gu HauioHanbHWii TEXHIYHKE YHiBepcuTeT YKpaiHu mn Kadeppa matematuyHoro

«KUTBCbKUI NONITEXHIYHUIA IHCTUTYT aHanisy Ta Teopii
ag imeni ITOPSl CIKOPCbKOTO» iimoBipHocTel

OCHOBHI MATEMATUYHI MOAE/1I NPOLECIB
PUSUKY. KYPCOBA POBOTA

Pob6oua nporpama Has4yanbHoi gncumnniim (Cnnabyc)

1. PeKkBi3uTK HaBYaNbHOI AUCLUNNIHU

PiBeHb BULL,OI OCBITH Mepwuli (6akanaspcbKuli)

Fany3b 3HaHb 11 MamemamuKa ma cmamucmuka
CneuianbHicTb 111 Mamemamuka

OcBiTHA nporpama Cmpaxoea ma ¢iHaHCO8a MameMamuKa
Cratyc gucumnniim HopmamusHa

dopma HaBUYaHHA 0YHa(0eHHa)

Pik niarotosKku, cemectp 4 Kypc, secHAHuUl cemecmp

O6car aucuunninm 1 kpedum EKTC

CemectpoBuii KOHTponb/ | 3axucm Kypcosoi pobomu (3anik)
KOHTPOJIbHI 3axoam

Po3knapg, 3aHATb https://schedule.kpi.ua/

MoBa BUKNaAAHHA YKpaiHceKa

IHdopmauia npo Haykoeuli kepieHUK: 0.¢h.-M.H. Bacunuk Onbea leaHisHa, vasylyk.olga@Ill.kpi.ua,
KepiBHUKa Kypcy / vasylyk@matan.kpi.ua

BMKNagauis http://matan.kpi.ua/uk/people/vasylyk/

Po3miwieHHA Kypcy EnektpoHHuii Kamnyc KNI https://campus.kpi.ua/



https://campus.kpi.ua/

IIporpama HaBYAJIbHOI IV CHUILTIHA

2. Onuc HABYAJIBHOI TUCHMILTIHH, i MeTa, MpeIMeT BUBYAHHA Ta pe3y/IbTaTU HAaBYaHHA

Meta IUCHUILTIHA

Mertoro KypcoBoi poOOTH 3 OCHOBHHX MAaTEMaTHYHHX MOJEICH IpOoIeciB
pU3UKy € HaOyTTs 3700yBauyaMu 3HAaHb 1 HAaBHYOK, HEOOXITHUX s
MOJICITIOBAHHS TIPOIIECIB PHU3HKY, aJIEKBaTHOI'O OIIHIOBAHHHS PHU3WKIB Ta
YIpaBIiHHA HUMH 3 METOIO 3a0€3MeUYeHHS TUIATOCIPOMOKHOCTI CTPaXxOBUX Ta
(hi1HaHCOBHMX KOMITaHii.

IMIpeamer HaBYAIBHOI
JTUCIUILIIHHA

[Iponiecu pu3uKy, mpemii 1 10X0/iB cTpaxoBoi kommaHii. CTpaxoBi nmpemii Ta
pesepBu npemiii. Mopeni nporeciB pu3uky. MIMoBipHICT OGaHKPYTCTBA.

KoMmnerenTHocTi

31aTHICTH 10 abCTPaKTHOTO MUCICHHSI, aHam3y Ta cuHTe3y (3K1).

3/1aTHICTh 3aCTOCOBYBATH 3HAHHA Y IPaKTUYHUX cuTyalisax (3K2).

31aTHICTh YYUTHCS 1 OBOJIONIBAaTH cydacHUMHU 3HaHHAMHE (3K7).

31aTHICTH /10 TOIIYKY, 0OpoOKH Ta aHaizy iH(popMarii 3 pizHux mkepen (3K8).
3naTHiCTh NpuitMaTu 00TpyHTOBaHI pimeHHs (3K9).

3naTHIiCTh OpaltoBatu aBTOHOMHO (3K12).

BusnaveHicTh 1 HAMONETVIMBICTh IOJO TIOCTABICHUX 3aBIaHb 1 B3ATHUX
000B’s13kiB (3K13).

