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1. 3aranbHa iHpopmauin

Hasea ancumnniHu

HabnuxeHi obuncneHHs y ¢iHaHCOBIN maTemaTuLi

OcBiTHA Nnporpama

AKTyapHa Ta piHaHCOBa maTemMaTmKa

Cneujanisauis (3a HaAaBHOCTI)

CneujianbHicTb

111 MaTtemaTtuKa

lanysb 3HaHb

11 MaTemaTnKa Ta CTaTUCTUKA

OcBiTHIN piBEHb Marictp
CraTyc gucumnnidm BubipKkoBa
Kypc / cemecTp 1/1

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

HaB4YaHHA

2. Onuc aucumnninm

Merta Ta uini Kypcy:
dopMyBaHHA Yy 3400yBayiB BULLOI OCBITU KOMMAEKCY 3HaHb, YMiHb Ta HaBMYOK B 06sacTi
HabAnXKeHNX obYnCOBaNbHUX METOAIB A1A 3aCTOCYBAHHA iX y chepi akTyapHOi Ta piHaHCOBOI

MaTeEMATUKMN.

KomneTeHTHOCTI:
®K1. 3HaHHA Ha PiBHi HOBITHIX AOCArHEHb, HEOOXiAHI ANs iHHOBAUiMHOI AisnbHOCTI y coepi
aKTyapHoi Ta ¢piHaHCOBOI MaTeMaTUKKM Ta MPaKTUUYHUX 3aCTOCYBaHb
®K2. 3paTHiCTb 3aCTOCOBYBATM MiXKAMCUMMAIHAPHI NigxoaM nNpu KPUTUYHOMY OCMMUC/IEHHI
MaTeMaTHUYHMX Npobaem

®K6. 3aaTHICTb TBOPYO 3aCTOCOBYBATM iCHYIOYI Ta reHepyBaTU HOBI MaTeMaTU4Hi igei

MporpamHi pe3ynbTaTv HaBYaHHA:
MPH1. 3HaTK Ta po3ymiTK PyHAAMEHTANbHI Ta NPUKNAAHI aCMeKTU HayK y cpepi akTyapHOi Ta

¢diHaHCOBOI MaTEMATHKMK




MPH4. YMmiTH BUKOPUCTOBYBATM PyHAAMEHTA/IbHIi MaTeEMaTMUYHIi 3aKOHOMIPHOCTI Y NpodecinHin

DIANbHOCTI

MPH7. IHTerpyBaTV 3HaHHSA 3 Pi3HUX rany3en ANA BUPILLEHHA TEOPETUYHUX Ta/abo NPaKTUYHUX

3a4ad i npobnem

3. CTpyKTypa Kypcy

No Tema Pe3ynbTaTv HaBYaHHA 3aBAaHHA
IHTepnionauia NlarpaHska. CnnaiiH- Nekuis,
IHTepnonauia Ta | iHTepnonAuia. Anpokcumaldia Mage, NpakTU4He
1 | HabnuKeHHA HenepepBHi Apobu Ta iHTepnonauis. 3aHATTA,
Kpu1BOI HabnuxeHHA KpnBOi MeTO40M HaliMeHLWKMX OOMALLHE
KBaapartis. 3aBAaHHA
NekKuis,
O3HauyeHHA Ta 36ixHicTb. CymyBaHHA pasiB.
Pagu Ta ) npakTU4He
. HabnukeHHa cymun 36ixHOro pagy. Tunm
2 | HenepepBHi . . . 3aHATTA,
Bi4NOBiAHMX HENEpepBHUX Apo6iB Ta
Apobu . ZOMaLLHE
anroputmu ix nobygosu.
3aBAaHHA
Po3BWHEHHA NigiHTerpanbHOI QyHKLITy
creneHesun paa. HabaunxkeHHs Ennepa- .
PAA, P Nekuy,is,
MaknopeHa. Ksagpatypu HbloToHa-KoTca.
_p APaTYP NpaKTU4YHe
laycosi KBagpaTtypu. IHTerpanu 3
3 | IHTerpyBaHHA ) 3aHATTA,
ocobnunsoctamu. Metog MoHTe-Kapno. OuiHka
. . OOMALLHE
iHTerpanis 3a LONOMOrot ramma- Ta 6eta-
. 3aBAaHHA
GYHKUN. [HTerpyBaHHA 3 BUKOPUCTAHHAM
onepaTopis XeBicanaa.
3BUYaliHI HabnuxeHHs pagom Teinopa. Metog, Nikapa. Nekuis,
andepeHuiancHi | Metog PyHre-KyTtta. MeTtoz, CKiHYeHHMNX NpaKkTnyHe
4 | piBHAHHA pisHMUb. MeToa NpeAnKaTop-KOpPeKTop. 3aHATTA,
nepLuIoro HabnuxeHHs HenepepBHMMK apobamu LOMALLHE
nopAagKy piBHAHb PikKaTi. 3aBAaHHA
HabnuxkeHHA pagom Telnopa piBHAHD 3 .
PAA pap Nekuis,
3BMYaNHI noyaTKoBMMM ymoBamun. HabanmkeHHa PyHre-
) ) ] nNpaKkTU4He
c andepeHuianbHi | KyTTa piBHAHb 3 NOYAaTKOBMMM YMOBaMM.
3aHATTA
PiBHAHHA MeTog, cKiHYeHHUX pisHULb. MeTog, cTpinbbu ’
; . LOMALLHE
ApYyroro nopaAaKy | ANA piBHAHL 3 rPAHUYHMMK yMmoBamm [ipixne.
3aBAaHHA

