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1. TlepedeHb MIaHMPYEMBIX Pe3yJbTATOB 00y4eHHUs MO AUCHUILINHE,
COOTHECEHHBIX C IVIAHNPYEMbIMH Pe3yJIbTATAMM 0CBOCHUS NIPOrPaMMbI

1.1. Jucnumnuaa «CnyyaifHple mpoIecchl B 3KOHOMHKE» 00eCHeuMBaeT OBJIAJCHUE
CJICAYIOUIMMHU KOMIIETEHIMSIMU:

Kon HaumenoBanue Kop srama ocBoenust HaumeHnoBaHue >Tamna oCBOECHUS
KOMIIETEHIINHA KOMITETEHIIUN KOMITETEHIIUN KOMITETEHIINN
3HaeT OCHOBHBIE METOIBI
CrocobaocTs TIPUMCHATE NPUMEHEHUSI TEOPHH BEPOSITHOCTEH
METOZBI TEOPUH BEPOSTHOCTEH [IKcOCI-1.1 P P! p
. M MAaTEMAaTHYECKON CTATUCTHKH IS
IIKcOCI-1 71 MaTeMaTHYECKON
pemeHns IPUKIIaIHBIX 3129
CTATUCTHKH  JJIS  PELICHUA v
HPUKIATHBIX 337024 MKe OCT— 1.2 MeeT pemaTh TIPUKIIATHBIC
SKOHOMHUYECKHE
1.2, B pesynbpTaTe 0CBOCHMSI TUCIMIUIMHBI y CTYICHTOB JIOJDKHBI OBITH C(HOPMUPOBAHBI:
npodeccronanbHble AevictBus | Kox atama ocBoeHus PesynbraTel 00yueHus
KOMIIETEHIIHHA
BeJEHNE aHAIUTHIECKOM Ha YpOBHE 3HAHUI:
paboThI B 001aCTH SKOHOMHUKH MKe OCT—1.1 3HaTh METOHBl TPUMEHCHHS TEOPUU BEPOSATHOCTEH W
1 (PMHAHCOB ' MaTEeMAaTHYECKOW CTATUCTHKH AJIS PEIICHHUS TPUKIATHBIX
3a1a4
Ha YPOBHE YMCHHIA: OCYIIECTBIATh PACUCTHI, CBSI3aHHBIC C
[IKc OCI-1.2 pelIeHreM IPUKIaTHBIX 3a1a4

2. O0beM M MecTO AMCHUILINHBI B cTpykType OII BO

O0BbeM THCHUILINHBI
5 3E, 64 ak. yaca Ha KOHTaKTHYIO pa0oTy ¢ mpernoaaBarenem, 112 ak. 4acoB Ha CAaMOCTOSTEIBHYIO
paboTy oOy4aromuxcs;
Mecro nucuunminunbl B ctpykrype OII BO
— Bb1.B.13.02.01 «Cny4aiinbie MpoIecchl B SKOHOMHKE», 2 Kype, 5 ceMecTp
— JUCUUIUIMHA PEaIU3yeTCs M0CIIE N3YYEHNS JUCIUILINH!
MaTeMaTHYECKUI aHAJIN3
anreOpa
MHOCTPAHHBIN SA3bIK(AHTTIMHCKUIN)
TEOpHUsl BEPOATHOCTEN
MaTeMaThyecKas CTaTUCTHUKa
— MCLUIUIMHA MOKET PEeaIn30BaThCsl YACTUYHO WITH MOJTHOCTHIO ¢ mpuMeHeHuneM D0 u/umm JJOT.
VY4eOHble MaTepHalbl JUCIUIUIMHBI pa3MelatoTcs Mo aapecy lms.ranepa.ru
— (opMa IpPOMEKYyTOUHON aTTeCTAlluK — 3a4YeT C OLECHKOM.




