Qu HauioHanbHWii TEXHIYHMI YHiBepcuTeT YKpaiHu
«KUIBCbKUW MOMTEXHIYHUA IHCTUTYT
ag imeHi ITOPA CIKOPCbKOTO»

Kadepgpa matematuyHoro
aHanisy Ta teopii
imoBipHOCTeMn

diHaHcOBMM aHaNi3 IHBECTULIMHUX NPOEKTIB

Pob6oua nporpama HaB4anbHOi gucuunaiim (Cunabyc)

PiBeHb BULL,0i OCBiTH
Fanysb 3HaHb
CneuianbHicTb

OcBiTHA nporpama
Cratyc avcumnniim
®dopma HaBYaHHA

PiK niarotroBKu, cemectp
O6car aucuunninm

CemecTpoBuii KOHTpOnb/
KOHTPOANbHI 3axo4u

Po3knap 3aHATb
MoBa BuKnapaHHA
IHpopmauis npo
KepiBHUKa Kypcy /
BUK/1Ia4audiB

Po3amilieHHA Kypcy

PeKBi3uTK HaB4YaNbHOI AUCLUNAIHK

Mepwuii (6akanaepcokuii)

11 — MamemamuKa ma cmamucmuka

111 Mamemamuka

Cmpaxoea ma ¢iHaHCO8a MamMemMamuKa

Bubipkosa

oYHa(OeHHa)/3miwaHa

4 Kypc, secHAHUl cemecmp

120 200uH (30 200uH nekuiti, 30 200UH NpakmMu4yHuUx, 60 200uH CPC)
3anik / KoHMponsbHa poboma, AOMAWHA KOHMPOAbHA poboma

rozklad.kpi.ua
YKpaiHceKa

NekTtop: K.¢p.-m.H. TumoweHKo O.A., otymoshenkokpi@gmail.com
MpaKTWyHi: K.¢b.-m.H. TumoweHko O.A., otymoshenkokpi@gmail.com

campus.kpi.ua



Mporpama HaBYaNAbHOI AUCLUNAIHN
1. Onuc HaBYanbHOI AUCUUNAIHK, TT MeTa, NpeaMeT BUBYAHHA Ta pe3y/1bTaTU HaBYaHHA

Oucumnnida "®iHaHcoBMI aHani3 iIHBECTULIMHMX NPOEKTIB" po3pobaeHa chnewianbHO ANA CTYAEHTIB,
3auikaBneHux y 34060yTTi ¢iHAHCOBMX 3HaHb Ta HABMYOK, AKI € HeobxigHMMKM Ans noganboro
npodecitHOro Ta Kap’€pHOro 3pocTaHHA. Y pesynbTaTi BMBYEHHA AucuuniiHn "®iHaHcoBWIA aHanis
iHBECTULIMHUX MPOEKTIB" CTYAEeHTU OBONOAIIOTb HOBITHIMM  PiHAHCOBMMM  TEXHONOriAMKU Ta
iHCTpymMmeHTamn. OTpUMaHi 3HaHHA CNpUATUMYTb GOopMYyBaHHIO NpodecinHuX KomneTeHuin piHaHCOBUX

aHaniTUKiB.

META KYPCY
dopMyBaHHA Y CTYAEHTIB KOMMNAEKCHOTO HAayKOBOrO Miaxo4y A0 aHanisy ¢iHaHCOBOI 4ifANbHOCTI, YMiHHI
NOEAHYBATM TEOPETUYHI 3HAHHA 3 NPAKTUYHOK AIANbHICTIO, PO3YMIHHA PO3BUTKY PiHAHCOBUX BiAHOCUH
TOLLO.

