HapuaibHa )]l/IClII/Il'[.TIiHa

CroxacTu4Hi MOJeJi eKOHOMIYHMX NPOLIECIB

I'any3i 3nanb: 10 «IIpupoannyi Hayku», 11 «MaTemaTrka Ta CTaTUCTUKAY,
12 «Indopmariitai TexHomoriin, 16 «XimivuHa iHkeHepis Ta O10iHKeHepisn»,
17 «EnexTpoHika, aBTOMaTH3allisl Ta eIEKTPOHHI KOMYHiKalii», 19 « ApxiTekTypa
Ta OyaiBHUITBOY, 27 «TpancnopT» (cnemianpHICTh 272 ABialliiHUIA TPAHCTIOPT)

PiBeHb BHIIIOI OCBIiTH

Opyeutl (mazicmepcobKuil)

Crartyc Aucuuniinm

8ubIiprosa

Oo0csAr ITUCHUILIIHA

150 roagun/ 5 kpeaurieB €CKTC

MoBa BUKJIAJAHHA

VKPaiHCbKa

AHoTanis

Kypc «CroxacTu4Hi MoIeni €KOHOMIYHHX IPOIECiB» PEKOMEHIOBAHO THM, XTO XO4Ye
O3HaHOMUTHCS i3 Cy4YaCHHM CTaHOM PO3BUTKY Ta OTpPUMAaTd HaBUYKU Yy JOCTIJKECHHI
3aCTOCYBaHb METOJIB Teopii WMOBIPHOCTEH Ta BHITAJKOBHX IPOIIECIB Y Pi3HOMAHITHHX
CTOXaCTHYHHX MOJENIX, & TaKoXK B 3aCTOCYBaHHI IIMX HAaBUYOK Yy pO3B’s3yBaHHI
PI3HOMAaHITHUX HAyKOBUX Ta MNpakTHUHUX 3amad. OCHOBHI THTaHHA, SKi OyIyTh
pO3TIIAAaTUCs y paMKax LbOro Kypcey:

- 331241 3 BUKOPHUCTAHHSAM TEOpii JIaHIIOTiB MapkoBa Ta eKOHOMIYHUM 3MiCTOM;

- O3Ha4yeHHS NopTdens LIHHUX TanepiB, O4iKyBaHa IOXOIHICTH Ta PHU3MK MOpTdeno;
ITOCTAaHOBKA 3a7a4i NP0 ONTHMAILHUN TOPTHEnh, TMOHATTA e()EKTUBHOTO IMOPTQEIIO,
3agaui Mapkositia Ta llapna, nuBepcudikaris ; enementu Teopii CAPM);

- MOJEJI IIHOYTBOPCHHS OCHOBHMX I[IHHMX TamepiB, CTaTUCTUYHHUH aHaNi3 pealbHUX
JaHHX ;

- TPUKIAAM TOXiJHHX I[IHHUX TalepiB, PO3paxyHOK CIpPaBeIUIMBOI I[IHU OIIIiOHIB;
TUCKOHTOBaHW MapTuHTaim, wmojaerni Koxca-Pocca-Pybinmreitna ta brneka-Illoymsa-
MeproHa,;

- 3acTocyBaHHs mpoieciB MapkoBa Ta piBHsiHb KosmoropoBa — YenmMena B mporecax
3aruberni Ta po3MHOKEHHsI 1 MOAEIIX eMorpadii;

- TIpoIleCH BiTHOBIJICHHS Ta iX 3HAYCHHS IS PO3B’S3YBaHHA 3amad Teopil HAIIHHOCTI,
Teopii 3anacis;

- IPOLIECH HAKOTIMYEHHS; aJIbTEPHYIOUl IIPOLECH; 3aCTOCYBAaHHS MPOLIECIB BiTHOBIICHHS Ta
HaKOMMYEHHS B TNpoOiieMax HaIilHOCTi, CTpaxoBiii cdepi, po3paxyHkax NpHOYTKiB,
npollec PU3MKOBOTO pe3epBy crpaxoBoi kommanii (First passage time); acummnroTnvHa
MOBEIHKA MPOLIECiB

OuikyBaHi pe3y1bTaTH
HABYAHHS

B pe3ynbTari HaBYaHHS CTYJCHT MOBUHECH 3HATH:

- TIOCTAHOBKH 3a/ia4y MPO ONTHMAalbHHUN MOPTQENb, MO0 CKIANAETHCA 3 PU3UKOBHX 200
PHU3MKOBUX Ta O€3PU3UKOBHX LIHHUX MArepiB Ta METOAU PO3B’A3yBaHHS [HX 3a/1a4;

- METOJIU TeOPii BUIIAAKOBHX MPOIIECIB JUIA aHANI3Y [[IHOYTBOPEHHS MOXiTHUX (hiHAHCOBUX
THCTPYMEHTIB;

- IIOHSTTS PO apOiTpaxk Ta XeIKyBaHHS,

- OCHOBHI KJIaCH BUIIAJIKOBUX MPOIIECIB, 110 3aCTOCOBYIOTHCS B CTOXACTHUHIN (DiHAHCOBIMH
MaTeMaTHIIi;

- 03HAYCHHS Ta OCHOBHI BJIACTUBOCTI MPOLIECIB BiHOBJICHHS Ta HAKOITUYCHHS;

yMiTu:

- 3HaXOJUTH HA OCHOBI pealbHUX CYYaCHUX CTATUCTHYHMX JaHUX OCHOBHI HMOBIpHICHI
XapaKTEPHUCTHUKY BEIMIUH I[IHHUX TAIepiB;

- pO3B’s3yBaTH 3ajladi CTOCOBHO 3HW)KCHHS PU3HKIB;

- 3aCTOCOBYBaTH METOAM TeEOpii JAHITIOTIB Ta TMpoIeciB MapkoBa IS ONTHUMI3amil
MOKa3HUKIB POOOTH CHUCTEM

IlpepexBizuTn Maremarnuauid aHaii3, anreOpa, AudepeHIliaibHI PIBHSIHHS, TEOpis HMOBipHOCTEH Ta
MaTeMaTHYHA CTATUCTHKA, BUMIAJKOBI MPOLIECH
KopexBizutu Maricrepcbka poboTa

Opraxizanisi HABYaHHSA

Buam 3aHsTh: JIEKIIi1, IpaKTHIHI 3aHATTS
®dopmu 3100yTTsI OCBITH: JICHHA, 3a04YHA
dopMH KOHTPOJTIO: MOAYIHHUH KOHTPOJIb, i1CTTHT




Kadenpa Buioi MaTeMaTHKH Ta CHCTEMHOT'O aHATI3Y

DakyJbTeT PakeTHO-KOCMIYHOT TEXHIKH
Buknagau B I11b Bbpucina
. Ipuna BikTopisna
ITocana JIOLIEHT
Buene 3Banns JIOTICHT
HaykoBwuii cTyninb KaHAnAaT ¢i3.- Mar. HayK
e-mail i.brysina@khai.edu
IMocuaanust Ha https://mentor.khai.edu/course/view.php?id=1499

JUCHHUILTIHY

IMocuiianust Ha poGouy https://khai.edu/assets/files/silabusi/DP1/rp m nmk-2 stohastichni-modeli-
nporpamy (cuiadyc) ekonomichnih-procesiv.pdf
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