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1. llesan ocBOEHMSI AN CIMIIJIMHBI

LlenssMu OCBOCHHSI TUCIHMILIMHBI SBISIETCS (DOPMUPOBAHKE Y O0YYAIOIIUXCS ONPEICICHHOTO
OOIl (m. 5. O6meii xapaktepuctuku OOII) cocTtaBa KOMIIETEHIIMI Jisi TOATOTOBKH K
poheCCHOHATLHOMN JIeSATEIbHOCTH.

Kon

CocrapJsiiomme pe3yJibTaTOB OCBOCHUSA (ZIECKPI/IIITOPLI KOMHeTeHHHﬁ)

HanmeHoBanune
KOMIIETeHIIUN
KOMINETEHIUN HaumeHoBanue
Kon
OTIK(Y)-2.B1 3HaeT OCHOBHBIC ONPE/ICNICHNUS, OHITHS U METO/Ibl TEOPUH BEPOSITHOCTH U
) MaTEeMaTHYECKOW CTAaTUCTHKHU
YMeeT UcIosb30BaTh BEPOSTHOCTHBIE M CTATUCTUYECKUE METOJIbI JUIs
OIIK(Y)-2.V1
00paboTKU TaHHBIX
Bnaneer anmnapaTtoM MaTeMaTHYeCKON CTATUCTUKU JJIsl IPOBEICHUS
Crocoben OIIK(V)-2.31 TEOPETHIECKOTO HCCIIEAOBAHMUS i MOJICTUPOBAHUS (PU3HUCCKUX H XUMHUYECKHX
HCIIOIB30BATh 1 IIPOLIECCOB U SIBJICHHH, a TAK)Ke, JUIsl PEIICHUs] TPOPECCHOHAIBHBIX 3a/1a4.
aJanTUPOBATh OTIK(Y)-2.B4 Brnaneer HaBbIKaMuU UCCIIEIOBAHUS U IOCTPOCHHUS aITOPUTMOB,
CYIIECTBYIOIINE ) BBIYHCIIMTENBHBIX MOJICNICH M MOZIeNei JaHHBIX
MaTeMaTHYECKHE YMeeT npoBOIUTh HCCIICIOBAaHHS MATEMATHUECKUX AJITOPUTMOB, CTPOUTD
OIIK(Y)-2.Y4
OIIK(Y)-2 METOZBI M CUCTEMBI BBIUUCIINTEIbHBIE MOJIEJIU U MOJIEIIN TAHHBIX
NporpaMMHUpOBAHUS I 3HaeT MeTOo/bI Pa3pabOTKH ¥ HCCIECTOBAHUS AITOPUTMOB, IIOCTPOCHHS
pa3paboTKH U OIIK(Y)-2.34 BBIYHMCIIUTENbHBIX MOJICJICH M MOJIENIEH JAHHBIX JUIS PEILCHUs! IPUKIAJIHBIX
peanuzanuu 3a1a4
JITOPUTMOB PEILICHUS Brnaneer HaBbIKaMU UCCIICIOBAHUS 1 TOCTPOCHUSI MATEMAaTHUECKUX MOJEIEH 1
OIIK(Y)-2.B5 N
TPUKJIaJHBIX 3a7a4 CTATUCTUYECKUX MOJENEH JaHHBIX
OTIK(Y)-2.V’5 YMeeT npoBOIUTh HCCIISOBAaHUS MATEMATHUECKUX MOJICIICH, YMEET CTPOUTh
) BBIYHCIIUTENBHBIE AJITOPUTMBI JUIsl 00paOOTKU JTaHHBIX
3HaeT Kinaccu4eckue GyHJaMeHTaIbHbIE METO/Ibl HCCIIEIOBAHUS
OIIK(V)-2.35 MaTeMaTHYECKUX MOJIeJel, TOCTPOEHUS BBIYUCIUTENBHBIX MOJIENICH U Mozeren
JITAaHHBIX B 00J1aCTH NPOPECCHOHAIBHBIX HHTEPECOB
OTIK(Y)-3.B3 Bnaneer HaBbIKaMU MOCTPOCHUS! MATEMATHUECKUX MOJICNICH U CTATUCTUYECKUX
) MOJIeNIel TaHHBIX B 00J1aCTH MPO(eCCHOHAIBHBIX HHTEPECOB
C 5 YMeeT Ucrosbp30BaTh OCHOBHBIE MATEMATHYECKUE MOJICIH, YMEET CTPOUTh
MOCOOEH MPUMEHSTH U
P OIIK(Y)-3.Y3 BBIYHCIIUTENIbHBIE aITOPUTMBI JUTsl 0OpaOOTKH JaHHBIX B 00JaCTH
MoOAU(pUIINPOBATH
po(eCCHOHATBHEIX HHTEPECOB
MATEMATHYCCKHC 3HaeT KIaCCHYeCKHe METO/bl TTOCTPOCHHSI MaTEMaTHYECKHX MOJIENeil B
OIIK(Y)-3 MOIEIHN TSl PEIeHHUsI OIIK(Y)-3.33
obsacTu npodeccroHaIbHBIX HHTEPECOB
33124 B o6actu Brnaneer HaBbIKaMU IPUMEHEHHS OOIINX TOJIOKEHUH MaTEeMaTHIECKUX
npodeccroHaTbHON OIIK(Y)-3.B4 P .
ACATEHOCTH JMCLMILIMH JUISl pelIeHus 3a/1a4 B MpodecCHOHaIbHON 001acTH
OTIK(Y)-3.V4 YMeeT ucnosnp30BaTh 0a30BbIC 3HAHUS MaTEMATHYECKHUX IUCIMILTHH B 00J1aCTH
) po(eCcCHOHATBLHON JIeSTeNbHOCTH
OIK(Y)-3.34 3HaeT OCHOBHBIE pa3/ielibl MATEMAaTHYECKUX JUCIMILINH

