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Jnst moOynoBn MoAedi CKJIAQAHUX CHUCTEM 3 HMOBIPHICHMM XapaKTepoM CTPYKTYpH HAHOLIbII YCHINIHO
3aCTOCOBYIOTBCSI MOJIEJII HA OCHOBI MapKiBCHKHX TPOIECIB 3 CKIHUEHHOI0 MHO)KWHOIO MOXKJIMBHX CTaHiB 1 JUCKPETHUM
yacoM. Taki Momeni € 3amadaMy MaTEMaTHYHOTO NPOrpaMyBaHHS JUIS 3HAaXODKEHHS ONTUMAaJbHUX pIlIEHb B
0araToKpoKOBUX 3a/la4ax B yMOBaX pU3UKY. OCKINBKH PO3TIISAAETHCS MOJETb 3 CKIHUYEHHOIO KUIBKICTIO MOXKIIMBHX
CTaHiB, TO BHUXIJHOIO iH(OpPMAIi€I0 € MaTpHIi HMOBIPHOCTI MEPEXoy 3 ONHOIO CTaHy JO IHIIUX, a (YHKIisS METH
3aJ1a€ThCs 3a JOIMIOMOI'OI0 MAaTPHIIi 320X0UeHb (IPHOYTKiB). MHOKUHY NPHUITYCTUMUX PO3B’SI3KiB YTBOPIOIOTH CTpATeTii,
cepeq SIKMX € ONTUMaJTbHa, 10 3a0e31euye MaKCUMalIbHUN O4iKyBaHUH MPUOYTOK.
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sKa 3aJICKHUTh BiJ PillIeHb X|i , BUOpaHMX Ha KOXXHOMY KpOIli 3 MHOXMHHM G, 1 BIJNOBITHUX €JIEMEHTIB MaTpHIb Ta

MOYaTKOBUX HMOBIpHOCTEH CTaHiB.

MapkiBcbka MOJIENb IPUHUHSTTS PillieHb OyJia 3aCTOCOBaHA ISl 3HAXOJDKEHHSI ONTUMAaJIbHUX CTpAaTerii B 3ajadi
iHBecTyBaHHA. Posrmsanaroun MOAENbHY CHTYalil0 3 MOXJIMBHMHU TpbOMa CTaHaMM CHTyallii iHBECTYBaHHS 1
TOPH30HTOM IUIaHYBAHHS HA TPH POKH, OTPUMAJIH PO3B’ 30K, 110 3a0e3Meuye MaKCUMaIbHUI CYKYITHUH TPHOYTOK.

3amaua po3B’s3yBajiach SIK 3ajada ITUHAMIYHOTO MPOTrpaMyBaHHs iTepallisiMu No crparterisM. J[is nopiBHSIHHS
PO3TIISTHYTHI PO3B’SI30K 3a/jaui 3 3aCTOCYBAHHSIM CTaI[lOHAPHOI CTpaTerii.



