AHHOTanms K paboueil mporpaMme TUCITUTUTHHBI
«MaTeMaTHYEeCKHE METOIbI MCCIEI0BaHUs (DMHAHCOBOIO PLIHKA

(K00 U HauMeHOB8aHue OUCYUNTUHDL)

O0beM TPyA0eMKOCTH: 2 3a4CTHBIC CTUHUIIBI.

Heab IMCHUNIMHBL. TTOTy4YeHHE 00yUYalOUMMUICS 3HAaHUN O BHYTPEHHUX M BHEIIHUX Mpoleccax
(PMHAHCOBBIX PBIHKOB, a TAK)KE MPUOOPETEHNE HABBIKOB MPUMEHEHHS MaTEMAaTUYECKUX METOI0B
U MOJeNed i UCCIEOBaHMS JaHHBIX IPOLIECCOB C HCIOJIb30BAHUEM COBPEMEHHBIX
MaTEMaTHYECKUX METOOB.

3agauu AMCUMIIMHBI

1) ocBoeHMEe MarucTpaHTaMH OCHOB TEOPETHMUYECKMX 3HAaHMM B 00JacTH Teopuu
MPOIIECCOB (PMHAHCOBBIX PHIHKOB,

2) oOydeHuMe TIPUMEHEHUIO HA pEalIbHbIX MPAKTHUYECKUX MpPHUMEpax TaKUX
OCHOBOIIOJIATaloOllMX  METOJOB  HCCIIEIOBaHUS  (PUHAHCOBOIO pbIHKA KakK JIMHEHHOoE,
JMHAMUYECKOE U LEJIOYHMCICHHOE NpOrpaMMUpOBaHHUE, Teopus rpadoB U Teopus CETEBOrO
IUTAHUPOBAHMSI B PEIICHUH 3a]a4 (PUHAHCOBOM JESATEIIbHOCTH;

3) pa3BUTHE HaABBIKOB HCIIOJI30BAHMS CTAaTHUCTUYECKUX IIAKETOB IIPU PEIICHUU 3ahad
UCCIIeIoBaHMs (PHAHCOBOTO PHIHKA,

4) mpuoOpeTeHne yMEHHH W HaBBIKOB TI0 MOJCITMPOBAHUIO IK30TCHHBIX M SHIOTEHHBIX
MPOIIECCOB (PMHAHCOBOTO PHIHKA.
dopmupoBaHue y 00y4aroIMXCcsi HEOOXOAUMBIX KOMIIETEHIIMH B COOTBETCTBUU C (hefiepaibHbIM
rocyAapCTBEHHBIM 00pa30BaTeNIbHbIM CTaHAapTOM Bbiciiero oopazosanus (OI'OC BO).

MecTo AMCHMINVIMHBI B CTPYKTYpe 00pa30BaTeIbHOM NPOrpaMMbl

Hucnunnuna «MaTemaTHueckue MeTOJbl HCCiel0BaHUS (PMHAHCOBOIO pPBIHKa» OTHOCHUTCS K
BapuaTUBHON yacTu bioka 1 «lucuumiaunasl (Mogysn)» yuyeOHOro iaHa (4actb, GopMupyemas
y4aCTHUKaMU 00pa30BaTEIbHBIX OTHOIICHHH). B COOTBETCTBHM C pabOYMM Y4EeOHBIM IUIAHOM
JUCLMIUIMHA U3y4aeTcsl Ha 2 Kypce 1o o4yHOH dopme 00yueHHs..

Jl1s ycnemHoro ocBOEHMs IUCUUIUIMHBI MaruCTPaHT JOJDKEH BIAAETh 3HAHUSMH, YMEHHUSIMH U
HaBbIKaMU I10 MPOrpaMMaM NPEIIIECTBYIONMX AUCHUIUIMH. «CHUCTEMHBIH aHAIU3 U NPUHATHE
pemieHuit (Matematuka, MH(OpMaTuka)», a Tak xke: «MaremaTHuecKue IMaKeThl B Hay4YHBIX
UCCIIEIOBaHMX», «ONTUMAIbHOE yIPABIEHUE YIKOHOMUYECKUMHU CUCTEMaMW», «IMUTanlMoHHOE
MOJIETUPOBAaHUE M IPOTHO3MPOBAHUE B OSKOHOMHKE», «KOMMbIOTEpHOE MOJEIMPOBAHUE B
HayuyHBIX uccienoBaHusIX». JucuumimHa «Marematnyeckue METOIbl  MCCIEN0BaHUSA
(UHAHCOBOTO PBIHKA» SIBISIETCA MPUKIAAHBIM HAIPaBICHUEM JUISl UCCIETOBAHUS U pElIeHUs
3a/1a4 IPOTHO3UPOBAHUSA U CHCTEMHOIO YIIPABJIIEHHS C HCIIOJIB30BAHMEM IUCLUIUIMH BBICIIEH
MaTEeMaTHKH.