3. CoaepkaHue H CTPYKTYPa AHCIHUTIHHBI

O0beM TUCTIUIUIMHBI (MOMYJIS), aK. 4ac./ Jac.
KonraktHas pabota
00yJaromuxcs ¢ Popma
TEKYIIEro
HanmenoBanue tem TIPCIIONIABATETIEM KOHTPOJIS
Ne o/n (paznenoB) Bcero 1o BIIaM YICOHBIX CP yCHeBaeMOCTH*
3aHATHH** L
K MPOMEXXYTOUHOH
T P 03 C aTTeCcTalyn
P
Ounas Gpopma 00yueHHS
Tema 1 | Curma-anreGpsl u 26 4 4 18 A3-1
HU3MEPUMOCTD CIIyYailHbIX
BEJINYNH
Tema 2 | YcioBHBIE pacrpeneneHus, 26 4 4 18 [3-2, BA3-1
YCIIOBHOE MaTeMaTH4eCcKOe
OKHJIaHNE
Tema 3 | Maprurransr. CayqaiiHbie 30 6 6 18 13-3, KP-1 (Temsl
OIyKJaHuUs 1-3)
Tema4 | IlyaccoHoBckuii u 30 6 6 18 a3-4
BHHEPOBCKHH TpoIiecc.
Tema 5 | Unaterpan Uto. Jlemma UTo. 32 6 6 20 A3-5
Tema 6 Mognens bika-Iloyica 32 6 6 20 J3-6, B/13-2, KP-
2 (temsbl 1-6)
[IpomerxyTouHas aTTecTauus 4 3a4er ¢ OLUEHKOI
Bceero: | 180/135 | 32/24 32/24 112/84
[pumeuanne* — (GOpMBI TEKYLIEro KOHTPOJS YyCIeBaeMOCTH: nomaiuHee 3amanue (/3), BBIUMCIMTENBHOE

nmomariaee 3ananue (B/3), korrponbHas padota (KP).
IMpumeuanne **: B paMKax YKa3aHHOW KOHTaKTHOW pa0OThI C OOY4YArOU[MMHUCS Y4eOHBbIC 3aHITHUS MOTYT
NPOBOAUTECS ¢ ucnoib3oBanueM J1OT n/umun 30

Coaeprxanue IUCHHIINHBI
Tema 1. Curma-anreOpbl 1 U3MEPUMOCTb CITyYailHBIX BEJIUYHUH.
MOIIHOCTE MHOXKECTB, CYETHBIE U HECUETHBIE MHOXKECTBA. MOIIHOCTE KOHTHHYYMa. [Ipumepst
MHOECTB pa3HOM MoITHOCTH, Mepa Jlebera. BeposTHOCTHOE TPOCTPAaHCTBO M OMNpPEACIICHUE
curma-aiareOpel. MuHMManbHas  curma-anarebpa, MOPOXIEHHAas  HaOOPOM  MHOYKECTB.
N3mepumocTh caydyallHOM BENMYMHBI OTHOCUTENBHO CUTMa-ayireOpbl. MUHUMalbHash CUTMa-
anreOpa, NOpoXAEHHas ciaydaiHOM BenuumHOM. OrmpeneneHue ciay4daHOro Iporecca,
WIMHJpUYECKHne curma-anredpel. Onpenenenue GuibTpanuu (IOToOKa cUrMa-aireop).

Tema 2. YcnoBHbIE paciipeielIeHts], yCIIOBHOE MaTeMaTHUYECKOE OKUIaHHUE

dopManbHOE ONpeneNeHne, I'eOMETPUUYECKUI CMBICI M CBOMCTBA YCIOBHOIO MAaTOKUJIAHUS.
3aKoH MOBTOPHOTO MaTtoxkuAaHUs. CrOCOOBI MOACUETA YCIOBHOTO MAaTEMATHYECKOTO OXHUIAHUS
JUTSL TUCKPETHBIX U HEMPEPBIBHBIX cy4yailHbIX BennynH. OunbTp u crinaxkusarens Kanmana.

Tema 3. Maptunransl. CiydaiiHblie 67y 1aHus.

