QE HauioHanbHUI TEXHIYHWI YHiBEpcUTET YKpaiHu
«KUTBCbKWIA NOMTEXHIYHUMA IHCTUTYT
ag imeHi ITOPA CIKOPCbKOTIO»

Kadeppa matematuyHoro
aHanisy Ta Teopii
moBipHoCcTet

KypcoBa po6oTa 3 Teopii umoBipHOCTEN

Pob6oua nporpama HaB4YanbHOI gucumunaiHu (Cunabyc)

PiBens BHUIIOT OCBITH
l"any3p 3HaHb
CreniaabHICTh

OcBiTHs Iporpama
CraTtyc JUCHMILTIHU
dopMa HaBUAHHS

Pix miaroroBku, cemectp
OO0cAr TUCIAIUIIHA

CemecTpoBHUi KOHTPOJIb/
KOHTPOJIbHI 3aX0]I1
Po3kiaz 3aHATH

MoBa BukjIagaHHs
Indopwmartist mpo
KepiBHHKA Kypcy /
BUKJIAAa4iB

Po3Mimenss kypcy

PeKBi3anTK HaBYaNIbHOI AUCUUNAIHN

[Nepimii (OakanaBpChKuUii)

11 Maremaruka Ta CTaTUCTHKA

111 Maremaruka

«CtpaxoBa Ta ¢iHaHCOBA MaTEMaTHKa
HopmaTtusHa

OuHna (neHHa) / AUCTaHIlIHA

3 Kypc, OCiHHil cemecT]p

1 xpeaut €KTC

3axucT KypcoBoi poboTH

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

JlexTop: kaHn. ¢i3.-mat. HAyK, noueHT libenko Anapiit boprucoBuu
an.ilienko@gmail.com

[Tpaktuysni / Ceminapcbki: A. ¢.-M.H., npod. Knonosa Bikropis [1aBniBHa

https://campus.kpi.ua
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IIporpama HaBYAJIbHOI 1M CHUILTIHA

Onuc HAaBYAIBHOL IMCUUILTIHY, Ti MeTa, IpeiMeT BUBYAHHS Ta pe3y/JbTaTH HABYAHHSA

Lini aucuuniHm

IIpeamer HaBYAJIBLHOI
TUCHUILIIHUA

KommnerenTHocTi

MeToro HaBYaIBHOT TUCIHUILTIHM € POPMYBaHHS y CTY/ICHTIB
3IaTHOCTEN:

- 710 BUJAUJICHHS OCHOBHMX (haKTOpiB, IO BIUIMBAIOTH Ha Imepedir

KOHKpPETHOIo siBUIIa abo mpouecy ((pi3uuHOro, eKOHOMIYHOTO,
COITIAILHOTO TOIIIO);

- JI0 BUOKPEMJICHHSI 3 HUX JETePMIHOBaHMX (DaKTOPIB, 110 MAIOTh

JOCIIKYBAaTUCSI METOJAaMH  «HECTOXAaCTHYHOI» MaTeMaTHKU
(MaTemMaTHYHUN aHami3, Teopis AuQepeHLiadbHUX pIBHSIHb,
MaTemMaTHyHa @¢i3MKa TOIIO) 1 CTOXaCTUYHHMX (HaKTOpiB, LIO
HiAATaloTh  BUBUEHHIO 3acobamMu  Teopii HMoOBIpHOCTEH Ta
CITOP1THCHUX AUCITUILTIH;

- 1o dhopmamizaiii cToxacTHdHUX (aKTOPIB Y BUTIISAII BUIIAIKOBHX

BEJIMYMH, BEKTOPIB, IIPOILIECIB;

- 10 JIOCIHIIKEHHS 3aJIE)KHOCTEH MIXK BBEIECHUMHU CTOXACTHYHUMH

00’ eKTaMu;

