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3 METOIO

OIIIHKH SIKOCTI 3aCBOEHHSI MaTepiaay IUCIUILTIHA

O3HAMOMJICHHSI 3 CyYaCHUMHM MAaT€MaTUYHUMU JOCIIIKEHHS Yy raiay3i Teopii
¢iHaHCIB

PO3ILIMPEHHS 3HaHb, OTPUMAHUX TiJ] Yac BUKJIAJTAHHS JUCIUILTIHA

O3HaOMJIEHHS 3 JOCBIIOM BHUKJQJaHHS Marepiary y MPOBIIHOMY
yHiBepcuteti CIIIA — MacadyceTchbkoMy TEXHOJIOTIYHOMY IHCTUTYTI1

CTYJIEHTH BUKOHYIOTh KYpCOB1 pOOOTH.

1. OTpuMaHHA TeM

KoseH cTyneHT o0upae ojHy 3 TeM, HaBEACHUX HUXKYE.

KoxHa TeMa cynpoBOKY€EThCS TIOCWIAHHSM Ha Bieo Jekiio B MTI 3 kypcy
“Po30imu cyuacHoi mamemamuxu 3 3aCMOoCy8aHHAMU Y meopii piHaHCie”, Ky
YUTAE OJIMH 3 3AIPONICHUX CTCMIATICTIB-TIPAKTHUKIB

2. BukoHaHHS KypcOBOi po0oTH

Ha ©0a3i wmarepiany mnpociayxaHOi JeKIii CTYJEHT TOTye KOMIT FOTEpHY
MIPE3CHTAILIII0

BiraeTbcsi BKIIIOUEHHS B MPE3EHTALIIO ay110 a0 Bi€O MareolaniB, rpapiaHux
(aiiiB TOWIO, K1 HOSCHIOIOTH MaTepiai Mmpe3eHTarlii

BitaeTbcst BKIFOYEHHS B TIPE3CHTAIF0 CaMOCTIHHO 3HAMACHOrO Marepiamy,
SIKAWA BITHOCUTBCS JI0 TEMH, aJie HE MPEACTaBICHUHN Y BIIITOBITHIMN JISKIT il

TekcToBuil Marepian Hpe3eHTallli rOTYyeThCs y CTaHAAPTHOMY BUIJISL 3BITY
PO KypcoOBY poOOTYy

3. 3axucT KYpCcoBOi poboTH

3axucT KypcoBOi poOOTH BIIOYBAETHCS MyOJIYHO 3 JAEMOHCTpAITIEIO
Mpe3eHTallil

OmuiHIOBaHHS KYpCOBOI poOOTH 3/IMCHIOETHCS HA MIICTaB1 MPE3EHTAIlIl,
3BITY TPO KypCOBY poOOTYy Ta YCHOTO ICHMTY TICJA 3aKIHYEHHS
npe3eHTaIlil



3. Temu kypcoBux pooir

1. Perpeciiinmnii anaaiz 1

https://ocw.mit.edu/courses/mathematics/18-s096-topics-in-mathematics-with-
applications-in-finance-fall-2013/case-studies/MIT18 S096F13 CaseStudyl.pdf

2. Perpeciiinuii anaais 2

https://ocw.mit.edu/courses/mathematics/18-s096-topics-in-mathematics-with-
applications-in-finance-fall-2013/case-studies/MIT18 S096F13 CaseStudy?2.pdf

3. Yacosi psian

https://ocw.mit.edu/courses/mathematics/18-s096-topics-in-mathematics-with-
applications-in-finance-fall-2013/case-studies/MIT18_S096F13 CaseStudy3.pdf

4. Moae, TIOBaHHSA BOJIATWILHOCTI

https://ocw.mit.edu/courses/mathematics/18-s096-topics-in-mathematics-with-
applications-in-finance-fall-2013/case-studies/MIT18 S096F13 CaseStudy4.pdf

5. baraToBuMipHi yacoBi yacu

https://ocw.mit.edu/courses/mathematics/18-s096-topics-in-mathematics-with-
applications-in-finance-fall-2013/case-studies/MIT18 S096F13 CaseStudy5.pdf

6. MoaeJi noprdenbHUX iHBeC THILIH

https://ocw.mit.edu/courses/mathematics/18-s096-topics-in-mathematics-with-
applications-in-finance-fall-2013/case-studies/MIT18 S096F13 CaseStudy6.pdf

7. MopneJi ¢pakTOpHOro aHaJIi3y

https://ocw.mit.edu/courses/mathematics/18-s096-topics-in-mathematics-with-
applications-in-finance-fall-2013/case-studies/MIT18 S096F13 CaseStudy7.pdf

8. VAR mopneJi

https://ocw.mit.edu/courses/mathematics/18-s096-topics-in-mathematics-with-
applications-in-finance-fall-2013/video-lectures/lecture-7-value-at-risk-var-models/
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9. MozeJii BOJIaTWIBLHOCTI

https://ocw.mit.edu/courses/mathematics/18-s096-topics-in-mathematics-with-
applications-in-finance-fall-2013/video-lectures/lecture-9-volatility-modeling/

10. Peryasipu3oBaHe I[iHOYTBOPEHHSI TA MO/IeJIi pUBUKY

https://ocw.mit.edu/courses/mathematics/18-s096-topics-in-mathematics-with-
applications-in-finance-fall-2013/video-lectures/lecture-10-reqularized-pricing-and-
risk-models/

11. Mopneui niHoyTBOpeHHsI TOBapiB

https://ocw.mit.edu/courses/mathematics/18-s096-topics-in-mathematics-with-
applications-in-finance-fall-2013/video-lectures/lecture-13-commodity-models/

12. XemxxyBanust Quanto-kpeauris

https://ocw.mit.edu/courses/mathematics/18-s096-topics-in-mathematics-with-
applications-in-finance-fall-2013/video-lectures/lecture-23-quanto-credit-hedging/

13. Moaeai HIM nuist BiZcOTKOBHUX CTABOK TA KPEAMTIB

https://ocw.mit.edu/courses/mathematics/18-s096-topics-in-mathematics-with-
applications-in-finance-fall-2013/video-lectures/lecture-24-hjm-model-for-interest-
rates-and-credit/

14. Teopema BinHoBIeHHs Pocca

https://ocw.mit.edu/courses/mathematics/18-s096-topics-in-mathematics-with-
applications-in-finance-fall-2013/video-lectures/lecture-25-ross-recovery-theorem/

15. Betyn 10 Teopii KpeAUTHUX PU3HKIB

https://ocw.mit.edu/courses/mathematics/18-s096-topics-in-mathematics-with-
applications-in-finance-fall-2013/video-lectures/
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