Kadepgpa matematuyHoro
aHanisy Ta Teopii
imosipHocTei

gu HauioHanbHUi TEXHIYHMI YHiBEpcUTET YKpaiHu
«KUTIBCbKUWA NONITEXHIYHUHN IHCTUTYT
ag imeHi ITOPA CIKOPCbKOTIO»

diHaHcoBa MaTeMaTHKA (OHI0BOT0 PUHKY

Po6oua nporpama HaBYanbHOI gucumnniim (Cunabyc)

1. PeKBi3uTKM HaBYaNbHOI AUCLUNNIHU

PiBens BHIIOT OCBITH Hpyruii (MarictepcbKuii)

l'any3b 3HaHb 11 Maremartuka Ta CTaTUCTHKA
CremansHICTh 111 Maremaruka

OcBiTHS porpama CrpaxoBa Ta (piHaHCOBa MaTeMaTHUKa
Craryc AMCIUTUTIHI Hopmarusna

dopma HaBUYAHHS OYHa (JIeHHa)/MuCTaHIiHA

Pik migroroBku, cemectp 1 Kypc, oCiHHIil cemecTp
OO6c¢sr TuctUIUIiHA 135 roaun (36 rogun — nekii, 36 ronun — npaktuydi, 63 rogua — CPC)

CemectpoBuii KOHTpOJIB/ = 3allik/3allikoBa MUCHMOBA POOOTa/MOLYJIbHA KOHTPOJIbHA poOoTa
KOHTPOJIbHI 3aX0T1

Po3knan 3ansaTh http://rozklad.kpi.ua/Schedules/ScheduleGroupSelection.aspx
MoBa BuKIagaHHS VYkpaiHcbka

[ndopmarnis npo Jlextop: k.¢b.-M.H., noueHT Tumomenko Onena AHaToJiiBHa,
KepiBHHKaA Kypcy / otymoshenkokpi@gmail.com,

BHUKJIA/1a4iB Mo00. +38(097)257-95-88

[IpakTuusi: K.¢.-M.H., foueHT Tumomenko OneHa AHarouniiBHa
Posmimenns kypey https://do.ipo.kpi.ua/course/view.php?id=S8




To

2. IlporpamMa HaBYaJbHOI AMCHUILTIHI

1. Onuc HABYAJBHOI JUCUMILIIHHU, Tl MeTA, PeAMeT BUBYEHHS Ta Pe3y/JbTATH HABYAHHS

Omnuc aucuuILTing. BiamoBiiHO 10 HAaBYAIBHOTO IUIaHY AuchuiuiiHa «®DiHaHCOBa MaTeMaTHKa

¢donngoBoro punky» (I10-1), HanexuTs 10 TUKITY TPOGECIHHOT MiATOTOBKH Ta Ma€ TOMiHYIOY€e 3HAUECHHS Y
MiaroToBIll (haxiBIlg 3a OCBITHBOIO MporpaMoro «CTtpaxoBa Ta piHaHCOBA MaTEMATHKAY.
[Tpu mpoxoKeHHI JaHOT TUCIMILIIHY, CTYACHTH 03HAHOMITIOIOTBCS 31 CXeMaMy HapaxXyBaHHS MIPOCTHUX Ta
CKJIQJIHUX BIJICOTKIB, 3 OCHOBHUMH BJIACTHBOCTSMHU PU3UKOBUX 1 O€3pU3MKOBUX (DIHAHCOBUX AKTHUBIB,
BTOPUHHUX (DiHAHCOBUX AaKTWBIB, TUNAMHU (PIHAHCOBHUX CTpATETi, MPOCTUMH (OCHOBHUMH) MOJEISIMU
(biHAHCOBUX PHUHKIB Ta iX XapaKTEPUCTHK, a TaKOXX PO3TJSHYTh iX 3aCTOCYBaHHS 10 3a1a4 (piHaAHCOBOI
MaTeMaTHKHU: aHajli3y KOHKPETHOTO CTaHy (piHAHCOBOTO PUHKY, NMPUUHATTS (HiHAHCOBOTO pIlICHHS Ha
OCHOBI MeTofiB ¢inaHcoBOi Marematnku. [Iporpama nucnmmiinu «®PiHaHCOBa MaTeMaTHKa (HOHIOBOTO
PHHKY» OpI€HTOBaHa Ha TNIMOOKE Ta I'PYHTOBHE 3aCBOEHHS 3700yBadyaMM BHIIOi OCBITH KUIBKICHUX
MeToAiB (DIHAHCOBHX pPO3PaxyHKIB, SKI 3aCTOCOBYIOThCSA Yy (DIHAHCOBO-KPEAUTHHUX OMEpaIlisfax TMpH
JOCHIJDKeHHI CUTYyallii Ha PUHKY 3 METOI0 MPHUUHATTS ONTHUMAJIBHOTO PIlIEHHS, ONMAHYBaHHS SKHUMHU
JI03BOJISIE CPOPMYBATH BU3HAYECHY CUCTEMY KOMIIETEHTHOCTEW Ta JOCSIITH OYIKyBaHMX OYiKYBaHUX
pe3yabTaTiB HaBYaHHSA 3 aucuumuiiak. Jucnumuiina «®iHaHcOBa MaTeMaTHKa (OHAOBOTO PHHKY
J03BOJIsIE (popMyBaTH CBITOTJIA MalOyTHIX cremiamicTiB y cdepi (iHaHciB Ta crnpuse GHOpMyBaHHIO
BHCOKOKBaJTi(hikoBaHUX (PaxiBIiB y raiy3i (hiHaHCOBOT aHATITHKH.

