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CHUONG TRINH PAO TAO TRINH PQ TIEN Si

Chuyén nganh: Li thuyét x4c suit va thong ké toan hoc

(Ban hanh kém theo Quyét dinh s6 /OP-PT, ngay  thang nam 2013

cua Giam doc Pai hoc Quoc gia Ha Noi)

PHAN I. GIOI THIEU CHUNG VE CHUONG TRINH PAO TAO
1. Mt s6 thong tin vé chwong trinh dao tao
- Tén chuyén nganh dao tao:
+ Tiéng Viét: Li thuyét xac suat va thong ké toan hoc
+ Tiéng Anh: Applied Mathematical
- M4 s6 chuyén nganh dao tao: 62460106
- Tén nganh dao tao:
+ Tiéng Viét: Toan hoc
+ Tiéng Anh: Mathematics
- Trinh d¢ dao tao: Tién si
- Tén van bang sau khi tot nghiép:
+ Tiéng Viét: Tién si Toan hoc
+ Tiéng Anh: The Degree of Doctor of Philosophy in Mathematics
- Pon vi dao tao: Truong Pai hoc Khoa hoc Ty nhién - PHQGHN
2. Muc tiéu cua chwong trinh dao tao
2.1. Muc tiéu chung

Chuong trinh nham dao tao cac tién si Toan hoc chuyén sau vé chuyén nganh Li

thuyét xac suat va thong ké toan hoc. Tao cho ho kha ning giang day, nghién ctru, va

ung dung Toan hoc vao céc linh vuc khoa hoc, cong ngh¢, kinh té, x4 hoi O trinh do

cao. Tién si Toan hoc c6 kha nang lam viéc chuyén moén ddc lap, chu tri cac deé tai

nghién ctru va huéng dan luén van cao hoc va luan an tién si.

2.2. Muc tiéu cu thé
2.2.1. Vé kién thirc:

Trang bi cho nghién ctru sinh chuyén nganh Li thuyét xac suat va thong ké toan

hoc kién thirc nang cao, cap nhat vé Toan hoc hién dai ndi chung, dong thoi céac kién
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thirc chuyén sau vé cac linh vuc cta Li thuyét xac suat va thong ké toan hoc. Nang luc
nghién ctru ciia nghién ctru sinh s€ dugc thé hién qua luan an tién si va cac cong trinh
khoa hoc.

2.2.2. Vé ki néng:

Trang b1 cho nghién ctru sinh cac phuong phap nghién ctru, cac ki nang phat hién
va phan tich vin dé, dua ra giai phap dé giai quyét van dé, c6 kha ning ap dung kién
thirc vao thuc té. Dong thoi, nghién ciru sinh s& ¢ ki nang trinh bay bao cao, viét dé

cuong nghién ctru va bai bao khoa hoc.
2.2.3. Vé thai do:

P30 tao tién si Toan hoc c6 phidm chét chinh tri, dao durc tbt, sin sang dong gop

cho su nghiép gido duc, nén khoa hoc va sy phat trién cua dat nudce va nhan loai.
2.2.4. Vé nang luc:

Tién si Toan hoc ¢ nang luc tu duy doc 1ap, lanh dao nhom nghién ctru, sdng tao
trong nghién ctru khoa hoc; c6 kha nang bién soan gido trinh dai hoc va sau dai hoc va
tr¢ thanh can bo chuyén mon viing dé tham gia giang day & cac truong dai hoc, nghién
cuu ¢ cac vién, ung dung todn hoc vao cac linh vuc khoa hoc, k¥ thuat, cong nghiép va

kinh té; c6 du nang lyc hudng dan luan van thac si va luan 4n tién si.

3. Thong tin tuyén sinh

3.1. Hinh thirc tuyén sinh

3.1.1. Péi twong tir thac si:

Xét ho so chuyén mon theo quy dinh cia PHQGHN.

3.1.2. Poi twong tir cir nhdn: két hop thi tuyén va xét hd so chuyén mén

- Mén thi Co ban: Pai s6

- Mon thi Co so: Gidi tich

- Moén Ngoai ngit: trinh d6 C, mot trong nim tht tiéng Anh, Nga, Phap, Duc,
Trung Quédc.

- Xét hd so chuyén mén theo quy dinh cia PHQGHN.

