AHoTaUis HaB4YanbHOI ANCLUNIIIHK BiNbHOro BU6opy acnipaHTa. Mepenik 2

Statistics of Gaussian Processes

AHoTauif. QucumnniHa «Statistics of Gaussian Processes» HanexuTb 40 BMOIPKOBUX KOMMOHEHT OCBITHLOI
nporpamu, 6roky Aucuunnid BinbHOro BuGOpPY acnipaHTa. BoHa 3abe3neuyye npodeciiHMn PO3BUTOK,
cnpssmoBaHa Ha OPMYBaHHS KOHLIENTyanbHUX Ta METOAOMOMYHUX 3HaHb Yy ranysi maTemaTuku i
CTaTUCTUKN, BMIHHS KPUTUYHO aHanidyBaTy, OUIHIOBaTK i CUHTE3yBaTW HOBI Ta KOMMMEKCHI igel, aHanisyBaTtu
HayKoBi npaui, dopmMynioBaTM MeToOoNoriyHy 6a3y BNACHOMO HAyKOBOrO [AOCHIMKEHHS, 34aTHICTb
dopmynoBaTu HaykoBy npobnemy, poboui rinotesn pocnigkyBaHoi npobnemun. B pamkax gucumnniHm
po3rnsigaeTbCsd MHOXMHHA MOAENb NiHINHOI perpecii 3 raycoBMMM Noxmbkamu BUMIpHOBAHHS, BUBYAOTLCS
BNaCTUBOCTI OLIHKM HaMeHWWX KBagpaTiB napameTpiB perpecii, byayeTbca AoBipuni enincoig Ans
BEKTOPHOIO napameTpa perpecii Ta gosipya cMyra gnsi NoBepXHi perpecii, po3B’a3yeTbCsa 3agada nporHoay
CepenHbOro 3Ha4YeHHs BiAryky Ta Noro iHAMBIOYanbHOrO 3HAYEHHS, a TakoX NepeBipArTLCA NiHINHI rinoTesn
ansa napameTpis perpecii. MaTepian Kypcy MoXxe BUKOPUCTOBYBATUCh AN MOAENOBAHHSA (Di3NYHUX SABULL, a
TaKkoX y MaTteMaTu4yHiln eKOHOMILI.

Abstract. The course «Statistics of Gaussian Processes» belongs to chosen components of educational
program (choice by blocks). It provides professional development and directed on forming of conceptual and
methodological knowledge in Mathematics, ability to critically analyze, estimate and produce new and
complex ideas, to analyze scientific papers, formulate methodological base of personal scientific research,
ability to state a scientific problem and working hypotheses of a problem under investigation. In the
framework of the course, a model of multiple linear regression is considered with normal errors; the
properties are studied of the least squares estimator of regression parameters; it is constructed the
confidence ellipsoid for the vector of regression parameters and the confidence band for the regression
surface; the problems of mean and individual prediction are solved; linear hypotheses are tested for
regression parameters. The material of the course can be used for modeling physical phenomena, as well as
in Mathematical Economy.

KinbkicTb kKpeauTiB: 4

Buknagau: Kykyw OnekcaHngp eopriioBud, a-p d-M.H., npod.

MeTa HaB4YaNbHOI AUCLMNITIHMU:
OBonogiHHa 6a30BMMM MOHATTAMU PErpecinHoOro aHanisy 3 noxvbkamu y 3MiHHUX ONnsS pO3B’s3aHHSA
3aja4y TeopeTUYHOro i MPUKNAZHOro XapakTepy, CrNpUAHHA PO3BWUTKY FIOMYHOro Ta aHaniTU4YHOro
MUCIEHHS.

MonepeaHi BUMoru:

AcnipaHm NOBUHEH 3Hamu: OCHOBHi METOAM MaTemaTM4HOro adanidy, niHiiHoi anrebpu, Teopii

NMOBIpPHOCTEN Ta MaTeMaTUYHOI CTaTUCTUKMN.

AcriipaHm rnoguHeH eMmimu: NPOBOAUTU KPUTUYHWIA aHani3, OuiHKY i CUHTEe3 HOBUMX igen i nigxodis B ranyasi

CTaTUCTMKWN, CaMOCTINHO 3acTOCOBYBaTW METOAM Teopil WMOBIpPHOCTEW | MaTeMaTU4HOI CTaTUCTMKU Mpu

PO3B’siI3aHHI HOBUX 3ajau.

3micToBHI moayni:

1. OcHOoBHI 03Ha4eHHs, NoHATTA. OuiHoBaHHA KoedilieHTiB perpecii Ta gucnepcii noxnbok.

2. [osipui obnacti Ta nepesipka rinoTes y niHiiHin Mogeni perpecii.

3. KoeiuieHT geTepMiHauil Ta noniHoMianbHa perpecis.
MoBa BuknagaHHsa: AHrnincobka Ta, B pasi HeobXigHOCTI, ykpaiHCbKa.
Micue y cTpykTypHoO-noriyHin cxemi: 1BA.3.03.03, untaetbcs Ha ApyroMy poLi HaBYaHHS.
TepMiH BMBYEHHSA: AUCLMNIiIHA BUBYAETLCA Ha 2 poLi HaBYaHHSA 3a OCBITHbO-HAYKOBUM piBHEM "OOKTOpP
dinocodii" B 06ca3i 120 roguH, y Tomy umcni 24 roguH ayautopHux 3aHsaTtb (18 rod. — nekuiriHi 3aHaTTs,
4 rod. — NPaKTUYHI 3aHATTS, 2 ro4. KOHCynbTauii), 96 roaMH camocTinHoi poboTu.



