MIHICTEPCTBO OCBITU | HAYKM YKPAIHU
MPUKAPNATCbKUIA HALLIOHA/IbBHUNA YHIBEPCUTET
IMEHI BACUNA CTEGAHUKA

dakynbTeT MaTeMaTUKKM Ta iIHGOPMATUKHK

Kadepgpa matematnyHoro i GyHKLIOHANbHOrO aHanisy

CUNABYC HABYA/IbHOI AUCLUNIIHU

TEOPIA PUSUKRY

OcBiTHA nporpama AKTyapHa Ta ¢piHaHCOBa MaTeMaTUKa

CneuianbHictb 111 MaTtemaTuka

lany3b 3HaHb 11 MaTtemaTunKa Ta CTaTUCTUKA

3aTBepArKeHO Ha 3acigaHHi Kadbeapwm
MpoTtokon Ne 1 Big 22 cepnHA 2022 p.
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1. 3aranbHa iHpopmauin

Hassa aucumnninm Teopia pu3nky

OcsiTHA nporpama AkTyapHa Ta piHaHCOBa MaTeMaTumKa

Cneujanisauis (3a HaABHOCTI)

CneuianbHicTb 111 MaTtemaTuKa
lanysb 3HaHb 11 MaTemaTnKa Ta CTaTUCTMKA
OcBIiTHIN piBeHb Marictp
Cratyc gncumnniim BubipKkoBa
Kypc / cemecTp 1/1
Nekuii — 24 roa.

Po3snogain 3a BUAamn 3aHATbL Ta .
MpaKTM4Hi 3aHATTA — 36 roa.
rogMHamu HaB4YaHHA .

CamocTiliHa poboTa — 120 roga,

MoBa BMKNaAaHHA YKpaiHcbKa

MocmnaHHA Ha canT

ANCTAHUIAHOro HaBYaHHA

2. Onuc gucumnninm

MerTa Ta uini kypcy:
dopmMyBaHHA Yy 3400yBayiB BULOI OCBITM YMiHb Ta KOMMNeETeHUiM ana 3abesneyeHHA
edeKTMBHOI OLHKM pPU3MKIB, HeobXigHMX AnA noaasnblioi poboTn, onaHyBaHHA HAyKOBMX
[OCATHEHb B TEOPETUYHUX NUTAHHAX PU3UKY, BONOAiIHHA cnocobamm OUiHIOBAHHA PU3MKOBUX
CUTYalili, MeToZiaMMn OTPUMAHHSA KiHLEBOro pesynbtaty i BMbopy onTMmanbHOi cTpaTerii B
YMOBaX HEBM3HAYEHOCTI, BUNAAKOBOCTI Ta KOHDANIKTY.

KomneTeHTHOCTI:
®K1. 3HaHHA Ha pPiBHiI HOBITHIX AOocArHeHb, HEOOXiAHI ANnA iIHHOBAUIMHOI AianbHOCTI y cdepi
aKTyapHOI Ta piHAHCOBOI MaTeMATMKM Ta NPAKTUUYHUX 3aCTOCYBaAHb.
®K3. CNpoMOXKHiCTb PO3YMITU Npobaemn Ta BUAINATH iXHi CYTTEBI pUcK.
®K4. CnpoMOsKHiCTb po3pobnATM MaTemMaTUYyHy MOoAe b CUTYaLii 3 peanbHoOro CBiTYy Ta

nepeHocnTn MaTeMaTUYHI 3HAHHA Yy HemaTeMaTUYHi KOHTEKCTMU.

MporpamHi pe3ynbTaTh HaBYaAHHA:




MPH1. 3HaTK Ta pO3yMiTn PpyHAAMEHTaNbHI Ta NPUKNAAHI aCNEKTU HayK y chepi akTyapHOi Ta
biHaHCOBOT MaTeMaTUKMW.

MPHA4. YmiTn BuKopucTtoByBaT GpyHAAMEHTANbHI MaTeMaTUYHI 3aKOHOMIPHOCTI y NpodeciliHil
LiANbHOCTI.