3MaTHICTH IPOSIBIATH TBOPYHI mifaxif Ta iHimiatuy (3K16).

31aTHICTh KPUTUYHO OI[IHIOBATH PE3YJIbTATH CBOEI AISUIBHOCTI B MpOQeciitHiii
cdepi, HaBYaHHI 1 HECTHU BiMOBIATBHICTB 32 BUPOOJICHHS Ta YXBaJCHHS PillICHb
B HaBUYAJIbHHMX KOHTEKCTaxX Ta/abo mpodeciiiHiil AisNIBHOCTI 3 ypaxyBaHHSIM
HAYKOBHX, COLlIaJIbHUX, ETUYHUX, TPABOBUX, EKOHOMIYHMX acekTiB (3K17).
3naTHICTh POPMYITIOBATH MPOOJIEMH MAaTEMaTUYHO Ta B CHMBOJBHIN (opmi 3
METOIO CIIPOIIEHHS IXHBOTO aHamizy i po3B’s3anusa (OKI).

31aTHICTh TOJAaBaTH MaTeMaTH4YHI MipKyBaHHS Ta BHCHOBKHM 3 HHUX y (opmi,
OpUIaTHIA Ui LUIbOBOI ayluTOpii, a TaKoXX aHali3yBaTH Ta OOTrOBOPIOBATU
MaTeMaTU4yHl MIpKYBaHHS 1HIIMX OCi0, 3a]ly4eHHX 10 PO3B’sI3aHHS Ti€l camoi
3anaui (OK2).

3/1aTHICTh 31CHIOBATH MIpKYBaHHSI Ta BUOKPEMIIIOBATH JIAHITFOKKH MIPKYBaHb
y MaTeMaTUYHHUX JOBEACHHSIX Ha 0a3i aKCIOMaTHYHOTO MiJIXOMy, a TaKOoX
pO3TAIIOBYBATH iX Yy JIOTIYHY MOCIIJIOBHICTh, Y TOMY YHCI1 BIAPI3HATH OCHOBHI
17el BiJx AeTanei 1 TexHiyHuX BUKIagok (OK3).

31aTHICTh KOHCTPYIOBAaTH (HOpMasibHI JOBEJCHHS 3 aKCIOM Ta TOCTYJaTiB 1
BIJIPI3HSTHU MPaBAONOIIOHI apryMeHTH BiJ popmaibHO Oe3oraHHux (PK4).
31aTHICTH pO3pOOIIATH 1 TOCTIKYBATH MaTEMaTUYH1 MOJIEJI1 SIBUIII, TIPOIIECIB Ta
cuctem (DPK6).

3/1aTHICTh MaTEeMaTHYHUMH METOJAMH OIIHIOBATH PU3WKHU B THX MPEIMETHUX
obnactsx, 1e mpoBoAsAThCs nochimkenns (OPKI11).

3MaTHICTh IEMOHCTPYBAaTH MAaTeMAaTHYHY TPaMOTHICTh, TIOCIIIOBHO MOSCHUTH
IHIIMM MaTeMaTuyHi Teopii abo iX CKIaJ0BI YaCTHMHH, B3a€MO3B’S30K Ta
BIJIMIHHICTh M1’k HUMH, HABECTH TTPUKJIAIHN 3aCTOCYBaHb Y MPUPOJHUYHNX HAyKaxX
(DK14).

IIporpamsi
pe3yabTaTu
HABYAHHSA

YMiTH mpairoBaTy 31 CIEMIAIBHOIO JIITepaTyporo iHo3eMHOI0 MoBotO (PH9).
Po3p’s3yBatu 3amadi MpUIATHAMH MaTEMaTHYHUMU METOJIaMH, TEepPEeBIpSATH
YMOBHU BUKOHAHHSI MATEMaTHYHUX TBEPKEHb, KOPEKTHO TIEPEHOCUTH YMOBH Ta
TBEP/’KEHHSI Ha HOBI KJIacH 00’€KTiB, 3HAXOJUTHU W aHANIi3yBaTH BiAMOBIIHOCTI
MiK [TOCTaBJICHOIO 3a1a4eto i Bimomumu moaensmu (PH10).

