OITMC HABYAJIbHOI JUCIIUTIIIHU

1. Kon: 19.
2. Ha3Ba: MopemoBaHHs BUTIAIKOBHUX TIPOTIECIB.
3. Tun: BuGipKOBHH.
4. PiBenb BuIoi ocBiTu: | (6akanaBpCchKuii).
5. Pik HaBYaHHS, KOJIM MPONOHYEThCSA JUCHUILIIHA: 4.
6. CemecTp, KOJIM BUBYAETHCS TUCHHUILTIHA: 7.
7. KinbkicTh BcTanoBJeHuX kpeauTtiB EKTC: 2.
8. Ilpi3Buie, iHiniaau JeKTOpa/1eKTOPiB, HAYKOBMIi CTYHiHb, Mocaaa: [Ipumena Oxcana BonoaumupisHa,
CTapIIni BUKIIaAa4u Kadeapy MPUKIaTHOT MaTEMaTHKH.
9. Pe3y1bTaTH HABYAHHS: TIiCJI BUBUCHHS AUCUUIUIIHYA CTYAEHT MOBUHEH 3HATH OCHOBHI MOHATTS TEOPii
BUIIAIKOBHUX MPOLECIB; BOJIOIITH OCHOBHUMH METOJaMHU aHai3y BUIIaJKOBHUX MPOLIECIB, 32CTOCOBYBATH MOJICIIOBAHHS
BUIAJKOBHX BEIMYMH Ta BUMAIKOBUX MPOIIECIB IPH PO3B’A3yBaHHI MPUKIIATHUX 3a/1a4.
10. ®opmu opranizanii 3aHsTh: JEK1ii, 1a00paTopHi poOOTH, cCaMOCTiiiHa poOOTa, KOHTPOJIBHI 3aX0/IH.
11. « Jucuuning, mo nepeayoTh BUBYEHHIO 3a3Ha4YeHOI aucuuiutinm: «Teopis iMoBipHOCTEHY», «MaTeMaTHIHII
a”ani3», «AudepeHuiansHi piBHIHHY.

* lucuuIuIiHg, 0 BUBYAIOTHCSA CYNYTHBO i3 3a3HAYEHOI0 TUCIHILTIHOIO: -;
12. 3micT Kkypcy:
OCHOBHI MOHATT Ta KJIaCH BUMIAJIKOBUX TPOLECIB.
IIceBnoBumaakoBi uncia. I 'eHepyBaHHS TUCKPETHUX BUITAIKOBUX BEJIMYWH Ta HEMIEPEPBHUX BUIIAIKOBUX BEIMUMH.
CraTUCTHYHUI aHaI3 3MOJIETbOBAaHUX JaHUX.
Bumnazakosi nporiecH Ta iX XapakTepUCTUKU. EneMeHTH cCTOXacTHYHOTO aHalizy.
Binepiscrki nporecu. CtanmapTHUH BiHEpiBCHKHI mporiec (OpoyHIBChKUI pyX). BU3Ha4YeHHS Ta BIACTUBOCTI
BIHEPIBCHKOTO MPOIIECY.
IIpornecu Ilyaccona. AnroputMu MojietoBaHHs mporecis Ilyaccona.
TIpouiecu MapkoBa 3 TUCKPETHUM YacOM Ta HETIEPEPBHUM HYacoM.
[Iponecn MapkoBa HapoKEHHS Ta 3aru0eli, IX 3acTOCyBaHHS Y TeOpii MacOBOro 0OCIyroByBaHHS.
13. PexomeHnaoBaHi HaBYAJIbHI BUIAHHA:
1) AuaponoB A.M., KonsrtoB E.A., I'punrnas JI.f1. Teopus BeposTHOCTEN 1 MaTeMaTudeckas ctatuctuka. — C.ILb.:
ITutep, 2004. — 460c.
2) bynmuuckwmii A.B., [lupsieB A.H. Teopus ciydaitasix mporeccos. — M.: ®u3matiur, 2005. — 408c.
3) Bentuens E.C., OBuapos JI.A. Teopus cny4dailHBIX IPOLIECCOB U €€ NHXKEHEPHBIE NPUIIoKeHNA. M.: Beicias
mikosa, 2003. — 384 c.
4) I'menenko b.B., Kosanenko 1.H. Beenenue B Teopuro MmaccoBoro obcmyxuanus. — M.: Hayka, 1989.
5) Munnep b.M., Ilaakos A.P. Teopus ciiydaiiHBIX POLIECCOB B IpUMepax U 3aaadax. M.: ®@uszmatiut, 2002. -320 c.
14. 3annaHoBaHi BUAU HABYAJIBHOI JiIbHOCTI Ta METOAU BUKJIAJAHHS:
l4roa. nexuii, 14ron. naboparopHux poOiT, 44 ron. camocTiitHoi po6oTtu. Pazom — 72 ron.
Mertoau: TpaauIliiiHi Ta iIHTEpaKTUBHI JICKIT1, iIHANBIAYaIbHI Ta TPYIIOBI HAYKOBO-IOCIIIHI 3aBAAHHS, BAKOPUCTAHHS
MYJIBTUMEIIHHIX 3aCO01B.
15. ®opmMu Ta KpUTepii ONiHIOBAHHS:
OmuintoBanHs 37ilcHIOETBCA 32 100-6aBpHOIO IITKAJIOIO.
[lincyMKOBHI KOHTPOJIB: 3aJliK B KiHIII 7 CEMECTpy.
ITorounuit koHTpOIk (100 GamiB): TeCTyBaHHS, OTIMTYBAaHHS,BUKOHAHHS JJAOOPATOPHUX POOIT.
16. MoBa BUKJIaZaHHsI: YKpaiHChKa