3.2. Doi twong tuyén sinh

3.2.1. Vé vin bang va cong trinh dd cong bé: dat mot trong nhitng yéu cau sau:

- C6 bang thac si diing chuyén nganh hodc chuyén nganh phi hop hoic chuyén
nganh gan chuyén nganh ding ky du thi;



- C6 bang thac si khac chuyén nganh va c6 bang tét nghiép dai hoc chinh qui
ding nganh hodc nganh phu hop v6i1 nganh dang ky du thi. Truong hop nay, thi sinh
phai dy thi nhu ngudi chua c6 bang thac si va phai c6 it nhat mot bai bao cong bd trén

tap chi khoa hoc hodc tuyén tap cong trinh hoi nghi khoa hoc truéde;

- C6 bang tot nghiép dai hoc hé chinh quy dang nganh, loai gidi trd 1én va co it
nhat mot bai bao da cong bd trén tap chi khoa hoc hoac tuyén tap cong trinh hoi nghi
khoa hoc trude khi ndp hd so du thi;

- C6 bang tot nghiép dai hoc hé chinh quy ding nganh, loai kha trd 1én va co it
nhat mot bai bao di cong bd trén tap chi khoa hoc hodc tuyén tap cong trinh hoi nghi
khoa hoc trude khi ndp ho so dy thi.

Noi dung céac bai bao phai phut hop véi chuyén nganh ding ky du tuyén va dugc
cong b trén tap chi khoa hoc cia PHQGHN, cac tap chi khoa hoc ¢6 uy tin cap qudc
gia, qudc té hodc trong cac tuyén tip cong trinh (c6 phan bién) ctia Hoi nghi khoa hoc
cap qudc gia, quéc té duoc xuit ban chinh thic.

3.2.2. Vé kinh nghiém céng tdc: thi sinh du thi phai c6 it nhat mot nim hoat dong
chuyén mén trong linh vuc lién quan dén chuyén nganh du thi (tinh tir ngay ki quyét
dinh cong nhan t6t nghiép dai hoc dén ngay nhép hoc).

3.3. Danh muc cdc chuyén nganh phi hop, chuyén nganh gin

- Danh muc céc chuyén nganh phu hop: Ly thuyét xac suét va thong ké toan hoc,
Toan kinh té, Toan tai chinh,...

- Danh muc cac chuyén nganh gan: Cac chuyén nganh khac ctia Toan hoc (Toan

hoc tinh toan, Toan tng dung, Ly thuyét toi vu va diéu khién,...)

3.4. Dy kién quy mé tuyén sinh: 6-8 nghién ctru sinh/nam.

PHAN III. CHUAN PAU RA CUA CHUONG TRINH PAO TAO
1. Vé kién thic
1.1. Kién thirc chung trong PHQGHN (déi véi NCS tir civ nhin)

- Van dung duoc cac kién thire vé tu tudng dao duc cach mang cuia Bang Cong

San Viét Nam va tu tuong HO Chi Minh trong nghé nghiép va doi séng;

- Ap dung duoc kién thirc cong nghé thong tin trong qua trinh hoc tp va nghién
curu khoa hoc;



- Van dung duoc kién thirc vé ngoai ngit trong giao tiép va cong viéc chuyén
mon;
- Panh gia va phan tich duoc cac van dé an ninh qudc phong va cé ¥ thirc canh

giac v6i nhimg 4m muu chdng pha cach mang cua céac thé lyc thu dich.
1.2. Kién thirc nhém chuyén nganh (doi véi NCS tiv civ nhén)

Hiéu va ap dung thanh thao cac kién thuc co ban, co sé va mot so kién thuc

chuyén sau ctia Toan hoc hién dai.
1.3. Kién thirc chuyén nganh (doi véi NCS tiv civ nhén)

Hiéu va ap dung thanh thao cac kién thirc ndng cao ctua Li thuyét xac suat va

théng ké toan hoc.
1.4. Kién thirc hoc phan va chuyén dé tién st
Nam vitng, ¢6 kha niang ap dung va sang tao cac kién thirc chuyén dé tién si.
1.5. Yéu cau doi véi lugn dn

- Luén 4&n phai 1a cong trinh nghién ctru khoa hoc doc lap, c6 déng gdp maoi cho
viéc giai quyét van dé khoa hoc, 1i luan hodc thyc tién dang dat ra, gop phﬁn xay dung,
hinh thanh khung 1i thuyét méi, hé tu twéng méi phu hop véi chuyén nganh Li thuyét

xac suat va thong ké toan hoc;

-Pé tai luan an phai dugc tiéu ban chuyén mén théng qua trong quy trinh xét
tuyén dao tao trinh do tién si, duoc thil truéng don vi dio tao ra quyét dinh giao dé tai
va nguoi huéng dan. Nghién ctru sinh phai trinh bay ndi dung, ké hoach nghién ciru
trude don vi chuyén mén cham nhét 3 thang sau khi nhan dé tai luan 4n va bao céo két
qua nghién ctru 6 thang 1 1an trong thoi gian thuc hién luan an. Két qua danh gia bao

cdo la dicu kién dé xem xét viéc dé nghi cho bao v¢ luan én;

