OIINC HABYAJIBHOI JUCIUIIIIHA
1. Kon: ITIT1;
2. Ha3zpa: CtoxacTu4Hi MpoIecH 1 MOJENi B €KOHOMIIII;
3. uka: npoghecitinoi niocomosku;
4. PiBeHb BUIIOI OCBiTH: [] (Macicmepcokuii),
5. Pik HaBYaHHS, KOJIM NPONOHYEThHCS AUCHUILTIHA: [,
6. CeMecTp, KOJIM BUBYAECTHCHA QUCHHILTIHA: [ ;
7. KinbkicTh BcTanoBjJieHuX KpeautiB EKTC: 4,0 ;
8. [Ipi3Buine, ininiajan JexkTopa/JieKTOPiB, HAYKOBHii CTYHiHb, mocana: [1.M. I puyrok, 0.e.H., npogecop
9. Pe3yabTaTu HABYAHHS: NICIA BUGYEHHS OUCYUNTITHU CIYOEHM NOBUHEH OYMuU 30 AMHUM.
e 3IIMICHIOBATH OIIHOYHI PO3paxyHKHU 3a MeTo oM MoHnTe-Kapio,
® MOJCITIOBATH BHUIMAJAKOBUHN MPOIIEC 13 3aJ]aHUM 3aKOHOM PO3IOILTY,

® MOJEIIOBAaTH CUCTEMU MacoBOrO OOCIYTOBYBAHHS 3 BX1IHUM IyaCCOHIBCHBKUM ITOTOKOM.
10. ®opmu opraHizanii 3aHATb: HasuanbHe 3aHAMMA, CAMOCMINHA poOOMA, NPAKMUYHA Ni020MOBKA,

KOHMPONbHI 3aX00U;
11. e Jlucuumiaiau, O nepeaylTh BHBYEHHI0 3a3HAYEHOI IMCUMILIIHM: BHUIIA MaTeMaTHKa,
iHpopMaTHKa Ta KOMIT IOTEpHA TEXHIKA; aHali3 JaHUX, MOJIEJIl €KOHOMIYHOI JWHAMIKH; MOJEITIOBAHHSI
€KOHOMIKH; JOCITIIPKEHHS OTeparriii.
o JIUCUMIIIHM, 110 BUBYAKOTHCS CYNYTHHO i3 32a3HAYEHOI0 TUCHUILIIHOIO (32 HEOOXiTHOCTI):
12. 3mict Kypey: (nepenik mem) KoHuentyanabHiI acleKTH MaTEeMaTHYHOTO MOJIEIIOBAHHS EKOHOMIKH;
CratucTHYHE MOJICTIOBAaHHS BUMAJAKOBUX IPOIECiB; Mo/earoBaHHs BUMAAKOBUX TOa1i; OCHOBHI TMOHSTTS
PO BHIMAAKOBI Tpoiiecu; MOJENOBaHHS BUNAJAKOBUX TIPOIECIB 13 3aCTOCYBaHHSIM JaHIIOTIB MapkoBa;
3amaui Ta Mozem Teopii MacoBoro ooOciyroByBaHHs; CHUCTEMH MacoOBOTO OOCIyroByBaHHS; IMirtaiiiiHe
MOJIeIIoBaHHs; MoJenoBaHHsI €EKOHOMIKH K CKJIaJHOI CUCTEMHU.
13. PexomenoBaHi HaBYAIbHI BUTAHHS: (3a3Hauumu 00 5 dxcepen)
1. XKiaykrenko B.1., beryn A.B. Ctoxactuuni mozeni B ekoHomiri.: Monorpadist. — K.: KHEY, 2005. —352 c.
2. Konomiens C.B. Teopis BunaakoBux mnpoueciB. HaBuanpamii mociOuuk. — JIBH3 «Ykpaincbka
akajeMist OaHkiBchbkoi cripaBu HarionanpHoro 6anky Ykpainuw». - Cymm: JIBH3 “YABC HBY”,
2013. —Y.1I. — 103 c.
3. Temmuupkwuii [.O. EneMeHTH KOMII IOTEpHOTO MOJICTIOBAHHS | HABYAJIbHHUM NociOHMK. — Kpusnii Pir :
KAITY, 2010. — 264 c.
4. Tomameschkuii B. M., Kganosa O. I'. XXongakos O. O. BupimeHHs mpakTUYHUX 3aBJaHb METOIaMU
KoM roTepHoro moaemoBands. — K.: Kopaiituyk, 2001. — 267 c.
14. 3an1aHoBaHi BUIM HABYAJBLHOI JiJILHOCTI TAa MeTOIH BHKJIATAHHA:
18 200. nexyiti, 24 200. 1abopamopuux pobim, 78 200. camocmivinoi po6omu. Pazom — 120 200.
Memoou: inmepakmueni nexkyii, IHOUBIOYANbHI 3AB0AHHS, PO38 A3VBAHHA 3A0AY, BUKOPUCTIAHHSL
MYTbMUMEOTUHUX 3ACc00i8
15. ®opmu Ta KpUTEPii ONIHIOBAHHA:
Ouyintosanns 30iticnioemocs 3a 100-6anvbHoio wKanioro.
Iiocymxosuii koumpons (40 6anis): exzamen mecmosuii 8 Kinyi 1 cemecmpy.
Ilomoynuii konmpons (60 6anig): mecmysanHs, ONUMYB8aAHHS, BUKOHAHHS IHOUBIOYAIbHUX 3A80AHb NI0 4acC
nabopamopHux pooim.
16. MoBa BuKJIaJaHHsA: YKpaiHChKa.