- 10 BHUBYCHHS BJIACTHMBOCTEH IMX OO’€KTIB Ha OCHOBI amapary

Teopii HMOBIPHOCTEH.
OCHOBHI OHATTA TEOPii KUMOBIPHOCTEH: BUITAKOBI MOIT Ta iX
HMOBIPHOCTI, BUTIAJIKOBI BEJIMYMHH, BUIIAJIKOB1 BEKTOPH, TPAaHUYHI
TEOpPEMH TeOopii KMOBIPHOCTEIA.
31aTHICTh 10 aOCTPaKTHOTO MUCIEHHS, aHani3y Ta cuaresy (3K1);
3/1aTHICTh YYUTHCS 1 OBOJIO/IIBATH cyyacHUMU 3HaHHAMU (3K7);
3n1aTHICTh 0 TMOIIYyKYy, 0OpoOKM Ta aHamizy iH(opMamii 3 pi3HHUX
mxepen (3K8);
3naTHicTh NpuitMatu o0rpyHToBaHi pimeHHs (3K9);
31aTHICTh MpaloBaTi aBTOHOMHO (3K12);
31aTHICTh MPOSBISTH TBOPUMH Miaxif Ta iHiniaTuy (3K16);
31aTHICTh KPUTUYHO OILIIHIOBaTH pPE3yJIbTaTH CBOET MISAJIBHOCTI B
npodeciiiHiii  cdepi, HaBuaHHI 1 HECTH BIAMOBIIANBHICTh 3a
BHUPOOJICHHS Ta YXBaJICHHs pilIeHb B HABUAJIbHUX KOHTEKCTaX Ta/abo
npodeciiiHiil IiSIbHOCTI 3 ypaXyBaHHSAM HAayKOBHUX, COL[aJbHHX,
€TUYHUX, TPABOBUX, CKOHOMIUHMX actiekTiB (3K17);
3naTHICTh (POPMYITIFOBATH MPOOJIEMH MaTEMAaTHUHO Ta B CUMBOJIbHIM
(dbopMi 3 METOIO CIIPOILEHHS IXHBbOTO aHalizy i po3s’s3anHs (DK1);
31aTHICT MOJABaTH MaTeMaTHYH1 MipKyBaHHs Ta BUCHOBKHU 3 HUX Y
dopMi, mpuaaTHIN U HUILOBOI ayJUTOPIi, @ TAKOXK aHaII3yBaTH Ta
00roBOpIOBAaTH MaTeMaTU4H1 MIpKyBaHHS 1HIIUX 0C10, 3aJTy4eHUX J10
po3B’s3aHHs Ti€l camoi 3agaul (PK2);
31aTHICTh 3/{IHCHIOBATH MIpKYBaHHS Ta BUOKPEMJIIOBATH JIAHIFOXKKH
MIpKyBaHb Yy MaT€MaTHYHUX JOBEJCHHSIX Ha 0a3l aKCiOMaTH4YHOIO
HiIXOy, @ TaKOX PO3TALIOBYBaTH iX Y JIOT1YHY IMOCIiJIOBHICTb, Y
TOMY YHCJI BIAPI3HATH OCHOBHI 17ei BiJ JeTaJied 1 TeXHIYHUX
Buknanok (OK3);
31aTHICTh KOHCTPYIOBaTH (opMalibHI JOBEJIEHHS 3 akcioM Ta
HOCTYJIATIB 1 BIPI3HATU MPaBAONOIIOHI apryMeHTH BiJl popMaiIbHO
6e3noranuux (OK4);
31aTHICTh PO3POOIISITH 1 JOCTIKYBaTH MaTeMaTU4YHI MOJIEN SIBHIIL,