- Két qua nghién ciru trong luan 4n phai 1 két qua lao dong cua chinh tac gia thu
duge chi yéu trong thoi gian ddo tao. Néu sir dung két qua, tai liéu cua nguoi khac
(bang, biéu, cong thirc, dd thi cung nhitng tai liéu khac) thi phai duoc tac gia dong ¥ va
trich dan tuong minh. Néu luén 4n 1a cong trinh khoa hoc hodc mot phﬁn cong trinh
khoa hoc cta mét tap thé trong d6 tac gia dong gop phan chinh thi phai xuat trinh cac
van ban thé hién su nhét tri cta cic thanh vién trong tip thé d6 cho tac gia sir dung két

qua chung cua tap thé dé viét luan an;

- Luan an phai la mot cong trinh nghién ctru khoa hoc séng tao cua chinh nghién
ctru sinh, c6 dong goép vé mit li luan va thyc tién trong linh vuc nghién ciru hodc gidi

phap méi c6 gia tri trong viéc phat trién, gia ting tri thirc khoa hoc cua linh vuc Li
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thuyét xac sudt va théng ké toan hoc giai quyét sang tao cac van dé cta nganh Toan
hoc hay thyc tién kinh té - xa hoi;

- Luan an c6 khéi luong khong qua 150 trang A4, khong ké phuy luc, trong dé c6
it nhat 50% so trang trinh bay két qua nghién ctru va bién luan ciia riéng nghién ciru
sinh theo cdu tric: Phan mé dau, tong quan vé van dé nghién ctru, ndi dung, két qua
nghién ctru, két luan va khuyén nghi, danh muc cic cong trinh cong bd két qua nghién
clru cua dé tai, luan an, danh muc tai liéu tham khao, phu luc (néu c6). Ban tom tat
luan an c6 khéi lugng khong qua 24 trang A5 phan anh trung thuc két cau, bd cuc va
ndi dung ctia luan an, phai ghi day du toan van két luan ctia luan an. Ban thong tin luan
an khoang 3 dén 5 trang (300 dén 500 chir) bang tiéng Viét va tiéng Anh trinh bay
nhimng ndi dung co ban, nhitng ndéi dung mai va nhitng dong gép quan trong nhat cila
luan an;

- Thé hién dugc hiéu biét sau siac vé kién thic va phwong phap nghién ctu
chuyén nganh trong viéc giai quyét dé tai nghién ctru cu thé;

- Két qua luan an co gia tri dbi voi linh vuc Toan hoc vé i thuyét khoa hoc cling
nhu thue tién quan 1i, tao dung cac gia tri bén virng thong qua hoat dong ctia ngudi
hoc.

1.6. Yéu cau vé sé lwgng va chit lwong ciia cong trinh khoa hoc sé cong béo

C6 it nhat 02 bai bao lién quan dén ndi dung cta luan an duoc cong bd trén tap
chi khoa hoc cia PHQGHN, céc tap chi khoa hoc c6 uy tin cip qudc gia, qudc té hoic
trong cac tuyén tip cong trinh (co phan bién) cua Hoi nghi khoa hoc cdp quéc gia,
quéc té dugc xut ban chinh thirc trong thoi gian dao tao. Tap chi khoa hoc phai co
trong danh sach tap chi duoc hoi ddng chirc danh Gido su nha nudc cong nhan va tinh
diém.

2. Vé Ki ning

2.1. Ki nang cung

2.1.1. Ki ndng nghé nghiép

- C6 ki niing t6 chirc va sip xép cong viéc, c6 kha niang lam viéc doc 1ap;

- C6 ki nang tham khao tai liéu tiéng Anh chuyén nganh, trinh bay va viét bao

c4o bang tiéng Anh;

- C6 ki ning 1ap trinh, tmg dung cac mé hinh toan hoc va co hoc dé giai quyét

cac bai toan thuc t&;

- Co6 ki nang viét du an va chu tri dé tai khoa hoc.
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- C6 kha ning bién soan, giang day chuyén dé va hudng dan luan vin thac si,
luan &n tién si,

2.1.2. Ki nang ldp ludn va tw duy gidi quyét van dé

- C6 ki nang phat hién van dé va danh gia phan tich van dé do;

- C6 ki nang giai quyét van dé chuyén mon;

- C6 ki nang phan tich, thiét ké va phat trién bai toan thuc té;

- C6 ki nang dua ra giai phap dé giai quyét van dé;

- C6 ki nang tong quat hoa van dé

2.1.3. K7 ndng nghién civu va kham phd kién thirc

- C6 khé nang 4p dung kién thirc vao thuc té;

- C6 kha nang thyc hién va chu tri cac dé tai nghién cuu;

- C6 kha nang thu thap thong tin;

- C6 kha ning dua ra nhitng két qua méi va c6 ¥ nghia khoa hoc.

