MIHICTEPCTBO OCBITU | HAYKU YKPAIHU
NMPUKAPMATCbKUA HALIOHATIbHUA YHIBEPCUTET
IMEHI BACUITIA CTEDPAHUKA

dakynsTeT MaTemMaTuUKu Ta iIHPOPMaTUKK

Kadhenpa marematnyHoro i yHKLUioHarIbHOro aHanisy

CUNABYC HABYAJIbHOI AUCLUUNNIHN

AKTYAPHA MATEMATWUKA

OcsiTHs nporpama AkTyapHa Ta piHaHCOBa MaTeMaTuka

CneuianbHicTb 111 MaTtemaTtuka

[any3b 3HaHb 11 MaTtemaTuka Ta cTaTucTuka

3aTBepaXKeHO Ha 3acigaHHi kadbenpu
[MpoTtokon Nel Big “27” cepnHa 2021 p.

M. IBaHO-PpaHKiBCbK — 2021
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1. 3aranbHa iHopmauin

Hassa gucuumnninm

AKTyapHa MaTeMaTunKa

OcsiTHA Nporpama

AKTyapHa Ta oiHaHCOBa MaTemaTuka

Cneuianisauis (3a HasiBHOCTI)

CneuianbHicTb

111 MaTemaTumka

[anysb 3HaHb

11 MaTemaTuka Ta cTatucTmka

OcBiTHIN piBEHb Marictp
Crartyc gucumnniHm HopmaTtnsHa
Kypc / cemecTtp 1/2

Jlekuii — 24 rop.

Po3nogin 3a Bugamu 3aHAThL Ta

[MpakTWyHi 3aHATTA — 36 rog.
roaMHamMm HaBYaHHS

CamocrTinHa poboTta — 120 rog.

Mosa BuknagaHHs YkpaiHcbKka

NMocunaHHsa Ha canT
JNCTaHUiMHOro HaB4YaHHS

2. Onuc gucumnniHm

MeTa Ta uini Kypcy:
MeTOo € hopMyBaHHS Y 3006yBadiB BULLOT OCBITU CUCTEMU PyHAAMEHTANBbHUX 3HaHb
OO0 CYTHOCTI, nNobygoBM Ta aHanidy mMarematudyHux MeToAiB i Moaenen, Lo
pernaMmeHTyoTb BIAHOCUMHM MiXK CTpaxoBMKamMu i CTpaxyBalibHUKaMUW; 3aBOAHHAMU €
BMBYEHHSA 3arasibHUX NPUHLMMIB Ta IHCTPYMEHTapito y cpepi CTpaxyBaHHS.

KoMneTeHTHOCTI:
IK. 3gaTHicTb po3B'A3yBaT MaTeMaTUYHI 3agadi Ta NpakTUYHi Npobnemu y npodecinHin
AisanbHOCTI abo y npoueci HaB4YaHHS, Wo nepeabadae NpoBeAeHHSA AocrigKeHb Ta/abo
30iICHEHHS! IHHOBALN | XapaKkTepun3yeTbCs KOMMIEKCHICTIO Ta/abo HEBU3HAYEHICTIO
YMOB.
3K2. 3gaTtHicTb BUKOpMUCTOBYBATM Y NPOdECINHIN AiIANbHOCTI 3HaHHS 3 ranysemn
MaTeMaTUYHUX, NPUPOLHUYUX, CoLianbHO-TyMaHiTapHUX Ta EKOHOMIYHUX HayK.
3K3. 3gaTHicTb BupiwyBaTy npobnemun y npodecinHin isnbHOCTi HA OCHOBI
abCTpaKTHOrO MUCHEHHS, aHari3dy, CUHTE3Yy Ta NPOrHo3y.
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®K1. 3HaHHS Ha piBHI HOBITHIX 4OCArHEHb, HEOOXIQHI ANSA iIHHOBALIMHOI 4iANbHOCTI Y
chepi akTyapHOI Ta PiHAHCOBOT MaTeEMaTUKN Ta NPaKTUYHNX 3aCTOCYBaHb.

®K2. 3gaTtHicTb 3acTOCOBYBaTU MiXXKOUCUUNSIHAPHI NigXoan Npy KPUTUYHOMY
OCMMUCIEHHI MaTemMaTU4HNX Npobnem.