TpeGoBaHNs K YPOBHIO OCBOCHUS THCHMILINHBI

N3yyenne naHHOW yuyeOHOW JAMCUMIUIMHBI HampaBiIeHO Ha (QOpMUPOBaHUE Y
00yyaromuxcs CIeYIONMX KOMIIETEHIIMHI:

KOZ[ 1 HAMMCHOBAHUC I/IH)II/IKaTOpa* JOCTUKCHUA Pe3yJ’ILTaTLI O6y‘IeHI/I$I 0 JUCHMITIIMHE
KOMIICTCHIIH

IIK-1. CniocofeH neMOHCTPHPOBATH (PyHIaMeHTAJIbHbIE 3HAHUSI MAaTeMATHYECKHX U eCTeCTBEHHBIX HAYK,
NPOrpaMMHUPOBAaHMs U HH(POPMALIMOHHBIX TEXHOJIOTHii

HIIK-1.4. CobupaeT 1 aHaTH3UPYyET HAYIHO- B pesynbprare 00y4eHuUs 3HACT:

TEXHUYECKYIO HH(OPMALIUIO C y4eTOM 0a30BBIX OCHOBBI 9KOHOMHKO-MaTeMaTHYECKUX METOJIOB M MOJIETIeH,
NpeNICTaBICHUM, TOTyYeHHBIX B 00JIaCTH HEOOXOIMMBIX JUIS aHAJIM3a SKOHOMHYECKHX MPOLECCOB
(hyHIaMEeHTaNbHOW MaTeMaTHKH, MEXaHUKH, (hPMHAHCOBOTO PHIHKA W MPOTHO3UPOBAHUS; XapAKTEPUCTUKN
€CTCCTBCHHBIX HAYK, IIPpOrpaMMHUpPOBAHUA U OK30I'CHHBIX U OHAOTCHHBIX IMPOIECCOB (l)I/IHaHCOBBIX
MH(pOPMALMOHHBIX TEXHOJIOTUI PBIHKOB.

B pesynbrare 00ydeHust yMeeT:

IIPUMEHATh MATEMaTUYECKUE MOZEIIN U METOABI AJIs
peuleHusl IPUKIIaJHbIX 3a/1a4; [IPUMEHATh METObI
MaTeMaTH4eCcKOro IporpaMMHUPOBaHUs, TEOPUH IpadoB 1
CETEBOI0 MOJCIIMPOBAHMS ULl PELLICHHUS
MpoQeCCHOHATIBHBIX SKOHOMUYECKHUX U YIPABIEHUECKHX




KOH 1 HAMMCHOBAHUC I/IH,HI/IKaTOpa* JOCTUKCHUA
KOMIICTCHIINH

Pe3yJ’ILTaTLI 06y‘I€HI/IH IO JTUCHHMIIIMHE

3a/1a4; NEPEXOAUTh OT NIPUKIIAAHOMN 3a1a4U K
MaTreMaTH4ecKoil MoJienH; (hOpMYJIUPOBAThH BHIBOJIBI
MaTeMaTHYECKUX PELIeHUH B SKOHOMUYECKUX MOHATHUSIX.

B pesynbrare 00yueHus Bruajeer:

HAaBbIKAMH IPUMEHEHUS COBPEMEHHOI'O0 MaTEMaTHYECKOTO
WHCTPpYMEHTApUs Ul PEIIECHUS IKOHOMUYECKUX 3a1a4
aHaM3a (PMHAHCOBOTO PHIHKA; HABBIKAMH HCIIOJIb30BAHUS
[IPOrPaMMHBIX IIAKETOB IIPU PELLIEHUH 33134 UCCIIECIOBAHUS
IIpo1IeccoB (PUHAHCOBOTO PHIHKA; MaTEMAaTHIECKUMH
MEeTOJaMH JTMHEIHOTO U JUHAMUYECKOro
NIpOrpaMMHUpPOBaHUs; MATEMATUYECKUMU METOJaMHU
MO/ICTUPOBAHMS CHCTEM MacCOBOTO OOCTYKUBaHHUSI.