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

MPHS. 3acTocoByBaTK HOBI NiAXo4M ANA BUPOOAEHHA CTpaTerii NPUAHATTA pilleHb Y CKAagHUX

HenepeabayyBaHMX YMOBAX.

3. CTpyKTypa Kypcy

Ne Tema Pe3ynbTaTv HaBYaHHA 3aBaaHHA
NekKuis,
Pu3uk Ta noro i o NPaKTUYHe
i MoHATTA HEBM3HAYEHOCTI Ta pu3KKy. Knacudikauis
1 | KAoYoBI 3aHATTA,
PU3UKY.
XapaKTepUCTMKMK LOMaLLHE
3aBAAHHA
NekKuis,
] . ] NpaKTU4He
EKOHOMIYHUI XapaKTepuCTMKa EKOHOMIYHOFO PU3UKY,
2 . 3aHATTA,
PU3NK $aKTopM MOro BUHMKHEHHA Ta QYHKLLT.
OOMaLLHE
3aBAAHHA
EnemeHTH TEOPIT Nekuia,
KOPMCHOCTI B MOHATTA KOPUCHOCTI Ta KPUBUX BaNayHKOCTI. NpaKTU4He
3 | ymoBax PyHKUiT KopUcHOCTI. MPUAHATTA pilleHb Y 3aHATTA,
HEBM3HAYEHOCTi | KOHTEKCTi KOHLEMLi KOPUCHOCTI. JOMaLUHE
Ta PU3NKY 3aBAaHHA
. o . L Nekuis,
OuiHKa BipOrigHOCTI BUKOHAHHA, aHaNi3 BiporigHoro
) ) ) ] NpPaKTU4He
CTaTU4yHi meToam | po3noainy NOTOKY NNATEXKiB, AepeBo pPilleHb,
4 . . o . 3aHATTSA,
OLHKWN pU3KKIiB iMmiTauiMHe MoAeNtOBAHHA PU3MKIB, @ TAKOXK
e o LOMALLHE
TexHonoria “Risk Metrics”.
3aBAaHHA
KomnneKcHui Ta Neku,is,
.| AbcontoTHe BUPaXKEHHA BEIMYUHUN PUSKKY.
CUCTEMATUYHUM . ] . NpPaKTU4He
5 ) KoMnNneKCHMN meTos OuiHKK. CUCTEMHMIN meToa,
MEeTOAM OL,iHKK ] o ] 3aHATTA,
) OLIHKM PU3KNKY Ta KoediliEHT YyTAMBOCTI.
pu3nKiB OOMaLLHE




3aBAaHHA
NekKuis,
AHaniTUYHI AHani3 YyTAMBOCTI, MeTO KOPEeKTyBaHHA HOPMU npakTuyHe
METOAM OUHKN | AUCKOHTY 3 YPaXyBaHHAM PU3NKY, METOS, 3QHATTA,
pu3nKiB €KBiBaNeHTIB, METOA, CLEeHapiiB. OOMALLHE
3aBAaHHA
NekKuis,
MeToam KNtoYOoBi NOHATTA pU3SUK-MeHeaXMeHTY. MexaHizm NpaKkTUyHe
ynpaBAniHHA ynpaeaiHHA pu3mMkamun. Metoam Ta npunomu 3QHATTA,
pU3nKamm YyNpPaBAiHHA EKOHOMIYHUMM PU3MKAMM LOMaLLHE
3aBAaHHA
NekKuis,
3acTocyBaHHA Bn3HauyeHHA TepMiHiB Ta YMOB 3aCTOCYBaHHA Teopii NpPaKTUYyHe
8 |[Teopiiirops rpu. Mpa ABox ocib 3 HY/IbOBOIO CYMOIO. 3aHATTA,
YMOBAX PU3NKY MaTtemaTnyHa moaenb rpu. Irpu 3 npMpoaoto. LOMaLLHE
3aBAaHHA
4. Cuctema OUiHIOBaHHA KypCy
HakonnuyyBaHHA 6aniB nig Yac BUBYEHHA AMUCUNNAIHM
MaKcumanbHa