NPEAMET ANCLMNAIHU
TPOLLIOBI MOTOKM, IHBECTULIMHI MPOEKTU, MOAESI LIHOYTBOPEHHS, MOAENI OMLLLIOHIB, MOZEI PUSMKY.
PE3Y/IbTATU HABYAHHSA

3aranbHi KOMNETEeHTHOCTI:
e 34aTHICTb A0 abBCTPAKTHOrO MUCNEHHS, aHani3y, cuHTesy (3K1)
e 3[aTHICTb 3aCTOCOBYBATU 3HAHHA Y NPAKTUYHUX cUTyaLiax (3K2)
e 3.aTHICTb A0 NoLwyKy, 06pobKM Ta aHani3y iHpopmau,ii 3 pisHux axkepen (3K8).

CneuianbHi KOMNETEHTHOCTI:
e 3[aTHiCTb po3pobasaTH | AocnigKyBaTU MaTeMaTUYHI moaeni ¢iHaHCOBUX ABMLL, NMPOLLECIB

Ta cucTem.

e 3paTHIiCTb AeTani3yBaTh, CMCTEMATM3YBATU Ta MoAentoBaTM GiHaHCOBO-E€KOHOMIYHI
BiIZAHOCWMHM, 3B’A3KM i 3aN1€KHOCTI, AKI BUHUKAIOTb Yy NPOLLEeCi NPUAHATTA GiHAHCOBUX
pileHb.

e 34aTHICTb BUKOPUCTOBYBATU MeTOAM Ta NPUMOMU GOpPMyBaHHA BAACHOTO Ta NMO3UKOBOIO
Kanitany nianpuemcTeamm KOpnopaTMBHOIO CEKTOPY, PO3PaxoByBaTH CTaBKY
[AMCKOHTYBAHHA Ta OLiHIOBATM GiHAHCOBO-IHBECTULINHI PU3MKU KOPNOPATUBHOIO
nianNpUEMCTBA.

MporpamHi pe3ynbTaT HaBYaAHHA:

2. MMpepekKBi3auTK Ta NOCTPEKBI3UTU AUCUUNIHU (MicLe B CTPYKTYPHO-NI0TIYHIA cXemi HaBYaHHA 33
BiANOBIAHOO OCBITHLOIO NPOrpamolo)

MpepekBisantn: NMO1-MatemaTMuyHMn aHani3: GyHKUIT ogHiel 3miHHOI, M02- MaTtemaTUYHUI aHanis:
bYHKLUIT KinbKOX 3MiHHMX, MO3-/liHiHa anrebpa, MO5- AHaniTyHa reomeTpisa, 305 - ocHoBM piHAaHCOBOI
matemaTtmku, NO15-Teopia MMmoBipHOCTEN.

Y pe3ynbTaTi BUBYEHHA HABYANbHOI AUCLUNAIHM CTYAEHT NOBUHEH

- 3HaTK:

meToaM OB6YMCNEHHA XapPaKTEePUCTUK MNOTOKIB NAaTe)KiB, KPeaUTHUX pPO3PaxyHKiB, OULiIHKK
iHBECTULIMHUX MNPOEKTIB, OCHOBM Teopii onTUManbHOro nopTdens, TEeOPEeTUKOMMOBIPHICHI meToam
OLiHKM $iHaHCOBUX PU3UKIB;
- BMIiTK:
BMBOAWUTM OCHOBHI CNiBBiAHOLWEHHSA Ta PO3B’A3yBaTK NPUKAAAHI 3a4aui.



3rigHO 3 BMMOramm ocBiTHbO-NpodeciiHoi nporpamun «CtpaxoBa Ta PpiHAHCOBA MaTEMATUKA» CTYAEHTU
NicnA 3aCBOEHHA HAaBYANbHOI AUCLMNIIHM MAOTb NPOAEMOHCTPYBATU TaKi pe3yNbTaTM HAaBYAHHA:

MporpamHi pe3ynbTaT¥ HaBYaHHA

PH5 Mamu HasuUYKU BUKOPUCMAHHA CreyianizosaHux npospamHux 3acobie Kommn’'tomepHoi ma
NPUKAAOHOI MameMamuKu i BUKOPUCMOB8Y8AMU iHMepPHeM-pecypcu.