ITIK-3. CnocoGen npenogaBaTh GU3MKO- MaTeMaTHYeCKHe JUCUHMIUIMHBI M HHpopMaTuKy B cdepe o01ero
0o0pa3oBaHusi, cpelHero Npo(ecCMOHAJIBLHOI0 00pPa30BaHMs, JAONOJHUTEIbHOI0 00pa3oBaHMsl, BbICLIETO

o0pa3oBaHus

WUIIK-3.3. Koncrpyupyer MpeAMETHOE
COJepIKaHNE U aJANTHPYET €ro B COOTBETCTBUH C
OCOOCHHOCTSIMH LIEJICBOU ayAUTOPUH

B pesynprare 00y4eHuUs 3HaET:

METOJOJIOTHYECKHE ITPUEMBI IPEACTABICHHS HAyIHBIX
3HAHUIL; POPMBI IPEICTABICHUS HOBBIX HAYYHBIX
PE3YJBTaTOB MPE3EHTAIMHU, CTATHH B TIEPHOIUUECKOI
neyatu, MOHOrpauu H T.1.

B pesynprare 00y4eHUs yMeeT:

000CHOBaTh AaKTyallbHOCTh, HOBH3HY, TEOPETHUYECKYIO U
MIPAKTHYECKYI0 3HAYUMOCTh COOCTBEHHOTO WCCIICTOBAHHUA,
ONpENENATh METOAOJIOTMIO HAy4YHOI'O  HCCJEI0BaHUS,
JlenaTth BBIBOABI W3 IPOBEACHHOIO HCCIENOBAaHUS U
OTIPEJIENATh MEPCIIEKTUBBI JAIbHEHIIeH paOOThI.

B pesynbrare oOydeHus Biaaeer:

HaBBIKaM¥ IIJIAaHUPOBAHUA, OCYIIECCTBIICHUA U IPE3CHTaAllUN
PE3YIbTAaTOB MHANBUAYAJTIBHOT'O HAYYHOI'O UCCIICTIOBAHUA,
npodeCcCHOHANBEHON TEPMUHOJIOTHEH MTPU MPE3CHTALIUH
MPOBEJICHHOI0 UCCIIEIOBAHNS; OCHOBHBIMH IIPHEMaMHU
OpPATOPCKOT0 MCKYCCTBA, HAYYHBIM CTHIICM U3JI0XKCHUS
COOCTBCHHOW KOHIICIIIIHH.

Coaep:xxanue TMCHMILINHBI:

Pacrnipenenenue B110B yueOHOM pabOThI M UX TPYIOEMKOCTH IO pa3/ieaM JUCIUIIUHBL.

KonngectBo yacos
Bueayaut
Ne HaumenoBanue pasienos (Tem) AyRuTOpHas opg;m
Bcero pabora
pabota
JI 113 JIP CPC
1. MoienupoBaHre MHKPO- 1 MAKPOIKOHOMHUYECKUX SIBJICHUM. 12 2 - 10
2 OcHOBHBIE (PMHAHCOBBIE HHCTPYMEHTHI. COBpEMEHHBIC TEOPHU 34 5 ) 6 26
' MIPOTHO3UPOBAHUSI IIEHOOOpa30BaHUsl Ha (JMHAHCOBOM PBIHKE.
3 MatemaTueckue MeTO/1bl, MOAEIUPOBAHUE U YIIPABJICHUE 23 2 ) 4 17
' pHCKaMH Ha (PMHAHCOBBIX PHIHKAX.
NUTOI'O mo pa3zenam AUCIUMIIHNHEI 69 6 = 10 53
KonTpoas camoctosarensHol pabotel (KCP) - - - -
IIpomesxyrounas arrecranus (MKP) 0,2 - - - -
IToAroTOBKa K TEKYIIEMY KOHTPOJIIO 2,8 - - - -
O06mas TPYI0EMKOCTD 110 TUCIMITIIMHE 72 6 - 10 55,8

KypcoBbie padoThI: HE IPETyCMOTPEHO.

(I)opMa NMPoBEICHUA aTTECTAIIMHA IO JUCHUIIJIMHE: 3a4CT.

Astop: Bacuienko Bepa BukTtoposHa.