Buau HaBuyanbHOi poboTn

KinbKicTb 6anis

Nekuin 15
MpaKTUYHe 3aHATTA 35
CamocTilHa poboTa 20
IHaMBiAyanbHe 3aBAAHHA 30
MakcmanbHa Kinbkictb 6anis 100

5. OuiHloBaHHA BignoBigHO A0 rpadiky HaBYaNbHOro nNpouecy

Buan

HaB4yanbHi TUXKHI

HaBYa/IbHOI
p060TM 1 2 3 4 5 6 7 8

10

11

12

13

14

Pasom
15




NeKuia 5 5 5 15
MpakTnyHe

5 5 5 5 5 5 5 35
3aHATTA
CamocTilHa

10 10 20

poboTa
IHAuBiAyanbHe
ausiay 30 30
3aBAaHHA
Bcboro 3a

51515 5115] 5 5 10 5 140 100
TUXKAEHD

6. PecypcHe 3abe3neyeHHs

MaTepianbHO-TexHiuHe 3abe3neyeHHs

MynbTumegia, Komn'toTepm

Nitepatypa:

1. Griselda D., Guillaume P. Risk Theory and Reinsurance — London: Springer. 2014. 85 p.

2. Bacuneswny /1.®. FOpTUH L.I. MpURHATTA piweHb 32 yMOB KOHPNIKTY Ta HEBU3HAYEHOCTI

cepenoBuiLa. HaByanbHMi nocibHMK — K.: K1iB. yH-T im. B. I'piHyeHKa. 2013. 128c.

3. KyyepeHko B.P., Kapnos B.A., Kapnos A.B. EKOHOMIYHWIA pU3NK Ta MeToamM MOro

BMMIpPIOBAHHA : HaBYaNbHUIM NOCibHMK. — Opeca. 2017. 200 c.

4. Nikyc P.B. YnpasniHHA ¢piHaHcOBUMU pu3nKamu: MigpydHuK. — K.: 3HaHHA. 2010. 560 c.
5. Tane6 H.H. lWWKypa y rpi. — K.: Haw ¢opmar. 2019. 432 c.

7. KoHTaKTHa iHpopmauin

Kadeapa

MaTemaTuyHoro i pyHKLioHaNbHOro aHanisy,
KabiHeTt 302 (LK), TenedoH (0342) 59-60-50,
caunT https://kmfa.pnu.edu.ua/, enektpoHHa
aapeca kmfa@pnu.edu.ua

Buknagau (i)
FoCTbOBI NIeKTOPU

Kpasuis Biktopis BacuniBHa

KoHTaKTHa iHpopmauis BUKnagaya

viktoriia.kravtsiv@pnu.edu.ua

8. MoniTKa HaBYaNbHOI AUCUUNNIHN

AKagemiyHa gobpouecHicTb

O608’A3KOBA | KOHTPONOETLCA.

MponycKu 3aHATb (BianNpaLtoBaHHA)

He cxBantooTbCA | NpUBOAATL 40 BTpPATH
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nepepbayeHunx banis (BignpaLoBaHHA He
nepeabayeHi).

BMKOHaHHA 3aBAaHHA Ni3HiWe
BCTAQHOB/IEHOIO TEPMIHY

MprBOANTbL [0 BTPaATK NepeabaveHnx b6anis.

HesignosigHa noseAaiHKa nig 4Yac
3aHATTA

MpuMBOAUTL 40 BiACTOPOHEHHA Bif, 3aHATTA.

[opatkosi 6anm

He nepenbaueHi.

HedopmanbHa ocgiTa

Pe3ynbTaT moxe 6yTu 3apaxoBaHMi1 32 YMOBMU
NOBHOI BiANOBIAHOCTI Nporpam.
PekomeHgoBaHi nnatdopmu: Coursera,
Prometheus.

Buknapau