PH6 3Hamu Memodu MamemMamu4yHo20 MOOeM8AHHA MPUPOOHUYUX ma/abo couianbHux
npouyecis.

PH7 MosacHro8aMU MamemMamuyHi KOHuenuii mMosoro, 3po3yminoro 071 Hedgaxisuie y eanysi
mMamemamuku.

3. 3micT HaBYaNIbHOI AUCUUNNIHN

Po3gin 1. ®iHaHCOBI po3paxyHKM B yMOBaX BU3HAY€HOCTi.
Po3gin 2. IHBeCTUUiMHI NPoeKTU. MeToan aHani3y iHBECTULIMHUX MPOEKTIB.
Po3ain 3. basosi ¢piHaHCOBI mogeni.

4. HasuyanbHi matepianu Ta pecypcum

ba3soBa niteparypa

1. Jonathan Berk and Peter DeMarzo, Corporate Finance, 5th Edition, published by Pearson
Education, 2020.

2. Brealey, R./ Myers, S.C./ Allen, F.: Corporate Finance, 8. Aufl., New York 2005.

3.Copeland, T.E./ Weston, J.F./ Shastri, K.: Financial Theory and Corporate Policy, 4. Aufl., Bosten
u.a. 2002.

4. bapaHkesu4y M.M. 36ipHuUK 3a4a4 Ta BNpaB 3 piHaHCOBOI MaTeMaTuKK. — J1bBiB, BuaasHMuni
ueHTp JIHY imeHi IeaHa PpaHka, 2008. - 170 c.

5. Wepemet 0. O. ®iHaHCOBUI aHani3: HaB4anbHUI NOCiOHUK. — K.: 2005. — 196 c.

6. Actpemcbkuin O.l. OcHOBM Teopii eKoHOMIYHOro pu3uky. Hasu.nocib. / O.l. Actpemcbkuit. - K.:

«ApTEK», 1997.- 248 c.

7. BacunbueHko .M. ®diHaHcoBa maTemaTtuka. Hasu.noci6./ I.MN. BacunbyeHko, 3.M. BacunbueHko. -

K.: KoHgop, 2007.- 184 c.

8. TumolueHko O.A. KoHcneKT nekuii, 2022.

DopatKosa nitepatypa

1. TpiayiHa M. B. KopnopaTtusHi ¢piHaHcK (3apybixkHMIA A0CBiA, | BiTYN3HAHA NpaKTUKa): Hasy. nocib.
2-re BuAa., ctepeotumn. K.: MAYI, 2002. 232 c.

2. Odeesa H.M., OnintHuk B.A., Tpuropaw T.®. YnpaBniHHA KOpnopaTUBHUMMK iHAHCAMMU:
HasuanbHui nocibHMK/ 3a Hayk. peaakuieto H.M. leesoi. - AHinponeTposcbk: AAPA, 2006. 198 c.

3. IrHaTbea |. A., FapagoHoBa O.l. KopnopatusBHe ynpaBAiHHA [TeKcT]: nigpydyHuk: LleHTp yuboBoi
nitepatypn, 2013. 600 c.

4. Kapnberpr K. busHec-aHanns ¢ nomoubto Microsoft Excel. — M.: Bunbsamc, 2007. — 464 ¢

HaBYanbHUNA KOHTEHT

5. MeToauKa onaHyBaHHA HaBYa/bHOI AUCLUNAIHU (OCBITHLOrO KOMMNOHEHTA)



Neku,ii
1. Bctyn. MeTta Kypcy. OcHOBHi ¢iHaHCOBI iIHCTpyMeHTM Ta diHaHCOBI cTpaTeril
2. Mogaeni 3miHu uiHK rpoweit. MNoTik BunaaT. HakonmnuyBanbHi MHOXKHUKKU. CyyacHa BapTiCTb
rPOLLOBOrO NMOTOKY.
Be3pun3nKkosi akTMBK. [POLIOBMI PUHOK. BaHKIBCbKMIA paxyHOK.
JuHamiKa KypciB akuiii. Mogenb 6iHomianbHOro aepesa.
dopBapaHi Ta ®’touepCcHi KOHTPAKTHU.

