MIHICTEPCTBO OCBITU | HAYKU YKPAIHU
NMPUKAPMATCbKUA HALIOHATIbHUA YHIBEPCUTET
IMEHI BACUITIA CTEDPAHUKA

dakynsTeT MaTemMaTuUKu Ta iIHPOPMaTUKK

Kadhenpa marematnyHoro i yHKLUioHarIbHOro aHanisy

CUNABYC HABYAJIbHOI AUCLUUNNIHN

BCTYMN Y CTPAXYBAHHA TA PIHAHCOBY MATEMATUKY

OcsiTHs nporpama AkTyapHa Ta piHaHCOBa MaTeMaTuka

CneuianbHicTb 111 MaTtemaTtuka

[any3b 3HaHb 11 MaTtemaTuka Ta cTaTucTuka

3aTBepaXKeHO Ha 3acigaHHi kadbenpu
lNpoTtokon Ne 1 Big “27” BepecHs 2021 p.
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1. 3aranbHa iHopmauin

Hassa gucumnniu BcTyn y cTpaxyBaHHs Ta diHaHCOBY MaTeMaTuKy

OcBiTHs nporpama AkTyapHa Ta dpiHaHCcOBa MmaTtemaruka

Cneuianisauis (3a HasiBHOCTI)

CneuianbHicTb 111 MaTtemaTtuka

lanysb 3HaHb 11 MaTemaTtuka Ta cTaTUCTMKa

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

Jlekuii — 24 rop.

Po3nogin 3a Bugamu 3aHAThL Ta
rogMHaMu HaB4YaHHSA

CeMiHapcbKi 3aHATTA — 36 rof,.
CamocrTinHa poboTta — 120 rog.

Mosa BuknagaHHs YkpaiHcbKka

NMocunaHHsa Ha canT
JNCTaHUiMHOro HaB4YaHHS

2. Onuc gucumnniHm

Merta Ta uini kypcy:
dopMyBaHHS y 3006yBayiB BMLLIOT OCBITM KOMMNIIEKCY 3HAHb, YMiHb Ta HABMYOK B ranysi
CTpaxyBaHHsi, OCHOB (hiHaHCOBOI MaTeMaTuku, MeToAiB iiHAHCOBMX OBYMCrneHb Ta
aHanisy.

KomneTeHTHOCTi:
IK. 3oaTHiCcTb po3B'A3yBaT MaTeMaTUYHI 3agadi Ta NpakTUYHi Npobnemu y npodecinHin
AisinbHOCTI abo y Npoueci HaBYaHHS, WO nepenbdavae nposeaeHHs AocnigXkeHb Ta/abo
30iICHEHHS IHHOBAUIiM | XapakTepu3yeTbCA KOMMIEKCHICTIO Ta/abo HeBU3HAYEHICTIO
YMOB.
3K3. 3patHicTb BupiwyBatT npobnemn y nNpogecinHin LiANbLHOCTI Ha OCHOBI
abCTpakTHOrO MUCNEHHS, aHanidy, CUHTE3y Ta NPOrHoay.
3K9. 3paTHicTb rpamoTHO 6yayBaTyM KOMYHiKauilo, BMXOA4AYM 3 MeTU i cuTyauii
CrMinKyBaHHS.




@®K1. 3HaHHSA Ha piBHI HOBITHIX AOCArHEHb, HEOOXigHI ANs iHHOBALINHOI AiSANbHOCTI Y
chepi akTyapHOI Ta PiHAHCOBOT MaTeEMaTUKN Ta NPaKTUYHNX 3aCTOCYBaHb.
®K3. CNpoOMOXHICTb po3yMiTK NpobnemMu Ta BUQINSATY IXHi CYyTTEBI pUCH.

lMporpamHi pe3ynbTaTyu HaBYaHHA:
MPH1. 3HaTK Ta po3yMiTM (pyHOAMEHTanbHi Ta NPUKNagHi acnekTn Hayk y cdepi
aKTyapHoI Ta (piHaHCOBOI MaTtemaTuKu.
MPH2. Bonogitn ocHoBamMn MaTeMaTUYHUX AUCUUNAIH TEOPIN, 30KpeMa, siki BUBYaOTb
Moaeni NPMPOLHNYMX i couianbHUX MPOLECIB.
MPH4. Ymitn BukopuctoByBaTu yHOAMEHTasbHIi MartemMaTuyHi 3aKOHOMIPHOCTI Y
npodecCinHin OisNbHOCTI.
MPH7. IHTerpyBatn 3HaAHHS 3 Pi3HUX ranysen Ans BUPILIEHHA TEOPETMYHMX Ta/abo
npakTUYHMX 3agad i npobnem.