@K3. CnpoMOXHICTb pO3yMiTV NPoBremMmn Ta BUGINATH iXHi CYTTEBI PUCHK.

®K7. 3patHiCTb 00 YyAOCKOHANEHHS iCHYI4YMX MateMaTu4YHUX METOAIB aHaniay,
MoZentoBaHHS, NPOrHO3yBaHHSA.

lMporpamHi pesynstaTty HaBY4aHHSA:

MPH1. 3HaTu Ta po3yMiTK byHOaMeHTarnbHI Ta NPUKNagHi acnekTy HayK y cdepi
aKkTyapHOI Ta hiHaHCOBOT MaTeEMaTUKM.

MPHA4. YmiTn BUKOpUCTOBYBaTK (hyHAAMEHTAarNbHI MateMaTu4Hi 3aKOHOMIPHOCTI Y

NPOMECINHIN OiSNBHOCTI.

MPH7. IHTerpyBaTt 3HaHHSA 3 Pi3HMX rany3en Ans BUPILLEHHSA TEOPETUYHUX Ta/abo
NpakTUYHWX 3agad i npobnem.

3. CTpyKTypa Kypcy
Ne Tema Pesynbratv HaB4YaHHSA 3aBOaHHA
®yHKUis BKMBAHHA. CTaTUCTUYHUIA 3MICT Jlekuis,
dYHKUIT BUXXMBaHHSA. KpyBa cmepTen. npakTu4He
XapakTepucTuku . . . ,
1 _ [HTEHCMBHICTE CMEPTHOCTI. AHaNITUYHI 3aHATTS,
TPUBANOCTI XUTTSA , )
mMozeni TpuBanocTi Xutt4a. CepegHs AOMalLLHE
TpuBanicTb XUTTA Ta 1i Anucnepcis. 3aBaHHsA
Po3nogin 3anuwwkoBoro 4acy XuTTs. NekLi
. - 5 eKuis,
CepeaHin 3anyLwKoBUIA HYac XUTTSA Ta KOoro
. . npakTU4He
5 3anuwkoBun yac | amcnepcisa. MakpoxapakTepuCcTuKm
. 3aHATTS
XKUTTA 3anuLLIKOBOrO Yacy XUTTS. 3anuLLKOBUN Yac ’
_ , AOMalLlHe
XUTTA B aHaNiTUYHMX MOgensax TpuBasnocCTi
y . 3aBOaHHs
XNTTS. HacTKOBUI 3aNMULLIKOBUA YaC XUTTS.
Po3nogin okpyrneHoro 3anuwKkoBOro yacy
XnTTA. PO3n0oain okpyrrieHoro 4acy XuTTs. Jlekuis,
. CepefgHe 3Ha4YeHHs OKPYrieHoro npakTu4He
OkpyrneHun yac y
3 3arnu1LKOBOrO Yacy XUTTHA Ta Moro 3aHATTS,
KNTTS _
ancnepcis. 3agaya HabnmxkeHHsa ans JOMalLlHe
Apo6oBoro Biky. IHTeprnonAuis NiHINHAMK 3aBOaHHSA
YHKUIAMM (PIBHOMIPHMIA pO3noain




cmepTen). IHTepnonsuist NOKasHMKOBUMN
dyHKLUIAMM (NOCTiINHA po3noAin cmepTen).
[HTepnonsuisa rinepboniyHMMK PyHKUiSTMK
(npynyweHHa banayydi). IHTerpanbHi
XapaKTepucTmkm opoboBOi YaCTUHK
TpMBaNocTi XMTTA. OB4ncneHHs
cepefHbOro YMOBHOrO 3asIMLLIKOBOrO Yacy
XWUTTS 32 JONOMOro Tabnuub TPUBanNocCTi
XKNTTS.

KopoTkoTepMiHOBE CTpaxyBaHHS XUTTS.