I pucuumIiHe | MeToro HaBYANBHOT AUCIUILTIHY € (OPMyBaHHS y 37100yBadiB OCBIiTH:

- 3HaHb 3 METOJOJIOTIT Ta TMPaKTUYHOTO 3AIMCHEHHS (DIHAHCOBHUX

PO3paxyHKIB 1 OTIepaIliii Ta BAKOPUCTaHHS Mojieliel ()i HaHCOBOI MaTeMAaTHKH;

- TmoriuOJIeHUX 3HaHb CyYyacHUX Mojieei (POHIOBUX PUHKIB;

- MOXJMBOCTEH MOOYJOBM 1 NOPIBHAJIBHOTO aHali3y pI3HUX THUIIB
(iHaHCOBUX Omeparii;
- OCHOBHHX METO[IB ()IHAHCOBOT'O aHAII3y, 10 BUKOPHUCTOBYIOTHCS B

(diHaHCOBHMX, EKOHOMIYHHX 33/1a4ax Ta 3aJauax KepyBaHHS;

- BHKOPHCTOBYBAaTH MeETOAM (HIHAHCOBHX OOYHMCICHBb JUIs peami3arii

[IMPOKOTO CIHEKTPY (HIHAHCOBO-€KOHOMIUYHUX PO3pPaXyHKIB MpH NPUIHATTI
OOIPYHTOBaHUX YNPABIIHCHKUX PIIICHbD;

- 3I[aTHOCTeI71 3aCTOCOBYBATHU MaTeMaTU4Hi MECTOIM, Cy‘{aCHi KOMH‘I-OTepHi

cucteMu Ta 1H(OpMaliiHI TeXHoJorii ans (OpMyBaHHS ONTHMAaJIbHOIO
noptdeto iHBecTopa.

IIpenmer CxeMu HapaxyBaHHS NPOCTUX Ta CKJIAJHHX BiJICOTKIB, aHyiTeT, pU3UKOBI Ta
HABYAJIbHOI 0e3pu3nKoBi (iHAHCOBI akTHBH, (popBapaHi Ta ('FOYEpPCHI KOHTPAKTH, OIIIIIOH,
AUCHUILTIHH ONTUMaJIbHA CTpaTeris, mopTdenb Ta A0XiJ iHBECTOpa, JOMiHAHTHA, apOiTpakHa

cTparerii, 6iHOMianbHI MOIeNi (DIHAHCOBUX PUHKIB Ta IX XapaKTEPUCTHKHU.

Komnerentnocri | 3K1 3pmatricTe yuurtHcs, 3700yBaTH HOBI 3HaHHSA, YMIiHHS, Y TOMY 4YHCIi B
rajxy3sx, BIIMIHHUX BiJl MaTeMaTHKH
3K2 3nmaTHiCTE BUKOPUCTOBYBATH y MpOQeECiiiHiil AisUTbHOCTI 3HAHHS 3 ramy3ei
MaTeMaTU4HUX, IPUPOAHUYNX, COIIATBHO-TYMaHITAPHUX Ta €EKOHOMIYHHUX HAYK
3K3 3partnHicths BHpinryBaTH mpoOieMu y mpodeciiiHiii isUIbHOCTI HA OCHOBI
aOCTpaKTHOTO MUCJICHHS, aHaJi3y, CHHTE3Y Ta IPOTHO3Y
3KS5 3natHicTs reHepyBaTH HOBI i1€1 i HeCTaHIAPTHI MIAXOAM 10 iX peanizarii
3K8 3maTHiCTh CIIUTKYBATHCS IEPKABHOIO MOBOIO 1 YCHO, 1 MHCbMOBO




IIporpamsi
pe3yJabTaTu
HABYAHHA

@K1 3HanHs Ha PiBHI HOBITHIX JOCSATHEHB, HEOOXITHI JUISL JOCHITHUIIBKOI Ta/abo
IHHOBAIIMHOI JISITBHOCTI Y cpepi MaTeMaTHKH Ta 1l IPAKTUIHUX 3aCTOCYBaHb
@®K2 3paTHICTH 3aCTOCOBYBAaTH MKIUCIHMILTIHAPHI MIIXOAU NMPU KPUTHUHOMY
OCMUCJICHHI MaTeMaTUIHHUX MTPOOIEeM

OK5 CnpoMOKHICTh PO3pOOIIATH MaTeMaTHYHY MOJENb CUTYallil 3 peajbHOro
CBITY Ta IEPEHOCUTH MAaTeMaTHYHI 3HAHHS Y HEMAaTeMaTH9YHI KOHTEKCTH

®K6 31aTHICTH 3p03YMIJIO 1 HEIBO3ZHAYHO JIOHECTH BIIACHI 3HAHHS, BUCHOBKH Ta
apryMeHTairo 10 ¢axisiiB 1 HedaxiBIliB, 30KpemMa J0 0ci0, SKi HaBYAIOThCS
®KS 31aTHiCTh 10 PO3BUTKY HOBHX Ta YJIOCKOHAJICHHS ICHYFOUHX MaTEMaTHIHHUX
METOJIIB aHalli3y, MOJENIOBaHHS, MPOTHO3YBAaHHSA, PO3B’A3yBaHHS  HOBHUX
npo0JeM y HOBHUX Taly3sx 3HaHb