3. CTpyKTypa Kypcy
Ne Tema Pes3ynbrat HaB4aHHA 3aBagaHHA
MpegmeT hiHaHCOBOI MaTeMaTUKMW.
HapoLueHHAa npocTunx BigcoTkiB. HapoLleHHs
CKInagHux BiacoTkiB. [MOpPIBHAHHSA CUIU POCTY Mexui
. . . . eKuis
HapowieHHa i | npocTux i cknagHux BigcoTkiB. MHOXHUKN o
. ceMiHapCbK
OVCKOHTYBAHH | HApPOLLEHHS | OUCKOHTYBAHHS.
1 . . _ € 3aHATTH,
S1 FPOLLOBUX EkBiBaneHTHICTb y Yaci rpoLLOBUX CyM.
. AOMaLLHE
Ccym MaTtemaTuyHe ANCKOHTYBaHHA. HoMiHanbHa
. . 3aBAaHHs
Ta edpeKTnBHa BiJCOTKOBI CTaBKW.
HenepepBHe HapOLLEHHS | ANCKOHTYBAHHA.
IHpNAUis | BigCcOTKOBa CTaBKa.
. . . Jlekuis,
MoTokun nnatexiB. CKiHYEHHS pidHa peHTa. .
MoTokn L B . |cemiHapcbk
, O64ncneHHsa napameTpiB pivyHOT peHTK. “[JoBiyHa
2 | nnaTexis, . , . , . |e3aHaTTs,
pivyHa peHTa. O6’egHaHHs | 3amiHa peHT. [Jiopauis
PEeHTU i ] AOMallHe
NOTOKIB NnaTexis.
3aBAaHHs
lMorawweHHs 3anMy OAHUM NNaTexeM Yy KiHLi. Jlekuis,
K , MorawweHHs OCHOBHOro 60pry o4HUM NiaTeXXem B | CEMiHAPCbK
peauTHI o .
3 KiHUi. MorawweHHst ocHoBHOro 6opry piBHUMMM € 3aHATTS,
PO3paxyHKun . - .
y piYHUMYK BUNnaTamu. lNoraleHHs 3anmMy piBHUMK | JOMALLHE
piYHUMUK BUNnaTamu. MNoralweHHs 3anMy piBHUMU | 3aBOAHHS




BMNNaTamm gekinbka pas B pik. 3aranbHuin MeToa
noraweHHs 3anmy. opMyBaHHS noraLlyBanbHOro
doHAay 3a Binbwmmm BigcoTkamu. Cnoxms4min
KpeguT Ta noro norawueHHs. [inerosi kpeanTu.
MNoraweHHs inoTeyHoi no3ukn. O6’egHaHHA Ta
3aMiHa 3anmiB. HagaHHA y KpeauT akTuBIB.

[Mpuknag aHanisy iHBECTULIMHOIO MPOEKTY.
Po3paxyHOK xapaKkTepUCTUK CKIHYEHHOTO MPOEKTY
3 No4YaTKOBUMM iHBECTULISMU b CTannMm
poxogamu. Po3paxyHOK xapakTepucTuk

HECKIH4€HHOro MPOEKTY 3 MOYaTKOBUMMU Jlekuis,
AHani3 iHBecTuuisMn. OBYNCNEHHsS BENUYNHM IHBECTULIN. | CEMIHAPCbK
iHBeCTMLINHMX | PO3paxyHOK pi4yHOro goxoay Ang 3agaHoi € 3aHATTS,
npowecis BHYTPILLUHLOT A4OXO4HOCTI NPOEKTY. 3aNeXHIiCTb AOMaLlHe
XapaKkTepucTUKM NpoLecy Big CTaBKM BiACOTKa. 3aBAaHHS
[MOpiBHAHHSA IHBECTULINHNX NPOEKTIB.
O6uncneHHs po3mipy nnaTtu 3a opeHay
obnagHaHHsA. O64YMcneHHs HopMK JOXOAHOCTI Bi
HagaHHSA obnagHaHHA B opeHay.
. . . Jlekuis,
. Buan poxogHocTi onepaudin. NoTo4Ha i noBHa ]
JloxoaHicTb , , , . , ceMiHapCbK
, AoxoaHicTb. [NoTik nnaTexiB Ta NOro AOXOAHICTb.
driHaHCOBUX . , . € 3aHATTS,
N IHWI BMAW goxoaHocTi. MuTTEBA JOXOAHICTD.
onepawin . , AOMalLLHE
EdekTnBHa Ta ekBiBaneHTHa CTaBKu BigCOTKa.
3aBAaHHS
3aranbHi BigoMOCTi Npo (piHaHCOBI IHCTPYMEHTH.
Kypc i poxogHicTb obnirawii 6e3 noraweHHs 3
nepiognyHo0 BUNNAToR KYNOHHUX BIACOTKIB. Kypc
i AOXOAHICTb 6e3KyNOHHOT 06niravii 3 noraweHHAM
3a HoMiHanoM. Kypc i oxogHicTb 6€3KynoHHOT Jlekuis,
Xapaktepuctu |obnirauii 3 BUNIaTor KynoHHUX BiACOTKIB Npn ceMiHapCbK
K1 doiHaHCcoBUMX | noraweHHi. Kypc i goxogHictb obnirauii 3 € 3aHATTS,
IHCTPYMEHTIB | NepiogMYHOI0 BUMNATO BIACOTKIB i MOralleHHaM. | JOMallHE
3anexHicTb UiHn (Kypcy) obnirauii Big cTaBku 3aBOaHHS

BiacoTka. LliHa gosivHOI akuii (qoxon — nuwe
aveigeHan). baHKIBCbKi 4eno3nTHI cepTudikatu.
ApbiTpax i xapakTepucTmkun iHaHCOBMX
IHCTPYMEHTIB.