Po3p’s3yBaTH KOHKpETHI MaTeMaTW4HI 3ajadi, sKi cQOpMyJIbOBaHO Yy
dbopmaitizoBaHOMY BUTJISAL; 3IHCHIOBATH 0a30B1 MEPETBOPEHHS MaTEMAaTUYHUX
moneneit (PHI11).

BinmrykoByBatu TOTpiOHY HAyKOBO-TEXHIYHY 1H(opmamiro y HayKoBii
JiTeparypi, 6a3ax JaHHX Ta iHIKX JpKepenax iHdopmauii (PH12).




3HaTH TEOPETHYHI OCHOBM 1 3aCTOCOBYBAaTM OCHOBHI METOJM Teopil
HMOBIpHOCTEH, TeOopii BUITAJKOBHUX MPOIECIB 1 MATEMAaTUYHOI CTATUCTUKH JJIS
JOCITIJIKEHHSI BUIIA/IKOBUX SIBUIIL, IEPEBIPKH TiNoTe3, 00pOOKH peabHUX TaHUX
Ta aHaJi3y TpuBaIuX BUnaakoBux seuul (PH17).

3acTocoByBaTH OTpUMaHi 3HAHHS 3 MaTEMAaTHYHUX JUCHUILIIH, Yy SKUX
BUBYAIOTHCS MOJIEII MPUPOTHUYMX TPOIIECIB; MAaTeMaTHYHI METOIU aHAIIi3y Ta
NPOTHO3YBAHHS; MAaTEMAaTUYHI CIOCOOM IHTEepHpeTalmii 4YHCIOBUX JaHUX;
NPUHIUIK (DYHKIIIOHYBaHHS NPHPOJHUYHMX IPOIIECIB, MaTEeMaTH4HI MOJEi
OIIHKU PU3HKIB B THX MPEAMETHUX OO0JIACTSX, AC MPOBOISATHCS JTOCIITKCHHS

(PH24).

3. IlpepekBi3UTH Ta MOCTPEKBI3UTH JUCHUIIIHU (Miclle B CTPYKTYPHO-JIOTiuHiii cxeMmi

HABYaHHA 32 BiIOBIIHOI0 OCBITHHOK MPOrPaMoIo0)

Y  CTpYKTYpHO-JIOTIUHIA CXeMi OCBITHBOI TPOrpaMH 3a II€I0 CHEIaIbHICTIO HOPMATUBHIM

HABYAJILHIA IUCLUILIIHI

«KprOBa po60Ta 3 OCHOBHHX MAaTE€MaTUYHHMX MOJeleH HpOI_[eCiB PU3UKY»

(ITO25) nepenyrots HOpMaTuBHI KoMnoHeHTH «Teopist iimoBipHocTeit» (I[1015), «OcHoBU MaTeMaTHYHOT
cratuctukn» (I[1017), “OcHoBu Tteopii BumagkoBux mnpoueciB” (I1020), “Cratuctudni MeTtomu y
pusukoBoMy ctpaxyBanHi” (I1023). ¥V cBoro uyepry, JaHa IUCIUIUIIHA TEpEay€eNepenye OCBITHIM
KoMmroHeHTaM “‘@DiHaHcoBa MatemaTthka (OHIOBOTO PUHKY' Ta “MeTonu MaTreMaTWyHOi eKOHOMIKH™
apyroro (Marictepchkoro) piBas Bumioi ocBité 3a OINIT ra OHII “CrpaxoBa Ta ¢iHaHcoBa MaTeMaTHKa’.