2.1.4. Ki ndng tw duy theo hé thong

- C6 kha nang tu duy logic va phén tich, tong hop van dé;

- C6 kha ning hé thong hoa kién thirc va truyén dat lai cho ngudi khac mot cac
hiéu qua.

2.1.5. Béi canh xd hoi va ngoai canh

- Nhan thtre r0 trach nhi€ém ctia ban than véi xa hoi va co quan cong tac;
- Ndm bt dugce nhu cau xa hoi véi kién thire khoa hoc chuyén nganh va c6 kha
nang truyén dat lai nhan thirc ctia minh cho ngudi khéc.

2.1.6. Boi canh t6 chirc

- Phan tich dwoc ddc diém va tinh hinh don vi;

- Xay dung ké hoach va phat trién don vi;

- Tao duoc mdi lién hé véi cac ddi tac chi yéu;

- Xay dung va to chirc xemina va lam viéc theo nhom.

2.1.7. Nang lyc van dung kién thire, ki nang vao thuc tién

- CO nang luc su pham, giang day dai hoc va sau dai hoc;

- C6 nang lyc nghién ciru khoa hoc va cong bd két qua khoa hoc;
- C6 ki nang tiép thu cong nghé méi;

- C6 ki nang quan li d¢€ tai va chu tri de tai.



2.1.8. Nang lic sdng tao, phdt trién va dan ddt sw thay doi trong nghé nghiép
- C6 ki nang st dung kién thirc trong cong tac;

- C6 ki nang thiét ké du 4n chuyén nganh;

- C6 ki ndng sang tao cac phuong an, dy 4n mai;

- C6 ki nang tiép tuc tw dao tao, phat trién va bdi dudng chuyén mén
2.2. Ki ning mém

2.2.1. Kinang ca nhan

- C6 ki ndng hoc va tu hoc.

- Thich tng nhanh véi cong viéc va su thay doi trong cong viéc;

- C6 ki nang séng hoa nhap véi moi truong va dong nghiép.

2.2.2. Ki nang lam viéc theo nhom

- C6 ki nang lam viéc theo nhom;

- Xay duyng va diéu hanh nhom 1am viéc hiéu qua;

- Lién két duoc cac nhom.

2.2.3. Ki nang sw dung ngoaqi ngir

- C6 ki nang tham khao tai liéu tiéng Anh chuyén nganh;

- C6 kha nang trinh bay bao céo, viét cic bai bao bang tiéng Anh;

- C6 kha nang giao tiép bang tiéng Anh.

2.2.4. Ki nang quan li va lanh dao

- T6 chtrc phan cong cong viéc trong don vi;

- Panh gid hoat dong cua cd nhan va tap thé;

- Lién két dugc céc déi tac.

2.2.5. Kindng vé tin hoc vin phong

Str dung thanh thao céac phﬁn mém tin hoc co ban.

3. Vé niing luc

3.1. Nhiing vi tri cong tic nguwoi hoc cé thé dim nhiém sau khi tot nghiép

- Tién si chuyén nganh Li thuyét xac suat va thong ké toan hoc c6 kha nang bién
soan gido trinh va giang day cac mon Toan hoc co ban va cac mén thudc chuyén

nganh Li thuyét x4c suit va théng ké toan hoc ¢ cac trudng Pai hoc va Cao déng;



- C6 kha nang doc 1ap t6 churc nghién ctru va ung dung Toan hoc theo hudng
chuyén nganh cta minh & cac Vién, truong Pai hoc va cic co quan nghién ctru, san

xuat.
3.2. Yéu cau két qud thwc hién cong viéc

C6 kha nang td chirc thuc hién cong vi¢c, dat myc ti€u cong viéc va hoan thanh
cong viéc chuyén mon tot.

4. Vé pham chit dao dirc

4.1. Phim chit dgo dirc cd nhén

C6 pham chét dao dirc t6t, 18 do, khiém ton, nhiét tinh, trung thyc.
4.2. Phim chit dao dirc nghé nghigp

C6 dao dirc nghé nghiép, co trach nhiém trong cong viéc, dang tin cdy trong cong

viéc, nhi¢t tinh va say mé cong viéc.
4.3. Pham chat dao dirc xa hoi

C6 trach nhiém cong dan va chap hanh phap luat cao. C6 ¥ thirc bao vé T qudc,
dé xuat sang kién, giai phap va van dong chinh quyén, nhan dan tham gia bao vé T

quoc.

