB Ta 0ajiB 3a €K3aMEH MEPEBOIUTHCS 10 €K3aMEHaLIHHOT OL[IHKH 3T1THO 3
Ta0IUIICIO:
KinbkicTs 0aaiB Omninka
100-95 BigMminHO
94-85 Hyxe nodpe
84-75 Hob6pe
74-65 3a10BUILHO
64-60 JlocTaTHBO
Mesnite 60 He3agoBinsHO
CraptoBuii pedTUHT MeHIe 30 He nonymieno

Po0o4y nporpamy HaB4YaJIbHOI TUCHUILTIHM (cHIalyc):

Cruaaneno norentom kadenpu MA Ta TI71, KaHa. (i3.-maT. HayK, noreHToM [mpenkoM A.B.
Vxsaneno kadenporo MA ta TH (npotokon Ne 12 Bix 19.06.2023 p.)

Moroaskeno Meroauunoro komiciero DM (mporokon Ne 10 Big 27.06.2023 p.)
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