3

4

5

6. OnuioHwn. MNapiteT. MexXi UiH Ha ONU,iOH.

7. EBpPONEncKUii Ta aMepPUKaHCbKUIM KOMIN Ha aKLii, 33 AKMMM HE BUMNAAYYIOTbCA ANBIAEHAMN.

8. Crtparterii onujioHiB.

9. EBponeincbKi Ta amepuKaHCbKi onuioHn B moaeni 6iHomianbHOro Aepesa.

10. Xea)KyBaHHA ONLiOHHUX NO3ULLIK

11. PusunK Ta odikyBaHa AO0XiAHicTb nopTdens.

12. KoediuieHT goxiaHOCTI npu KyniBAi akuil Ta KoediuieHT goxiaHoCTi Ana nopTtdens iHBecTopa.

13. AHani3 3an1eXHOCTi 4OXiAHICTb-PU3MK.

14. MeToan OLiHKM iHBECTULIMHNX NPOEKTiB. [TopiBHAHHA (Cy4acHa BapTiCTb, peHTabenbHiIcTb,
OVNCKOHTOBAHWUM TePMiH OKYMHOCTI)

15. BapTicTb 0b6nirauin Ta akuin, NPUAHATTA IHBECTULLIAHUX pilleHb, aHaNi3 iIHBECTULIAHUX
MOX/IMBOCTEN 32 A4ONOMOrol0 MeToay YncToi npmuBeaeHoi BapTocTi (NPV)

16. MpocTopoBa Ta YacoBa oNTUMI3aLia NopTdens peanbHUX iIHBECTULLIN

17. lMopiBHAHHA PU3UKY iHBeCcTULi. Mpemis 3a pusuk. Teopia aneepcudikadii.

18. OujiHKa BapTocTi Kanitany. EpeKkTUBHICTL pUHKOBOro NopTdento.

MpakTUuHi 3aHATTA

Ne
Haszsa memu 3aHAMMA

3/n

1 YacoBa BapTicTb rpoluen. Tpu npaBuaa rpoWOBUX MOTOKIB Ta iX aHani3. PyHKUioOHaNbHI
MOX/INBOCTI eNIeKTPOoHHMX Tabanub EXCEL. CneuianbHuii dyHKUioHan ans ¢diHaHCOBMX
NOKa3HWKIB.
Pexomenoosana nimepamypa: [1, 2, 3, 8].

2 MopiBHAHHA BMMNAAT 3 PiISHUMM TUNAMM BiACOTKOBUX CTaBOK. [NobyaoBa cxemm noraleHHA
6opry 3 BUKopuctaHHAm EXCEL
Pexomenoosana nimepamypa: [1, 2, 4, 8].

3 BunnaTtu 3a obairauismn. Mobynosa cxemu BUNAAT 3 BUKOpUCTaHHAM EXCEL
Pexomenoosana nimepamypa: [ 5, 8].

4 3miHa uiH akuin. KoediuieHTn noBepHeHHA. MoaentoBaHHA 3 BUKOpUcTaHHAM EXCEL
Pexomenoosana nimepamypa: | 2, 4, 8].

5 Mogenb 6iHomianbHoro paepeea. MoaentoBaHHA 3  BUKOPMCTaHHAM EXCEL
Pexomenoosana nimepamypa: (6, 8].

6 ModynbHa KoHmMponabHa poboma 3a memamu 1-3.

7 OnujoHn. padikm pi3HUX cTpaTeriin onuioHis.




Pexomenoosana nimepamypa: 2, 3].

8 Pu3nk Ta ouvikyBaHa AoxigHicTb noptdens

Pexomenoosana nimepamypa: [1].

