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Hukuta HoBbiIMAAPCKOB,
[[eHepanbHbI gnpekTop oHaa
«NHCTUTYT «Bera» »
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MoapobHasa nHbdopMaL Mg MO CChiIKe.



https://sochisirius.ru/obuchenie/graduate/smena874/4195

Il MeXXOyHapoaHada NeTHAqa LWKOoa Q) st
MockBa-KpacHOBMAOOBO - 2021

MepBaga YacTb LLUKO/MbI MpoLunia Ha 6a3e MLLUD MI'Y nm. M.B. JTomoHocoBa

4+ 100 339BOK Ha y4dacTme nonyyvyeHo

4+ 50 nyywmx ctygeHToB oToOpaHo

Beu,yu_u/le npernoaaBartesin U yLJéHbIe MU Pa
Nnpo4YnNTasrin 1ekKunimt 1 npoBeim CeMNHapPCKNE 3aHATUNA.

OAMutpun KpamkoB (YHuBepcuTteT KapHern MennoHa, Nuttcbypr)

Kpucta Kykbepo (BeHCcKMM yHMBepcUTeT, BeHa)

MaTbe Po3eHb6ayM ([lonutexHunyeckas WwkKona, Napu)

AHpapeac XamMmenb (CBoboaHbIM yHUBepcuTeT Bbo3eH-BbonbuaHo, KOXXHbIM Truposb)

YauH ApaparT (YHMBepcuTeT bUnbKeHT, AHKapa) 1 gpyrme




Il MeXxayHapoaHada neTHAga LWKoNa Q
MockBa-KpacHoOBMAOOBO - 2021

BTopas 4yacTb LLKO/Mbl NpoLuia B AoMe oTabixa MIY «KpacHOBMOOBO»

YyacTme B OHJTanH dopMaTe MOMHOIro MNOrpy>eHus
B exxeroaHo EBponemcKomn neTHemn wkorsie no PUMHaAHCOBOM MaTeMaTUKe, DOMHOyPr

MporpaMma gononHeHa:

+ Pasbopamu nekumm
PaboToM B CTyOdeHYEeCKMX rpynnax

4 HacCblLLEHHOMN BHEK/TaCCHOW MporpamMmMon

3 HeJ1oBeEKa Ha MeCTO COCTaBIJ1 KOHKYPC

MonpobHee B BUOEOPONUKE LLKOMbI



https://www.youtube.com/watch?v=pVWHXP2CNU0




Cneumanmnsaung
“KonmnyectBeHHble PUHAHCHI"

Marucrtpartypa MLUS MI'Y:
DKOHOMMKA M MaTeEMaATUYECKME MeTOoAbl

HanpaBneHue obyuyeHuUS:
dMHaHCOBaa U aKTyapHas
MaTeMaTuKa,

CMe)XHble HamnpaBeHUs

dopmMa obyueHunsa:
O4yHaga

VEGA
INSTITUTE

A3bIKMN OBYyUYEeHMUS:
PYCCKUMMN,
M36paHHbIE KYPCbl HA aHTMTMNCKOM

BbigaBaeMble AOKYMEHTDI:
IHnnnom
MarmcTtpa saKOHOMUKU MIT'Y

Ceptundumkat DoHaa
«VIHCTUTYT «Bera»»
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Application of modern deep reinforcement mac
- efficient hedging of options underwritten on the |

- . o .« .
. : P

i "L ¢ Deep neural nétwork approach to,volatility modeling; © SRS .- /

| ; .
g 4 Electronic market making; -
+ :Pricing under réu_g'h' volétilify 'm'odels;
o thimal control problem in payment (Crypto currency);

4 Optimal control in modeling of Slelelglelgglle growth and interest rates
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b A 'aKTyapHom MaTeMaTl/lKe a TaKXKe CMEXHbIX HarpaBeHUsaX.




e CDOH,EI, npunep)KMBae'rcq npm-lu.una Ilfelong'fle
W perynapHo 3aryckaeT BHeI'IpOFpaMMHbIe kypcu " c|'>a+<y TaTVBbI

a TaKXXe CMEXHbIX HanpaBneHusXx,
X npocnyuiaTh I-(OTOpre MOryT BCe >Kena+ou_u/|e

B o6naCTM COBPEMEHHOMN CI)I/IHaHCOBOl/I n aKTyapHOM 1aTeMaTUKM,
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CTpyKTypa crneuynanmlaymm Q) i
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[MTOMMUMO 6a30BbIX ANCLIMMNIMH CTYOEHTbl B 0693aTeNbHOM MopsaaKe nlaydyatoT Habop ANCLIMMNNH,
bopMUMPYIOLLMX HanpaB/ieHWe, a TaKXXKe NULLYT KypcoBYylo pa6oTty n BKP no konnyectBeHHbIM GUHAHCaM.