IHOMBIAyarnbHI NO30BM NpPU KOPOTKOTEPMIHOBOMY | Jlekuisq,
Mogeni CTpaxyBaHHI XUTTHA. TOYHUI po3paxyHOK npakTuyHe
KOPOTKOTEPMIHOBOI | XapakTepuCTUK NiACYMKOBOIO PU3NKY. 3aHATTS,
O CTpaxyBaHHS HabnwxeHuni po3paxyHoK XxapakTepmucTuk AOMaLlHe
NiZCYMKOBOro puauky. NpuHUunu npnsHavyeHHs | 3aBAaHHSA
CTpaxoBUX Npemiin.
OcCHOBHI BUan JOBroTEPMiHOBOIO CTpaxyBaHHSA NekLi
, eKuis,
, XnNTTS. Pa3oBi HETTO-NpeMil Ansa HenepepBHUX
Mogeni _ ) npakTu4He
) BUAiB CTpaxyBaHHS. Pa3oBsi HeTTO-Npemil Ans
AOBroTepMiHOBOro _ , _ 3aHATTS,
ANCKPETHUX BUAIB CTpaxyBaHHS. 3B'A30K MiXK
CTpaxyBaHHS _ AOMaLlHe
HenepepBHUMU | UCKPETHUMU BUAMU
y 3aBOaHHSA
CTpaxyBaHHS. YpaxyBaHHSA aHOepPanTUuHry.
[MoXUTTEBI pEHTK 3i CNNaTo CTPaxoBol BUNnaTu | Jlekuis,
pa3sy pik. AKTyapHa TenepiwHa BapTiCTb Ta npakTUYHe
MOXUTTERI PEHTH aKTyapHe HaKomM4eHHs. |_|O)K'II/ITTCBI PEHTN 3i 3aHSTTS,
3MiHHO YaCTOTOK CTPAXOBOi BUNNaTW.
HenepepBHi NOXNTTEBI peHTU. PeHTu 3 AoMalliHe
NPOMNOPLiNHOK KOMMEHcaLi€to. 3aBaHHA
Jlekuis,
MepiognyHi HeTTO-NpeMmil. [Npemii 3 npakTu4He
MepiognyHi npemii | ypaxyBaHHAM BUTpaT. PO3paxyHOK 3aXUCHOI 3aHATTS,
HapbaBKu. JOMallHe
3aBAaHHSA
. Jlekuis,
MoHaTTA pe3epBy. OCHOBHI MeETOOM PO3pPaxyHKY
Pe3epBu . , npakTu4He
pesepBiB. Pe3epBu Ansa perynspHux Buais
3aHATTS,




CTpaxyBaHHs. Po3paxyHOK CTpaxoBOro pe3epsy. |aomaluHe
[oxigHiCTb CTpaxyBaHHS. 3aBOaHHS
o . Jlekuis,
Onunc guHamivHoi moaeni 6aHKkpyTCcTBa.
o . . . . npakTu4He
9 AunHamivHi Mmogeni | XapakTepucTtuyHum KoeiuieHT. HepiBHICTb P
. , . 3aHATTS,
OaHkpyTCTBa INynpo6epra onga nmoBipHOCTI 6aHKpyTCTBA. oMaLLHE
. . . . AoMaluH
ToYHWMN pO3paxyHOK MMOBIPHOCTiI BaHKpyTCTBA.
3aBAaHHs
CyTb i pisHOBMAM [OroBOpPIB NepecTpaxyBaHHsA. | Jlekuis,
[MponopuinHe nepecTpaxyBaHHS. npakTnyHe
10 |MepecTpaxyBaHHsa |[lepecTpaxyBaHHSA NepeBULLEHUX BUTPAT. 3aHATTS,
lMepecTpaxyBaHHSA y ANHAMIYHIN Mogeni JoMallHe
BaHKkpyTCTBa. 3aBAaHHs
4. Cucrtema oLiHIOBaHHSA Kypcy
HakonnyyBaHHs 6aniB nig Y4ac BUBYEHHSA ANCLMMAIHK
. MakcumarnbHa
Buaun HaB4yanbHOT poboTH L :
KinbKicTb Ganis
Jlexuis 12
MpakTnyHe 3aHATTS 18
CamocrTinHa poboTa 20
ExksameH 50
MakcrmarnbHa KinbkicTb 6anis 100