IIpumepsl MapTUHTaaOB U HE MAPTUHTAIOB. CTaHAAPTHBIE TPUEMBI TTOJIYYEHUS] MAPTUHTAJIOB U3
HemapTuHrainoB. Teopema J[yba o0 octanoBke mMaptuHraia. Ciydaiinele OnyxaaHus. 3agaya o
pazopenuu. Monens Kpamepa-Jlynabepra.

Tema 4. [1yacCOHOBCKHI 1 BUHEPOBCKHIA MPOLIECC.

Omnpenenenue u CBOMCTBA MyaCCOHOBCKOTO mpoiecca. IlocTpoeHne myaccOHOBCKOro mpoliecca.
I'ayccoBckue mporeccsl. J[Ba ompeneneHuss BUHEPOBCKOTO IMPOLECCAa M UX HKBUBAJIEHTHOCTD.
MaprtuHraisl, CBSI3aHHbIE ¢ BUHEPOBCKUM IPOLIECCOM. MakCUMyM U MUHUMYM BHHEPOBCKOIO
mporecca.




Tema 5. Muterpan Uto. Jlemma Uto.
OmnpeneneHue CTOXaCTMUECKOIO MHTErpajla u ero cpoicrBa. JleMma MTo 11 ogHOMEpHOro
ciydas. Jlemma Uto gyt MHOromepHoro ciydasi. Teopema ['upcanosa.

Tema 6. Mognens biaka-Illoynca
Penmummpupyromuii aktus. OLieHMBaHHME ONIMOHOB B paMkax Mozaenu bmaka-Illoysnca uepes
PHUCK-HEHTPAIbHYIO MEPY.

4. MaTtepuaJibl TeKYHIIEro KOHTPOJISl yCIIeBAeMOCTH 00y4arommuxcs u poH
OIIEHOYHBIX CPEJICTB MPOMEKYTOYHOH ATTeCTAIUM MO JTUCHHUILIHHE

4.1. @opMbl W MeTOAbI TEKYLIEr0 KOHTPOJS YCHEeBAEMOCTH OOy4YAlOIIMXCH M
NMPOMEKYTOUHOI aTTecTAlNU

4.1.1. B xone peamusaunu aucuuminmnbl b1.B.J13.02.01 «Cayuaiinble nmpouecchl B
IKOHOMHUKE» HMCHOJb3YIOTCH CJeAyIole MeTOAbl TeKYUIero KOHTPOJIS YCIeBaeMOCTH

00Y4YAKOIIHUXCH:
Tewma (pazmen) MeTo/1bI TEKYIIETr0 KOHTPOJIS YCIEBAEMOCTH
Tewma 1 J3-1
Tema 2 J3-2, B/I3-1
Tema 1-3 J13-3, KP-1
Tema 4 13-4
Tema 5 J3-5
Tema 6 J3-6, B/I3-2, KP-2

(o0o3navyenus: /13-nomamnee 3aganue, B/[3-BpruncnurensHoe gfomarninee 3aganue, KP-
KOHTpOJIbHAst paboTa)

4.1.2. 3ayeT NPOBOAUTCSH C IPUMEHEHHEM CJIeAYIOIIUX MEeTOA0B (CPeICTB): B BUJIE
NUCbMEHHOW KOHTPOJIBbHOM paboThI.