3aBigyBad kadenpu Mapmumnrox I[1.M., 0.m.1., doyenm



HEPEKJIAJ] AHTJIHCHKORK
DESCRIPTION OF THE EDUCATIONAL SUBJECT

. Code: 19.
. Title: Modelling of random processes.
. Type: selective.
. Higher education level: the first (Bachelor's degree).
. Year of study when the discipline is offered: 4.
. Semester when the discipline is studied: VII.
. Number of established ECTS credits: 2;
. Surname, initials of the lecturer / lecturers, scientific degree, position: Pryshchepa Oksana Volodymyrivna,
senior lecturer of the department of applied mathematics.
9. Results of studies: after having studied the discipline the student must:
— know the basic concepts of the theory of random processes;
— master the basic methods of analyzing random processes;
— be able to apply simulation of random variables and random processes when solving applied problems.
10. Forms of organizing classes: lectures, laboratory works, independent work, control measures;
11. « Disciplines preceding the study of the specified discipline: "Probability theory", "Mathematical analysis",
"Differential equations";
* Disciplines studied in conjunction with the specified discipline: -.
12. Course contents:
Basic concepts and classes of random processes.
Pseudorandom numbers. Generation of discrete random variables and continuous random variables. Statistical analysis
of the simulated data.
Random processes and their characteristics. Elements of stochastic analysis.
Wiener processes. The standard Wiener process (Brownian motion). Definition and properties of the Wiener process.
Poisson processes. Algorithms of modelling Poisson processes.
Markov processes with discrete time and continuous time.
Markov processes of birth and death, their application in the theory of queueing.
13. Recommended educational editions:
1) Andronov A.M., Kopytov Ye.A., Grynglaz L.Ya. Probability theory and mathematical statistics. — SPB: Peter,
2004. — 460 pp.
2) Bulynskyi A.V., Shyriaiev A.N. Theory of random processes. — M .: Physmathlit, 2005. — 408 pp.
3) Venttsel Ye.S., Ovcharov L.A. Theory of random processes and its engineering applications. — M .: Higher school,
2003. — 384 pp.
4) Gnedenko B.V., Kovalenko L.N. Introduction to the theory of queueing. — M .: Nauka, — 1989.
5) Miller B. M., Pankov A.R. Theory of random processes in examples and problems. — M .: Physmathlit, 2002. —
320 pp.
14. Planned types of educational activities and teaching methods:
lectures — 14 hours, laboratory works — 14 hours, independent work — 44 hours. Total — 72 hours.
Methods of teaching: traditional and interactive lectures, individual and group research assignments, using multimedia
presentations.
15. Forms and assessment criteria:
The assessment is carried out on a 100-point scale.
Final control: test at the end of the 7th semester.
Current control (100 points): testing, questioning, performing laboratory works.
16. Language of teaching: Ukrainian.
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Head of the department,
Doctor of Engineering, associate professor P.M. Martyniuk

Hepexnao suxonas I1.1. Mizcipin




