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Mporpama HaBYaNbHOI AUCUUNIHK

1. Onwuc HaBYaNbHOI AUCLUNAIHMY, iT MeTa, NnpegMeT BUBYAHHA Ta pe3y/IbTaTu HaBYaHHSA

i Aucummiing

Memoto ducyunniHu « MamemamuyHi acnekmu 3a02as6H020 CMPAXY8AHHA»
€ Habymms 3006y8a4aMuU 3HOHb i HABUYOK, HEOOXIOHUX 015 a0eK8amHo20
OUiHIOBAHHHA PU3UKIiB, WO nidAda2arome CMPAXYB8AHHIO, PO3PAXYHKY
cmpaxosux mapudis, naamexcie, mexHiyHuUx pesepsie moujo, HeobxiOHuUX
0418 NOKpumms 8cix nomeHuyiliHux cmpaxosux eunaam i 3a6e3nevyeHHs
M1amMocrnpoMOXCHOCMi cmpaxoeoi KomMnaHii, wo 30ilicHoe disnbHicme y
cgpepi 3az2anbHo20 cmpaxysaHHAa (“non-life” insurance, general insurance),
00 AK020 Hasnexams 6ci 8UOU CMPAXYBAHHSA, He M08 A3AHI 31 CMPaXy8aAHHAM
wumma

IIpenmer HaBYAJBHOL

3a2an6He cmpaxyeaHHA: PU3UKU, AKi MidAA2a0Mb CMPAXyB8AHHO, MPUHYUMU

TACHUILTIHA po3paxyHKy npemill, UmosipHicHi po3nodinu 0naa eenu4yuH 36umkie ma
Kinbkocmi cmpaxosux surnaokis, OCHOBHI modeni PU3UKY,
nepecmpaxysaHHs, 8UKOPUCMAHHSA iHOUBIOYanbHOI icmopii 0215 po3paxyHKy
npemiti, 3a6e3neyeHHs NaAamocrnpPoOMOXHOCMI CMPAxXo80i KOMMAHI.

KomnerenTHocTi 30amHicmb 00 abcmMpaKkmMHoO20 MUCAEHHSA, AHAMi3y ma cuHmesy (3K1).

30amHicmeb 3acmoco8ysamu 3HAHHA Yy MPAKMu4Hux cumyayiax (3K2).
3HaHHA U po3ymMiHHA npedmemHoi obaacmi ma npogpeciliHoi dignbHocmi
(3K3).

30amHicmes yyumucs i ogosnodisamu cy4acHUMU 3HAHHAMU (3K7).
30amHicmes 0o nowyKy, 06pobKu ma aHani3y iHgopmMayii 3 pi3HUx Oxcepesn
(3K8).

30amHicme gopmynarosamu npobsemu Mamemamu4yHo ma 8 CUMBOsIbHIl
hOPMi 3 MeMOIo CripoWeHHS iXHbo20 aHAI3Y Ui po368’a3aHHA (PK1).
30amHicmeb 00 KinbKicHo2o mucneHHsA (PK5).

30amHicmb po3pobasmu i docnidxcysamu mamemamuyHi mooeni Asull,
npouyecie ma cucmem (PK6).

30amHicms  3acmocosysamu  4YucesibHi  Memoou 0718  O0CMAiIOMEHHSA
mamemamuy4Hux mooeneli (PK7).

30amHicms 00 QHOANIZYy MAMeMamuyHUX CMPYKmMyp, y momy 4ucai 0o
OyiHo8aHHA 0brpyHmosaHocmi U egekmusHoCMi 8UKOPUCMOBYBAHUX
mamemamuy4Hux nioxooie (PK8).

30amHicms  Mamemamu4yHUMU MemoOaMU OUIHI8AMU PU3UKU 8 muXx
npeomemHux obaacmsx, 0e Npo8oodsimMscs 00cnioreHHa (PK11).
30amHicms 3HaxX00UMU Memoou PO368°A3aHHSA MPUKAAOHUX 30004 8 HOBUX
ma He3HalloMux KOHmMeKCcmax HA OCHO8i mMamemamu4yHux memodie ma
memodie Komn‘tomepHoi cmamucmuku (PK12).

30amHicms 3acmocosysamu mamemamuyHul anapam 0o onmumizauii ma
OUIHIOBAHHA edekmusHoCcmi op2aHi3ayiliHo-ynpasaiHCbKoi cucmemu 8
KOHKpemHux rnpedmemHux obaacmsx, nposooumu npo2HO3HI Po3pPaxyHKU,
OuiHKBAMU MOYHICMb Ma 00CMOoBipHICMb pe3yabmamis MoOesnt8aHHSA
(PK13).

