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1. EJIb OCBOEHMA JUCIIUITJIMHbI

Juctummmaa «CToxXxacTHYecKuii (PMHAHCOBBIN aHAIM3» BXOAHUT B MPOrpaMMy OakaiaBpuara
«busnec-uapopmaruka» mo HampasieHuto 38.03.05 «busHec-uHpopMarukay u U3y4daeTcs B 6
cemectpe 3 kypca. Jucnumumny peanuszyer Kadenpa Teopum  BEpoSTHOCTEH U
kubepOe3onacHocTd. JIMCIUITIHA COCTOUT U3 3 pa3leNioB U § TeM U HalpaBlieHAa HA WU3Y4YEeHUE
CTOXACTHYECKUX MOJIEJICH U METOJIOB ONMCaHUsI (PMHAHCOBBIX ONEpaIlMii M MX UCTIOJIB30BaHUE TIPU
MOJIETTMPOBAaHUU (PMHAHCOBBIX TOTOKOB.

[lenpo OCBOCHHS JAUCUUIUIMHBI SBISICTCS (POPMUPOBAHUE Y CTYJICHTOB 0a30BBIX 3HAHUU B
obOnactu omnucaHus (UHAHCOBBIX ONepauil U OCBOeHHE O0a30BBIX METOJ0B (PHUHAHCOBBIX
pacyeToB, MOATOTOBKAa CTYJEHTOB K MPAKTHYECKOMY NPUMEHEHUIO METOJIOB TEOpUHU
BEPOATHOCTEHM U MaTEMAaTHYECKON CTATUCTUKU MPU aHann3e (PMHAHCOBBIX JaHHBIX.

2. TPEBOBAHMA K PE3YJIbTATAM OCBOEHUMA JUCIUITJIMHDbI

OcBoenne aucuuIuiHbl «CTOXAaCTMUECKUH (DUHAHCOBBIM aHaIU3» HANpPaBICHO Ha
(bopmupoBaHUE Yy 00yJarOIINXCS CIEAYIONIMX KOMIIETCHIIUH (YaCTH KOMITETeHIINN )

Tabnuya 2.1. Ilepeuenv komnemenyutl, Gopmupyemvix y 00yYAOWUXCL NPU OCBOCHUU
OUCYUNTIUHBL (Pe3VTbmambvl 0C80EHUS OUCYUNTUHDL)

I/IHZ[I/IKaTOp])I JOCTHIKCHUS KOMIICTCHIUHA

Iudp Komnerennus N
(B paMKax JaHHOUW NHUCUMUTUIMHBI)
CriocoOeH MPUMEHSATh ITK-2.1 3naet 6a30BbIi MaTeMaTUYCCKUI ammapar, HeOOXOIMMBbIi
(byH1aMeHTalbHbIe 3HaHUS, JUIsL pellieHuns 3a1a4 MpoheCcCUOHATIBHON e TeIbHOCTH;
MOJyYeHHBIE B 001aCTH I1K-2.2 YMeeT npuMeHATh 3HaHUSA U METOJIbI U3 00JIaCTH
[K-2 MaTeMaTHYECKUX U (UIIN) MaTeMaTHYECKUX U (MJIM) €CTECTBEHHBIX HayK JUIA PELICHUs 3a1a4

€CTECTBEHHBIX HAYK, U
UCTIONIB30BATh UX B
npodeccHoHAIBEHOM

JeATeIbHOCTH

npodeccnoHanbHOM JesITeIbHOCTH;

[IK-2.3 NmeeT npakTHYECKUI OIBIT PEILIEHUS! CTAHIAPTHBIX
MaTeMaTHYeCKHX 3aJ1a4 U PUMEHSIET ero B MpodeccHoHanbHON
JIeSITeIIbHOCTH;

3. MECTO JUCIIMIIJIMHBI B CTPYKTYPE OII BO

JucuuruimHa «CToXacTHYeCKUil (MHAHCOBBIM aHanM3» OTHOCUTCA K OJIOKY IO BBIOOPY
0510ka 00pa3oBaTeIbHON MPOrpaMMBbI BBICIIETO 00pa30BaHUS.