, Jekuis,
MpenmeT cTpaxyBaHHA. PiHaHCOBaA )
. . . . . CeMiHapCbK
. Ctpaxosi €KBiBaINEeHTHICTb y CTpaxyBaHHi. Tabnuui o 3ansTTS
aHyiTetTn CMEPTHOCTI | CTpaxoBi UMOBIPHOCTI. KOMYHiKaLinHi oMa e'
. . AOMaLLH
HKLiT. BapTicTb CTPaxoBOro aHyiTeTy.
yHKLii. Bap p yitety saBaAHHS
HeTTo-npemii B 0cOBMCTOMY CTpaxyBaHHi. Jlekuis,
CtpaxyBaHHS XUTTS. [eHCinHe cTpaxyBaHHS. ceMiHapCbk
Ocobucte paxy . Paxy - g
8 Buau neHcinHnx cxem. Po3paxyHoK Npemin i € 3aHATTS,
CTpaxyBaHHS . , . .
neHcin. Ctpaxosi NeHCinHi cxemun. CTpaxos.i AOMalLLHeE
pe3epBu B 0COBMCTOMY CTpaxyBaHHi. 3aBAaHHsA
4. Cucrtema ouUiHIOBaHHSA Kypcy
HakonunyyBaHHs 6aniB nig Yac BUBYEHHSA ANCLMMAIHU
. MakcumanbHa
Buan HaB4yanbHOi poboTK . .
KinbkicTb 6anis
Jlekuisa 12
CemiHapcbke 3aHATTS 18
CamocTiiHa poboTa 20
Ek3ameH 50
MakcumanbHa Kinbkictb 6anis 100
5. OuiHOBaHHSA BignoBiAHO A0 rpadiky HaB4YarnbLHOro npouecy
Buan HaB4yanbHi TUXHi
A . Pa3so
HaBYanbHOI
po60TH 112|3|4|5(6|7|8]|9]|10]11 |12 13|14 M
Jlekuia 2 2 2 2 2 2 12
CemiHapcbke
3 3 3 3 3 3 18
3aHATTA
CawmocrTinHa
20 20
poboTa




Ek3ameH 50 50

Bcboro 3a
2 (312132323232 ]3/|20 50 100
TWXAEHD
6. PecypcHe 3abe3ne4yeHHA
MaTepianbHO-TEXHIYHE 3a6e3neyYeHHs MynsTumegia.

Jliteparypa:
1. bapaHkeBn4y M.M. ®iHaHcoBa maTemaTumka: OCHOBM Teopii, 3agadi, po3B’A3KN. —
JlbBiB: Bug. ueHtp JIHY im. IBaHa PpaHka, 2002. — 268 C.
2. Bacunesuu J1.9., CemeHnska C.O. diHaHcoBa maTtemaTuka. — Knis: KuiB. yH-T im. b.
IpiH4eHka, 2020. — 228 c.
3. Bacunwb4eHko L.I., BacnneyeHko 3.M. ®iHaHcoBa matemaTuka. — Knis: KoHaop,
2007.—-184 c.
4. Bnactok H. |. ®iHaHcoBun aHani3. — J1bsiB: JIKA, 2016. - 312 c.
5.Mapeuybka C.B., CaByeHko '.O. diHaHcoBa maTemaTuka. — J1bBiB: HoBui cBiT — 2000,
2014.-214c.
7. KoBTyH 1.0O., eHncenko M.I1., KabaHos B.I". OCHOBM akTyapHUX pO3paxyHKiB. —
KwuiB: NpodecioHarn, 2008. — 480 c.
8. KowkuH .M. OcHoBbI akTyapHou matemaTuku. — Tomck: TIY, 2002. - 116 c.
9. KytykoB B.B. OcHoBbI oMHaHCOBOW M CTpaxoBon matemaTunkn. — Mockea: [leno, 1998.
—200c.
10. ®anuH I.N. MaTtemaTtmnyeckne OCHOBbI TEOPUUN CTPAXOBAHUSA XXN3HU N MEHCUOHHbIX
cxeM. Mockea: AHkun, 2002. — 262 C.
11. ®anuH .U, PanuH A.WN. BBegeHune B akTyapHyto matematuky. — Mocksa: MY, 1994.
—-63cC.
12. 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 iHpopmauia

MaremaTtnyHoro i yHKLiOHansHoro
aHaniay, kabiHet 302 (LIK), TenedoH
Kadbenpa (0342) 59-60-50, canT
https://kmfa.pnu.edu.ua/, eNeKTpOHHA
appeca kmfa@pnu.edu.ua

Buknapgau (i)

. CnoboasaH CeitnaHa ApocnasiBHa
[ocTbOBI NNEKTOPU

KoHTakTHa iHdhopMauisi BUknagaya svitlana.slobodian@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