4.2. MartepuaJibl TEKyIIero KOHTPOJISA YCIIEBAeMOCTH 00y4aI0IIMXCs.

TunoBbIe OLIEHOYHBbIE MaTepuaJjJbl o TEME 1

A3-1

1. TlpuBeaute mpumep anreOpbl Ha MHOXECTBE HATYpaJbHBIX YHCEI, HE SBJISAIOIIEHCS
CUrMa-ajareopo.

2. Haiigure mepy Jlebera MHOXKeCTBa pallOHANBHBIX urcen Ha oTpeske [0,1].

3. TlomOpackiBaroTcsi /Ba MpPaBUIBHBIX O-TpaHHBIX WIpalbHbIX KyOuka. Hrpok A
HaOJro1aeT BhINaBIIEee 3HAUEHUE HA MEpBOM KyOuKke, UTpOK B - 3HaueHue Ha BTOpOM
KyOuke, a urpok C - 4€THOCTh CyMMBbI BbINaBIIUX 4ucel. [locTpoiiTe BeposSTHOCTHBIE
MPOCTPAHCTBA KCIIEPHMEHTA C TOYKH 3pEHHS MH(POPMAIWHU, JOCTYIMHON pa3IHIHBIM
BO3MO>KHBIM Ha0OpaM UTPOKOB.

TunoBble OLlEHOYHbIE MATEPHUAJIBI 110 TEMe 2

3-2
1. PacueT XxapaKTE€pPHUCTHK YCIOBHBIX paclpeieeHnii HOpMaIbHBIX BEKTOPOB.
2. Ilycte Xi, X, - HE3aBUCHMBIC IyaCCOHOBCKHE BEIUYMHBI ¢ mapamerpamu l1, |2
cootBeTcTBeHHO. Haiitn ycimoBHoe pacmpenenenue pn(k) = Pr(Xi = k|X1+ X2 = n) u
E(X1/X1+X2 =n).



B/I3-1

1. Tlo 3agaHHBIM YHCIOBBIM psiiaM OIICHUTE 3HAYCHHE HEHAOJIOIaeMOi BEIMYMHBI B
HayaJbHbI MOMEHT BPEMEHH C UCIIOJIb30BaHUEM criiaxkuBatess Kaamana.

TunosBsbie OLCHOYHbIC MaTEpHUaJbI IO TEME 3
J13-3, KP-1:

1. PaccMOTpMM MHOKECTBO IIOCIEXOBATEIBHOCTEN M3 IIPOM3BOJIBHBIX HATYPAIBHBIX UMCe], 0003HAUNM
ero 6yksoit A. Harpumep, ogHuM astemenTOM A siBsieTcst mocienosarensHocts (1,2, 3,4, .. .). Onpe-
IenuM IOgMHOXKecTBO B C A, mocieqoBaTeIbHOCTEN B KOTOPBIX €AVHNULA YIIOMSHYTa He Oouble 1
pasa, nBoitka — He GoJiee IByX pas, TpoiiKa — He OoJiee TPEX u Tak nanee. Onpenenanm IOIMHOXKECTBO
C C A, nocienoBaTenbHOCTEN, B KOTOPBIX BCE Yycia KpoMe yucia 2016 yIIOMMHAIOTCS KOHEUHOE
KOJIMYECTBO pas, a unciio 2016 MoXKeT yIIOMIHATECS JI000€e KOJIIYEeCTBO pas.

Haitgure card A, card B, card C

2. YV BypaTuHO ecTb TpM MOHETKM: OJHA LIEJIMKOM 3eJIEHas, BTopasg — IEJIMKOM KpacHas M TPeTbi —
CO CTOPOHBI OpJIa 3eJIEHAs, CO CTOPOHBI pelIky — KpacHas. CHauana BypaTuHo non6paceiBaer nBert-
HyI0 MOHeTKy. Ecim 11BeTHasi MOHeTKa BBIIIafiaeT KPacHOI CTOPOHOI, To BypaTumHo moxbpaceiBaer
KpacHyI0 MOHETKY, eCJI 3eJIEHO — TO 3eJE€HYI0. BeposiTHOCTM BhITageHus opia paBHsL: 0.2 — mis
KpacHoOJ MoHeTKH, 0.4 — mus 3enénoir, 0.7 — mis usBerHoi. IlycTs X — MHAMKATOP TOTO, BBINIA JIN
Opé&JI Ha I[BETHOJ MOHETKe, a Y — MHIUKATOP TOTO, BBIIAJI JIM OPEJ IIpU BTOPOM OpocKe.