nporieciB Ta cucteM (DOK6);
3MaTHICTh A0 aHaNli3y MaTEeMaTUYHUX CTPYKTYpP, Y TOMY YHCII 10
OLIIHIOBAHHSI OOTPYHTOBAHOCTI M €(PEKTHBHOCTI BUKOPHUCTOBYBAHUX
MaTteMaTnuHuX miaxomaiB (PKS);
31aTHICTh IEMOHCTPYBaTH MaTeMaTHYHY T'PaMOTHICTb, MOCIHIIOBHO
MOSICHUTH 1HITUM MaTEeMaTH4YHI Teopii abo iX CKJIaJIOBI YaCTHHHU,
B3a€MO3B’S30K Ta BIAMIHHICTP MDK HHMH, HABECTH MPUKIAAN
3acTOCyBaHb y npupoaHnunx Haykax (DK14).
IIporpamui pesyabratn | IlosicHIOBaTM MaTeMaTW4HI KOHIEMIii MOBOIO, 3pO3YMUIOI0 ISt
HABYAHHS He(daxiBmiB y ramysi matematuku (PH7);
YMITH mpaIffoBaT 3i CIEiaIbHOIO JIITEPaTyPOI0 iIHO3EMHOIO MOBOIO
(PH9);
Po3p’s3yBatu 3amadi NpUIATHUMH MaTEMAaTHYHUMH METOJIAMH,
NEePEeBIPATH YMOBH BUKOHAHHSI MATEMAaTUYHUX TBEPIKEHb, KOPEKTHO
MEPEHOCUTH YMOBH Ta TBEP/DKEHHS HA HOBI KIacH OO0 €KTIB,
3HAXOAWTH 1 aHaJII3yBaTH BiJIITOBITHOCTI MIJK TIOCTABJICHOIO 33/1a4€IO
i Bimomumu moaensmu (PH10);
Po3B’s13yBaTi KOHKpETHI MaTEMaTUYHI 3a/1a4i, sIKi CHOPMYITLOBAHO Y
dbopManizoBaHOMY BUTJISAI; 3IIMCHIOBATH 0a30Bi IMEpPETBOPEHHS
MarematnuHux monenei (PHI1);
BinmrykoByBatH TOTpiOHY HAyKOBO-TEXHIYHY iHQOpMaLio Yy
HAyKOBIH JiTeparypi, 6a3ax MaHMWX Ta IHIIUX JpKEpenax iHpopMarrii
(PH12);
3HaTH TEOPETUYHI OCHOBH 1 3aCTOCOBYBAaTH OCHOBHI METOIM TEOPil
HMOBIpHOCTEH, Teopil BHUMAIKOBUX IMpPOIECIB 1 MaTeMaTHYHOI
CTAaTHUCTUKH JJIs JIOCHIDKEHHS BUMAJAKOBHX SBHIL, IEPEBIPKU
rinores, 00poOKH peaTbHUX JaHUX Ta aHATi3y TPUBATUX BUIIAIKOBUX
seut (PH17).

2. [IpepekBi3uTH Ta NOCTPEKBI3UTH AUCHMILIIHU (Miclle B CTPYKTYPHO-JIOTIYHIH cxeMmi
HABYAHHS 32 BilIOBIIHOI0 OCBITHHOI MPOTrPaMoI0)

OcgiThiit komnoneHT “KypcoBa poGora 3 Teopii iimoBipHocteii” (I1IO16) € omuum i3 KypciB
npodeciitHol miAroTOBKM OakaliaBpChKOro piBHS 31 criemianbHOcTi 111 MaTtemaTtuka.

IIpepexBizuTn: “Maremarnuynuii anami3: Qyukuii ogniei 3minHoi” (I101), “MartemaTnuHuil aHami3:
¢ysukuii kuibkox 3MiHHUX” (I102), “Jliniiina anre6pa” (I103), “MaremaTtnuHa Jiorika Ta JHUCKpETHa
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matematuka’” (ITO6) ta “Beryn no teopii iimoBipHocTeit” (I109), “Teopis iiMoBipHocteit” (ITO15).

HoctpexBizuTu: “OcHoBu MareMatnuHoi cratuctuku’’ (I1017), “OcHoBuU Teopii BUIMAIKOBUX MPOIECIB™
(ITO20), “Jliniitauit perpeciitnuii anamiz” (I1026).

3. 3micT HAaBYAJILHOI AMCHHUILIIHA

Temu KypcoBuUX poOIT OOHMpAIOThCS 3 ypaxyBaHHAM IHTepeciB 3100yBadiB Ta BiJMOBINAIOTh
aKTyaJbHUM HaIlpsiIMKaM Teopii HMOBIpHOCTEH.