5. OuiHOBaHHSA BignoBigHO A0 rpadiky HaB4YanbLHOro npouecy

Bunan HaByanbHi TWXHi
. Paso
HaB4YanbHOI
poGoTu 112 4151671891011 (1213 M
Jlexuis 2 2 2 2 2 12
MpakTnyHe
3 3 3 3 3 3 18
3aHATTA




CamocrirHa
20 20
poboTa
Ek3ameH 50 50
Bcboro 3a
231213121312 |3(2|3]|2 (|3 ]20|50 100
TWXKOEHb
6. PecypcHe 3abe3ne4yeHHA
MaTtepianbHO-TEXHIYHE 3abe3ne4YeHHs MyneTumegia

Jlitepatypa:
1. 3akoH Ykpainu “lNpo cTpaxyBaHHA”: AOKYMEHT 1909-IX NPUNHATUN CTAHOM Ha
18.11.2021 / BepxoBHa Paga YkpaiHu [EnekTpoHHUN pecypc). — Pexxum goctyny:
https://zakon.rada.gov.ua/laws/show/1909-20#Text
2. 3akoH YkpaiHm “Ipo cTpaxyBaHHA”: LOKYMEHT 85/96-BP npuiiHATUIA cTaHOM Ha
07.03.1996, penakuiqa Big 01.01.2022 (niactaBa 1054-1X) / BepxoBHa Paga YkpaiHu
[EnekTpoHHWUI pecypc]. — Pexxum goctyny:
https://zakon.rada.gov.ua/laws/show/85/96-Bp#Text
3.1e O.M., CotHukoBa C.A. AkTyapHa maTemaTuka. — JlyraHcek: Bug-so [13 “JIHY imeHi
Tapaca LLleByeHka”, 2009. — 132 c.
4. KosTyH |.O., eHnceHko M.I1., KabaHos B.I". OcHOBM akTyapHUX po3paxyHKiB. —
KwuiB: NpodecioHarn, 2008. — 480 c.
KosbmeHko O.B., KyabmeHko O.B. AkTyapHi pospaxyHku. — Cymu: [linosi nepcnektusm,
2011.-224c.
5. KocpaHos B.O. OcHoBwu akTyapHoi matematuku. — [Hinpo: PBB AHY, 2005. -6 c.
Herpen M.B. AkTyapHa matematuka. — J1bgis, JIHY im. |. ®paHka, 2013. — 208 c.
6. Bowers N.L., Gerber H.U., Hickman J.C., Jones D.A., Nesbitt C.J. Actuarial Mathematics. —
Society of Actuaries: Schaumburg, IL, 1997. - 753 p.

7. KoHTakTHa iHbopmauif

MaTemaTU4HOro i pyHKLiOHanNbLHOro
aHaniay, kabiHeT 302 (LIK), TenedoH
Kadbenpa (0342) 59-60-50, canT
https://kmfa.pnu.edu.ua, ENEKTPOHHA
agpeca kmfa@pnu.edu.ua

Buknapa4 OmuTtpuwnH PomaH IBaHoBMY

KoHTakTHa iHdbopMmaList BUKnagada roman.dmytryshyn@pnu.edu.ua
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8. NMoniTuka HaBYanNbHOI AUCUUNIIHN

AkagemiyHa gobpoyecHICTb

O60B’s13K0Ba | KOHTPOSETLCS.

[Mponycku 3aHATH (BignpauoBaHHS)

He cxBantooTbcs | npnBOaATL 40 BTpaATh
nepenbaveHnx 6anis (BianpautoBaHHA HE
nepenbayveHi).

BrKoHaHHS 3aBOaHHA nisHile
BCTAHOBIEHOIO TEPMiHY

MpuBoaNTb OO BTpaATK NepeadadyeHnx
Oani..

HeBignoBigHa noBeaiHka nig 4yac
3aHATTS

MpuBOAMTL 4O BIACTOPOHEHHS BiJ 3aHATTS.

JlopaTkoBi 6anu

He nepepnbayeHi

HedopmanbHa ocsiTa

Pesynbrat Mmoxe GyTn 3apaxoBaHuii 3a
YMOBW MOBHOI BiAMNOBIQHOCTI Nporpam.
PekomeHngoBaHi nnatgopmu: Coursera,
Prometeus.

Buknagay