4, 3micT HABYAJILHOI JUCIUILIIHA

Pozain 1. Iliocomoeka 00 éuxonannsa pobomu

1.1. O6pobKka iTepaTypHUX HKEPEIL.

1.2. CknananHs miany poooTH.
Po3nin 2. BukoHaHHsi KypcoBoi po6oTH

2.1. Po3B’a3aHHA ITIOCTABIIEHUX 3a/1a4.

2.2. Buknaza TeKCTy poOOTH y BiJIOBITHOCTI /10 ICHYFOUUX BUMOT.
Po3nin 3. 3axucr KypcoBoi pod6oTn

OpienTOoBHMII Nepelik TeM KypcOBHX poOiT

1
2
3
4
5
6
7
8

9

. Y3arasnpHeH1 JiH1IHI MOZe B TeOpii pU3HKY

. Meroau po3paxyHKy pe3epBy He3apOOJICHUX TTpeMiit

. Monens Ammerepa

. MapkiBcbka MOJIeJIb MOYJIbOBAHOTO PU3HUKY

. Po3noziny 3 Ba)KKMMHU XBOCTaMH Y MOJEIISX PU3UKY

. CroxacTH4HMI KOHTPOJIb: TUCKPETHUN Yac

. CTOXacTUYHMI KOHTPOJIb: HEMIEPEPBHUM Uac

. [Ipo6niema MepToHa y cTpaxyBaHHI KUTTS

. AcuMnTOTUYH1 HAOJIM>KEHHS JUIS [TPOLIECIB KOHTPOJIbOBAHOTO PU3HKY

10. TIponiecu Kokca /uist MoieTIIOBaHHS PU3UKOBUX CUTYaIIli

11. IIpocta MoaEnh BUX)KMBAHHS

12. Perpeciitna monens Kokca B aHasti31 BIDKUBaHHS

13. Mogens MapkoBa 3 IBOMa CTaHaMU B aHaITi31 BUKHUBAHHS

14. 3aransHa Moaens MapkoBa B aHami31 BIDKUBaHHS

15. binomianeHa Mozenb Ta Mozenb [lyaccoHa B aHauli31 BUYKUBaHHS



5. HapuaabHi MaTepiajiu Ta pecypcu
baszoea nimepamypa

1. David G. Kleinbaum. Survival Analysis: A Self-Learning Text, Third Edition (Statistics for Biology and
Health) 3rd ed. 2012.

2. Catherine Legrand. Advanced Survival Models.- Chapman and Hall/CRC. 2021.

Kalev Pdrna. Risk Theory. - University of Tartu, 2016.

4. Schmidli, H. Risk Theory. - Springer International Publishing, 2018.

w

JAodamkoea nimepamypa

5. Hans Buhlmann. Mathematical Methods in Risk Theory. Springer Science & Business Media, 2005.

Daykin C.D. Practical Risk Theory for Actuaries. Chapman & Hall, London, 1996.

7. Rob Kaas, Marc Goovaerts, Jan Dhaene, Michel Denuit. Modern Actuarial Risk Theory: Using R. -
Springer Science & Business Media, 2008.

o

IHpopmayiiiHi pecypcu

8. https://www.actuaries.org.uk/studying/curriculum/actuarial-mathematics/resources-subject-
cml-actuarial-mathematics

9. https://www.actuaries.org.uk/studying/curriculum/actuarial-mathematics/resources-subject-
cm2-financial-engineering-and-loss-reserving

IoniTKa Ta KOHTPOJIb
6. IMogiTmka HABYAJBHOI JMCHHUILTIHN (OCBITHHOI0 KOMIIOHEHTA)

PexoMeHna0BaHi MeTOAM HABYAHHS: BHUBUCHHS JIITEPaTypH 3a TEMATHKOI POOOTH, KOHCYJbTAIli 3
HAYKOBHM KEpPIBHUKOM, CKJIaJlaHHS TUIaHy poOOTH, PO3B’S3aHHS IMOCTABJICHUX 3a/ay, BHUKJIAJ TEKCTY
po06OTH y BIAMOBIAHOCTI 10 ICHYFOYMX BHMOT.

AxkaaeMiuHa 100pPOYeCHICTH
[TonmiTika Ta NPUHLUMIMN akKaJeMI4HOi J00pouecHOCTI Bu3HayeHi y posaun 3 Koxekcy uecTi
HamionanbHOro TeXHIYHOro yHiBepcuTeTy YkpaiHu «KuiBChbKMH MOMITEXHIYHUM IHCTUTYT iMeH1 Irops
Cikopcwkoro». Jleranphimre: https://kpi.ua/code

HopMmu eTnuHoi noBexiHku
Hopmu eTrmyHOi MOBEAIHKM CTYIEHTIB 1 MpaliBHUKIB BU3HadeHi y po3auni 2 Kogekcy uecti
HanionaneHoro texHigyHoro yHiBepcureTy YkpaiHu «KuiBCbKHMM MOMITEXHIYHUNA IHCTUTYT iMeH1 Irops
Cikopcbkoroy. Jleranpninre: https://kpi.ua/code