HabnuxeHHs PpobeHiyca. HabnmkeHHA




HenepepBHMMM apobamu piBHAHb Onnepa-
Kouwi.
NeKuis,
OndepeHuianbHi . .
. MouaTKoBi Ta rpaHUYHi ymoBW. HabanxKeHHA npakTHUyHe
PiBHAHHA 3 .
6 psgom Tennopa. HabamkeHHs PyHre-KyTTa. 3aHATTA,
YaCTUHHUMM . i
. MeTog, CKiIHYEHHUX Pi3HULb. OOMaLLHE
noxigHUMM
3aBAaHHA
4. Cuctema OUiHIOBAaHHA Kypcy
HakonunuyBaHHA 6aniB Nig Yac BUBYEHHSA ANCLUMNAIHK
MakKkcumanbHa

Buan HaBYanbHOI poboTH

KinbKicTb 6anis

Nekuis 24
MpaKTUYHe 3aHATTA 36
CamocTiHa poboTa 20
IHanBigyanbHe 3aBAaHHA 20
MakcumanbHa KinbKictb 6anis 100

5. OuiHOBaHHA BigNoBigHO A0 rpadiky HaBYaNIbHOTO Npouecy

Bunan HaBuyanbHi TUXKHI
HaB4a/IbHOI Pazom
po60oTH 112 |3|4]|5]|]6]|7]|8 1011 (12
NekuinA 4 1414|444 24
MpakTnyHe
21221222 ]|4]|4 414 |4 36
3aHATTA
CamocTiliHa
10 10 20
poboTa
IHanBiAyanbHe
AR 20 20
3aBAaHHA
Bcboro 3a
6|6 |6 |6 |6 ][|16]14 ]| 4 4 14 |34 100
TUXAEHD




6. PecypcHe 3abe3neuyeHHn

MaTepia/nibHO-TEXHIYHE 3abe3neyeHHs MynbTumegia, Komn'toTepm

NiTepaTtypa:
1. Cohen H. Numerical approximation methods. Springer, New York, NY, 2011.
2. Cuyt A. Nonlinear numerical methods and rational approximation Il. Springer, Dordrecht,
1994.
3. Dell’Era M. Geometrical approximation and perturbative methods for PDEs in finance:
Qunatitative Methods in Finance. LAP LAMBERT Acad. Pub., Saarbriicken, 2012.
4. Jones W.B., Thron W.J. Continued fractions: analytic theory and applications. Addison-
Wesley Pub. Co., Reading, MA, 1980.
5. Kwok Y.K., Zheng W. Saddlepoint approximation methods in financial engineering. Springer,
Cham, 2018.
6. Li Zh., He S., Zhang Sh. Approximation methods for polynomial optimization. Springer, New
York, NY, 2012.
7. Powell M.J.D. Approximation theory and methods. Cambridge University Press, Cambridge,
1981.
8. 3agaunH B.M., KoHtoweHkKo I.I'. YnucenbHi metoaun. XHEY im. C. KysHeusa, Xapkis, 2014.

7. KoHTaKTHa iHpopmauin

MaTEMaATMYHOIO i GYHKLIOHA/IbHOTrO aHanisy,
KabiHeT: 302 (LK), Tenedon: (0342) 59-60-50,
Kadenpa y
cauT: https://kmfa.pnu.edu.ua/, enektpoHHa
agpeca: kmfa@pnu.edu.ua
Buknapau AmnTtprwnH PomaH IBaHoBWY
KoHTaKTHa iHpopMaLia BUKNagaYa roman.dmytryshyn@pnu.edu.ua
8. MoniTnKa HaBYaNbHOI AUCLUUNNIHN
AkagemivyHa fobpoyecHicTb 0608’A3K0Ba Ta KOHTPOJHOETHLCA.

He cxBantotoTbes i NpUBOAATL A0 BTPATH
Mponycku 3aHATb (BianpauoBaHHs) nepenbaveHunx 6anis (BignpaLtoBaHHA He
nepenbayeHi).

BMKOHaHHA 3aBAaHHSA Ni3Hille

: MpuBoanTb A0 BTpaTH NnepenbavyeHux 6anis.
BCTaHOB/IEHOrO TEPMiHY P1UBOAMTL 0 BTP pen

HeBignosigHa noBeAiHKa nig yac
MpmnBoAUTb A0 BiACTOPOHEHHA Bif, 3aHATTA.
3aHATTA P A AO BIACTOP A

JopaTtkosi 6anu He nepenbaueni.



https://kmfa.pnu.edu.ua/
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HedopmanbHa ocgiTa

Pe3ynbTaT MoKe 6yTW 3apaxoBaHUI 32 YMOBM
NOBHOI BiANOBIAHOCTI Nporpam.
PekomeHgoBaHi nnatpopmu: Coursera,
Prometheus.

Buknapgau




