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5. HaykoBo-TexHiYHa po6oTa

Hasga po6oTH (YKp)

AHasiTUyHi Ta CTaTUCTUYHI METONY B TEOPil BUNIAJKOBUX IIPOLIECIB

Hasga po6oTH (aHrJI)

Analytical and statistical methods in the theory of random processes

Peepar (yxp)

O6'ekT HocCyiIpKeHHsl - y3arajbHeHi nudysifiHi mpolecu, CUCTEMM MacOBOrO OOCJYrOByBaHHSI 3 IOPOTOBUMM CTpaTerisiMu
(yHKILiOHYBaHHS, JesKi acneKTy (yHKLiOHYBaHHS PUHKY (piHaHCOBUX MOCJAYr B YkpaiHi. [IpegMeTom € maTeMaTW4Hi MOAEi
BiNOBiIHMX (Qi3NYHMX, EKOHOMIYHUX Ta COLiaJbHUX gBULL.MeTa po60oTU - MOOynOBa AHANITUYHUMMHU METOJAMHU y3arajibHEHOTO
Iu@ysiliHOTO Npouecy B 06J1aCTi 3 pi3HMMU BapiaHTaMU 3arajbHOi KpailoBOi yMOBU BeHTILEIs; JOCHiIPKEHHS 3a[1a4 ONTUMAaJIbHOTO
CHHTE3y CHCTEM MAaCOBOTO OOCJyroByBaHHSI 3 3aJjaHMMM IapaMeTpamy; 3aCTOCYBaHHSI CTaTUCTUYHUX METOHIB IJIS aHaji3y
IAHAMIYHUMX TIpOLieCiB, W10 BifOyBalOTbCS B €KOHOMIiLl. MeTongu [OOCJHIIKEHHS - 3aCTOCOBYIOTbCSI METOAU Teopil

IudepeHLiaTbHUX Ta iHTErpaJbHUX PiBHSAHB, TEOPIi HAMIBTPYII, TE€OPIii MOTEeHLiasy, 6araTOBUMipHOTO CTATUCTUYHOTO aHAJIi3y.
Pedepar (aHrI)

Object - the generalized diffusion processes, queuing system with threshold operation strategies, some aspects of the financial
services market in Ukraine. The subject is relevant mathematical models of physical, economic and social phenomena.Purpose -
to build analytical methods generalized diffusion process in general with various boundary conditions Wentzel, study problems
of optimal synthesis of queuing systems with given parameters, the use of statistical methods for the analysis of dynamic
processes taking place in the economy.Methods - apply methods of the theory of differential and integral equations napivtrup
theory, potential theory, multivariate statistical analysis.
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06CIyrOByBaHHSI 3 TOPOTOBUM GJIOKYBaHHSIM BXiJJHOTO TIOTOKY; AOCJIIKEHHSI METOZAMU 6araTOBUMIpHOTO CTaTUCTUYHOTO

aHasi3y JUHAMIYHUX SIBUL B €KOHOMIYHIH i collianbHil chepax.
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