MIHICTEPCTBO OCBITU | HAYKM YKPAIHU
MPUKAPNATCbKUIA HALIIOHA/IbBHUA YHIBEPCUTET
IMEHI BACUNA CTEGAHUKA

dakynbTeT MaTeMaTUKKM Ta iIHGOPMATUKHK

Kadepgpa matematnyHoro i GyHKLIOHANbHOrO aHanisy

CUNABYC HABYA/IbHOI AUCLUNIIHU

NAKETU NPUKNAOHUX MPOIPAM

OcBiTHA nporpama AkTyapHa Ta ¢iHaHCOBa MaTEMATHMKA

CneuianbHictb 111 MaTtemaTuka

lany3b 3HaHb 11 MatemaTmnKa Ta CTaTUCTUKA

3aTBepAyKeHo Ha 3acigaHHi Kadbeapwm
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1. 3aranbHa iHpopmauin

Hasea gucumnniHm

MakeTn NPUKAALHUX NPOrpam

OcsiTHA nporpama

AKTyapHa Ta piHaHCOBa maTemaTMKa

Cneuianisauis (3a HaABHOCTI)

CneujianbHicTb

111 MatemaTuKa

lanysb 3HaHb

11 MaTemaTuKa Ta CTaTUCTUKA

OcBiTHI® piBeHb Marictp
Cratyc gncumnniim BubipkoBa
Kypc / cemecTp 1/1

Nekuii — 24 roa.

Po3snogain 3a BUAamn 3aHATbL Ta .
MpaKTM4Hi 3aHATTA — 36 roa.
rogMHamMmu HaBYaHHA N
CamocTiliHa poboTa — 120 roga,

MoBa BMK/IagaHHA AHrniicbKa

MocmnaHHA Ha canT

ANCTAHUIAHOro HaBYaHHA

2. Onuc gucumnninm

MerTa Ta uini kypcy:
dopmMyBaHHSA y 3400yBayiB BULLOI OCBITU KOMMJIEKCY 3HaHb, YMiHb i HABMYOK 3aCTOCYBaHHSA
BiANOBIAHOrO nporpamHoro 3abesneyeHHA, WO 3aCTOCOBYETbCA Yy cdepi akTyapHoi Ta

¢diHaHCOBOT MaTEMATUKM.

KomneTeHTHOCTI:
®K1. 3HaHHA Ha pPiBHiI HOBITHIX AOCATHEHb, HEOOXiAHI ANA iIHHOBALIMHOI AianbHOCTI Y cdepi
aKTyapHOi Ta ¢piHaHCOBOI MaTEMATUKM Ta NPAKTUYHUX 3aCTOCYBaAHb.
®K3. CnpomMOorKHicTb po3ymiTi Npobaemn Ta BUAINATU iXHi CYTTEBI pucu.
®K7. 30aTHICTb 40 YAOCKOHANEHHA iICHYOUYMX MAaTEMATUYHNX METOAIB aHaNi3y, MOAENOBAHHS,

NPOrHO3yBaHHA.

MporpamHi pe3ynbTaT HABYAHHA:
MPH2. BonoAaitm ocHoBamMn MaTeMaTUYHMX ANCLUUNIH TEOPil, 30Kpema, AKi BUBYAOTb MOAENI
NPUPOAHNYMX i COLLiaIbHMX NPOLECIB.




MPH7. IHTerpyBaTV 3HaHHA 3 Pi3HUX rany3en ANs BUPiLLEHHA TEOPETUYHUX Ta/abo NPaKTUYHMX
33434 i npobnem.

3. CTpyKTypa Kypcy

Ne Tema Pe3ynbTaT HaBYaHHA 3aBaaHHA

Nekuisn,

Basic ) NpaKTUYHe
) o | Scatter plots, charts, graphs, histograms, maps.
1 |visualization in , , 3aHATTA,
Package ‘ggplot2’.
R OOMALLHE

3aBAaHHA

. o . Nekuis,
Functions for multivariate analysis and scale
) ) ) o NpPaKTU4YHe
construction using factor analysis, principal
2 | Package ‘Psych’ ] ) 3aHATTS,
component analysis, cluster analysis and
o ) AOMALLHE
reliability analysis.
3aBAAHHA