30amHicms  3acmocysamu  mamemamuy4Hi Memoou 00 pPo2HO3Y8AHHA
eKOHOMIYHUX ~ma coyianbHUx npoyecis y cgepi ynpasniHHA Ha
nionpuemcmeax, 8 (PiHaHCOBUX YCMAHOBAX, 8 HABYAAbHUX 3aKAA0AX MOWO0
(PK15).




IIporpamsi
pe3yJabTaTu
HABYAHHA

3Hamu memodu MamemamuyHo20 MOOEN8AHHA MPUPOOHUYUX ma/abo
coyianbHux npouecis (PH6).

MoAcHiosamu mMamemMamu4Hi  KOHUenyii Moeoro, 3po3ymisnoro 045
Hedpaxisyie y eany3i mamemamukru (PH7).

Pose’azyeamu 3a0a4i nNpudaMHUMU MamemMamu4yHuMu Memooamu,
nepesipamu ymosu 8UKOHAHHA MAMeMAmMu4YyHUX MeepoIeHb, KOPEKMHO
nepeHocuUMU yMmosu ma meepoHeHHA Ha HOo8i Kaacu 06’ekmis, 3Haxooumu
U aHanizysamu eidnogioHocmi mixc nocmasaeHoto 3ada4yero U gidomumu
mooenamu (PH10).

Po38’a3yeamu KOHKpemHi mamemamuyHi 3a0a4i, AKi Cghopmyanbo8aHO y
¢opmanizosaHomy  8uenadi;  30ilicHroeamu  6a308i nepemeopeHHs
mMamemamuyHux mooeneti (PH11).

3Hamu meopemuyHi OCHOBU i 3acmoco8ysamu OCHOBHI Memoou meopii
UimogipHocmeli, meopii eunadkosux npouecie | MamemMamu4Hoi
cmamucmuKu 075 00CNiOMEHHA 8UNAOKOBUX ABUW, MepesipKku ainomes,
06p0b6KU peanbHuUx 0aHUX Ma aHani3y mpusanux sunadkosux asuw (PH17).
3acmocosysamu OMpUMQAHi 3HAHHA 3 MAMEMAMUYHUX OUCYUNAIH, Y AKUX
s8uUBYAOMbLCA MOOesi MPUPOOHUYUX [POYecis; MamemamuyHi memoou
OHOMI3y Ma MPO2HO3Y8AHHA;, MamemMamu4Hi crocobu iHmeprnpemayii
Yyucso8ux OAHUX; MPUHUUNU QYHKUIOHYBAHHA MPUPOOHUYUX [POYECis,
mMmamemamuyHi mooesni OUiHKU pu3ukie 8 mux npeomemHux obaacmsx, oe
npos8ooambcs 0ocnioxceHHsA (PH24).




2. MNpepekBi3nTK Ta NOCTPEKBI3UTU AUCUMNANIHK (MicLe B CTPYKTYPHO-N0riYHiiA cxemi HaBYaHHA 3a
BiANOBIAHOIO OCBITHLOIO NPOrpPamolo)

Mpepeksisumu: OcgimHili KomnoHeHm “MamemamuyHi acnekmu 3a2as6H020 CMPAaxy8aHHA” € 0OHUM i3
subipkosux Kypcie npogpecitiHoi nidcomosku 3006ysayvie nepwozo (baxkanasecbKo2o) pieHA creyiansHocmi
“Mamemamuka”, Aki Has4yaromecs 3a o0cs8imHbo-npogeciliHoo npozpamoro “Cmpaxoea ma ¢iHaHcosa
mamemamuka”. Lleli subipkosuli KomrnoHeHmM 00rnosHioe 0608°A3K08i OucyunaiHU YUKy npogpeciliHoi nidcomosKu
8 Hanpamky meopii limosipHocmel, Mamemamu4yHoi cmamucmuKu md ix 3acmocy8aHs, i 3Haliomume cmydeHmie
3 MamemMamuyHUMU MoOeaAMU ma MemoOamMu, AKI BUKOPUCMOBYIOMbLCA 08 aKMyapHUX po3paxyHkie y ceepi
3020/6H020 CMPaxys8aHHA. [ucyunniHa 6a3yemoeca HA 3HAHHAX, OMPUMOHUX 1pu 8us4yeHHi OucyunsaiH
«MamemamuyHul aHaniz», « OcHoB8U hiHaHcosoi Mamemamuku», « Teopisa limosipHocmeli».

