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1. 3aranbHa iHpopmauin

Hasea ancumnniHu CToxacTuyHi moaeni ¢piHaHCOBOro PUHKY

OcsiTHA nporpama AkTyapHa Ta piHaHCOBa mMaTemaTumKa

Cneujanisauis (3a HaAaBHOCTI)

CneuianbHicTb 111 MaTtemaTuKa
lanysb 3HaHb 11 MaTtemaTuKa Ta CTaTUCTMKA
OcBiTHIN piBEHb Marictp
CraTyc gucumnnidm BubipKkoBa
Kypc / cemecTp 2/1
Nekuii — 24 roa.

Po3nogin 3a BUAaMM 3aHATb Ta .
MpaKTM4Hi 3aHATTA — 36 roa.
roaMHamun HaBYaHHA .
CamocTiliHa poboTa — 120 roga,

MoBa BMKIaaaHHA YKpaiHCcbKa

MNMocunaHHA Ha calT ANCTaHLiIAHOrO
HaBYaHHSA

2. Onuc aucumnninm

Merta Ta uini Kypcy:
dopmMmyBaHHA y 3400yBayiB BMLLOI OCBITM KOMMAEKCY 3HaHb, YMiHb i HaBMYOK, fKi €
PO3LWNPEHNMUN ANA MATEMATUYHUX METOAIB PO3B'A3YBAHHA TEOPETUYHUX Ta NPAKTUYHMX 3a4a4
ynpaBAiHHA PU3MKAMW Ta HEBM3HAYEHOCTAMM B CTPaxyBaHHi, NeHciiHOMy 3abe3neyeHHi,
6aHKiBCbKOMY, ¢iHAaHCOBOMY Ta iHBECTULIIMHOMY CEKTOpax, a TaKOXK PO3POobKM Ta aHanisy

MaTeEMaTUYHUX Mmoaenen y chepi akTyapHoi Ta GpiHaHCOBOT MaTeMaTUKK.

KomneTeHTHOCTI:
®K1. 3HaHHA Ha PiBHI HOBITHIX AOCArHEHb, HEOOXiAHI ANA iIHHOBALUIMHOI AisnbHOCTI ¥ cdepi
aKTyapHOi Ta ¢iHAHCOBOT MaTEMATUKM Ta NPAKTUYHMX 3aCTOCYBaHb.
®K6. 3gaTHICTb TBOPYO 3aCTOCOBYBATM iCHYIOYI Ta reHepyBaTM HOBi MaTeMaTUYHiI igei.
®K7. 30aTHICTb 40 YAOCKOHAIEHHSA ICHYIOYMX MaTeEMATUUYHUX METOAiIB aHaNi3y, MO4ENOBAHHSA,

MPOrHO3yBaHHSA.

MporpamHi pe3ynbTaT¥ HaBYAHHA:




MPH1. 3HaTK Ta po3ymiTn PyHAAMEHTANIbHI Ta NPUKNAAHI aCNeKTU HayK y cpepi akTyapHOI Ta

¢diHaHCOBOT MaTeMaTUKMW.

MPH2. BonoAitv ocHoBamMM MaTemMaTUYHUX AUCUMNAIH Teopili, 30Kpema, AKi BUBYAOTb MoAeNi

NPUPOSHUYUNX | COLLIANbHMX NpoLeciB

MPH7. IHTerpyBaTV 3HaHHA 3 Pi3HMX rany3en 419 BUPILLEHHA TEOPETUYHUX Ta/abo NPaKTUYHKX

3a4a4 i npobnem.

3. CTpyKTypa Kypcy

Ne Tema Pe3ynbTaT HaBYaHHA 3aBOaHHA
. NeKuia
OcHOBHi uis,
. . . npakTU4He
1 NOHATTA O3HauyeHHA pUHKy. MopTdennb LiHHMX Nnanepis Ta Moro SaHATTS
’ ¢diHaHcoBOrO BapTiCTb. ApbiTpark, ymoBa BiICYTHOCTI apbiTparxy. ’
OOMALLHE
PUHKY
3aBAaHHA
NekKuis,
. o . npakTU4He
5 JocaxHicTb Ta | EBponencbKka ymoBHa BUMOra Ta 1T OCAXKHICTb. SaHATTS
NOBHOTa PUHKY | lMOBHOTA pUHKY. Kputepii NOBHOTU PUHKY. ’
OOMALLHE
3aBAaHHA
NekKuis,
Po3paxyHok . o . . . nNpakTU4He
o €BpPONENCbKMI ONLLIOH Ta MOTO LiiHA. PO3paxyHOK Ta
3 €BpOnencbKor . 3aHATTA,
. XeAKyBaHHA EBPONENCbKMUX BUMOT.
O OnLioHYy OOMALLHE
3aBAaHHA
NeKuisn,
Y3aranbHeHa . npakTU4He
MNobynosa mogaeni. Y3aranbHeHa ¢popmyna bneka-
4 mogenb bneka- 3aHATTA,
Woynca.
LWoynca OOMALLHE
3aBAaHHA
NeKuisn,
. | AMepurKaHCbKa yMOBHA BUMOra Ta aMepUKAHCbKU NpPaKTU4He
AMepUKaHCbKI . .
5 onLjioHM onuioH. dopmyna po3paxyHKY LiHM aMepUKaHCbKOro 3aHATTA,
Onu,ioHy. OOMALLHE
3aBAaHHA
NekKuis,
3agava npo . . npakTuyHe
Po3paxyHOK LiHM amepuKaHCbKOro onuioHy AK 3agava
6 OnNTUMaNbHY 3aHATTA,
Npo ONTUMAbHY 3YNUHKY.
3YMUHKY OOMALLHE
3aBAaHHA