Temu KypcoBHX poOIT:

1. ®yHKIiT BiJ] BUTIAJKOBUX BEJTUYMH Ta BEKTOPIB.

2. YMOBHI pO3MOJIiIH.

3. TBipHI pyHKITI.

4. CymMa BUIAJKOBOI KUIBKOCTI BUTMIAJKOBUX BEITUYHH.
5. INnnsacti npornecwu.

6. [TopsiIKOBI CTATHCTUKH.
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7. 3aKOH BEIHMKHUX Yucel A cxemu bepHyi.

8. 'pannuHi Teopemu s cxemu bepHyi.

9. Bunankose OiykaHHs. IMOBIpHICTb PO30pEHHS Ta Cepe/iHsl TPUBAIICTh IPU 3 MIAKUIAHHIM MOHETH.
10. BummankoBe 6mykanus. [IpuHIUI Biga3epKaieHHs Ta 3aKOH apKCiHyca.

11. EnemenTapHi BiIoMOCTi PO MapTHHTAJIH.

12. Buan 301KHOCTI BUIIAAKOBUX BEIWYMH.

KpeautHuii MoayJ/ib BKJIKOYAE HACTYIIHI eTanm:

Po3aia 1. IlinroroBumnii eran

1. PoGota nan 6i6miorpadiero

2. CtpykTypH3allis 3MicTy poOoTH

3. BuzHauenHs MeTu Ta 3aBAaHb poOOTH

Po3nin 2. Bukonanust podoru

1. Po3poOka MeToANKY Ta BUKJIAJ MaTepiaitiB poOOTH

2. ®opMyIItOBaHHS BUCHOBKIB

3. OopMmieHHS CIUCKY BUKOPUCTAHUX JKEPET

4. Penakuiitne 0opOpMIICHHS KypCcOBOi pOOOTH BIAMOBITHO /10 3arajbHOBCTAHOBICHUX BUMOT

Po3nain 3. 3axucrt podoTu

4. HaBua/jbHi MaTepiaau Ta pecypcu
basosa 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.
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.

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.

JlopaTtkoBa JiiTeparypa:

*

10.

I'menenxo b.B. Kypc Teopii imoBipHocTeit: miapyunuk / b.B. 'nenenko. — K.: BIIL " KuiBchkmii
yuiBepcuret", 2010. — 464 c.

Kapramor M.B. IMoBipHicTh, mpomecu, cratucTuka: Hapd. moci6./ M.B. Kapramos. — K.:
Bunasanyo-nonirpadivnmii nentp * KuiBcekuii yHiBepcutet'", 2008. — 494 c.

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

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

Stirzaker D. Elementary Probability. — Cambridge University Press, 2003. — 524 p.

[MoniTuka Ta KOHTPOJIb
5. IoaiTuka HABYAJBbHOI JUCUUILIIHU (OCBITHHOT0 KOMIIOHEHTA)

PexomeHnaoBaHi MeTOAM HABYAHHSI: BHBUYCHHS OCHOBHOI Ta JOMOMDKHOI JIiTeparypu 3a

TEMaTUKOI poOOTH (caMocTiiiHa poOoTa), cucTeMarn3arlisi HassBHOT iH(opMallii, CIiBCTaBISHHS Pi3HUX



MO3MILIN, BUOKPEMIIEHHSI MOXIIMBUX CYNEPEUYHOCTEHl Ta BCTAHOBJECHHS MPHYUH iX MOSBH (CaMOCTiiHa
poboTa, pekoMeHnalii KepiBHUKA), (OPMYIIOBAaHHS BHCHOBKIB JOCII/DKCHHS, $KI TOBHHHI OyTH
KOPEKTHUMH, CTUCIMMHU Ta MICTUTH KOHKPETHI MPOIO3UILii BUPIILIEHHs TpobieMH (caMOcCTiiiHa poboTa).