Mocmpeksisumu: fucyunaiHa “MamemamuyHi acrnekmu 302a716H020 CMpaxysaHHa” rnepedye ocsimHim
KomnoHeHmMam «Cmamucmuy4Hi memoou y pu3uKo8omMy cmpaxy8aHHi», « OCHOBHI MamemamuyHi modesi npouecis
PU3UKY».

3. 3micT HaBYaNbHOI AUCUUNNIHU

KinpkicTh roannu

HasBa po3aijiB i Tem y TOMY YHCJIi
Bceroro

Jlekuii | lpaktnuni | CPC

1 2 3 4 5
Tema 1. Bcmyn 0o 3a2anbH020 cmpaxy8aHHsi. 8 2 2 4
Tema 2. Mooeni puzuxy 05 KOpOMKOCMPOKOB0O20 | § 2 2 4

cmpaxysants. Mooenb KONeKmueHo20 pusuKy.

Tema 3. Mooeniosanms iHOU8i0yanbHO20 pUIUKY 8 2 2 4

Tema 4. Cymiwi po3nooinie. Cmamucmuune
OYIHIOBAHHS NAPAMEMPIE PO3NOOILTY. 12 6 2 4

Habnuswcenns onsa cknadHux po3nooinie

Tema 5. Teopis 6ankpymcmea 14 6 2 6
Tema 6. [lpunyunu pospaxyuxy cmpaxoeux npemii | 10 2 2 6
Mooynvra koumpoavha poboma 6 - - 6
Tema 7. Tapugirayis 3 euxopucmanusm | 10 2 2 6
peepeciunux mooeneti

Tema 8. Cucmemu 3HUMCOK 3a GiocymHicmb | 12 4 2 6
no306ie

Tema 9. Memoou pospaxyuky  pesepsis. | 14 8 2 4

Ilnamocnpomooicnicme. Henocaweni




30008'a3aHHA. Aneopummu po3pPAXyHKY pe3epsis.
Memoo  namyrocosux  cxo00is. Aneopumm

bopuxiommepa-Deperocona.

Pospaxynrkosa poboma 10 - - 10
3anik 8 2 - 6
Bceboro roaun 120 36 18 66

4. HaBuyanbHi matepianu 1a pecypcu
bazoea nimepamypa

1. Bacunuk O.l. MamemamuuHi acneKmu 302a7bH020 CMPAaxy8aHHA. EnekmpoHHUlU KoHcrekm
nekyit, 2023/2024. https://do.ipo.kpi.ua/course/view.php?id=5779
2. Annamaria Olivieri, Ermanno Pitacco. Introduction to Insurance Mathematics: Technical and
Financial Features of Risk Transfers (EAA Series) 2nd ed., 2015
. Wuthrich, Mario V., Non-Life Insurance: Mathematics & Statistics. 2020.

W

HAodamkoea nimepamypa

A

Dickson, D.C.M. Insurance Risk and Ruin. - Cambridge University Press, 2005
Mikosch, T. Non-Life Insurance Mathematics. - Springer, 2006.

. Frees, E.W. Regression Modeling with Actuarial and Financial Applications. Cambridge University
Press. 2010

o v

IHhopmayiliHi pecypcu

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

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

HaBYaNbHUW KOHTEHT
5. MeToauKa onaHyBaHHA HaBYa/IbHOI AUCLUNIHU (OCBITHbOrO KOMMOHEHTA)

Jlekuii ma npakmuyHi 3aHAMMSA 3 HABYAs1bHOI OUCYUNAIHU NPo8odamscsa opg-naliH (8 ayoumopii) abo
OH-naliH (8ideo-KoHepeHUii 8 Zoom) 32i0H0 3 po3knadom. Ha naameopmi ucmaHyiliHo20 HaBYAHHSA
"Cikopcbkuli" cmeopeHo Kypc “MamemamuyHi acrnekmu 3a2076H020 CMPAxysaHHA”, 8 AKomy byode
po3miweHo cunabyc oucyunaiHu, mamepianu Aekyili ma npakmu4Hux 3aHAMb, OOMAWHI 3080AHHS,
30800HHA MOOYsIbHOI KOHMPOsIbHOI pobomu ma po3paxyHKosoi pobomu.