Cnmncok cneumanbHbIX ANCUUNMNNH:

1 ceMecTp:

CoBpeMeHHbIN MaTeMaTUYECKNI

MHCTPYMEHTapUM SKOHOMUMYECKOIro aHanmsa (4 3.e.)
Teopuna BEpOATHOCTEN U ClyYaMHble MPoLEeCChl (4 3.e.)
BnokuyenH 1 KpunToBantoThl (2 3.e.)

3 ceMecTp:.

AHanmn3s BpeMeHHbIx pagos - |-l (2 3.e.)

Teopua urp (2 3.e))

durnHaHcoBada MatemMaTuka - Il (2 3.e.)

MaTeMaTndyeckme Mogenm ynpaBneHma nHBectnumamm (3 3.e.)
MaTeMaTmdyeckoe MmoaenmpoBaHme 6aHKOBCKOM OedaTeNbHOCTU (4 3.e.)

2 ceMecCTp:

CTaTUCTUYECKNI MPAKTUKYM (2 3.e.)
durHaHcoBaa MaTeMaTuKa - | (2 3.e))
OCHOBbI aKTyapHOM MaTeMaTuKmM (2 3.e.)
BBeoeHMe B MalLlMHHOE obyyeHue (2 3.e.)

4 ceMecCTp:
CTaTUCTMKA ClyYaMHbIX MPOLLECCOB (2 3.e.) 4 ceMecCTp
MUKPOCTPYKTYPa pbiHKa (CMeLKypc CBEPX MPOrpaMmbl)




Kapbepa BbIMYyCKHUNKOB

3HaHUA U HaBbIKM, nojlydyaemblie CTyaAeHTaMMm,
HaﬁnyT npumMeHeHue B NpyuHUNTNMNAJIbHO Pa3HbIX obnacrtax

4 3a0a4ym SKOHOMUKU (MaKPO- M MUKPO-, TEOPUA UTP N KOHTPAKTOB,
SKOHOMETPUKA, MaTeMaTUYecKaa CTaTUCTMKa U T.4.)

+ Xemxk doHAbl, PUHTEX KOMMAHUUN, MHBECTULMOHHbIE BaHKM

4 PblHKM KPMNTOBAMOT U PUHAHCOBbLIE MHCTPYMEHTbI Ha 6a3e 3TUX PbIHKOB

4+ AKTyapHble pacyeThbl, CTpaxoBoW bm3Hec

PO3HUYHbBIN BAHKUMHT, CKOPUHI-MOOEeNU, PUCK-MEHEOXKMEHT

4 33pa4m PasBUTUA MaLLMHHOIO 0by4YeHUs 1 06paboTKM BONbLUMX OaHHbIX
3a4a4mM BblUNCINTENBHOM MaTEMATUKIU

4 U TEOPNIN ONTNMAaJIbHOTI O YT paBJIEHNA
.. M MHOIo€e apyroe

V.

VEGA

oooooooooo
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ObITb CTyoeHToM MarmcrtepCckKo

N NporpaMMmbl

”,

+

“DKOHOMMKA M MaTeMaTuyeckme MeTogbl

?

NnoaaTb 3adBJ1IEHWE Ha Clrieunarin3aumnto

«KonnyectBeHHble GUHAHCHI» B KOHLIE MEPBOro ceMecTpa.
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https://mse.msu.ru/jekonomika-i-matematicheskie-metody/

KOHTaAKTDI 0

Nttps://vega-institute.org/ru/

nttps://vega-education.org/

Nttps://mse.msu.ru/jekonomika-i-matematicheskie-metody/

e-mail: info@vega-institute.org
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