®K10 3patHicTh  pO3B’S3yBaTH  MPUKIAIHI  3a7adi  aHaAmM3y JaHHUX
MaTEeMAaTHYHUMHU METOJIaMU Ta METOJaMH KOMII FOTEPHOT CTATUCTHKH 1 OOUpaTh
JUTS [IBOTO aJIEKBaTHI MaTeMaTH4H1 3aco0u

O®K11 3gaTHicTh BIATBOPIOBATH 3HAHHS (PYHIAMEHTATLHUX PO3/ILUTIB MATEMATHKHI
i cTpaxoBoi Ta (hiHAHCOBOI MAaTEMATUKH OIIHIOIOYN PHU3UKH B THX MPEIMETHUX
001acTsX, /1€ IPOBOJATHCS JOCIIKSHHS

®K12 3aaTHICTS MPOBOAUTH OOYMCICHHS B paMKaX MaTeMaTHUYHUX MOJEIICH Ta
3aCTOCOBYBATH JUISI IbOTO HEOOXIIHI Ta aJIeKBaTHI MaTEMaTUYHI Ta KOMI ‘FOTE€PHI
METO/IY, BMIHHS MOSICHIOBATH Y MaTeMaTHYHUX TEPMIHAX pPe3yJbTaTH, OTpPUMaHi
i/ 9ac miipaxyHKiB, Ta IHTEPIPETYBATH iX y paMKaX JaHOI MpeIMEeTHO1 00JIacTi
®K13 3parHicTh chopMyBaTH y CllyXxadiB ySBIEHHS MPO KJIACHYHI Ta CydacHi
MaTeMaTH4Hi Teopii, B3a€EMO3B’ 30K Ta PI3HUIIIO MK HUMH 1 3aCTOCYBaHHS iX y
MPUPOTHUYMX, EKOHOMIYHUX Ta TEXHIYHUX HayKaX, y (piHAHCOBIH Ta cTpaxoBiit
chepax

®K14 3pgatHicTh 3acTOCyBaTH MaTEeMaTW4YHI METOAM IO TMPOTHO3YBaHHS
€KOHOMIYHHUX Ta COLIaJIbHUX MPOLECIB Y cdepi yIpaBIiHHSI Ha MiIPUEMCTBAX, B
(hiHaHCOBHX yCTaHOBAX, B y40OBUX 3aKJIaJIax TOIIO

PHI1 3natu Ta po3ymitu (pyHIaMEeHTa bHI 1 MPUKIAAHI aclleKTH HayK y cdepi
MaTeMaTHKU

PH2 BinrBoproBaTy 3HaHHS (hyHAAMEHTAIBHUX PO3AUIIB MaTeMaTHKH B 00Cs3i,
HEOOX1THOMY JJIS BOJIOAIHHS MAaTEMAaTHYHHUM ariapaToM BiIIOBITHOI TayTy3i 3HaHb
1 BUKOPUCTAaHHS MaTEeMaTHYHUX METOJIIB y 00paHiii mpodecii

PH3 BosoaiTn ocHOBaMH MaTeMaTHYHHUX TUCHIUILIIH 1 TEOPii, 30KpeMa THX, sKi
BUBYAIOTH MOJIENI MPUPOIHIYUX 1 COIIAILHUX MPOIIECIB

PH4 Bonoaitu MaTeMaTHYHUMHU METOJIaMU aHalli3y, IPOrHO3YBaHHS Ta OLIHKH
napamMeTpiB MofeJiei, MaTeMaTHYHHUMH CIOcOOaMH IHTepIpeTarii YHCIOBHX
JMaHUX Ta MPUHIUNAMH (YHKI1OHYBaHHS NPUPOIHUYUX MPOLIECIB

PH7 IninitoBaty i MpOBOAWTH HAYKOBI JTOCII/DKEHHS Y CIIeliasii3oBaHiil o0macTi
MaTeMaTHKH Ta/ab0 po3B’A3yBaTH 3ajadi B IHIIMX Taly3ax 3HaHb METOJIaMHu
MaTeMaTHYHOTO MOJICTIOBAHHS

PHS8 IuTerpyBatu 3HaHHS 3 pi3HUX raigy3el Uil BUPIMICHHS TEOPETUIHUX Ta/abo
NpPaKTUYHUX 337124 1 Tpo0ieM

PH11 VYcHo # mMChMOBO CIIJIKYBAaTHCS PIHOK Ta 1HO3€MHOIO MOBaMH B
HAYKOBil, BUpPOOHWYIA Ta COLIATBHO-CYCHUIBHIM cdepax misuibHOCTI 13
npodeciiHuX MUTaHb;, YUTATH CIEIIaIbHY JITEPaTypy; 3HAXOAUTH, aHATI3yBaTH
Ta BUKOPHCTOBYBATH 1H()OPMAIIIIO 3 PI3HUX JTOBIIKOBUX JDKEPET

PH12 BukopucroByBaTH pallioHJIbHI CIOCOOM TIOMIYKY Ta BHUKOPUCTAHHS
HAYKOBO-TEXHIYHOI  iHopMallii,  BKJIIOYAIOYM  3aCO0M  EJICKTPOHHUX
iHQopMaIIHHUX MEpPEeX; 3aCTOCOBYBaTH iH(GOpMAIliiHI PeCypcH, Y TOMY YHCIi
€JIEKTPOHHI, JUIs IOUTYKY BiAMOBIIHUX MaTEeMaTHYHUX MOJIENIEiH