9 OUiHKM iIHBECTULiMHUX NPOEKTIB. 3BIiTHICTb 3 BUKOpUcTaHHAM EXCEL

Pexomenoosana nimepamypa: [ 2,4].

10 lposedeHHs 3aniKy y 8u2naa0i 3aa1iKo80i KOHMPObHOI pobomul.

6. CamocriitHa poboTa cTyaeHTa/acnipaHTa
L[o camocTitHOiT pobOTH CTYAEHTIB HANEXKaTb:

1. BWKOHaHHA AOMALLHIX 3aHATb 32 TEMAMU Kypcy

2. BMKOHaHHA 4OMaLWHbOI KOHTPOAbHOI PO6OTH

3. TMigrotoBKa 40 NPaKTUYHMX 3aHATb

4. TliarotToBKa Ta BUKOHAHHA MOAY/IbHOI KOHTPO/IbHOT po60TH

MoniTMKa Ta KOHTPO/b
7. MoniTMKa HaBYANbHOI AUCUMNNIHU (OCBITHLOrO KOMMNOHEHTA)

PexomengoBaHi MeTOoAM HABYAHHSA: BUMBYEHHA OCHOBHOI Ta AOMOMIMKHOI NiTepaTypu 3a TEMATUKOLO
NIeKUii, po3B’a3yBaHHA 33434 Ha NPAKTUYHUX 3aHATTAX Ta NPU BUKOHAHHI AOMaLLHiX pobiT.

CTyAeHTYy pPeKoOMEeHAYETbCA BEeCTU AOKNAAHWIM KOHCMEKT /feKuid. BaxnMBMm acnekTom siKicHoro
3aCBOEHHA MaTepiany, BignNpauloBaHHA MeTOAIB Ta aANrOPUTMIB BMPILLEHHA OCHOBHWUX 3aBAaHb
AMCUMNNIHM € camocTiiHa poboTa. BoHa MICTUTb YMTaHHA niTepaTypu, ornag nitepaTypu 3a TEMOHo,
NiAroTOBKY A0 3aHATb, BAKOHAHHSA A0MALLHbOI KOHTPObHOT po60TK, NiarotoBKy Ao MKP Ta icnuTty.

AkageMiuHa 100poYecHICTH
MoniTMKka Ta NPUHUMOWM aKagemMidyHoi Ao6poYecHOCTI BM3HauyeHi y po3aini 3 KoaeKkcy yecTi
HauioHanbHOro TexHiyHoro yHiBepcuteTy YKpaiHWM «KWIBCbKMA MNONITEXHIYHUIA HCTUTYT imeHi lropsa
CikopcbKoro». [letanbHiwe: https://kpi.ua/code

Hopmu eTMYHOI OBEIiHKH
Hopmu eTMUYHOI NoBediHKM CTYAEHTIB i NpaLiBHUKIB BU3HaYeHi y po3aini 2 Kogekcy vecTi HauioHanbHOro
TeXHIYHOro yHiBepcuteTy YKpaiHn «KUIBCbKUIA NOAITEXHIYHMA HCTUTYT imeHi Iropa CikopcbKoro».
Detanbhiwe: https://kpi.ua/code

8. BuAM KOHTPO/IO Ta PEUTUHIOBA CUCTEMA OLiHIOBaHHA pe3y/bTaTiB HaBuyaHHA (PCO)

MomoyHuli KOHMpPonb: poboTa Ha 3aHATTI, BUKOHAHHA AOMALLHIX 3aBAaHb, HAaMMUCAHHA KOHTPOJAbHUX
pobiT.

- BuKoOHaHHA gomalHix 3aBaaHb (Rh), 3a ymoBu ycnilwHOro Ta cBOEYacHOro po3B’A3aHHA BUAAHUX
HabopiB 33434 Ta iXx 0bOpPMIEHHS, 33 CEMECTP OLiHIoeTbeA ¥ 20 6anis.