Haitnure E(Y | X), E(XY), Var(X|Y)

3. Bemmuunst X1, . . ., X100 He3aBucuMbl 1 paBHoMepHbI Ha otpeske [0; 1]. Ilyers L = max{Xi, Xa, ..., Xso}
aR= max{Xgl, ng, oo 7X100} ubM = max{Xl, freie 7X100}
Haitgnure

@) P(L > R|L) uP(L > R|R) uP(L > R|M),P(L > R|L, M)
(b) E(X1|L), E(X1|min{X1, ey XIOO})

4. You throw a fair coin infinite number of times. Let’s denote the result of the second toss by Y2 (0 for
tail and 1 for head) and the number of throws to get the first «<head» by N. Find E(Y2|N), Var(Y2|N)
and E(N|Y;)

5. Itisknown that E(Y|X) = 0. Which of the following quantities must be zero: E(Y")? E(X)? Cov(X,Y)?
Cov(X?2,Y)? Cov(X,Y?)? Prove or provide a counter-example.

6. The random variables X, Xy, ..., X, ...are independent uniformly distributed on [0; 1]. I am summing
them until the first X; greater than 0.5 is added. After this term I stop. Let’s denote by S the total sum
and by N — the number of terms added. Find E(S|N), Var(S|N), E(S)

Tunosble OIICHOYHBbIC MAaTECPHAJIBI 110 TEME 4
13-4

1. HaiinuTe KOBapHaMOHHYIO (DYHKIIHIO OPOYHOBCKOT'O MOCTA.
2. Jokaxwure HenuHepeHITMIPyeMOCTh BHHEPOBCKOTO TIpo1iecca

TumnoBbie OLlEHOYHBIE MAaTEPHAJIBI IO TeMe 5

J3-5



1. Umerorca mpouecchl U = fotcos(Ws) dW, u Vtzfotsin(Ws) dW,, rtme W;-

CTaHIApTHBIA BUHEPOBCKHIA Mporiecc. B kakoii MOMEHT/MOMEHTHI BpeMeHH | cedeHus

OTHUX IIPOLECCOB HE3aBUCHUMBI?

TunoBble OLlEeHOYHbIE MaTepualJbl IO TEME 6

J13-6, KP-2

. Ins npouecca Y; = W + tW, naitnure dY; u BeImuimre OTBET B HONHOI GopMe 3ammmci.

. Jins npouecca Y; = f(t) exp(4W;) naitnure dY; u nogbepure dyukuuio f(t) Tak, urobsr npouecc Y;
ObLT MapTUHTAIOM.

. Haitzure E( [ sW,dW,) u Var( [ sW,dW,)
4. lns 6poynosckoro asyokenus W, naitpnre E(W5(Wy — W3)).
. Find Var ( [, W, ds).

You may use the following guiding steps:

(a) Find d(tW;) in short and full form
(b) Find E (2tWt s dWS)

(c) Find E ((fo‘sdws)2)
(& FindE ( J; W, ds)
(e) (a—b)?=a%—2ab+b*:)

6. Researcher Veniamin throws a fair dice until 6 appears. Let denote by 7’ the total number of throws and
by N the number of throws when 5 appeared. Find E(N|T"), Var(N|T'), E(N), Var(N) and E(T|N).

The joint distribution of the random vector (X, Y) is given by its probability density function

ce®™ Y for0<z,y<1
0, otherwise

f(:r,y)={

where c is a normalization constant. Find E(X | Y).

7. B pamkax mopenu Briska-Illoynsa npennonaraercs, uto S; = Syexp((u — 02/2)t + oW,). llepexonn
K PUCK-HEATPATBHOI BEPOSTHOCTH CONPOBOXKaaercs 3amenoit Wy = W; + £-7t. B pamMkax JaHHBIX
0603HaueHNMIT pAaCCUNTAIITE TEKYILYI0 CTOMMOCTD aKTUBa, KOTOpHIit uepes 1’ net crour In Sr.