6. CamocrTiliHa poboTa cTyaeHTa/acnipaHTa

BusyeHHs OucyunsaiHu 8KAYAE HaCMynHi sudu camocmiliHoi pobomu:
® 1idcomoska 00 seKYiliIHUX ma NPaKMuUYHUX 30HAMb, BUKOHAHHA 0OMAUWHIX 30800Hb;
® 1i020M0O8KA MA BUKOHAHHSA MOOY/16HOI KOHMPObHOI pobomu;
® GUKOHOHHA po3paxyHKosoi pobomu;
® 1id2omosKa 00 3asiKy.


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

MoniTUKa Ta KOHTPO/b
7. NoniTMKa HaBYanbHOI AUCUUNNIHK (OCBITHDOro KOMMNOHEHTA)

PekomeHO08aHi MemoOU HABYAHHA: BUBYEHHA OCHOBHOI Ma OOMNOMIXCHOI 1imepamypu 30 MemMamuKoo
neKuill, po3e’a3y8aHHA 30044 HQ NMPAKMUYHUX 3QHAMMAX MA Npu 8UKOHAHHI 0OMaWHix pobim.
CmyoeHmy pekomeHOYeEMbCA 8ecmu OOKAAOHUU KOHCMeKm raeKyill. Bamausum acrneKkmom SKiCHO20
30CB80€EHHA Mamepiany, 8i0nNpayto8aHHA Memodie ma asn20pummie eupiuleHHs OCHOBHUX 30800Hb
ducyunaiHu € camocmiliHa poboma. BoHa micmumbe 4YumMaHHA aimepamypu, 02140 aimepamypu 3a
memoto, Nid2comosKy 00 3aHAMb, BUKOHAHHA po3paxyHKosoi pobomu, nidcomosKy 0o MKP ma 3aniky.

Yci pobomu cmydeHmu marome npukpinaoeamu 8 ocobucmomy kabiHemi Kypcy “MamemamuyHi
acrneKmu 302a/7bH020 CMpPaxyeaHHAa” Ha naamgopmi ducmaHuitiHoeo HasyaHHA "CikopcoKuli". Pobomu
Marome 6ymu 8UKOHAHI 3 00MPUMAHHAM akademiyHoi dobpoyecHocmi.

Buknaday moxce 3anpornoHyeamu cmyodeHmam npolmu 3arnpornoHO8AHI HUM OHAAUH-KypcU Ha
naamegopmi Coursera. Takox cepmugbikamu Yux Kypcie Moxyms 6ymu 4acmKo80 3apaxo8aHi 32i0HO 00
[1on0)#EeHHA.

AKademiyHa dobpoyecHicmo
Monimuka ma npuHyunu axkademiyHoi O0obpoyecHocmi 8u3sHaveHi y po30dini 3 Kodekcy uecmi
HauyioHanbHo20 mexHiYHO20 yHisepcumemy YKpaiHu «KuigcoKuli nonimexHiyHuli iHcmumym imeHi lzopa
Cikopcbkozo». flemansHiwe: https://kpi.ua/code

Hopmu emuyHoi nosediHKu
Hopmu emuyHoi nosediHKu cmydeHmis i npayisHUKie eu3HauyeHi y po3dini 2 Kodekcy uecmi
HauyioHanbHo20 mexHiyHO20 yHigsepcumemy YKpaiHu «KuigcoKuli nonimexHiyHuli iHcmumym imeHi lzopa
Cikopcbkozo». flemansHiwe: https.//kpi.ua/code

8. Buam KOHTPO/IIO Ta PEeMTUHIOBA CUCTEMA OLiHIOBaHHA pe3ybTaTiB HaBYaHHA (PCO)

Po3nodin Has4asnbHO20 Yacy 3a UGAMU 30HAMb i 3a80aHb 3 OUCUUI/IHU 32i0HO 3 PO6OYUM HABYAAbHUM

M/aHOM.
Hagu. gac Po3smoisn HaBYaIbHUX TOAUH KoHTpospHi 3ax0au
Cemectp Kpenutn Axar, Jlexuii | IlpakTuuni CPC MKP | PP Cemecrp.
TOJI. aTecT.
6 4 120 36 18 66 1 1 3aJiK

Ha nepwomy 3aHAMmMIi cmydeHmu 03HaloMaMbcA i3 pelimuHao80t0 cucmemoro oyiHosaHHs (PCO)
ducyunniHu, aKka nobyodosaHa Ha ocHo8i [10a0#eHHA Npo cucmemy OUiHKBAHHSA pe3ysabmamie Ha8YAHHSA
https://document.kpi.ua/files/2020_1-273.pdf

MomoyHuli KoHMpone: ppoHmaneHuli (ycHul, nucemosuti), MKP, PP.