PHAN III. NOI DUNG CHUONG TRINH PAO TAO
1. Tém tit yéu cAu chwong trinh dao tao
a) Péi véi NCS c6 bang thac si chuyén nganh diing hodic phit hop

Téng s6 tin chi phai tich lug: 91 tin chi, trong dé:

- Cé4c hoc phan, chuyén dé tién si va tiéu luan tong quan: 21 tin chi
+ Ngoai ngt hoc thuat nang cao: 04 tin chi

+ Céc hoc phan tién si: 09 tin chi

e Bit budc: 06 tin chi

e Tu chon: 03/09 tin chi

+ Cac chuyén dé tién si 06/18 tin chi

+ Tiéu luan tong quan: 02 tin chi

- Nghién ctru khoa hoc (khong tinh s6 tin chi nhung 1a yéu cau bat budc trong
chuong trinh dao tao).



- Luén 4n tién si: 70 tin chi
b) Péi véi NCS c6 bang thac si chuyén nganh gan

Téng s6 tin chi phai tich lug: 106 tin chi, trong do:

- Cac hoc phan b6 sung kién thirc: 15 tin chi
- Cac hoc phan, chuyén dé tién si va tiéu ludn tong quan: 21 tin chi
+ Ngoai ngit hoc thuat nang cao: 04 tin chi

+ Céc hoc phan tién st: 09 tin chi

e Bitbudc: 06 tin chi

e Tu chon: 03/09 tin chi

+ Cac chuyén dé tién si 06/18 tin chi

+ Tiéu luan tong quan: 02 tin chi

- Nghién ctru khoa hoc (khéng tinh sé tin chi nhung 13 yéu cau bit budc trong

chuong trinh dao tao).
- Luén 4n tién si: 70 tin chi

¢) Péi véi NCS chwa cé bang thac si: phai hoan thanh cac hoc phan cua chuong

trinh dao tao thac si va cac ndi dung ctuia chuong trinh dao tao tién si.

Tong so tin chi phai tich luy: 127 tin chi, trong do:
- Céc hoc phan b sung kién thurc: 36 tin chi
+ Khdi kién thirc chung (bét budc): 06 tin chi
+ Khdi kién thirc nhom chuyén nganh: 15 tin chi
e Bit bugc: 09 tin chi
e Tu chon: 06/18 tin chi

+ Khoi kién thirc chuyén nganh: 15 tin chi
e Bitbudc: 09 tin chi
e Tu chon: 06/12 tin chi

- Cac hoc phan, chuyén dé tién si va tiéu luan tong quan: 21 tin chi

+ Ngoai ngt hoc thuat nang cao: 04 tin chi
+ Cac hoc phan tién si: 09 tin chi
e Bit budc: 06 tin chi
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e Tu chon:

+ Céac chuyén de tién si

+ Ti€u luan tong quan:

02 tin chi

03/09 tin chi
06/21 tin chi

- Nghién ctru khoa hoc (khéng tinh s tin chi nhung 1a yéu cau bit budc trong

chuong trinh dao tao)

- Luéan an tién si:

2. Khung chuwong trinh dao tao

70 tin chi

2.1. Khung chwong trinh danh cho NCS c6 bang thac si nganh diing hodic phit

hop
S6 gio tin chi M3i s
. cac
. So
Ma so . N . . hoc
STT N Tén hoc phan tin Li Thuc | Tw A
hgc phan 3 , R phan
chi | thuyet | hanh | hoc "
tién
quyét
| PHAN 1. CAC HQC PHAN, CHUYEN DE TIEN SI VA TIEU LUAN TONG
QUAN
I.1 | Céc hoc phan tién si 9
1.1.1 | Bit buéc 6
Qua trinh dung nang cao
1 MAT8024 . 3 15 30
Advanced stationary processes
Céc dinh 1y gi6i han trong ly
2 MAT8025 | thuyét xac suat 3 15 30
Limit Theorems in Probability
1.L1.2 | Lwa chon 3/9
Théng ké cac qué trinh ngau
3| maTso | oo 3 | 15 30
Statistics for stochastic
processes
Phuong trinh toan tir ngau nhién
5 MAT8027 : 3 15 30
Random operator equations
Mo phéng ngau nhién va tng
6 MAT8028 dung 3 15 30
Random Simulation Methods
and its application
12 Ngoai ngir hoc thuit nang cao (chon 1 trong A