PH13 JlorpumyBaTncs HOPM €THYHOI TOBEIIHKHM CTOCOBHO IHIIHMX JIFOJICH,
aJanTyBaTUCS Ta KOMYHIKYBaTH

PH14 3natu romoBHI pe3yiapTaTH Ta cdepu 3acTOCyBaHb OCHOBHHX
MaTEeMAaTHYHUX TEOPi, 10 BHUKOPUCTOBYIOTHCS TMPU MaTEMATHIHOMY




MOJICNIIOBaHHI: (pIHAHCOBOI Ta aKTyapHOi MaTeMaTHKH, METOAIB MaTEeMaTUYHOI
€KOHOMIKH Ta IMITAI[IfHOTO MOJICITIOBaHHS, KOMII ‘IOTEPHOT CTATHCTHKHU

PH15 3matm cmemianbHi MaTeMaTH4YHI AWCHUIUIIHU JAJS OIHKK PU3HKIB Yy
OaHKIBCBKIM Ta (iHaHCOBINA cdepax 1 cTpaxyBaHHI: (IHAHCOBY MAaTEMaTHKH
(GOHIOBOrO pPHHKY, CTOXAaCTHYHI u(epeHIiaTbHl pIBHAHHS, JAHIIOTH Ta
nporiecu MapkoBa, aHaIi3 YaCOBUX PSAIB, MPAaBWIBHO 3MiHHI QYHKIIIH y Teopii
HMOBIPHOCTEH, IPHUKIIATHI MOJIENI HEJIHIHHOTO perpeciifHoro aHaizy

PH16 Ymitu 3niiicHIOBaTH parlioHAIbHUA BUHOIp BIAMOBITHUX METOAIB, PUHOMIB
Ta aJTOPUTMIB 3 BUKOPHCTAHHIM 1H(OPMAIIMHUX TEXHOJOTIHN IS PO3B’sA3aHHS
OpraHizarifHO-yIpaBIiHCHKUX 3a/1a4

MiskaucuuniHapHi 3B’ I3KH.

VY CTpYKTypHO-JIOTIYHIM CXeMi MpOrpaMu MiATOTOBKH 3 JAHOTO HANpsMy HaBYalbHA TUCIMILTIHA
«®inancoBa maremaruka ¢ouaoBoro puHky» (I10-01) mepeaye i 3abe3neuye HaBYAIbHY TUCIUILIIHY
«KypcoBa pobGorta 3 ¢inancoBoi marematuku QoumoBoro puHKy» (I10-02) i iine mapanensHO 3
auctuInTino «Meton Marematnunoi ekoHoMmikmy (I10-06).

OcHOBHI 3aBJaHHA HABYAJLHOI AUCIHHUILIIHA

3HAHHA:

OCHOBHMX pe3yJbTaTiB 3 (piHaHCOBOT MaTeMaTUKU (HOHIOBOTO PUHKY ISl PO3B’S3aHHS
(diHaHCOBMX, EKOHOMIYHHX Ta YNPABIIHCHKUX 33]a4;
OCHOBHMX (DIHAHCOBMX TIOKa3HUKIB JJIi BHUKOHAaHHS KpPEAMTHUX Ta aKTyapHHUX

PO3paxyHKiB, aHAJI3y IHBECTHIIIMHUX MPOIIECiB, PUHKY LIHHUX MarnepiB (00Jiramii, akiii,
BEKCEJIIB OMIIIOHIB, CBOMIB, (hopBapAHUX Ta ¢’ IOYEPCHUX KOHTPAKTIB);

MPOCTUX Ta CKJIAJHUX BiJICOTKOBHUX CTABOK, YMOB €(EKTUBHOCTI 1HBECTHIIIN, MPaBUI

00YHCICHHSI JWCKOHTHOI CTaBKM BIJICOTKIB, PI3HOBH/IIB ITOTOKIB IUIATEXIB, IPABUII
KpEAUTYBaHHS;

OCHOBHMX Mojejei (hiHaHCOBHUX pO3paxyHKiB, MOTOKIB BMIUIAT, METOIU MOEIIOBAHHS
IHBECTHUIIHHUX TIPOIIECIB, TOPTQEIBbHY TEOPIF0;

TOJIOBHUX Pe3yJIbTaTiB CTOCOBHO MOHATTS I[IHOBOI MipH, HEOOXi/IHI Ta AOCTaTHI yMOBH il
ICHYBaHHSI, 3aKOHY OJIHI€T LiHU;

HOHATTS apOITPaXKHOI CTpaTerii, yMOB iCHYBaHHS apOiTpaky Ha (JiHAHCOBOMY PHHKY;
OCHOBHUX THUIIIB KOHTPAKTIB, METOAM OOUMCIICHHS iX CIPaBEUIMBUX I[iH;

npocTux (OCHOBHMX) Mojeneil (piHaHCOBHUX PHMHKIB, METOAM IX MOJENIOBAHHS, OCHOBHI

XapaKTEPUCTUKU Ta 0COOINBOCTI MOieIIel;

O3HAYEHHS ONTUMAJILHOTO MOPTQEs Ta METOAY HOro onTHMi3arii;

noHATTS (popBapaHOro Ta (h’I0OUYEPCHOTO KOHTPAKTIB, OCHOBHHMX METOJIB BHU3HAYCHHS
dbopBapIHOT IIHM JUTsl PI3HUX THUIIIB I[IHHUX IarepiB, BU3HAYCHHS MOYaTKOBOT ()’ rouepcHOT
LIHH;

0COOJIMBOCTEH BUKOPHUCTaHHS METOJIB (hiHAHCOBOI MaTeMaTUKU (DOHJIOBOTO PUHKY, SK

TOTOBOTO iHCTPYMEHTY MPAaKTUYHOT poOOTH MpH aHami3i GpiHaHCOBOI iH(popMaIlii y pi3HUX
pO3paxyHKax.



