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PEOEPAT

Pabora 56 crpanuiipl, 12 jinTepaTypHbIX HCTOYHUKOB.
Ktouesbrie caoa: BUHEPOBCKUU I[TPOLIECC, CJIVUYANHBIE ITPOIEC-
CHhI, CTOXACTNYECKNE JTNOOEPEHIMAJIBHBIE YPABHEHUNA, 3A-
JTAYA OUNJIBTPALINN, OUJIBTP KAJIMAHA-BEBIOCH.
O0BbeKTOM mccIeIOBaHUSA B JaHHON paboTe BBICTYIIAIOT OCHOBBI TCOPUH CJIY-
JalHbIX MIPOIECCOB U CTOXACTUUICCKINX JudhepeHInalbHbIX YpaBHEHNUI.
IHeanb paboOThI: TOCTPOUTH MOJIED IITYyMa, ITOCTPOUTH MOJIE/Ib ATy MIEHHOTO CUT-
HaJia 1 ero HabJ/IIo/IeHnii, HAyIUTCs pelaTh JUHEHHYO 3a/1a9y (PUIbTPAIIIN.
Metoapl mcciaeaoBaHUs: U3yUeHUE JIATEPATYPhl 110 TeMe, MOJEINpPOBAaHUE C
HCIIOJIb30BAHUEM si3bIKa ITporpaMmupoBanus Python.
JlocTOBEpPHOCTh MAaTEpPHWAaJIOB W Pe3yJbTaTOB PAOOTHI: HCIOIb30BAHHbIE B
paboTe NCTOYHUKH sIBJISIOTCA JOCTOBEpHbIMU. PaboTa BBIIOIHEHA CAMOCTOSITE b

Ho.



PO®EPAT

[Ipama 56 c., 12 miTapaTypHBIX KPBIHIIL.

Kmougasbis ciosbl: BIHEPAYCKI ITPAIIDC, BBIITA IKOBBIA ITPAIIDCHI,
BBITTA TKOBBIA ABIOEPSHIIBIAIBHBIA YPAYHEHHI, 3AJAYA ®IJIb-
TPALBII, ®LJIETP KAJIMAH-BBIOCH.

Ab’ekTaM JaciielaBaHHA Yy Jla/3¢Hail IPallbl BHICTYIIAIONL aCHOBBI TAOPbII BbI-
A/ TKOBBIX IpaIdcay 1 CTaXaCThIYHbIX JTbI(DEPIHIIbIAILHBIX payHAHHAY.

Mb>ta mparipl: nadyjaBaib MaJd/b IIyMy, TadygaBallb MaJd/Ib 3alllyMJcHara
cirHaJIy 1 sIro Ha3ipaHHsY, HABYUbIIIa BhIpaIAIlb JIHEHHYIO 3a/1a49y (DiIbTPaIb.
MeTtasbl JaciielaBaHH: BHIBYUSHHE JITAPATYPHI Ta TIME, Ma/ITBAHHE 3 BbI-
KapbICTaHHEM MOBHI IparpaMasanis Python.

JakjgaaHacb MaTIpbIsijay i BbIHIKAY ITPAIbI: BLIKAPLICTAHBIS § IIPAIlbI

KPBIHIIBI 3 s1¥uIsdrona JakaadabiMi. [Ipana BoikaHana camacToiina.



ABSTRACT

Work 56 p., 12 literary sources.
keywords: WIENER PROCESS, RANDOM PROCESSES, RANDOM DIFFERENTI
EQUATIONS, FILTRATION PROBLEM, KALMAN-BUCY FILTER.
The object of research in this paper are the fundamentals of the theory of
random processes and stochastic differential equations.
The purpose of the work: build a noise model, build a model of a noisy signal
and its observations, learn how to solve a linear filtering problem.
Research methods: study of literature on the topic, modeling using Python
programming languages.
Reliability of materials and results of work: the sources used in the work

are accurate. The work was done independently.
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