Nekuisn,

) ) ) NpPaKTUYHe
3 | pack TYM’ Functions for managing cashflows and interest

ackage 3aHATTA
rate curves. ’
JOMaLLUHE

3aBAaHHA

Classes and methods that allow the user to manage Nekuisn,

Package life table, actuarial tables (also multiple decrements NpakTU4YHe
4 | ‘lifecontingencie | tables), functions to easily perform demographic, 3aHATTS,
s’ financial and actuarial mathematics on life AOMaLLHE
contingencies insurances calculations. 3aBAaHHA
Functions and data sets for actuarial science: NekKuis,
modeling of loss distributions; risk theory and ruin NpPaKTUYHe
5 | Package ‘actuar’ | theory; simulation of compound models, discrete 3aHATTS,
mixtures and compound hierarchical models; OOMaLLHE
credibility theory. 3aBAaHHA
. . . . Nekuis,
Functions for the valuation of financial instruments
, , ) ) ) NpaKTUYHe
6 | Package ‘NMOF’ |such as bonds and options, for portfolio selection and
3aHATTA,
functions that help with stochastic simulations.
AOMaLLUHE




3aBAaHHA

4. Cuctema OL,iHIOBaHHA Kypcy

HakonunuyyBaHHA 6aiB nig Y4ac BUBYEHHA AUCLUNAIHU

. MaKcumanbHa
Buau HaByanbHoi poboTn o )

KinbKicTb 6anis
Nekuin 24
MpaKTUYHe 3aHATTA 36
CamocrTinHa poboTa 20
IHaMBiAYyanbHEe 3aBAAHHA 20
MaKcrMmanbHa Kinbkictb 6anis 100

5. OuiHOBaHHA BigNoBigHO A0 rpadiky HaBYaANIbHOTO Npouecy

Buan HaB4YanbHi TUXKHI
HaBYa/IbHOI Pasom
po6oTH 112|3(4(5]|6|7|8|9]10)11(12(13
Nekuis 4 4 4 4 4 4 24
MpakTnyHe
21202 (2(2)2]ala|a|a]|4|a4 36
3aHATTA

CamocTilHa

20 20
poboTa
IHamBigyanoHe
Ansiay 20 20
3aBgaHHA
Bcboro 3a
6(2|6(2|6]2(8|8|8|4(14]24(20 100
TUXKAEHD




6. PecypcHe 3abe3neuyeHHn

MaTepianbHO-TEXHIYHEe 3abe3neyeHHs MynbTumegia, nabopartopii, Komn'toTepu.

NiTepaTtypa:
1. Maibopoaa P.€., Cyrakosa O.B. AHani3 gaHux 3a gonomoroto naketa R. - K. 2015, 65c.//
http://matphys.rpd.univ.kiev.ua/downloads/courses/mmatstat/Statistics with R.pdf

2. Komn'toTepHa cTaTUCTUKA : NigpydHuk / P. €. Manbopoga. — K. : BIL, "KuiscbKuii
yHiBepcutet", 2019. — 589 c. https://probability.univ.kiev.ua/userfiles/mre/cscolor.pdf

3. Rob Kaas, Marc Goovaerts, Jan Dhaene, Michel Denuit. Modern Actuarial Risk Theory.
Using R. 2009 Springer-Verlag Berlin Heidelberg.

4. Brian A. Fannin. R for Actuaries and Data Scientists with Applications to Insurance, 2020
ACTEX Learning.

5. https://CRAN.R-project.org/

7. KoHTaKTHa iHpopmauin

MaTEMaATUYHOrO i GYHKLIOHA/IbHOTO aHanisy,
KabiHeT 302 (LLK), TenedoH (0342) 59-60-50,
Kadeapa y
canT https://kmfa.pnu.edu.ua/, enektpoHHa

agpeca kmfa@pnu.edu.ua

Buknapgau (i)

. CnobopasaH CsitnaHa ApocnasiBHa
[ocTbOBI NeKTopun

KoHTaKTHa iHpopMaLia BUKNagava svitlana.slobodian@pnu.edu.ua

8. MoniTKa HaBYaNbHOI AUCUUNNIHN

AkagemivuHa gobpoyecHicTb 0608’A3K0Ba | KOHTPOHOETHLCA.

He cxBaslol0TLCA | NPUBOAATL A0 BTPATH
Mponycku 3aHATb (BigNpaLtoBaHHA) nepen6aueHux 6anis (BignpaLoBaHHA He
nepeabayeHi).

BMKOHaHHA 3aBAaHHA Ni3Hile

: MpuBoanTb A0 BTpaTH NnepenbavyeHux 6anis.
BCTAHOBJ/IEHOrO TEPMIHY puBoAMTb A0 BTP pen,

HeBianoBiaHa noBeAiHKa Nig vac ) )
MpnBOAUTL A0 BiACTOPOHEHHA Bif, 3aHATTA.

3aHATTA
Jopatkosi 6anm He nepenbaueni.
HedopmanbHa ocBiTa PesynbTaT MoxKe ByTW 3apaxoBaHuUii 32 YMOBM
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NOBHOI BiANOBIAHOCTI Nporpam.
PekomeHgoBaHi nnatpopmu: Coursera,
DataCamp.

Buknagau