BJ13-2

1. Omuenute ctoumocTs call-oniuona ¢ 3agaHHBIME apaMeTpamMu Jutst akiuii Y NDX.

4.3. OneHo4HbIe CPeACTBA ISl IPOMEKYTOYHOM aTTeCTalnu.

4.3.1. IlepeyeHb KOMIIETEHIMH € YKa3aHHEM 3TanoB UX (JOpMUPOBaHHUSA B NpoLecce
0CBOeHHs 00pa3oBaTe/ibHOI nporpamMmel. [loka3zaTen u KpUTepuu OLlEHMBAHUS
KOMIIETEHIIH ¢ Y4€TOM 3Tana ux (popMupoBaHus

Kon
KOMIICTCHIIUN

Hanmenosanue
KOMIIETCHIINH

KO,Z[ oTalia OCBOCHUA
KOMIICTCHIIUHN

HaunMeHnoBaHue 3Tana OCBOCHUS
KOMIICTCHIIH




3Haer OCHOBHBIE METO/IBI

Criocobrocts VPFIMCHATD MIPUMEHEHHSI TEOPHH BEPOSTHOCTEH
METOJbI TEOPUH BEPOSTHOCTEH [MIKcOCI-1.1 .
. U MaTeMaTU4eCKOW CTATUCTUKH IS
[MIKcOCI-1 u MaTeMaTU4EeCKOU
peLIeHus TPUKIIAHBIX 337124
CTaTHCTHKH  JUIl  PEIICHHS
MPUKTATHBIX 32724 MKc OCI—1.2 Ymeer pemars MIPUKJIaHbIC
9KOHOMHYECKHE
Oran 0CBOSHUS IToka3arens oueHUBaHUS Kpurepuii onieHrBaHus
KOMITCTEHIINT
3HaeT OCHOBHBIEC METO/BI MPUMEHEeHHs Teopun | Ykazan B PIIJI B mpenmemaXx OCHOBHOM
[MKc OCI-1.1 |BeposTHOCTEH I MAaTEMaTHIECKOW CTATUCTHKH | JIUTEPATypPHI
JUIsL pelIeHUs] TPUKIIAJHBIX 3a1a4
Vkazan B PIIJI B mnpenemax OCHOBHOH
[MIKc OCI-1.2 |VYwmeer pemaTh NPUKIATHbIE SKOHOMIUECKUE A pen
JIUTEPATypHI

IxkaJsa oueHNBaAHNUA.

Onenka onpeaensiercs no ¢popmyne: | = 0.2*A3 + 0.2*B/3 + 0.2*KP1+0.4*KP2 + Gonyc
BonycHbie 6amibl - 10 5% 3a aKTUBHYIO pa0dOTy | pPEIICHUE 3a7]a9 Ha CEMHHApaX

10-6anpHas TpaguuronHas «3auTeHo»/ OmnpeneneHne
IKaza IKaza «He 3aureHO»
10 OTaU4HO 3a4yTeHo 90% OT Imax 1 BbIIIIE
9 OTnu4gHO 3aureHo 80% oT lmax ¥ BBILIE
8 OTaU4HO 3a4yTeHo 70% OT Imax 1 BBIIIIE
7 Xopo1io 3a4yTeHO 60% OT Imax 1 BBIIIIE
6 Xopo1o 3ayTeHo 55% 0T lImax ¥ BbIIIIE
5 YV nosneTBopute 3a4yTeHo 45% 0T Imax ¥ BBIIIIE
JIHO
4 YV nosneTBopute 3a4yTeHo 35% oT Imax 1 BBIIIE
JIBHO
3 HeynosnerBopu He 3auteno 20% OT Imax 1 BEIIIE
TEIHHO
2 HeynosnerBopu He 3aureno 10% OT lmax 1 BBIILIE
TEIHHO
1 HeynosnerBopu He 3auteno 5% oT Imax ¥ BBILLIE
TETHHO
0 HeynosnerBopu He 3auteno 0% oT lmax 11 BBIIIE
TEIHHO