B pamkax o0pa3zoBaTesbHOM NpOrpamMMbl BBICIIETO O0pa30BaHHsS OOyYaIOIIMECS TaKXKe

OCBaMBAIOT JApyrue JUCHUILUIMHBI W/WIW  TPAKTHKH, CIOCOOCTBYIOIIME  JIOCTHXKEHHUIO
3alUIAHUPOBAHHBIX  PE3yJbTaTOB OCBOCHUS AUCHUIUIMHBI «CTOXacTUYeCKHil (DUHAHCOBBIN
aHaAIU3Y.
Tabnuya 3.1. Ilepeuenv komnonenmos OII BO, cnocobcmeyrouux 00CmudiceHur
3aNIAHUPOBAHHBIX Pe3YIbMAmMOo8 0C80EeHUS OUCYUNTIUHB]
IIpenmecrBylonue IMocaenywommue
Hlnq)p Ha“MeHOBaH“e }]HCE_)IHJ:'IJIHHLI},MOI;}’JIH, Z[l/lClIl/lﬂHl/lil-l)]’)[/;lllOZ[yﬂH,
KOMIIETCHIUU % o
l'lpaKTl/lKl/l l'lpaKTl/lKl/l
Crioco0OeH MpUMEHSTh Maremaruueckuii aHaIu3; IIpenaunioMHas npakTHKa;
(byHaMeHTalbHbIe 3HaHUS, Jluneiinas anreopa; Teopus maccoBoro
HOHy‘lCHHBIC B OGJ’IaCTI/I I[I/ICKpCTHaH MaTr€MaTukKa, 06CHy)}(I/IBaHI/IH U ec
HK'2 MaTEMAaTUYCCKUX U (I/IJ'II/I) KOHHGHL{I/IH COBpCMCHHOFO HpI/IMCHCHI/IH JJIsL 6I/I3H€C'
C€CTCCTBCHHBIX HayK, nu €CTCCTBO3HAHUAA; 3aJa4,
HCIIOJIB30BAaTh UX B TeOpI/IH BepOHTHOCTCﬁ nu I[OHOJ'IHI/ITSJ'IBHBIG TJ1aBbl
HpO(beCCHOHaHLHOﬁ MareMaTudycCKasa CTaTUCTHUKA, 3KOHOM€TpI/IKI/I;
ACATCIBHOCTH OCHOBBI HUCIIOJIb30BAHUA




HIudgp

HanmeHnoBanue
KOMIIETeH NI

IIpenmecrByromue
AUCHHUTIIUHBI/MOAYJIH,
NPaKTHKH*

Mocaenyromue
JUCHMITHHBI/ MOAYJIH,
NPaKTUKH*

HCKYCCTBEHHOTO MHTEIUICKTA B
HHPOPMALNOHHO-
KOMMYHHUKAITHOHHBIX TEXHOJOTHAX
u On3Hece;
dunancoBas MaTeMaTHKa,
OKOHOMETPUKA;
[IpuknamHbIC CTOXaCTHYCCKHE
MOJICIIH;
CTaTHCTHUYECKHI aHaJIH3,

* - 3aMoOJIHAETCS B COOTBETCTBUM ¢ MaTpHueil komnereniuidi u CYII OI1 BO

** - 3JIEKTUBHBIC TUCIMIUIMHBI /TIPAKTHKH




4. OFbEM JUCHUILIVNHBI U BUJIbI YYEBHOM PABOTHI

OOm1ast TPYA0EMKOCTh AUCHUILTUHBI «CTOXAaCTHYECKHH (DUHAHCOBBIN aHAIIN3)» COCTABIISCT «S5)» 3a4ETHBIX CTUHHII.
Tabnuya 4.1. Buowl yuebHOU pabomvl no nepuooam 0C80eHUsi 00paA308amMenbHOU NPOSPAMMbL 8blCUIC20 00pA308aHUL Ol OYHOU (HOpPMbL
0OyueHusl.

