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MoBa BHUKJIaIaHHA

YKpaiHChKa

[IpepekpizuTu (epeayMOBH BUBUSHHS
JUCTIMILITIHU )

Ba30Bi 3HaHHSA 3 OCHOB €KOHOMIKO-MaTeMAaTHYHHX I[OCJ'IiIDKCHI)

Yomy 11e mikaBo/Tpeba BUBYATH

CToXaCTHYHI MPOTIECH Ta MOJIEITi B €KOHOMIIlI BApTO BUBYATH,
OCKLTBKM BOHH JIO3BOJIIIOTH AHATI3yBAaTH 1 IIPOrHO3YBATH
€KOHOMIYHi SIBHIIIa B YMOBAaX BHITQJIKOBOCTi, PU3HUKY Ta
HEBU3HAYEHOCTI, 0 € HEBiJl'EMHOIO YaCTHHOIO PEaTbHOTO
€KOHOMIYHOI'O CEPEe/IOBHIIIA.

[lepemnik TeM 3 TUCIUILTIHU

OCHOBH CTOXaCTHYHUX MPOIIECIB 1 X 3aCTOCYBaHHS B €KOHOMIIII.
Moeni BUITaKOBUX MPOIIECIB Y (PiIHAHCOBUX Ta CKOHOMIYHUX
crcTeMax. AHaJli3 CTOXaCTHYHUX KOJIMBAHb Ta IX BIUIMB Ha PUHKH.
MeToau OIIHKY Ta MPOrHO3YBaHHSI PH3HKIB 32 JJOMTOMOTOI0
CTOXaCTUYHHX MoJienel. MapKOBCBKI IPOIECcH 1 IX BUKOPHCTaHHS
JUTS. MOJICTIIOBAaHHS €KOHOMIYHHX SIBUII. MoOzesi CTOXacTHYHOTO
piBHOBaru Ta onTHMi3aii. 3aCTOCYBaHHS CTOXaCTUYHHUX IMPOIECIB B
YIpaBIiHHI MiAIPUEMCTBAMH Ta (iHAHCAMH AJISI IPUHHATTS
CTpaTeriYHuX PillIeHb.

YoMy MOKHA HABUUTHUCS (Pe3y/IbTaTh
HaBYaHHS)

Crynentd HaOyBalOTh HABMYOK 3aCTOCYBaHHS CTOXAaCTUYHUX
MPOLIECiB /ISl aHaji3y Ta MOJICIOBAaHHS EKOHOMIYHHX SBUIII,
pO3pOoOKM Moneneil BUMAAKOBHX TMPOLECiB Yy (iHAHCOBUX T
€KOHOMIYHMX  CHUCTeMaX, OI[HKH PH3HKiB, IPOTHO3YBaHHS
€KOHOMIYHHX TeHACHIII}, BUKOPHCTAHHSI MapKOBCHKHX MPOLECIB IS
ONTUMi3alii pilleHb Ta 3a0e3MeYeHHs] CTOXaCTHYHOTO PiBHOBATH, &
TaKOXX MPUHHATTS OOTPYHTOBAHHX YIPABIIHCHKUX PillIeHh B yMOBaX
HEBU3HAYEHOCTI Ta BUIAIKOBOCTI.

SIk MO’KHA KOPHUCTYBaTHCS HAOyTUMH
3HAHHSIMU 1 YMIHHAMHA
(KOMITETEHTHOCT1)

HaOyTi 3HaHHS Ta BMiHHS T03BOJISIIOTH CTYJeHTaM e()eKTUBHO
BUKOPHCTOBYBATH CTOXACTUYHI MOJIEII JUIsl aHANI3Y Ta
NPOTHO3YBaHHS €eKOHOMIYHUX TPOIIECIB, OIIHIOBATH PH3HUKHU Ta
HEBU3HAYEHOCTI Ha (DIHAHCOBHMX T4 EKOHOMIYHHMX PHHKAX,
PO3pOOJIATH ONTUMI3AIHI CTpATEril ISl MiIPUEMCTB, & TAKOXK
MpUiMaTH OOTPYHTOBAHI YIIPaBIiHCHKI PIllIEHHS B YMOBax
BHUITI4JIKOBUX 3MIH Ta 30BHIIIHIX IIOKIB.

OuikyBaHi pe3y/IbTaTH HaBYaHHS

3100yTTs rIMOOKKX 3HAHb PO CTOXACTUYHI MPOLIECH Ta iX
3aCTOCYBaHHS B EKOHOMIIli, PO3YMIHHS METO/IiB MOJICIIIOBAaHHS
BUIAAKOBUX TPOIIeCiB y iHaHCaX i Oi3HECi, 3MaTHICTh MPOBOANTH
aHaJli3 1 MPOrHO3YBaHHSI €KOHOMIYHHUX SBHII[ Y HECTAOLIBHUX
YMOBaX, a TAKOX BMiHHS €()eKTHBHO BUKOPHUCTOBYBATH CTOXACTUYHI
MOJIENT JIJIsl OIIHKK PU3UKIB, IPUIHSATTS YIPABITHCHKHUX PIllIEHb i
ONTUMIi3alii NPOIeciB B YMOBaX HEBU3HAYEHOCTI.
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