HapuyaanHa gucouILIiHa

CroxacTu4Hi Mo/1eJ1i eKOHOMIYHUX MPOLECIB

CneunianbHocTi: E2 Exonocis, E4 Hayxu npo 3emnio, F2 Inoicenepis npocpamnozo
3abe3neuenns, F3 Komun'tomepni nayku, F4 Cucmemnuii ananiz ma Hayka npo 0aHi,
F5 Kibepbesnexa ma 3axucm ingpopmayii, F'6 Ingpopmayitini cucmemu i mexnonoeii,

F7 Komn'tomepua inoicenepis, G5 EnexmpoHnixa, enekmporui KOMyHIKayi,
npunadobyoysanns ma padiomextixa, G6 Inghopmayitino-eumiprosanvhi mexnonoeii,
G7 Asmomamu3zayis, Komn'tomepHo-inme2posani mexHoao2ii ma pobomomexHixd,
G18 I'eodesis ma semaeycmpii, G22 Biomeouuna inscenepis, J6 Asiayitinuii mpancnopm)

PiBeHb BHIIOI OCBITH

Opyeutl (mazicmepcobKuil)

Craryc fuCHUNITiHT

subiprosa (Hucyunnina inousioyanwbnozo eubopy 1)

O0cHAr AUCHHUILIIHA

150 roaun/ 5 kpeautis EKTC

MoBa BUKJIaJaHHSA

YKpaiHcovKa

AHoOTaNIA

Kypc «CroxactuyHi Mojeni €KOHOMIYHHMX TPOIIECIB» PEKOMEHIOBAHO THM, XTO XOUe
O3HAOMUTHCS i3 Cy9aCHUM CTaHOM PO3BHTKY Ta OTPHUMATH HABUYKH Yy OCIiIKEHHI
3aCTOCYBaHb METOJIIB Teopii HMOBIpHOCTEH Ta BUIAJKOBUX IPOIECIB y PI3HOMAaHITHUX
CTOXaCTHYHHX MOJENISX, & TaKoX B 3aCTOCYBaHHI LUX HAaBHYOK Yy PO3B’s3yBaHHI
PI3HOMaHITHHX HAyKOBHX Ta MNpakTHYHMX 3amad. OCHOBHI THTaHHA, SKi OyIoyTh
PO3TIAIATHCS Y paMKaX IIbOTO Kypcy:

- 3a71a4i 3 BAKOPUCTaHHSM TeOpii JIAHIIOTiB MapKoBa Ta eKOHOMIYHHM 3MiCTOM,;

- O3HaYeHHs MopTdens MiHHWUX TanepiB, OYiKyBaHA JOXOIHICTH Ta PHU3UK MOPTHEIFo;
MTOCTaHOBKA 3afladi MPO ONTHUMAIBHUN MOpThenb, MOHATTS €(PEeKTUBHOTO MOPTQEIo,
3agaui Mapkositia ta Llapmna, nusepcudikaris ; enementu teopii CAPM);

- MOJeNi I[IHOYTBOPEHHS OCHOBHHUX I[IHHUX MamepiB, CTATUCTUYHUN aHaJi3 peaJhbHHUX
JaHUX ;

- TPUKIAOM TOXITHUX I[IHHAX TanepiB, PO3PaxyHOK CHpPAaBEIIMBOI IiHK OIMIIOHIB;
JTUCKOHTOBaHMIM MaprtuHran, Mmoxaeni Kokca-Pocca-PyGinmreiina Ta bneka-Illoyn3a-
MeptoHa;

- 3acTocyBaHHsI TporeciB MapkoBa Ta piBHsHB KonmoropoBa — YenmeHa B mporiecax
3arubei Ta pO3MHOXKEHHS 1 MOJIeTISIX ieMorpadii;

- TpOLIECH BiJHOBJICHHSA Ta iX 3HAYCHHS U1 PO3B’SA3yBaHHS 3aJad Teopil HailiHOCTI,
Teopii 3amacis;

- IPOLIECH HAKOTIMYEHHSI; aJIbTEPHYIOUI MPOIIECH; 3aCTOCYBAHHS MPOIIECIB BiJHOBICHHS Ta
HaKONMYEHHS B MpoOieMax HaaiiHOCTI, CTpaxoBii cdepi, po3paxyHKax NpHOYTKIB,
MpoLeC PU3MKOBOTO pe3epBy crpaxoBoi kommanii (First passage time); acummnroTndna
MOBE/IIHKA MPOILIECIB

OuikyBaHi pe3yabTaTn
HABYaHHSHA

B pesynbraTi HaBUaHHS CTYJCHT IIOBUHEH 3HATH:

- TIOCTaHOBKH 3aJlad MPO ONTHUMAJbHUN MOPTQENs, M0 CKIAAAEThCI 3 PUBHKOBHX a00
PHU3UKOBHX Ta 0€3pU3UKOBUX L[IHHUX MAarepiB Ta METOJHU PO3B’SI3yBaHHs LIUX 3ajay;

- METOJI TeOPii BUITAIKOBUX MPOIIECIB IS aHAJi3y [IHOYTBOPEHHS IMOXiTHUX (DIHAHCOBHX
THCTPYMEHTIB;

- IOHSATTSI PO apOiTpax Ta XeJHKYBaHHS;

- OCHOBHi KJIaCH BHUIIaJKOBUX IPOLECIB, 1[0 3aCTOCOBYIOTHCS B CTOXACTUUHIHN (iHAHCOBIH
MaTeMaTHIIi;

- 03HAYCHHS Ta OCHOBHI BJIACTMBOCTI MPOIIECIB BITHOBJICHHS Ta HAKOTIMYCHHS,

yMmiTu:

- 3HAXOJUTH Ha OCHOBI PEANbHUX CyYaCHHMX CTaTUCTUYHUX JAHUX OCHOBHI MMOBipHiCHI
XapaKTePUCTUKU BEJIMYUH LIHHUX IAIepiB;

- PO3B’sI3yBaTH 3a/1a4i CTOCOBHO 3HM)KEHHS PU3UKIB;

- 3aCTOCOBYBAaTM METOAM Teopii JIAHIIOTiB Ta mpoleciB MapkoBa [uis ONTHMi3amii
MOKa3HHUKIB POOOTH CUCTEM

IIpepekBizuTH

MaremaTnunuii aHami3, anreOpa, JaudepeHIialbHi piBHSIHHS, Teopis WMOBIpHOCTEW Ta
MaTeMaTHYHa CTATUCTHKA, BUIIAJIKOBI TIPOIIECH

Kopexksizutu

Maricrepcbka pobdora

Opranxizaniss HABYaAHHS

Buam 3aHATE: K11, IPaKTHIHI 3aHATTS




®opmu 3100yTTS OCBITH: IEHHA, 3a09HA
DopMu KOHTPOITIO: MOAYJIEHUM KOHTPOJIb, iCIIUT

Kadenpa Buiioi MaTeMaTHKH Ta CHCTEMHOTO aHaIi3y

®akyabTeT PakeTHO-KOCMIYHOT TEXHIKH

Buksiaga4 '3 16 Bpucina

Ipuna BikTopiBHa

ITocana JOIICHT
Buene 3BanHs JIOLICHT
HaykoBwuii cTyminb KaHauaat ¢is.- MaT. HayK
e-mail i.brysina@khai.edu

ITocunanns Ha
JUCIHUILTIHY

https://mentor .khai.edu/cour sefview.php?id=1499

IMocunanus Ha cujadyc
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