3. YmiHusa:

@ [OCTaBUTH WLih 1 cHOpMyITIOBATH 3a4ayi 3acTOCyBaHHS (PiHAHCOBOI MaTeMaTUKU IS

PO3B’sI3aHHS €eKOHOMIYHUX, (PIHAHCOBUX IMUTAaHb 1 MUTAaHb YIPABIIHHS;

o IMPpOBOAWTH HAPOIIYBaHHA TII0 TIIPOCTUM Ta CKJIAAHUM BiI[COTKaM; BUKOHYBATU

JAUCKOHTYBAHHS 110 IPOCTHUM 1 CKJIaAHUM BiI[COTKOBI/IM CTaBKaM,

@ BUKOHYBaTH aHami3 (DiHAHCOBUX MOTOKIB;

@ oO0OupaTu, po3paxoByBaTH Ta aHANI3yBaTH (PIHAHCOBI TOKA3HUKHU, IO XAPAKTEPU3YIOTh

€KOHOMIYHY Mpo0JieMy, OOMpaTH METO/I iX OOYHCIICHHS;

@ pO3PaxOBYBATH MOKA3HUKH €(DEKTHBHOCTI BUPOOHUYNX 1HBECTHIIIH;

@ [ocnipKyBaTH MoAeNi (PyHKIIOHYBaHHS PHUHKY I[IHHHMX MamepiB, aHali3yBaTH OCHOBHI

XapaKTepUCTUKH (POHIOBOTO PUHKY, OOUMCIIIOBATH PO3Mip MOPTdEs, A0Xi] 1HBECTOpa,
HepEeKOHYBAaTHCh B PUHKOBOCTI KOHTPAKTY, OOUNCIIIOBATH CIIPABEUINBY IiHY KOHTPAKTY,
pPO3paxoByBaTH MapaMeTPU €KBIBAJCHTHUX 3MiH YMOB KOHTPAKTY;

@ BU3HAYATU TUIl PUHKOBOTO KOHTPAKTY, OT0 ClIpaBeUIMBY IiHY;

BOJIOJIITH METOJJaMH aHaJi3y KOHKPETHOTO CTaHy (hiHAaHCOBOTO PHUHKY;

@ OynyBaTu MaTeMaTHUHY MoJielb ()iIHAHCOBOTO PUHKY, IO BiAMOBiIa€ MeBHINA QiHAHCOBIN
3a1aui;

@ BOJOITH METOAOM PO3B’SI3aHHS ONTUMI3aLIWHOT 33124l TOpTdes iHBeCcTopa.

BUPIIITYBATH 33/1a4y CIIO)KMBAHHS Ta IHBECTYBaHHS,

@ BUKOHYBATH CEpPEIHbOKBAIPATUUYHUI aHAI3 CTpATerii IHBECTOPA, MalOuu Cepe/iHiil piBEHb

e()eKTUBHOCTI BKIIQJICHHSI KaIliTaly, 3HAXOUTH CTPATET10, IPH K1l BIIXUICHHS BiJl IbOTO
piBHs Oys10 0 HAWMEHIITUM.

2. IlpepexkBi3uTH Ta NOCTPEKBI3UTH IMCHHUILIIHA (Micle B CTPYKTYPHO-JIOTi4HIi cxeMi
HABYAHHS 32 BilOBIIHOI0 OCBITHHOI MPOrPaMoIo)

IpepexsizuTn: HapuanpHa nucnmiutina «®PiHaHcoBa MaremMaTnka (OHIOBOTO PUHKY» Oa3yeThCs Ha
3HAHHX, OTPUMAHUX [IPU BUBYCHHI JUCHHUIUTIH «MartemMaTnyHuii aHaiz», «ludepenuianbhi piBHIHHD,
«OcHoBHU (iHaHCOBOT MaremaTHKW», «JIiHiliHA anreOpa», «MeToaum MaTeMaTHYHOI €KOHOMIKH», SIKi
BUBYAIOTHCS Ha 0aKalaBPChbKOMY Ta MariCTEpChbKOMY PiBHSX BUIIIOI OCBITH 3a CIEIialIbHICTIO MaTeMaTuka.

IMocTpekBiznTu: OcBiTHIN KOMITOHEHT «DiHaHCOBa MaTeMaTHKa ()OHIOBOTO PUHKY» TIEpEIyE BUBUYCHHIO
mucuurutiay «Kypcoa po6ora 3 hinancoBoi MmaremaTku pongosoro puaky» (1102), «HaykoBa poboTta 3a
TeMoro Marictepcbkoi aucepTariin» (I107), « [Ipakrukay (I108).