- BWKOHaHHA KOHTpPOAbHUX po6iT (Rt) nicna 3aBepleHHA KOXKHOI TEMU AQE MOXKAMBICTb CTYAEHTY
Habpatn ao 50 6anis cymapHo.

- BWKOHaHHA JOMALUHbOI KOHTPOJIbHOI po60Tn (RC) Aae moXnuMBICTb CTyAeHTY Habpatn ao 30 banis
CyMapHo.

LLikana cemectpoBoro peiTuHry cknaaae 100 6anis Ta po3paxoBYETbCA HACTYNHUM YUHOM:
Rh + Rt + Rc = 100 6anis..



KaneHdapHuli KOHMPOAb: NepeBipAETbCA BUKOHAHHA CTYAEHTOM MOTOYHOro Habopy 3aBAaHb Ta
KOHTPONbHUX 3axo4is. 1A yCcnilwHOro NPoOXoAKEeHHs KaNeHOAAPHOro KOHTPOO, CTYAEHT MA€E BUKOHATU
npuHanmHi 50% ycix 3aBaaHb.

Cemecmpoesuii KOHMpPOob: 3aniK

Ymoeu donycKy 0o cemecmpo8020 KOHMPOKO: 33 CEMECTP CTyAEHTOM HabpaHo 50 penTuHrosmx b6anis.

Mig KiHeub cemecTpy AN KOXHOro CTyAeHTa pPO3PaxoBYETbCA MOro pPenTUHr BignoBigHO A0
BULLEHABeAEeHUX KpuTepiiB. OTPMMaHUI PENTUHT BiANOBIAAE OLHLI CTYAEHTA 3a KypcC.

Y pasi, aKkwo crtyaeHT Habpas Buwe 50 ane Hmkye 60 6anis, MOMY HaAAAETbCA LIAHC 3aKPUTU
3ab0proBaHicTb y BUrNALI AOCKNaAaHHA ab0 NnepeckiafaHHA BigNOBIAHNX aKTUBHOCTEMN.

Y pasi, AKWo cTyaeHT oTpumas Buue 50 6anis, ane He 3rogeH 3 PEMTUHIOBOIO OLLIHKOM, CTYAEHT MAE
npaBoO HanMcaTu 3anikoBy poboTy. PelTUHroBuiA 6an B TaKOMy BUNAAKY aHY/IHOETbCA, A 3a/1iKoBa poboTa
oujiHtoeTbea y 100 banis.

Tabnuusa BiaNOBIAHOCTI PENTUHTOBMX BaniB OLIHKAM 32 YHIBEPCUTETCbKOIO LLKaA0I0:

Kinbkicme 6anie OuiHka
100-95 BigmiHHO
94-85 Jyxe nobpe
84-75 [obpe
74-65 3a408BiNbHO
64-60 JocTtaTHbO
MeHwe 60 He3apoBinbHO
He BMKOHaAHi ymOBM A0NYCKY He gonyuweHo

9. JopatkoBa iHpopmauia 3 gucumnniHm (OCBITHbOro KOMMNOHEHTA)

Y  BuMmagKy AUCTaHUiIMHOI ¢OpMWM HaBYaHHA OpraHisalia OCBITHbOrO npouecy 3A4iNCHIOETbCA 3
3aCTOCYBaHHAM eNeKkTPoHHOoI nowTn, Telegram, Bigeo-koHdepeHLili B Zoom.

Po6ouy nporpamy HaBuYanbHOI gucuunainm (cunabyc):
CKNnaaeHo AoueHToOM , K.¢.-m.H. TumoweHko OneHa AHaToiiBHa
YxBaneHo Kadeaporo MaTtemaTUyHOro aHanisy Ta Teopii imosipHocTeit (npoTokon Ne 12 Big, 19.06.2023)

NoroaxeHo MeToauuHoo Komicieto Pisnko-marematuuHoro ¢pakynbtety (npotokon Ne 10 Big 27.06.2023)