7. BuaM KOHTPOJIIO Ta PeliTHHIOBA CHCTeMa OL[iHIOBAHHA pe3y/bTaTiB HaBuyaHHs (PCO)

Ha neprioMy 3aHSTTi CTy/I€HTH O3HAHOMITIOIOTHCS 13 PEUTUHIOBOIO cucTeMoto oriHtoBaHHs (PCO)
JUMCLHUIUTIHY, sIKa o0yZ0oBaHa Ha OCHOBI I10J0XKeHHsI PO CHCTEMY OIIHIOBAHHS PE3yJbTaTiB HaBUYAHHS
https://document.kpi.ua/files/2020_1-273.pdf

30KkpeMa, peUTHHT CTYJCHTa 3 OCBITHHOI'O KOMIIOHEHTa (DOPMYETHCS K cyMma OalliB 3a BAKOHAHHS
KypcoBOi POOOTH — CTapTOBOrO peiTHHTry (MakcmManpHO 50 0amiB) Ta OamiB 3a 3axuCT POOOTH
(makcumanbsHO 50 GamiB).



https://www.actuaries.org.uk/studying/curriculum/actuarial-mathematics/resources-subject-cm1-actuarial-mathematics
https://www.actuaries.org.uk/studying/curriculum/actuarial-mathematics/resources-subject-cm1-actuarial-mathematics
https://www.actuaries.org.uk/studying/curriculum/actuarial-mathematics/resources-subject-cm2-financial-engineering-and-loss-reserving
https://www.actuaries.org.uk/studying/curriculum/actuarial-mathematics/resources-subject-cm2-financial-engineering-and-loss-reserving
https://kpi.ua/code
https://kpi.ua/code
https://document.kpi.ua/files/2020_1-273.pdf

Cywma craproBux 0aiiB Ta 6ajiB 3a 3aXHCT KypcOBO1 poOOTH MEPEBOAUTHCS A0 3aJTIKOBOI OIIIHKH 3T1THO 3
TaOJIHLIEIO:

100...95 Biominno
94...85 Ilyoice 0obpe
84...75 Jlobpe
74...65 3aoosinvho
64...60 HHocmamuvo

Menuwe 60 Hesaooginvno
Cmapmosuti petimune
menwe 30 b6anie He donyweno

8. lonaTkoBa indopmanis 3 TUCUHUILIIHUA (OCBITHHOI0 KOMIIOHEHTY)

Y nepio0 KapaHmMuHHUX 0bmMexteHb ma y nepiod 8ilicbkoso2o cmMaHy HABYAHHA 30iliCHIOEMbCA 8
oucmaHuyiliHomy pexcumi (i3 3acmocy8aHHAM enekmpoHHoi nowmu, Telegram, sideo-kKoHpepeHyili 6
Zoom) sidnosidHo Ao peznameHmy YHisepcumemy https.//document.kpi.ua/files/2020 7-148.pdf.

3a piweHHAM MemoOuyHoi padu yHieepcumemy MOX(UBe NMposedeHHs CEMECMpPO8020 KOHMPOI ma
nikegidayii 3abopaosaHocmeli 32i0HO 3 sumoz2amu PeznameHmy nNposedeHHA CEMecmpPo8o20 KOHMPOIH 8
oucmaHuyiliHomy pexcumi, aKuli 3ameepoxceHo Hakazom 8id 30.11.2020p. Ne HY/22/2020.

PoGouy nporpamy HaB4YaJIbHOI AMCHUILTIHM (cHi1adyc):

Cxaageno mpodecopom xadeapu MA ta TH, 1. ¢iz.-mar. Hayk, nonenTom Bacumik O.IL
VxBasneno xademporo MA ta TU (mporokon Nel3 Bix 11.06.2024 p.)

IMoromkeno MertoauuHoro komiciero DM@ (mpotokon NelO Bix 25.06.2024 p.)


https://document.kpi.ua/files/2020_7-148.pdf
https://t.me/dnvr_31/875
https://t.me/dnvr_31/875