3. 3MicT HABYAJLHOI M CIUILIIHYA

Kinekicts roanu

HazBa po3ainiB i Tem y TOMY YHCIT

Bcroro
por Jlexmii [TpakTuuni CPC

1 2 3 4 5
Po3zain 1. OcHOBHI MOHATTHA MaTeMAaTHYHOI Teopii ¢inaHciB

Tema 1. Mogeni 3MiHM BapTOCTI rporeit 6 2 2 2
Tema 2. be3pu3ukoBi (piHaHCOBI aKTHBH. 8 2 2 4




Tema 3. Pu3ukoBi iHaHCOB1 aKTHUBH. 6 2 2 2

Pa3om 3a po3aisiom 1 20 6 6 8

Po3nin 2. OcHoBHI nOXiHi (piHAHCOBI aKTHBHU

Tema 4. BropusHi (p)iHaHCOBI aKTHBH. 7 2 2 3

Tema 5. Mozgens Mapxkosina. 6 2 2 2

Tema 6. ®opBapaHi KOHTPAKTH. 6 2 2 2

Tema 7. @'touepcHi KOHTPAKTH. 8 2 2 4

Pa3om 3a po3aisiom 2 27 8 8 11

Po3nin 3. Moaesb puHKY (PiHAHCOBHMX AKTHBIB 3 IHCKPETHHM 4YaCOM

Tema 8. Monens puHKY (hiHaHCOBUX MamepiB 3 6 2 2 2

OJIHHM TIEPiOJIOM.

Tema 9. ApOGiTpaxHi cTpaTerii. 6 2 2 2

Tema 10. KonTpakTu. 6 2 4

Tema 11. [loBHMI1 Ta HENOBHUI PUHOK. 6 2 2 2

Tema 12. biHoMianpHa MOJIEND. 6 2 2 2

Pa3om 3a po3aisiom 3 30 10 8 12

Po3nin 4. Ananis noprgesst inBecropa

Tema 13. Mopens Mapkosinla 3 Oararbma 7 2 2 3

aKTHBaMHU.

Tema 14. Monens uinoyrBoperts CAPM. 8 2 2 4

Tema 15. 3agaua crio>KMBaHHS Ta IHBECTHIIIM. 7 2 2 3

Pa3zom 3a po3ainiom 4 22 6 6 10
Po3nin 5. Mozaess 3 KinbkoMa nepioramu

Tema 16. Mopaenbs puWHKY IIIHHMX TManepiB 3 6 2 2 2

KUJIbKOMa Tepiofiamu.

Tewma 17. BumaakoBi poriecu y MoJiedIi 3 KUIbKoMa 8 2 2 4

nepio1aMH.

Tema 18. ApbiTpaxkHi cTparterii Ta MapTHHTAIIbHI 6 2 2 2

MipH.

Pa3zom 3a po3ainiom 5 20 6 6 8

MKP 2 - 2

PI'P 10 10

Jugh. 3anix 4 - 4

Bcnoro rognn 135 36 36 63

4. HapuanbHi MaTepiaju Ta pecypcu

Bba3oBa Jiiteparypa

Knecos O. 1. ®inancoBa maremaruka // KinecoB O. . — (eneKTpoHHMIA KOHCIIEKT JEKIIiH),

I'omiyenko [.I. @inancoBa MaTeMaTHKa Ta €IEMEHTH aKTyapHOi MaTeMaTuku: HaBu. mociOn/
I'omiuenko LI, Knecos O.1., Tumommenko O.A, KIII im. Iropst Cikopebkoro, 2019-104 ¢. {11}
I'puropkis B. C. dinancoBa marematuka : niapyynuk / B. C. I'puropkis, O. L. SIpomenko, I1.

1.
2016.—-280c.
2.
3.
O. Hikidopos — Yepnisui : YHY, 2011. — 488 ¢
4.

M. Capinski, T. Zastawniak, Mathematics for Finance, // Capinski M. — London: Springer
Verlag, 2011. — 322 p.



5. Xamn Ix. Onmiony, ¢'rouepcu Ta iHII NoxiaHi ¢piHaHCcoB1 iHCTpyMeHTH. // Xamn Jx. — M.:
“Bunbsmc", 2008. — 1024 c.

6. Roman S. Introduction to the Mathematics of Finance / Roman S. — New York: Springer
Verlag, 2004. — 354 ¢.{5}

7.  Pliska S. Introduction to Mathematical Finance. Discrete Models. // Pliska S. — Oxford:
Blackwell Publishers Ltd. , 1997. — 272 p.

8. BbopuceHko O. 1., 36ipHUK 3a4a4y 3 iHaHCOBOI MaTemaTukun.// bopuceHko O. 1.,

Miwypa 0. C. Pag4yeHko B. M., LLIleByeHko I'. M. - Kuis, 2007,-252 c.

9. Mammna H. I. Bumi ¢inancoBi o0uncnenHs : HaB4anbHu nocionuk / H. 1. Mammna. —
XapkiBcbKuil HalllOHANBHUHN ekoHOMIuHUN yHIBepcuTeT iMeHl Cemena Kysuens K. : Llentp
HaBYaIIbHOT JiTeparypu, 2003. — 208 ¢

10. Bacunwuenko I. I1., Bacunbuenko 3. M. ®inaHcoBa MaTemMaTHKa: HaBJYaIbHUM 1mociOnuk / 1. I1
. Bacunpuenko, 3. M. Bacunsuenxko. — K.: Konnop, 2007. — 184 c.

JlomoMisKHAa JriTepaTypa

1.  I'puropkis B. C., fIpomenko O. 1., Hixipopos I1. O. dinancosa marematuka // I'puropkis B.
C. —UYepniBmi: YHY, 2011. — 488 c.

