HapuaanHa qgucouILIina

CroxacTu4Hi Mo1eJ1i eKOHOMIYHHUX NMPOLECiB

CneunianbHocTi: E2 Exonocis, E4 Hayxu npo 3emnio, F2 Inoicenepis npocpamnozo
3abe3neuenns, F'3 Komn'tomepni nayku, F4 Cucmemuuii ananiz ma Hayka npo 0ai,
F5 Kibepbesnexa ma 3axucm ingpopmayii, F'6 Ingpopmayitini cucmemu i mexHonoeii,
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'eooesin ma zemneycmpin, G22 Biomeouuna insicenepis, J6 Asiayitinuil mpancnopm

PiBeHb BHIIOI OCBITH

opyeuil (MazicmepcoKuii)

Craryc JucCHMILTiHA

subiprosa (Hucyunnina inousioyanwbnozo eubopy 1)

O0csAr AUCHHUILIIHA

150 roaun/ 5 kpeaurie EKTC

MoBa BUKJIaJaHHS

VKpaincovKa

AHoOTaNS

Kypc «CroxactuuHi Mozeni €KOHOMIUHHX IMPOLECIB» PEKOMEHAOBAHO THUM, XTO XO4e
O3HAOMUTHCS i3 Cy9aCHUM CTaHOM PO3BHTKY Ta OTPUMATH HABUYKH Y JOCITIKEHHI
3aCTOCYBaHb METOJIB TeOpil MMOBIpHOCTEH Ta BHITAKOBHX MPOIECIB Y PI3HOMAaHITHUX
CTOXaCTHYHHX MOJENSX, a TaKoXX B 3aCTOCYBaHHI LUX HABHYOK Yy pO3B’s3yBaHHI
PI3HOMaHITHHX HAyKOBHUX Ta MNpPakTHYHWX 3afad. OCHOBHI THUTaHHA, SKi OyIyTh
PO3IIIAOATHCS Y paMKax LIbOTO Kypcy:

- 3a]1a4i 3 BAKOPUCTaHHSM TeOpii JIAHIIOTiB MapKoBa Ta eKOHOMIYHHM 3MiCTOM;

- O3Ha4YeHHsS MOpTQens LIHHUX TanepiB, OYiKyBaHA AOXOAHICTh Ta PU3UK MOPTQEIIo;
MMOCTAaHOBKA 3afadi MpO ONTHMAaIbHUH MOpThenb, MOHATTS e(QEeKTHBHOTO MOPTQeEIto,
3agaui Mapkositia ta Llapmna, nusepcudikaris ; enementu Teopii CAPM);

- MOJEJi I[IHOYTBOPCHHS OCHOBHUX I[IHHUX TMAamepiB, CTATUCTHUYHUIN aHaJi3 pealbHHUX
JaHUX ;

- TPUKIAOU TOXIAHWX IIHHUX TarepiB, pPO3PaxyHOK CIPaBEIJIMBOI I[iHM OIIIIOHIB;
JTUCKOHTOBaHMM MaprtuHran, Monen Kokca-Pocca-Py6Oinmretina ta bneka-Illoyn3a-
MeptoHa;

- 3acTocyBaHHs IporeciB MapkoBa Ta piBHAHb KonmoropoBa — YenmeHa B mpomecax
3arubei Ta pO3MHOKEHHS 1 MOJIeTISIX ieMorpadii;

- TpOIECH BIJHOBJICHHS Ta 1X 3HAUEHHS IS PO3B’S3yBaHHs 3a7ad TeOpii HaIIHHOCTI,
Teopii 3amacis;

- IPOIIECH HAKOTIMYEHHS; aJIbTEPHYIOUI MPOIIECH; 3aCTOCYBAHHS MPOIIECIB BiJTHOBICHHS Ta
HaKOMWYeHHS B TpobieMax HaAIWHOCTI, cTpaxoBiil cdepi, po3paxyHkax NpHOYTKIB,
MpOIeC PU3MKOBOTO pe3epBy crpaxoBoi kommanii (First passage time); acummnroTnvna
MTOBE/IiHKA MTPOIIECiB

OuikyBaHi pe3yJbTaTH
HABYaHHSI

B pesynbraTi HaBUaHHS CTYJCHT IIOBUHEH 3HATH:

- TIOCTaHOBKH 3aJlad MPO ONTHUMAJIbHHUN MOPTQENs, MO CKIAAAETHCI 3 PUBHKOBHX a00
PU3MKOBUX Ta 0€3PU3UKOBUX LIHHUX MAIEPiB Ta METOAU PO3B’A3yBaHHS 1MX 3a/1a4;

- METOAM TEOPii BUIIAIKOBHX MPOLECIB JJIsl aHANi3Y LIIHOYTBOPEHHS MOXIAHUX (PIHAHCOBUX
1HCTPYMEHTIB;

- TIOHSATTSI PO apOiTpax Ta XeIKyBaHHS,

- OCHOBHI KJIaCH BHIIaJKOBUX IPOLECIB, 110 3aCTOCOBYIOTHCS B CTOXACTUUHIH (iHaHCOBIH
MaTeMAaTHIII;

- 03HAYCHHS Ta OCHOBHI BJIACTMBOCTI MPOIIECIB BiTHOBJICHHS Ta HAKOTMYCHHS;

yMmiTu:

- 3HAXOJUTH Ha OCHOBI PEANbHUX CyYaCHHX CTaTUCTUYHUX JAHUX OCHOBHI MMOBipHICHI
XapaKTePUCTUKU BEJIMYUH LIHHUX IAIepiB;

- pO3B’sI3yBaTH 3a7a4i CTOCOBHO 3HWKCHHS PU3HKIB;

- 3aCTOCOBYBAaTM METOAM Teopii JaHIIOriB Ta mpoueciB MapkoBa [UIsi ONTHMi3awii
MOKa3HHUKIB POOOTH CUCTEM

IIpepexBizuTn

MaremaTnunuii ananmi3, anreOpa, audepeHUianbHi PiBHSAHHS, TEopis WMOBIpHOCTEH Ta
MaTeMaTHYHa CTATHCTHKA, BUTAJKOBI POIIECH

Kopexksizutu

Marictepcbka poboTa

Opranizaiiss HABYaHHS

Bunu 3aHATh: NeKIii, NpakTUYHI 3aHATTS




®opmu 3100y TTS OCBITH: AEHHA, 3a09HA
dopMu KOHTPOITIO: MOAYJIEHUM KOHTPOJb, iCIIUT

Kadgenpa Buiioi MaTeMaTHKH Ta CHCTEMHOTO aHaIi3y

DaKyJabTeT PakeTHO-KOCMIYHOT TEXHIKH

Buksiagay '3 16 Bpucina

Ipuna BikTopiBHa

ITocana JOIICHT
Buene 3BanHs JIOIICHT
HaykoBwii cTymine KaHauaat ¢is.- MaT. HayK
e-mail i.brysina@khai.edu

ITocunanns Ha
JUCIHUILTIHY

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

IMocunanus Ha cujadyc
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