4. Cucrema OLiHIOBAaHHA KypCcy

HakonunuyBaHHA 6aniB Nig Yac BUBYEHHSA ANCLUMNAIHK

. MaKcumanbHa
Buan HaBYanbHOI poboTh o )
KiNIbKicTb Banis
Nekuin 12
MpaKTHUyHe 3aHATTA 18
CamocrTiitHa poboTa 20
Ek3ameH 50
MaKcmMmanbHa KinbkicTb 6anis 100

5. OuiHOBaHHA BigNoBigHO A0 rpadiky HaBYaANIbHOTO Npouecy

Bunan HaB4anbHi TUXKHI
HaB4a/IbHOI Pazom
p060'|'y| 1 2 3 4 5 6 7
NekuinA 4 4 4 12
MpakTnyHe
6 6 6 18
3aHATTA
CamocTiliHa
20 20
poboTa
Exk3ameH 50 50
Bcboro 3a
416 |14]16|4]|6]|20 50| 100
TUXAEHD

6. PecypcHe 3abe3neyeHHs

MaTepianbHO-TeXHiIYHe 3abe3neyeHHs

MynbTumegia, Komn'toTepu

NitepaTtypa:

1. OkceHganb b. CtoxacTuyeckne auddepeHuUnanbHble ypaBHeHUs. BBegeHne B Teoputo 1
npunoxenusa: M.: Mup, 000 «U3pgaTenbcteo ACT», 2003. — 408 c.

2. JleoHeHko M.M., Miwypa 10.C., MapxomeHko B.M., AapeHko M.N. TeopeTuKo-MOBIpHicHi

Ta CTAaTUCTMYHI MeToAM B eKOHoMeTpuULi Ta piHaHcoBi maTemaTuui K.: IHbopmTexHika, 1995.




4, linpaes A.H. OcHoBbI cTOXacTuyeckon ¢nuHaHcoBo maTtematmkun. T. 1, 2 M.: ®asuc, 1998.
4. l'ycak [.B., Kynnk 0.M., Miwypa t0.C., Munmnenko A.FO. 36ipHUK 3aaa4 3 Teopii BUNaAKOBMUX
npouecis Ta ii 3acTocyBaHb Yy piHAHCOBI MaTemaTuLi Ta Teopii pu3nky K.: Bua.-nonirpad. LleHTp
«KuniBcbkuit yHiBepcuTeT», 2008. — 287 c.

7. KoHTaKTHa iHpopmauin

MATEMATMYHOIO i YHKLIOHANbHOrO aHanisy,
Kadeapa Ka?iHeT 302 (LK), TenedoH (0342) 59-60-50,
canT https://kmfa.pnu.edu.ua/, enektpoHHa

agpeca kmfa@pnu.edu.ua

Buknapgau (i)

. Ocunuyk Muxanno Muxannosmy
FoCcTbOBi NeKTopU

KoHTakTHa iHbopMmaLis BUKIagaya mykhailo.osypchuk@pnu.edu.ua

8. MoniTnka HaBYaNbHOI AUCUUNIHU

AkagemivHa pobpoyecHictb O60B’A3KOBa | KOHTPONIOETLCA.

He cxBantotoTbes i Npu3BoAATb 40 BTPATU
Mponycku 3aHATb (BiANpaLOBaHHSA) nepenbayeHunx 6anis (BignpautoBaHHA He
nepenbayeHi).

BMKOHaHHA 3aBAaHHA Ni3HiWe

. MpuBoanTb A0 BTpaTH nepenbavyeHux 6anis.
BCTaHOB/IEHOTO TEPMiHY pUBsoAnTL A P PEA

HeBignosigHa noseAiHKa nig yac

MpuBOAUTL A0 BiACTOPOHEHHSA BiJ 3aHATTA.
3aHATTA P A AO BIACTOP A

JopaTKoBi 6anu He nepepgbaueHi.

Pe3ynbtat moKe 6yTW 3apaxoBaHWUIA 32 YMOBM
. NOBHOI BiANOBIAHOCTI Nporpam.

HedopmanbHa ocgiTa ]
PekomeHpgoBaHi nnatdopmu: Coursera,

Prometheus.

Buknapau