2. Tamun JI. ®unancosas umkenepus // Fammi JI. — M.: " TBII", 1998. — 576 c.

3. Twxnenko JI. O. dinancoBa MaremMaThka : KOHCIIEKT JICKI Uil CTYAEHTIB HampsMmy
miarorosku «Pinancu» / JI. O. Tmwxuenko, B. O. Koxesnikos. — X. : Bun. XHEYVY, 2008.-116
C.

4.  Yerpipkun E.M. ®unancoBas matemaruka // Yetbipkun E.M. — MockBa: «lemo», 2000. — 398
C.

5. bapbaymos B. E. C6opHuK 3agay no ¢nHaHCOBbIM MHBeCTMUUAM// bapbaymos B.

E., Tnagkux N. M., Yynko A. C- MockBa «®UHaAHCbI U CTaTUCTUKa», 2005,-321 c.
6. Kamuronenko B. B. 3amaum m TecThl mo ¢uHAHCOBOW MareMmaruke: y4de0. mocodue//
Kanuronenko B. B. — M.: ®unance u ctatuctuka, 2007. - 256 ¢

7.  ®enbmep I'. Croxactuueckue ¢uHancwl. JuckpetHoe Bpems// @enpmep I'. ug A. —K:
2006 — 448 c.{10}

Indopmaniiini pecypen

1. Jducranmiiinuii kypc @PiHaHCOBa MaTeMaThKa Ta €JIEMEHTH CTPaXxoBOi MaTeMaTHUKH
https://do.ipo.kpi.ua/course/view.php?id=8

2. https://www.coursera.org/specializations/financialengineering

4. HaBuyajnbHMii KOHTEHT
5. Meroanka onaHyBaHHSI HABYAJbHOI JMCUMILTiHM (OCBITHHOI0 KOMIIOHEHTA)
Ouna/mucranuiiina gopma

Jlekuiiini 3aHATTA

Ne Ha3Ba Temu Jiekuii Ta nepeJiik 0CHOBHMX NUTAHb
3/m | (mepeJiik AMIAKTHYHUX MaTepiajiB, HIOCHJIAHHS HA JiTepaTypy
Ta 3aBaaHHs Ha CPC)

1. Mopneai 3minm Baprtocti rpomeii. Ilpocti BigcoTku. CxilafHi BiJCOTKU: TEpiOJUYHE
HapaxyBaHHsl. [lepneryym. Anyirer.
Pexomenoosana nimepamypa: [1], po3ain 1; [2], po3ainm 1.

2. Be3pusukoBi ¢inancoBi akruBu. OO6mirarii: 6e3pusukoBuii aktuB. OOumiraiii 3 HYJIbOBHUM
kyrnoHoMm. Oo6miramii 3 kynornoM. [lina oGmirarii. ['pomri sik ¢ginancoBuid aktuB. [IponoHrartis

oOmiranii B aHanoriuny o6umiranito. [Ipononraist obniraiii B iHIIy o0uirario.



https://do.ipo.kpi.ua/course/view.php?id=8

Pexomenoosana nimepamypa: [1], po3ain 2; [4], po3ain 2.

3. PusukoBi ¢inancoBi aktuBu. Axmii. Koedinient edextuBHOCTI. OuikyBaHUN KoeDimieHT
edexTuBHOCTI. AKIIii: HenepepBHUM yac. CtpaTeris Ta mopTdens iHBecTopa.
Pexomenoosana nimepamypa: [1], po3ain 3; [4], po3ain 3.

4. Bropunni ¢inancoBi aktusu. [lepuBatusu. ®'touepcHi KoHTpakTu. DopBapaHI KOHTPAKTH.
Apbitpaxsa crpareris. ONiioH.

Pexomenoosana nimepamypa: [1], po3ain 4; [5], po3ainu 1, 2.

5. Mopeas Mapkosina. Koedimienr mgoxomnocti. Pusuk. Pusuk mius momem Mapkosina.
3anexHICTh JOXi/1/cepeTHbOKBAIPATUUHE BIAXWICHHSI. AHANI3 3aJIeKHOCTI JoX11/pu3uk. Kys
Mapxogina. [Toptdeni 3 6e3pU3NKOBUMHU aKTUBAMHU.

Pexomenoosana nimepamypa: [1], po3ain 5; [5] po3min 2.

6. ®opBapaHi KOHTPaKTH. [IpunmyIieHHss CTOCOBHO MOAENi: MPpoaxi 6€3 MOKPUTTS; BIICYTHICTb
apOiTpaxkHoi ctparterii. @opBapaHa miHa: akiii 0e3 KyNOHIB, aKiii 3 KyINOHamH, HENmepepBHi
muBineHau. Llina ¢gopBapIHOTO KOHTPAKTY.

Pexomenoosana nimepamypa: [1], po3nin 6; [4], po3ain 6 , [5], po3ain 5.

7. ®'rouepcHi koHTpakTH. [louatkoBa ¢'rouepcHa wmiHa. XemKyBaHHS 3 ('HOUEPCHUMH
KOHTpakTamu. Pu3ukn xemkyBanss. d'rouepcu Ha HOHTOBOMY PUHKY.

Pexomenoosana nimepamypa: [1], po3ain 7; [4], po3ain 6.