Buja yueOHoii padoThl BCETIO, ak.u. CeMeCGT pCED)
Koumaxmmnas paboma, ax.u. 54 54
Jlexrun (JIK) 18 18
Jlabopartopusie pabotsl (JIP) 0 0
IMpaktryeckue/cemunapckue 3ansatus (C3) 36 36
Camocmosmenvras paboma 00y4arOWuxcs, ax.u. 90 90
Koumponw (ax3amen/3auem c oyenkoil), ax.u. 36 36
OO01asi TPYI0E€MKOCTh THCHHILTHHBI aK.4. 180 180
3a4.e/1. 5 5




5. COAEPKAHUE JUCIUITVINHBI

Tabauya 5. 1. Cooepoicanue oucyuniunsvt (MOOYis) no 8udam y4ebHou pabomol

Bun
Homep | HammeHnoBaHue pasnena .
Conep:xanue pasaesa (TeMbl) yueOHOM
pasnesa AVCHUTILTAHBI %
padoThI
Onpenenenue GpuaancoBoi onepanuu (PO), ee
CxeMblI OIICHKHU N
. 11 JIOXOIHOCTH U pucka. [IpunsaTue perieHuii B JIK, C3
(rHAHCOBOI1 onepanu . .
Paznen 1 YCIIOBHSX MOJIHON M YACTUYHOH HEolpeeIeHHOCTH
(®O) B ycnoBusx =
Beposarroctabie @O. CBOICTBA U BUIBI PUCKOB.
HEOIPEeIeIEHHOCTH 1.2 JIK, C3
MeToab! yMEHBIIEHUS! PUCKOB!
[pocreiinias OnHOMHANTBEHAS MOJIEIb.
2.1 Bbunommansuas moaens Kokca-Pocca- JIK, C3
Paznen 2 | Mopenu neHooOpa3zoBaHus o
PyOunmTeiina.
2.2 OOmas 3KkcnoHeHHaIbHas OnHomuanbHas mogens | JIK, C3
3.1 Ioprdens neHHBIX OyMar, ero qoxoaHocTs U puck. | JIK, C3
32 [oprdens 3 nByx Oymar. Cirydan moTHOH TIK. C3
' KOPPEJSALIH, aHTUKOPPEISIINY, HE3aBUCHMOCTH ’
. Ioprdens 3anannoit s3pdpexrunoctu. [oprdens c
Paznen 3 |I[loprdensHbril anamms3 3.3 PO an UCI)(I) PP JIK, C3
0e3prcKoBOil OyMaroii.
[oprdens 3 n neHHbIx Oymar. Corydait
3.4 MUHUMAaJIHHOTO PUCKA C 3aJJaHHOM JIK, C3
a¢pexruBHOCTRIO. [TopTdens Mapkosua

* - 3anonasercs Tonpko mo OUHOMU dhopme obyuenust: JIK — nexyuu, JIP — nabopamopneie pabomsi; C3 —
npaxmuyecKue/cemMunapcKue 3aHamusl.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUME JUCHUIIJINHBI

Tabnuya 6.1. MamepuaneHo-mexnuueckoe obecneuerue OUCYUNIUHbL

Tun aynuropuu

OcHamenue ayiuropuu

Crnenunanu3upoBaHHoOe
yueOHOe/1adopaTopHoe
odopynoBanue, [10 u
MaTepuabl 1J1s1 0CBOEHHS
AUCHUTLTAHBI
(mpu He0OXOAMMOCTH)

JlexumonHas

Aynuropus ISl TPOBEICHUS 3aHATUN
JIEKIIMOHHOT'O THUIIa, OCHAIIICHHAs
KOMIUIEKTOM CHEIHaTH3HPOBAHHON MeOeH;
JIOCKOH (3KpaHOM) M TEXHUYECKUMU
CpeACTBaMHU MYJIbTUMEINA TPE3CHTAIHN.

CemuHapckas

AyauTopus Juisl IpOBEICHUS 3aHATUN
CeMI/IHapCKOFO THUIIA, prr[l'[OBI)IX n
WHJIMBUIYaJIbHBIX KOHCYJIBTAINH, TEKYIErO
KOHTPOJIA U MPOMEKYTOUHOM aTTeCTAIUH,
OCHaIlleHHAsT KOMIIJIEKTOM
CIIeIUaTU3UPOBAHHON MeOeH U
TEXHUYECKUMHU CPEACTBAMU MYJIbTUMEANA
MpPE3EHTAaIHII.