cac thir tiéng sau):
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S6 gio tin chi M3 s6
. cac
. So
Ma so R N . hoc
STT N Tén hoc phan tin Li | Thuc | Tu ]
hoc phan ) , . i phan
chi | thuyet | hanh | hoc o
tién
quyét
Tiéng Anh hoc thuat nang cao
ENG8001 | Advanced English for Academic | 4 60
Purposes
Tiéng Nga hoc thuat nang cao
RUS8001 | Advanced Russian For 4 60
Academic Purposes
Tiéng Phap hoc thuat nang cao
7 FREB001 | Advanced French For 4 60
Academic Purposes
Tiéng Purc hoc thuat nng cao
WESB001 | Advanced General For 4 60
Academic Purposes
Tiéng Trung hoc thudt ndng cao
CHIB001 | Advanced Chinese For 4 60
Academic Purposes
1.3 Cic chuyén dé tién si 6/18
Phuong trinh toan tir ngau nhién
8 MAT8027 : 3 15 30
Random operator equations
Mo phéng ngiu nhién va tng
9 | maTsozs | "¢ 3 | 15 30
Random Simulation Methods
and its application
Ly thuyét 6n dinh phuong trinh
10 MAT8029 vi phan ngau nhién 3 15 30
Stability Theory of Stochastic
Differential equations
Cac mo hinh ngau nhién trong
11 MAT8030 | tai chinh 3 15 30
Stochastic model in Finance
12 MAT803L Ly thuyét loc ngau nhién 3 15 30
Theory of stochastic filtration
Ly thuyét cac phan bo chia vo
13 MAT8032 | han 3 15 30
Infinitely divisible distributions
1.4 Tiéu luin tong quan 2
14 MATS8190 Tiéu luén t6ng quan 2 30

Research Perspective Report
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S6 gio tin chi

Mai so

. cac
. So
Ma so R N . ) hoc
STT N Tén hoc phan tin Li Thuc | Tu N
hoc phan ) , R phan
chi | thuyet | hanh | hoc .
tien
quyét
PHAN 2. NGHIEN CUU KHOA HOQC (NCS xdy dung ké hoach nghién citu, té
1 chike trién khai va cong bo cac cong trinh nghién ciru lién quan dén ludn an trén cdc
tap chi chuyén nganh dwdi sy hwéng dan ciia gido vién hwéng dan)
11 | PHAN 3. LUAN AN TIEN Si
Luan an tién si
12 MAT9004 Ph.D thesis 70
Tong cong 91

2.2. Khung chwong trinh danh cho NCS c6 bang thac si nganh gan

S gio tin chi Ma
s0
. S6 cac
Ma so . A . i
STT N Tén hoc phan tin Li Thuc | Tw | hoc
hoc phan ) , . s
chi | thuyet | hanh | hoc | phan
tién
quyét
| PHAN 1. KHOI KIEN THUC BO SUNG
(Cac hoc phan ciia chirong trinh ddo tao thac si)
1.1 Biit bujc 6
Giai tich ngau nhién
1 MAT6021 ) ) 3 45
Stochastic analysis
Ly thuyét udc luong va kiém
dinh gia thiét
2 MAT6022 o 3 45
Theory of Estimation and
hypothesis testing
1.2 Tw chon 9/18
Do do va tich phan
3 MAT6008 ) 3 45
Measure and Integration
Ly thuyét Martingale
4 MAT6023 ) 3 45
Theory of Martingales
Phan tich thong ké nhiéu chiéu
5 MAT6024 L _ 3 45
Multivariate analysis
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S gio tin chi M3
s0
. S6 cac
Maso Tén hoc pha tin Li | Th Tw | h
" €n noc an 0C
STT hoc phin 0C p v | | we | Tu A
chi | thuyet | hanh | hoc | phan
tién
quyét
Qua trinh dung
6 MAT6025 _ 3 45
Stationary processes
Xéc suat trén khong gian metric
7 MAT6026 | Probability measures in metric 3 45
spaces
Toan tai chinh
8 MAT6027 i i 3 45
Mathematical Finance
| PHAN 2. CAC HQC PHAN, CHUYEN PE TIEN S VA TIEU LUAN TONG
QUAN
I1.1 | Céc hoc phan tién si 9
11.1.1 | Bt bujc
Qua trinh dung nang cao
9 MAT8024 ) 3 15 30
Advanced stationary processes
Céc dinh 1y gidi han trong ly
10 MAT8025 | thuyét xac suit 3 15 30
Limit Theorems in Probability
11.L1.2 | Lwa chon 3/9
Thong ké cac qué trinh ngau
11 MAT8026 | nhién 3 15 30
Statistics for stochastic processes
Phuong trinh toan tir ngau nhién
12 MAT8027 _ 3 15 30
Random operator equations
M6 phéng ngau nhién va ting
dung
13 MAT8028 . . 3 15 30
Random Simulation Methods and
its application
1.2 Ngoai ngir hoc thuat nang cao (chon 1 trong 4
' cac thir tiéng sau):
Tiéng Anh hoc thuat nang cao
ENG 8001 | Advanced English for Academic 4 60
14 Pu,rposes
Tiéng Nga hoc thuat ndng cao
RUS 8001 | Advanced Russian For Academic | 4 60

