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Block
Code Course Subject 

type Credits
Credits by Years

Planned Educational Programme 
Development Results

1 2

Degree Programme 120,00 60,00 60,00
Stochastic Modelling in Economics and Finance (General 
track) 120,00 60,00 60,00

Key Seminars 16,00 7,00 9,00

1 Mentor's Seminar C 4,00 1,00 3,00 GPC-2, GPC-4, UC-1, UC-2, UC-3, UC-4, 
UC-6

2 Methodological Research Seminar C 12,00 6,00 6,00 GPC-1, GPC-2, GPC-4, PC-10, UC-1, 
UC-2, UC-3, UC-4, UC-6

Internship 20,00 5,00 15,00
Project Internship 7,00 5,00 2,00

1 Project C 5,00 5,00 GPC-1, GPC-3, GPC-4, PC-1, PC-4, 
UC-3, UC-6

2 Project C 2,00 2,00 GPC-1, GPC-3, GPC-4, PC-1, PC-4, 
UC-3, UC-6

Research Internship 13,00 13,00

1 Preparation of Graduation Thesis C 13,00 13,00 GPC-1, GPC-2, GPC-3, GPC-4, PC-1, 
PC-2, PC-7, UC-3, UC-6

Major 66,00 42,00 24,00
Block 1. Compulsory disciplines 24,00 18,00 6,00

1
Mathematico-statistical Methods of Research of 
Extremal Events C 6,00 6,00 GPC-1, GPC-2, PC-1, PC-2, UC-1, UC-3, 

UC-6

2 Random Processes and Modeling C 6,00 6,00 GPC-2, PC-1, PC-10, PC-2, UC-1, UC-3, 
UC-6



3
Theory of Probability and Mathematical Statistics 
(offered in a foreign language) C 6,00 6,00 GPC-2, PC-4, UC-1, UC-3, UC-4, UC-6

4 Econometrics (Advanced Level) C 6,00 6,00 PC-4, PC-7, UC-3, UC-6
Блок 2. Дисциплины по выбору 42,00 24,00 18,00

Microeconomics (Advanced Level) 6,00 6,00

1
Microeconomics (Advanced Level) (offered in a 
foreign language) E 6,00 6,00 UC-3

2 Microeconomics (Advanced Level) E 6,00 6,00 UC-3
Advanced Macroeconomics 6,00 6,00

1
Macroeconomics (Advanced Level) (offered in a 
foreign language) E 6,00 6,00 GPC-2, PC-1, PC-6, UC-1, UC-3, UC-4, 

UC-6

2 Macroeconomics (Advanced Level) E 6,00 6,00 GPC-2, PC-1, PC-6, UC-1, UC-2, UC-3, 
UC-4, UC-6

Elective Courses 30,00 12,00 18,00

1 Data Mining E 6,00 6,00 GPC-4, GPC-5, PC-8, UC-1, UC-2, UC-3, 
UC-6

2 Actuarial Science
E 6,00 6,00

GPC-1, GPC-2, GPC-3, GPC-4, PC-3, 
PC-4, PC-5, PC-6, PC-7, PC-9, UC-1, 
UC-2, UC-3, UC-4, UC-5, UC-6

3 Introduction to Financial Mathematics E 3,00 3,00 GPC-1, PC-1, UC-1, UC-3, UC-6
4 Stochastic Processes E 3,00 3,00 GPC-4, UC-1, UC-2, UC-3, UC-6

5 Risk Management in Financial Institutions
E 6,00 6,00

GPC-2, GPC-3, GPC-4, PC-1, PC-3, 
PC-4, PC-5, PC-6, PC-8, UC-1, UC-2, 
UC-3, UC-4, UC-5

6 Stochastic control in finance E 3,00 3,00 GPC-1, GPC-2, GPC-4, PC-1, PC-7, 
PC-8, UC-1, UC-6

7
Modern Methods of Decision Making and Data 
Analysis E 3,00 3,00 GPC-2, PC-2, UC-2, UC-3

8 Introduction Into Stochastic Analysis E 6,00 6,00 GPC-2, PC-2, UC-2, UC-3

9 Mathematical Modelling at Banking and Finance E 3,00 3,00 GPC-1, GPC-2, PC-1, PC-2, UC-1, UC-3, 
UC-6

10 Python Basics for Data Analysis E 6,00 6,00 GPC-4, PC-1, UC-2
11 Actuarial Сalculus (offered in a foreign language) E 9,00 9,00 PC-1, UC-1, UC-3, UC-6

12

Introduction to Stochastic Differential Equations 
and Numerical Probability (offered in a foreign 
language)

E 3,00 3,00
GPC-2, UC-1, UC-3, UC-6

13
Stochastic Processes (offered in a foreign 
language) E 3,00 3,00 GPC-4, UC-1, UC-2, UC-3, UC-6

Magolego 15,00 6,00 9,00
1 All-university Pool MAGOLEGO Courses E 15,00 6,00 9,00 UC-1, UC-3, UC-4

Final State Certification (FSC) 3,00 3,00



1 Final Qualification Paper C 3,00 3,00 GPC-1, GPC-2, GPC-3, GPC-4, PC-1, 
PC-2, UC-1, UC-2, UC-3, UC-4
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