2. Ilnanupyemble pe3yJbTaThl 00yYeHHUsI 10 TUCHHUIIJIMHE

ITocre ycrenHoro OCBOGHHUs AUCHUILIMHBL Oy1yT c(hOPMHUPOBAHBI pE3yIbTaThl 00yUEHUS:

IL1anupyemble pe3y/IbTATHI 00yYeHHs] 110 IUCIUILINHE

KoMmnerenumust

Kox

HanmeHnoBanue

P11

3HaTh

Ha3HavYeHHe,

COJCpXKaHWe W
CTOXAaCTHUYECKUX TPOIECCOB M SKOHOMHUYECKHX MOJIENeld Ha WX OCHOBE,
OCHOBHBIC ITOHATHUS U METOIbI TeOpI/II/I Ha HpHMepe NCUYUCIICHUS I/ITO.

OCHOBHBIC OTallbl aHaJIn3a

OITK(V)-3

PJI2

3HaTh COCOOBI MMOCTPOCHUA U PCUHICHUA OCHOBHBIX Moneneﬁ (I)HHaHCOBOﬁ
MAaTEMATUKH, BJIIAJICTE KIIACCUYCCKUMHU METOJJAMH UX PCIICHUA

OITK(V)-2

P13

YMeTh BBIYMCIATH CTOXAaCTUYECKHE HWHTETpalbl, pelIaThb CTOXAaCTHYECKHE
nuddepeHnaIbHbIe
MaTeMaTH4eCcKOi pu3uku

YpaBHEHUS,

OIK(Y)-3

CBOIUTH nux K YpPaBHCHUAM

PJl4

BJ'Ia,Z[CTB MCETOAUKAMHU MPOBCACHUA BCPOATHOCTHBIX pPaACYCTOB, HABBIKAMHU
BBIYHUCIICHUSA OCHOBHBIX XapaKTCPHUCTHUK, BO3HUKAIOIIHUX IIPU IIPOBCIACHUH
BCPOATHOCTHOI'O aHaJIn3a B MPAKTUYCCKUX 3aladax

OIK(Y)-2

OHCHO‘IHBIG MCPONPUATHA TCKYIICTO KOHTPOJIA U HpOMC)KyTO‘-IHOﬁ arTeCTaluu NpcACTaBJICHLI B

KaJICHJIApHOM PEUTHHT-TUTAHE TUCIUTITAHEI.