Jns
CaMOCTOSITEIbHOU
paboTHI

AyauTopus JUisl CaMOCTOSATEILHON padOThI
o0yyaromuxcs (MOXeT UCTIOIb30BATHCS IS
MIPOBEJICHUS] CEMUHAPCKUX 3aHATHI U
KOHCYJbTAIUH), OCHALIEHHAsA KOMILIEKTOM
CHeIMaTU3UPOBAHHON MeOeH 1
KoMIbroTepami ¢ gocrynoM B OUOC.

Kommerotep/HOyTOYK C
noctynom cetu MHTEpHET
U JIEKTPOHHO-
o0Opa3oBaTeNIbHOH cpeie
YHuBepcurera, opaysep,
ITO nna mpocmotpa PDF,
MS Teams




* - ayIUTOPHS IJIsT CAMOCTOSATENIbHOM paboThl oOyuaromuxcs ykassiaercs OBA3ATEJIbHO!

7. YHEBHO-METOJUYECKOE U TH®OPMAIIMOHHOE OBECHHEYEHHUE JUCHUITJIMHBI

Ocnoenas numepamypa:
1. XKynenes C.B. ®unancoBas matemaruka, M.:, U3a. MI'Y, 2001, 480 c.
2. bouapos IL.I1, KacumoB 10.®. ®unancosas matrematuka, M.: 2004. 99
HononnumenvHas numepamypa:
1. JIroy FO./1. MeTozas! 11 anropuT™sl puHAHCOBOIM MaTemaTtuku, M.: 2007.
2. Yerbipkun E.M. ®unancoBas MaremaTtuka.- M.: M3gatensckuit nom «/leno» PAHX u
I'C,2011.-392¢
3. BaBunos, C. A. ®unancoBas matremaTuka. CTOXaCTHYECKUMA aHAIIN3 ;| YYCOHUK U
npakTukym Juist By30B / C. A. Basunos, K. FO. Epmonenko. — Mocksa : U3marensctBo FOpaiiT,
2024. — 244 c
Pecypcwi ungopmayuonno-menexomMmyHuKayuoHHou cemu « Mnmepuemy»:
1. ObC PYIH u ctoponnue ObC, Kk KOTOPBIM CTYIEHTBI YHUBEPCUTETA UMEIOT JOCTYII
HA OCHOBaHUH 3aKJIIOYEHHBIX JOTOBOPOB
- DnekTpoHHO-O0MOMoTeunas cucrema PYJIH — ObC PYJIH
http://lib.rudn.ru/MegaPro/Web
- OBC «YHuBepcuteTckas 6ubianorexa onnan» http://www.biblioclub.ru
- OBC IOpaiit http://www.biblio-online.ru
- OBC «KoncynbTaHT cTyfeHTa» www.studentlibrary.ru
- OBC «Tpounkuii mocT»
2. ba3bl JaHHBIX U TOMCKOBBIE CHCTEMBI
- DJICKTPOHHBIN (HOHJT TPABOBON ¥ HOPMATUBHO-TEXHUICCKOU JJOKYMEHTAITUU
http://docs.cntd.ru/
- mouckoBas cuctema SAunekc https://www.yandex.ru/
- mouckoBas cucteMa Google https://www.google.ru/
- pedepatuBHas 6a3a nanasix SCOPUS
http://www.elsevierscience.ru/products/scopus/
Yuebno-memoouueckue mamepuanvt 01 camocmoamenbHou pabomol 0OYUAOWUXCS NPU
0C80eHUU OUCYUNTUHBL/MOOYIA™:
1. Kypc nekuuit no qucuumiuze «CroxacTuyeckuil GPMHAHCOBBIN aHAU3Y.

* - Bce y4eOHO-METOAMYECKHE MAaTepUalIbl Ul CaMOCTOATENBHON paboThl 00yJaroImuxcs
pa3sMelarTcs B COOTBETCTBUH C JIEHCTBYIOIIUM MOPAIKOM Ha cTpaHule auciuninasl B TYHUC!
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