AxkaneMiuHa 100poYeCcHICTH

[TomiTka Ta NTPUHIMON aKaJAeMIYHOI JoOpodecHOoCcTi Bu3HaveHi y po3aium 3 Kogekcy wyecti
HamionanbHOTrO TEXHIYHOTO YHiBepcuTeTy YKpainu «KuiBChKWH MONITEXHIYHWNA 1HCTHTYT iMeHi Irops
Cikopcbkoroy. JleranpHime: https://kpi.ua/code

Hopmu eTM4HOI MOBEIiHKH

HopMu ernyHoi moBEeRIHKM CTYJIEHTIB 1 MpaliBHUKIB BHU3HaueHl y po3aun 2 Kopekcy uecti
HarioHasibHOrO TEXHIYHOTO yHiBepcuTeTy YKpaiHu «KuiBChKUH MONITEXHIYHMH 1HCTUTYT iMeHi Irops
Cikopcbkoroy. JleranpHimie AUB. 3a MOCHIAHHIM https://kpi.ua/code

6. Buau KOHTPOJIIO Ta peiiTUHIOBa cUCTeMa OLiHIOBaHHSA pe3yiabTaTiB HaBuaHHdA (PCO)
(ouna\nucranuiiina gopma)

Ha nepmioMy 3aHSTTI CTYJEHTH O3HAHOMIIIOIOTHCS 13 PEUTHHIOBOIO cucTeMoro ouiHioBaHHS (PCO)
JTUCIIUILUIIHY, siKa moOyaoBaHa Ha ocHOBI [lookeHHs Mpo cucTeMy OLIHIOBAHHS pe3ysbTaTiB HaBUAHHS
https://document.kpi.ua/files/2020 1-273.pdf

30KkpeMa, pEeHTHHI CTyJI€HTa 3 OCBITHBOTO KOMIIOHEHTa (OpPMYETbCS K CyMa OajiiB MOTOYHOT
YCIHIIIHOCTI HaBYaHHS — CTApTOBOIO peHTHHTY (MakcuManbHO 50 6amiB) Ta OamiB 3a 3aXHCT POOOTH
(makcumainbHO 50 GamiB).

KoxHuii CTyIeHT OTpUMYE€ CBiH MiICYMKOBHI PEUTHHT IO JTUCIIMILIIHI.

PelTuHT cTyneHTa 3 KpeIUTHOTO MOYJIS CKIIaIa€ThCs 3 OamiB, sIKi BIH OTPUMYE 3a:
- BUKOHAHHS KypCOBOi poOOTH;

- BIATIOBII MpH 3aXHUCTI pOOOTH.

CucreMa peiiTUHroBUX (BaroBux) 0aJ1iB Ta KpuTePiiB OLiHIOBAHHA

Metoa oniHIOBAaHHSA KinbkicTh MiniMaanHa ominka @ MakcuMaJibHa OIiHKA
CrapToBuii peUTHHT 1 30 50
3axuCT KypCcoOBOi 1 30 50
pobotu
[TimcymMKoBHI pedTHHT 60 100
CymMa crapToBuX OaiiB Ta OaJliB 3a €K3aMeH NIEPEBOIUTHCS 10 €K3aMEHAIIMHOT OI[IHKH 3T1JTHO 3
TaOJIHUIIEIO:
KinbkicTh 0a71iB Omninka
100-95 BigmigHO
94-85 Hyxe nodpe
84-75 Ho6pe
74-65 3a10BUIBLHO
64-60 HocratHbo
Mesnte 60 He3anoBuisHO
CraproBuii peiTuHr MeHie 30 He nonymeno



https://kpi.ua/code
https://kpi.ua/code
https://document.kpi.ua/files/2020_1-273.pdf

Po0o4y nporpamy HaB4Ya/IbHOI AMCHHUILTIHM (cHi1alyc):

CrkaaaeHno 1oreHToM kadenpu MATanI, KaH. (i3.-maT. HayK, qorieHToM [mbenkoMm A.B.
VxBaneno kadenporo MATaTH (uporoxon Ne 13 Bix 11.06.2024 p.)

IMoromxeno Metoanuaor komiciero DMD (nporokon Ne 10 Bix 25.06.2024 p.)
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