3. CTpyKTYypa M cojiep:KaHne TUCIUTNIUHbI
OcHoBHBIE BH/IbI Y4eOHOM 1eSITeJbHOCTH

Pa3zaesbl IMCHUNINHBI Dopmupyemblii Buab! yueGHoii resiTebHOCTH® Oobem
pe3yabTat BpeMeHH, 4.

00yueHus no

JMCHHUILIHHE

Pa3nen 1. Ciryuaiinble mpouecchbl P11, PJ12, Jlexuuu 8
P13, P14 [TpakTHyeckue 3aHATUS -
JlabopaTopHbIe 3aHATHS 8

CamocTosiTenbHas paboTa 38
Pa3nen 2. Moaean (puHAHCOBOI P11, P12, | Jlekiuu 8
MAaTEeMATHKH P13, P/14 | IIpakTudeckue 3aHATHS -
JlabopaTopHble 3aHATHS 8

CamocTosiTenpHas paboTa 38

4. Y4eOHO-MeTOAMYEeCKOe U HH(POPMALMOHHOE 00ecnieyeHHne U C UM ILTUHBI

4.1. YyeOHO-MeTOANYECKOE O0ecmedeHme

1.

OcHoBHas JInTeparypa
CraTtucTuka B mpuMepax | 3aavax: ydyeOHoe nmocoodue /s By3os / B. . bepexnoii [u ap.].
— Mocksa: Uadpa-M, 2016. — 288 c.
URL:
http://catalog.lib.tpu.ru/catalogue/advanced/document/RU%5CTPU%5Chook%5C330182

HJ'IOTHI/IKOB, AHI[peﬁ HuxonaeBuu. QHGMCHTapHaH TCOPHUA aHaIn3a U CTATHCTHYCCKOC

MOJICTTUPOBAaHUE BPEMEHHBIX psioB: ydeOHoe mocobme / A. H. IlnorHukoB. — CaHKT-
[TerepOypr: Jlans, 2016. — 218 c.
URL:

http://catalog.lib.tpu.ru/catalogue/advanced/document/RU%5CTPU%5Cbook%5C342646

AiiBazsH, Cepreil AprembeBud. Metonbl skoHOMeTpuku: yueOHuk / C. A. AliBassH;
MockoBckuit rocynapctBeHHbli yHUBepcuTeT uM. M. B. JlomonocoBa (MI'Y), MockoBckast
mikona s3koHoMukn (MIID). — Mocksa: Maructp Undpa-M, 2015. — 507 c.

URL:
http://catalog.lib.tpu.ru/catalogue/advanced/document/RU%5CTPU%5Cbook%5C314992

DKOHOMHMKO-MAaTeMaTHYECKUe METOJbl B TpHUMEpax M 3ajadax: ydeOHoe mocodue /
®unancoBblii yHuBepcureT npu [Ipasutensctse Poccuiickoit @enepauuu; nox pen. A. H.
INapmamia. — Mocksa: Madppa-M Bysosckuit yuebnuk, 2015. — 415 c.

URL:
http://catalog.lib.tpu.ru/catalogue/advanced/document/RU%5CTPU%5Cbook%5C292594

Manyrun, Bwurtamuii AnekcanapoBud. KonnuecTBeHHBIM aHaluM3 B OKOHOMHUKE U
MEHeJKMEHTE: yueOHMK i By30B / B. A. Manyrun, JI. H. ®aneeBa. — Mocksa: Mndpa-
M, 2016. — 615 c.

URL:
http://catalog.lib.tpu.ru/catalogue/advanced/document/RU%5CTPU%5Chook%5C326542

[TonkopeiToBa O. A. AHanu3 BpeMEHHBIX PsIOB: yuyeOHOe mocobue i GakanaBpuara U
maructpatypsl / O. A. ITlogkopeitoBa, M. B. CoxkonoB; Cankr-IlerepOyprekuii
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http://catalog.lib.tpu.ru/catalogue/advanced/document/RU%5CTPU%5Cbook%5C314992
http://catalog.lib.tpu.ru/catalogue/advanced/document/RU%5CTPU%5Cbook%5C292594
http://catalog.lib.tpu.ru/catalogue/advanced/document/RU%5CTPU%5Cbook%5C326542

rocygapctBeHHbii  yHuUBepcuteT (CIIOIY); EBpomeiickuii  yHuBepcutrer B (CaHKT-
[TerepOypre (EYCII6). — Mocksa: FOpaiit, 2016. — 267 c.