4.4, MeToauuecKkue MaTEpHAJIbI 110 IPOBECACHUIO l'lpOMC?KyTO‘-IHOﬁ aTTreCTallumn

KP-1 npoBomutcs B cepeamHe ceMecTpa, HpPOAOIDKHTENbHOCTh 1.5 daca. KP-2 u
BBICTABJICHUE OLICHOK IIPOBOJAUTCA B IIEpUOJ IPOBEACHUS OK3aMEHALMOHHOM CECCHM.
[MpomomxurensHOCTh KP-2 — 2.5 actpoHoMudeckux yaca. CTyIeHTBI MOTYT UCIIOJIB30BaTh OJIUH

pYKOHHCHBIﬁ JIMCT CO CIIPAaBOYHBIMU MAaTCpHAIaMU U KAJIBKYJISTOP.

CryneHTtam, He BBIIOJIHUBIIUM OJHY KOHTPOJIbHYIO pabOTy M0 YBa)XKUTEIbHBIM IPUYUHAM,
IPONOPLHMOHATIBHO MEepecUUThIBatOTCA Oamibl 3a BbinmonHeHHylo KP. B cinyuae, ecan o6e KP
MIPOMYILIEHBI [0 YBAXHUTEIbHBIM IPUYUHAM, 3a4eT IIPOBOJUTCS B YCTHOU hopme.

B cimydae, ecnu AMCHUIUIMHA TOJHOCTBIO MM YAaCTHUYHO IIPOBOJAUIACH C IPUMEHEHUEM
TEXHOJIOTHI 3JIEKTPOHHOTO OOYYeHHsS W/WIM JUCTAHIMOHHBIX TEXHOJIOTUM, 3aueT MOXKET
IIPOU3BOJIUTHCS C Ucosib30BaHneM cucteMmbl C/1O AkageMuu v IpUMEHEHUEM IIPOKTOPHHTA.

5.

MeTtoauyeckue ykazaHus AJ1s1 00y4arouxcs
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JlomantHue 3a1aHus U PUMEPHBIE BapUAHThl KOHTPOJIBHBIX PabOT JJIsl CaMOCTOSATEIbHON
MOJATOTOBKU MOTYT OBITh OIYOJIMKOBAHBI:

1. Beicinanbl Ha OONTYIO TOYTY TPYIIITHI

KonkpeTHbIi cr1oc00 KOMMYHHKAITUH CO CTYACHTAMHU OTPEICIIICTCS IPEIoaaBaTeieM.

J1J1s MOATOTOBKM K OMpOcaM, JOMAITHUM 3aJaHUsIM U KOHTPOJIBHBIM paboTaM HE00X0MMO
O03HAKOMUTHCS C PEKOMEHJOBAHHOW JIUTEPATypOil, MOBTOPUTH MaTEpHall MPEAbIIYITUX
MPAKTUYECKUX 3aHATUHN U JeKuuid. CaMOCTOSATENbHO pa300paTh 3a/1a4M B KOHIIE KaXKIOU TJIaBbI.
[Ipy BO3HMKHOBEHHM BOIMPOCOB OOpPATUTCA K MPENOJIaBaTENI0 MO 3JIEKTPOHHON mouTe ¢
yKa3aHWeM KOHKPETHOW mpoOyieMbl U (WJIM) NPUNATH K MPENoAaBaTeio Ha KOHCYJIbTALUIO B
YCTaHOBJICHHOE BPEMsI.

MeTtoauueckue yKa3zaHus JUisl CaMOCTOSITEIbHON pabOThI

Tema 1. Curma-ajnreOpsl 1 U3BMEPUMOCTD CIIy4aliHbIX BEJIUYHH.
Pasnensr 2.1-2.2 u3 [FK]

3anaun U3 3aa4HUKa: pasaensl 1 u 2.

Tema 2. YcnoBHbIE paciipeieieH ], YCIIOBHOE MaTeMaTHUYECKOE OKUIaHHE
Paznensr 2.3-2.6 u3 [FK], rnasa 5 u3 [BD]

3agauM U3 3aJja4HUKa: pa3nen 8

Tewma 3. Maptunraiel. Teopema Jly0a.