Purposes
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S gio tin chi M3
s0
. S6 cac
Maso Tén hoc pha tin Li | Th Tw | h
" €n noc an 0C
STT hoc phin 0c p v [ | we | Iy A
chi | thuyet | hanh | hoc | phan
tién
quyét
Tiéng Phap hoc thuat nang cao
FRE 8001 | Advanced French For Academic 4 60
Purposes
Tiéng Purc hoc thuat nang cao
WES 8001 | Advanced General For Academic | 4 60
Purposes
Tiéng Trung hoc thudt ndng cao
CHI 8001 | Advanced Chinese For Academic | 4 60
Purposes
I1.3 | Céac chuyén dé tién si 6/18
Phuong trinh toan tr ngau nhién
15 MAT8027 . 3 15 30
Random operator equations
Mo phong ngau nhién va ing
16 | mMATgozs | 3 | 15 30
Random Simulation Methods and
its application
Ly thuyét on dinh phuong trinh
vi phan ngau nhién
17 MAT8029 - . 3 15 30
Stability Theory of Stochastic
Differential equations
Cac mo hinh ngau nhién trong tai
18 MAT8030 | chinh 3 15 30
Stochastic model in Finance
Ly thuyét loc ngau nhién
19 MAT8031 e 3 15 30
Theory of stochastic filtration
Ly thuyét cac phan bo chia vo
20 MAT8032 | han 3 15 0 30
Infinitely divisible distributions
Phuong phéap s6 giai bai toan
diéu khién t6i wu
21 MAT8042 _ i 3 15 0 30
Numerical methods for optimal
control problems
I1.4 | Tiéu luan tong quan 2
22 MATS8190 Tiéu luén t6ng quan 2 30

Research Perspective Report
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S gio tin chi M3
s0
Mi s6 . . S° ) cac
STT hoc phin Tén hoc phan tmv Li ’ Thuc | Tw h(ic
chi | thuyet | hanh | hoc | phan
tién
quyét
PHAN 3. NGHIEN CUU KHOA HOQC (NCS xdy ding ké hoach nghién civu, t6 chirc
1 trién khai va cong bo cdc cong trinh nghién civu lién quan dén ludn dn trén cdc tap chi
chuyén nganh duwéi sw hirdng dan cia gido vién huéng dan)
IV | PHAN 4. LUAN AN TIEN Si
Luén 4n tién si
23 MATS004 Ph.D thesis 70
Tong cong 106

2.3. Khung chwong trinh danh cho NCS chwa cé bang thac si

S6 gio tin chi Ma
s0
. S6 cac
Ma so " A , i
STT X Tén hoc phan tin Li Thuc | Tw | hoc
hoc phan ) , . s
chi | thuyet | hanh | hoc | phan
tién
quyét
| PHAN 1. KHOI KIEN THU'C BO SUNG
(Cac hoc phan ciia chirong trinh ddo tao thac si)
1.1 | Khoi kién thirc chung 6
Triét hoc
1 CTP5001 _ 2
Philosophy
Tiéng Anh co ban
2 ENG5001 _ 4
General English
1.2 | Khoi kién thirc nhom chuyén nganh
1.2.1 | Bit bude 9
Tiéng Anh hoc thuat
3 ENG6001 _ ) 3
English for Academic Purposes
Ly thuyét nhém va biéu dién
nhom
4 MAT6001 3 45