URL:
http://catalog.lib.tpu.ru/catalogue/advanced/document/RU%5CTPU%5Chbook%5C315973

JlonoIHUTEIbHAS JTUTEPaTypa
1. Ilerunun E.FO. MaTtematuueckue MOJI€IH U METObI KOJTMUYECTBEHHOTO aHalu3a (POHIOBBIX
PBIHKOB C BBICOKOW BOJIATHJIBHOCTBIO: JTUC. ... JOKT. u3.—mar. Hayk : 05.13.18 : 3amumiena
24.11.06 / letunun EBrenuii FOpbeBuu. — Teps, 2006. — 220 c.
URL: http://dlib.rsl.ru/rsl01003000000/rsl01003313000/rsl01003313151/rsl01003313151.pdf

2. Mermaun E.JO. Craructuueckuil aHain3 CTPYKTYp AKCTPEMAalbHBIX 3aBHCUMOCTEH Ha
poccuiickoM ¢hoHa0BOM phiHKe // @uHanchl U kpeaut. 2005. - 1. 22. - Ne190. - ¢. 44-51.
URL:
https://cyberleninka.ru/article/n/statisticheskiy-analiz-svoystv-struktur-ekstremalnyh-
zavisimostey-na-rossiyskom-fondovom-rynke

3. Wermnmn E.1O., Jlamymkua A.C. CraTHCTHYeCKHE METOIbl M MaTeMaTHYECKHE MOJENn
olieHUBaHMs (MHAHCOBBIX pUCKOB // MaremaTnueckoe moaenuposanue, 2004. - 1.16. - No5.
- ¢.40-54.
URL: http://www.mathnet.ru/links/f8e871bf1097c6d2e6827717c968e578/mm294.pdf

4. Bengt Jansso. Validation of SPAN. A validation of the Margin Model SPAN for commodity
and power products used by Nasdag OMX. Risk & Compliance Partner AB. December
2015. 47 p.

URL:

https://business.nasdag.com/Docs/validation-of-span-model tcm5044-30721.pdf

5. Xamn, JikoH. OnuuoHsl, (prOYEpChl U APYrUe NPOU3BOAHBIC (PHHAHCOBBIC MHCTPYMCHTSI
niep. ¢ aari. / 1. K. Xamr. — 8-e u3a.. — Mocksa: Bunbsmc, 2014, — 1070 c.
URL:
http://catalog.lib.tpu.ru/catalogue/advanced/document/RU%5CTPU%5Cbook%5C285656

6. McNeil AJ., Frey R., Embrechts P., Quantitative Risk Management. Concepts, Techniques
and Tools. Revised Edition // Princeton University Press, Princeton, NJ, 2015, 695 p.
URL.: http://blog.sciencenet.cn/home.php?mod=attachment&id=56287

7. Benth F.E., Kholodnyi V.A., Laurence P. Quantitative Energy Finance Modeling, Pricing,
and Hedging in Energy and Commaodity Markets // Springer New York, 2014, 310 p.
URL:
https://www.researchgate.net/publication/277938974 Quantitative _Energy Finance Modeli
ng_Pricing_and_Hedging_in_Energy and_Commodity Markets

4.2. MudopManmoHHOE M MPOrpaMMHoOe o0ecniedeHue

Internet-pecypcsl (B T.4. B cpene LMS MOODLE u np. obpa3oBarenbHble U OMOIMOTEUHbIE
pecypcehl):
1. Kpuueckuit M.JI.  ®unancoBble  pucku, 244 c.  DIEeKTPOHHBI  pecypc:
http://e.lanbook.com/view/book/53587/
2. PaxumoB T.P. ®unancoBBIi MeHemKMeHT, 286 c. DJIEKTPOHHBIA  pecypc.
http://e.lanbook.com/view/book/45173/
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JIutieH3MOHHOE TIporpaMMHOe obecrieueHue (B cooTBeTcTBUU ¢ IlepeyHeM JIUIEH3MOHHOIO
nporpamMmHoro odecnevyenust TITY):

1. S3bik R (cBOOOHO pacrpocTpaHseMBblii).