Pasnensr 2.7-2.8 u3 [FK], rnasa 14 u3 [BD]

3amauu u3 3aga4yHuka: paszaen 10

Tema 4. [lyaccoHOBCKHI 1 BUHEPOBCKHUI ITpoLiece

I'nara 3 u3 [FK]

3agauu U3 3aauyHukKa; paszaen 11

Tema 5. Muterpan Uto. Jlemma Uto.

I'naBa 4 u3 [FK]

3amaun U3 3aHa9HUKa:; pa3zaen 4.8

Tema 6. Mogens biska-lloynca

Paznensr 5.1-5.4, 12.1-12.4 u3 [FK]

3anauu u3 3aa4HuKa: pasgen 14

6. YueOHasi 1uTepaTypa u pecypchbl HHPOPMAMOHHO-
TeJIeKOMMYHUKAIMOHHOM ceTH "UHTepHeT", BK/II0Yasl IepevYeHb
Y4e0HO-MeTOANYEeCKOro o0ecnedyeHns I CAMOCTOATEeIbHOM PadoThI
o0y4aromuxcs Mo JMCHUAIIHHE

6.1. OcHOBHas nuTEpaTypa.

1. [FK] Fima C. Klebaner, Introduction to stochastic calculus with applications, 2" ed.,
Imperial College Press, 2005.

2. [B®] B. dennep, Brenenue B Teopuro BeposTHOCTEH u e€ mpuioxeHus. Tom 1.
N3narensctBO «Mup», 1964 r.

6.2. JlomoTHATEIBHAS TUTEPATYpA.

1. John C Hull, Options, Futures, and Other Derivatives, Prentice Hall, 2015

2. Jlexnu 1o ciydaifHBIM TporieccaMm, yaebHoe mocooue, 'acankoB A.B., ['opOyHOB D.A.,
I'yz3 C.A., 2019.

6.3. Y4eOHO-MeToAnYeCKOe 00ecTieueHuEe CaMOCTOATEIbHOU PaboThI.
OTtnenbHOE obecnieueHne He MPeayCMOTPEHO.

6.4. HopmaTrBHBIE TPAaBOBBIE JOKYMEHTBHI.
He npenycmorpensr

6.5. UHTEpHET-pECYPCHI.

1. 3ameTtku K Kypcy croxactudyeckoro aHanusa b. JlemerieBa (6era-Bepcus),
https://raw.githubusercontent.com/bdemeshev/sc_book/master/sc_book.pdf
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https://raw.githubusercontent.com/bdemeshev/sc_book/master/sc_book.pdf

2. Buneosanuce ceMmuHapoB K Kypcy Teopust ciyqaifHbIX miporieccoB, A. [Ikises:
https://teach-in.ru/course/theory-of-random-processes-seminars-shklyaev

3. UepHoBast Bepcusi 3aJJauHUKa [10 CTOXaCTUYECKOMY aHAIIN3Y (3JEKTPOHHBIN JOCTYII:

https://github.com/bdemeshev/sc401/raw/master/sc_pset/sc_problems main.pdf)
4. http://Ims.ranepa.ru

7. MartepuajibHO-TeXHHYECKasi 0232, HH(POPMALIMOHHbIE TEXHOJIOTHH,
NMporpaMMHoe odecneyeHue U HH(POPMALMOHHBbIE CTIPABOYHbIE CUCTEMBI

KomnbproTepHslii Ki1acce

JlocTyll B UHTEPHET U JIOKAJIbHYIO CETh AKaJeMUU

[TpoexkunonHoe o0opynoBaHue

[IporpammHoe obecnieueHue:
—  Windows/Linux/Mac OS
— R, python wnu Julia m1st npoBeeHNs YUCICHHBIX YKCIIEPUMEHTOB
— Google Chrome

NS
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http://lms.ranepa.ru/
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