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1. Serii de numere reale: definitii, criterii de convergenta. Aplicatii la calcule financiare.

2. Serii de functii. Dezvoltarea in serie de puteri a functiilor de o variabila reala.

3. Functii de mai multe variabile: limite, continuitate, derivate partiale, diferentiabilitate,
diferentiala de ordinul al doilea.

4. Puncte de extrem local pentru functii de mai multe variabile. Extreme conditionate. Metoda
multiplicatorilor Lagrange.

5. Integrale generalizate: integrale pe domeniu nemarginit si din functii nemarginite, integrale
Euleriene.

6. Introducere in teoria probabilitatilor. Formulele pentru reuniune si intersectie de evenimente,
formula probabilitatii totale si formula Bayes.

7. Variabile aleatoare: definifie si proprietati. Variabile aleatoare continue si discrete. Exemple.
Operatii cu variabile aleatoare discrete. Functia de repartifie, proprietati.

8. Caracteristici numerice asociate variabilelor aleatoare. Distributii clasice, discrete si continue.
Aplicatii la modelarea fenomenelor economice.

9. Metode statistice de estimare a parametrilor pentru fenomenele aleatoare economice.
Estimatori punctuali (metoda momentelor si metoda verosimilitatii maxime). Estimatori
nedeplasati si eficienti.

10. Intervale de incredere pentru parametrii repartitiei normale. Exemple.



1. Series of real numbers: definitions, convergence criteria. Application to financial calculus.
2. Series of functions. Power series expansion for functions of one variable.

3. Functions of several variables: limits, continuity, partial derivatives, differentiability and
second order differential.

4. Extreme points for functions of several variables. Constrained extreme points. Method of
Lagrange multipliers.

5. Improper integrals: integrals on unbounded domain and from unbounded functions, Euler
integrals.

6. Introduction to probability theory. Union and intersection of events, total probability and
Bayes formulas.

7. Random variables: definition and properties. Continuous and discrete random variables.
Examples. Operations with discrete random variables. Cumulative distribution function,
properties.

8. Numerical characteristics of random variables. Classical distributions, discrete and
continuous. Application to modeling random economic phenomena.

9. Statistical methods of estimating parameters in random economic phenomena. Point
estimators (method of moments, maximum likelihood). Unbiased and efficient estimators.
10. Confidence intervals for the parameters of normal distribution. Examples.
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