Theory of Groups and Group
Representations
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S6 gio tin chi Ma
s0
. S6 cac
Ma s0 Tén hoc pha tin Li | Th Ty | h
N €n noc an 0C
STT hoc phin OCp o I | we | 1w A
chi | thuyet | hanh | hoc | phan
tién
quyét
Giai tich ham nang cao
S5 MAT6002 ) _ 3 45
Advance funtional analysis
1.2.2 | Twchon 6/18
Hinh hoc vi phan
6 MAT6005 ) _ 3 45
Differential Geometry
Hinh hoc dai sd
7 MAT6006 ) 3 45
Algebraic Geometry
BO tuc vé dai s6 tuyén tinh
8 MAT6007 i 3 45
Advanced Linear Algebra
Do do va tich phan
9 MAT6008 _ 3 45
Measure and Integration
Giai tich trén da tap
10 MAT6009 ) ) 3 45
Analysis on Manifolds
MAT6010 | Giai tich phirc
11 3 45
Complex Analysis
1.3 | Khoi kién thirc chuyén nganh 12
1.3.1 | Bit budc 6
Giai tich ngau nhién
12 MAT6021 _ _ 3 45
Stochastic analysis
Ly thuyét udc lugng va kiém
dinh gia thiét
13 MAT6022 o 3 45
Theory of Estimation and
hypothesis testing
Phan tich thong ké nhiéu chiéu
14 MAT6024 L. . 3 45
Multivariate analysis
1.3.2 | Twchon 6/12
Ly thuyét Martingale
15 MAT6023 : 3 45
Theory of Martingales
16 MATG6025 | Qua trinh dung 3 45
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S6 gio tin chi M
s0
. S6 cac
Ma s0 Tén hoc pha tin Li | Th Tu | h
N €n noc an 0C
STT hoc phin OC p o I, \wc w A
chi | thuyet | hanh | hoc | phan
tién
quyét
Stationary processes
Xac suét trén khong gian metric
17 MAT6026 | Probability measures in metric 3 45
spaces
Toan tai chinh
18 MAT6027 . . 3 45
Mathematical Finance
. PHAN 2. CAC HQC PHAN, CHUYEN PE TIEN SI VA TIEU LUAN TONG
QUAN
I1.1 | Cdc hoc phén tién si 9
11.1.1 | Bit bujc 6
Qua trinh dirng nang cao
19 MAT8024 . 3 15 30
Advanced stationary processes
Céc dinh 1y gidi han trong ly
20 MAT8025 | thuyét x4c suat 3 15 30
Limit Theorems in Probability
11.L1.2 | Lwa chon 3/9
Thong ké cac qué trinh ngau
21 MAT8026 | nhién 3 15 30
Statistics for stochastic processes
Phuong trinh toan tir ngau nhién
22 MAT8027 . 3 15 30
Random operator equations
Mo phong ngau nhién va tmg
dung
23 MAT8028 . . 3 15 30
Random Simulation Methods and
its application
1.2 Ngoai ngit hoc thudt ndang cao (chon 1 trong 4
' cac thir tiéng sau):
Tiéng Anh hoc thuat nang cao
ENG 8001 | Advanced English for Academic 4 60
24 Puyposes
Tiéng Nga hoc thuat nang cao
RUS 8001 | Advanced Russian For Academic | 4 60

Purposes
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S6 gio tin chi Ma
s0
. S6 cac
Ma s0 Tén hoc pha tin Li | Th Ty | h
N €n noc an 0C
STT hoc phin 0C p o [ | we | Tu A
chi | thuyet | hanh | hoc | phan
tién
quyét
Tiéng Phap hoc thuat nang cao
FRE 8001 | Advanced French For Academic 4 60
Purposes
Tiéng Puc hoc thuat ndng cao
WES 8001 | Advanced General For Academic | 4 60
Purposes
Tiéng Trung hoc thuat ndng cao
CHI 8001 | Advanced Chinese For Academic | 4 60
Purposes
11.3 | Cdc chuyén dé tién si 6/21
Phuong trinh toan tir ngau nhién
25 MAT8027 . 3 15 30
Random operator equations
Mo phéng ngau nhién va tng
26 | MmATsozs | dMe 3 | 15 30
Random Simulation Methods and
its application
Ly thuyét on dinh phuong trinh
vi phan ngau nhién
27 MAT8029 .\ i 3 15 30
Stability Theory of Stochastic
Differential equations
Cac m6 hinh ngau nhién trong tai
28 MAT8030 | chinh 3 15 30
Stochastic model in Finance
Ly thuyét loc ngau nhién
29 MAT8031 . . 3 15 30
Theory of stochastic filtration
Ly thuyét cac phan bo chia vo
30 MAT8032 | han 3 15 30
Infinitely divisible distributions
Phuong trinh toan tir ngau nhién
31 MAT8027 . 3 15 30
Random operator equations
I1.4 | Tiéu luan téng quan 2
32 MATS8190 Tiéu luan té)ng quan 2 30

Research Perspective Report

PHAN 3. NGHIEN CUU KHOA HOQC (NCS xdy ding ké hoach nghién civu, t6 chirc

trién khai va cong bo cac cong trinh nghién curu lién quan den lugn an trén cac tap chi
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S6 gio tin chi Ma
s0
Mi s6 i N SO ) cac
STT hoc phin Tén hoc phan t|r1 Li , Thyc | Tu hglc
chi | thuyet | hanh | hoc | phan
tién
quyét
chuyén nganh dwéi sw hieémg dan cia gido vién huwéng dan)
IV | PHAN 4. LUAN AN TIEN Si
Luan an tién si
33 | MAT9006 | p0tn S 70
Tong cong 127

CHU NHIEM
KHOA TOAN - CO - TIN HQC

PGS.TS. Vii Hoang Linh
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