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AHHOTAIIUA

Tumnaiomnas paboma, 30 crp., 2 puc., 3 Tabds., 1 npuioxkenne, 5 UCTOTHUKOB.

Karouesovie caosa: TAYCCOBCKUE TTPOIIECCHI, POPMYJIA NHTEPITOJIA-
1N, AITTPOKCUMALIA MATEMATUYECKUX OYKNJAHUN, MATEMATUYE-
CKOE OKUJIAHNE, @©YHKIIMNOHAJIBI OT ITPOIIECCA.

Obsexm uccaedosaHus — MaTEMATUIECKOE OXKUJIaHNe (PYHKIMOHATIOB OT IayCCOB-
CKOT'O TIPOITecca.

Ileav pabomwvr — npemenenne pOPMYJIbI HHTEPIIOJISIINN KOPPEIIINOHHON (DYyHKIINN
rayCcCcoBCKOTO IMPOIecca K MPUOINKEHHOMY BBIYUCICHUIO (DYHKIIHOHAIOB OT IIPOIIECCOB.

Memodvt uccaedosarus — METOJIbI BBIMUC/IUTETHLHON MATEMATHKHI, TEOPHUS CJIyaii-
HBIX ITPOIECCOB.

Pe3yavmamom ABJISTIOTCS IOy IeHHbIE OIeHKH TOYHOCTH METOJa BBHIYNCICHUST MaT.
OXKUJIAHUIN (DYHKIIMOHAJIOB.

Obaacmbro npumerHeHUs, sIBJISIETCS AIMTPOKCUMAIUST MaTeMATHIeCKUX OXKUIAHU

(byHKHI/IOHaHOB OT I'ayCCOBCKHUX IIPOIIECCOB.

ABSTRACT

Graduation assignment, 30 p., 2 pic., 3 tables, 1 app, 5 sources.

Keywords: GAUSSIAN PROCESSES, INTERPOLATION FORMULA,
MATHEMATICAL EXPECTATION, FUNCTIONALS.

Research object — mathematical expectation from gaussian processes.

Purpose of the work — explore the approximation of the mathematical expectations
of functionals of solutions of stochastic differential equations.

Research methods — methods of computational mathematics, chaotic decomposition.

The result is obtained estimates of the accuracy of the method of calculating the

math. functional expectations.

Sphere of application is approximation of the mathematical expectations of functionals.