KaneHdapHuli KoHMposab: nposooumecs 08id4i Ha cemecmp SK MOHIMOPUH2 MOMOYHO20 CMAHy
BUKOHAHHA 8umoe cunabycy, pe3yabomamu AKo20 8i0obpaxcaromecs 8 cucmemi EnekmpoHHuUli kammyc
https://campus.kpi.ua.

PelimuHe cmydeHma 3 Has4asnbHOI OUCYUNAIHU PO3paxo8yemoscsa 8uxo0sa4u i3 100-6anbHOI wKanu i

CKnaoaemeocs 3 basnie, AKi 8iIH ompuMye 3a:

- BUKOHAHHA 0oMawHix pobim: 8id 0 8o 5 banis 3a KOMHYy OOMaWHI0 pobomy, MakcumasnbHo 6x5=30
banis 30 cemecmp;



https://document.kpi.ua/files/2020_7-124.pdf
https://kpi.ua/code

- HanucaHHA MmodysbHOI KOHMpossbHoi pobomu: 8id 0 0o 40 barnis;
- BUKOHAHHA po3paxyHKosoi pobomu: 8id 0 0o 30 baris.

®dopma cemecmpoeoz20 KOHMPOIO — 3aniK.

AKWw0 8UKOHAHO yci nepedbayeHi sudu pobim, Mo 3as1iKk 8UCMABASEMbLCS «ABMOMAMOM» 32i0HO
pelimuHey 3006ysauya, 3 nepesedeHHAM 8 OUIHKY 30 YHiBepcumemcbKow WKaaor. B pasi
HedocmamHboi KinbKocmi 6asie abo 3 Memoro nidsuueHHs pelimuHay 00380/8€MbCA HAMUCAHHSA
3anikosoi pobomu, 3a pe3ysbmamamu AKoi 3006ysay ompumye ocmamoyHuli pelimuHzosuli 6an

lNepecknadaHHA No3umusHoOI NidcymMKosoi cemecmposoi amecmauii 3 memoro ii niosuweHHs He
donycKkaemscA.

Tabauys eidnosioHocmi pelimuHaosux 6anie oyiHKam 3a yHieepcumemcbKo WKA/OH:

KinpkicTh 0aJaiB Oninka
100-95 BinMin=aO
94-85 Hyxe nobpe
84-75 Jo6pe
74-65 3a10BIJILHO
64-60 JlocTaTHBO
Meniie 60 Hes3anoBiibHO

9. fopaTtKoBa iHpopMmauia 3 aucumnnniHm (OCBiTHbOro KOMNOHEHTY)

Y nepiod KapaHmMuHHUX O0bMexteHb ma y nepiod 8ilicbkoso20 cMAHy HABYAHHA 30iliCHIEMbLCA 8
oucmaHuyiliHomy pexcumi (i3 3acmocy8aHHAM eneKmpoHHoi nowmu, Telegram, sideo-KoHgepeHUyili 8
Zoom) sidnosioHo 0o peznameHmy YHisepcumemy https://document.kpi.ua/files/2020 7-148.pdf.

3a piweHHAM Memoodu4yHoi padu yHieepcumemy MOXuBe NMpoeedeHHs CEMecmpo8o2o KOHMPOA ma
nikesidayii 3abopazosaHocmeli 32i0HO 3 sumoz2amu PeznameHmy nposedeHHs CEMEeCmpPo8020 KOHMPOJIO 8
oucmaHuiliHomy pexcumi, Akuli 3ameepoxceHo Hakasom eid 30.11.2020p. Ne HY/22/2020.

PoGouy nporpamy HaB4Ya/IbHOI AMCHUILTIHM (cHi1adyc):

Cxaameno mpodecopom kabeapu MA ta TU, 1-p. diz.-mar. Hayk, nonentom Bacuuk O.1.
VxBaneno xademporo MA ta TU (mpotoxon Ne 12 Bix 19.06.2023 p.)
Ioroxxeno MetoauuHoro komiciero DM (mpotokosn Ne 10 Big 27.06.23 p.)


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