3aBigyBad kadeapu
€KOHOMIYHOT KiIOEpHETHUKH 1M T puyrox, 0.e.H., npoghecop



DESCRIPTION OF EDUCATIONAL DISCIPLINE

1. Code: PP1;

2. Title: STOCHASTIC PROCESSES AND MODELS IN THE ECONOMY

3. Cycle: vocational training;

4. Higher education level: the second (Magister's degree)

5. Year of study, when the discipline is offered: /;

6. Semester when the discipline is studied: / ;

7. Number of established ECTS credits: 4,0.

8. Surname, initials of the lecturer / lecturers, scientific degree, position: Hritsiuk P. M., Doctor of

Economics, Professor
9. Results of studies: the student must be able to:
e carry out Monte Carlo estimation calculations;
e simulate a random process with a given distribution law;
e model mass service systems with an input Poisson flow.
10. Forms of organizing classes: training classes, independent preparation, control measures
11. Disciplines preceding the study of the specified discipline: Higher mathematics; Informatics and
computer, Data Analysis; Models of economic dynamics, Economic Modeling, Operations Research.
e Disciplines studied in conjunction with the specified discipline (if necessary)
12. Course contents: Conceptual aspects of mathematical modeling of economy, Statistical simulation of
random processes; Simulation of random events; Basic concepts about random processes; Simulation of
random processes using the Markov chains; Tasks and models of mass service theory, Mass service systems;
Simulation; Modeling the economy as a complex system.
13. Recommended educational editions:
1. XKuaykrenko B.1., beryn A.B. Ctoxactuuni mozeni B ekoHomiri.: Monorpadist. — K.: KHEY, 2005. —352 c.
2. Komomiens C.B. Teopis BunaakoBux mnpoueciB. HaBuanpamii mociOuuk. — JIBH3 «Ykpaincbka
akazeMiss OaHkiBChbKOi cmpaBu HarmionansHoro 6anky VYkpainm». - Cymu: JIBH3 “YABC HBY”,
2013. —Y.II. — 103 c.
3. Termuupkuii [.O. EneMeHTH KOMIT IOTEPHOTO MOJICIIOBAaHHS | HaBYaNbHUM nociOHuk. — Kpuswuii Pir :
KAITY, 2010. — 264 c.
4. Tomameschkuit B. M., Knganosa O. I'. XXongakos O. O. BupinieHHs mpakTUYHUX 3aBJaHb METOIaMU
KoM roTepHoro moaemoBandsa. — K.: Kopaiituyk, 2001. — 267 c.
14. Planned types of educational activities and teaching methods:
Lectures - 18 hours, practical classes — 24 hours, independent work — 78 hours. Total — 120 hours.
Methods of teaching: interactive lectures, individual tasks, problem solving, use of multimedia
15. Forms and assessment criteria:
The assessment is carried out on a 100-point scale.
Final control (40 points): exams in the form of testing at the end of 1™ semester.
Current control (60 points): testing, questioning, solving problems, completion of individual tasks
16. Language of teaching: Ukrainian.

Head of the Economic cybernetics department,
Doctor of Economics, Professor P.M. Hrytsiuk



