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HAPAUIEHHAS CYMMA, PEAJIBHA S DOOEKTUBHOCTD,
MAPKOBCKASA 3ABUCUMOCTbB, METOJ] MOHTE-KAPJIO.

Obvexmom uccie0o8arnus SBIAIOTCS TEMITBI MHQIISIIINN ¥ UH]IEKC IICH B
(MHAHCOBBIX OMEPAIHIX, KOTOPbIE OYIyT peaJu30BaHbl B OYIyIIEM.

L]env pabomul — BeIBeieHHE (POPMYIT TSI MPOTHO3UPOBAHUS (PMHAHCOBBIX
ornepaui, IpoBOAUMBIX B Oyayiiem. J{Jis perieHust 3aja4u TpUMEHSIETCSI TEOPUS
BEPOSITHOCTU U MaTeMaTU4YeCKasi CTATUCTUKA, UMUTAITMOHHOE U CTATUCTUYECKOE
MOJIEJIMPOBAHUE.

B pesynemame uccneoosanus nory4eHbl GOPMYJIIbI 1711 BBIYUCICHUS
MaTeMaTU4YECKOr0 OKUJIaHMsl, IUCIIEPCUU U BEPOSTHOCTH IOMAIaHKs MHIEKCA [IEH
Y COITYTCTBYIOIUX C HUM (PMHAHCOBBIX MOKa3aTeNel Uisi PUHAHCOBBIX OTICPAIINH,
KOTOpBIE TUIAHUPYIOTCA B OyaylieM, pa3pab0TaHO COOTBETCTBYIOIIEE
nmporpamMmHoe npuioxkenne.O01acTbi0 MPUMEHEHUS SBIIsICTCS (PrHAHCOBAs
MatemaTuka. B aumiomMHo# paboTe mo3TanHo pacCMaTPUBAIOTCS ClIydau, KOraa
TeMITbl UHQIISIUU B OT/ICTbHBIC MIEPUOABI SBIISIOTCS CIIy4allHBIMU BEJIMYMHAMU C
3a/IaHHBIMU JIMOO CIIPOTrHO3MPOBAHHBIMU 3aKOHAMU PacHpeIeTICHUSI BEPOSITHOCTEH,
KOT'/1a TeMITbl HHGISIUN TTOUYMHSAIOTCS IIeMHOW MapKOBCKOM 3aBUCUMOCTH U
KOT/1a TeMITbl HHGISAUN 00pa3ytoT BpEMEHHOMU Psijl.
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The object of the study is the inflation rate and the price index in financial
transactions, which will be realized in the future.

The purpose of the work is to derive formulas for forecasting financial transactions
conducted in the future. To solve the problem, probability theory and mathematical
statistics, simulation and statistical modeling are applied.

As a result of the research, formulas were obtained for calculating the
mathematical expectation, variance, and the probability that a price index and the
accompanying financial indicators would enter for financial transactions that are
planned in the future, and a corresponding software application was developed.
The field of application is financial mathematics. In a graduation paper, stages are
considered when inflation rates in certain periods are random variables with
predetermined or predicted probability distribution laws, when inflation rates are
subject to the chain Markov dependence and when inflation rates form a time
series.