8. Mopenb puHky ¢piHaHcoBMX mnamepiB 3 ogHuM mnepiogoM. OCHOBHI CKJIAJOBI MOJEII.
Crparteris, noptdenb, 10xia inBectopa. JlominanTHa crpareris. LliHoBa Mipa. 3akoH ofHi€l HiHU,
Pexomenoosana nimepamypa: [1], po3nin 8; [7], po3min 1.1.

9. ApOiTpa:kni crparerii. OcHOBHI 03HaueHHs. PuHok 3 0e3pu3ukoBuMH akTuBamMu. HeiltpanbHa
Mmipa. Kputepiii BiiIcyTHOCTI apOiTpaxHOi cTparerii.

Pexomenoosana nimepamypa: [1], po3nin 9; [7], po3ain 1.3.

10. | KonTpakTtu. PuHKOBI Ta HEpUWHKOBI KOHTpakTH. IIOHATTS crpaBeasMBOi IIHU KOHTPAKTY.
CrnpaBeuinBa 11iHa pUHKOBOT'O KOHTpakTy. OMNIIOHU HA KYIIBIIO Ta MPOJaX aKIii.
Pexomenoosana nimepamypa: [1], po3ain 10; [7], po3ain 1.4.

11. | IHoBHuii Ta HemoBHMIT puHOK. KpuTtepiil pyHOKOBOCTI KOHTpakTy. KpuTepiit moBHOTH MoJeri.
HepuHKOB1 KOHTPAKTH 17151 HEMOBHUX Mojeneid. Jlemma @apkaina..

Pexomenoosana nimepamypa: [1], po3ain 11; [7], po3main 1.5.

12. | binomiaabHa mogenab. O3HaueHHS; JOMIHaHTHa Ta apOiTpaxkna crpateria. KoedimieHT
MOBEpHEHHsI Ta pusuK iHBecTullii. dopBapauuii koHTpakT. Omnimionu. Pusuku, moB’s3aHi 3
OMIIIOHAMH.

Pexomenoosana nimepamypa: [1], po3nin 12; [4], po3nin 3.2.

13. Moaeas MapkoBina 3 6ararbMa akTuBaMu. BinnoBigHicTh pusuk/moxia. O6pa3 mpsmoi Ha
BaroBii rinepruiontuHi. BiamiaHicTh KpuBOi MapkoBina Bij nmapadonu. ['ogoBHI 3a1a4i aHamizy
noptdens iHBecTopa. EdbexkTuBHa rpaHulis.

Pexomenoosana nimepamypa: [1], po3ain 13; [5], po3ain 2.3.

14. | Moneas ninoyrBopenHsi CAPM. CAPM. Barogi koedimieatu 8 CAPM. Cucrematnunuii Ta
HECHCTEMATUYHUN PHU3UK. PiBHSHHS MpsAMOi pUHKOBOTO KarliTaly. 3aJIeKHICTh JOXII/PU3UK Y
NOPIBHAHHI 3 pUHKOBUM mopTdeneM. Cepeaniii JoXiI.

Pexomenoosana nimepamypa: [1], po3nin 14; [5], po3ain ctop. 62-75.

15. | 3agaya cnokuBaHHA Ta iHBecTHNiN. 3a1a4a onTUMi3alii cepelHbOro crnoxuBaHHs. OyHKIISA

KOPUCHOCTI. 3a/1auya CIIOKMBAHHS Ta IHBECTULIIN: HEUTPAJIbHI MIPH.
Pexomenoosana nimepamypa: [1], po3ain 18; [7],po3ain 2.
16. | Moaeab puHKY HiHHMX namepiB 3 kijibkoma mnepiogamu. CxiamoBi moneni. ®impTpartis

JIAaHUX. Y3TOJKEHICTh Ta BUMIPHICTb.




Pexomenoosana nimepamypa: [1], po3ain 20; [7],po3main 3.

17. | BunaakoBi npouecu y Mojei 3 Kisibkoma nepionamu. Ctparerii inBecropa. [lina moprdens.
[Tponec mpubyTKy. CamodinancoBani crpaterii. HopMmoBaHi nporecw.
Pexomenoosana nimepamypa: [1], po3ain 21; [7],po3ain 3.

18. | ApbiTpaxHi cTpaTerii Ta MapTHHTraJabHi Mipu. ApOiTpaxkH1 cTparterii. MapTUHTraibHI MIpH.
Pexomenoosana nimepamypa: [1], po3ain 22; [7],po3nin 3

IIpakTu4Hi 3aHATTA

OcHOBHI 3aBAaHHA UKITY MMPAKTUYHUX 3aHATH: HABUUTHU CTYJICHTA CaMOCTIIHO DOSB’HSVB&TI/I BCl TUIIH

MaTEMAaTHYHUX 3434, sIKl HaJIe)XaTh 10 auciuiuiiny «Pinancosa MareMaTuka GOHJIOBOrO PUHKY»

Ne Ha3Ba TeMu 3aHATTS Ta nMepesiik OCHOBHUX MUTAHb

3/m (mepeJtik TMIAKTUYHHUX 32C00iB, MOCUJIAHHS Ha JiTepaTypy Ta 3aBaanHs Ha CPC)
1.-2. Mogpeni 3Minu minu rpomeid. [IpocTi Ta ckiragHi BiICOTKH.

3 be3pusnkoBi (piHaHCOBI aKTUBH.

4 Pu3ukoBi iHaHCOB1 aKTHUBH.

5. BropunHi piHaHCOBI aKTUBH.

6 MKP-1

7 Monens Mapkogina.

8.-9 ®dopaapHi Ta ¢'roYepCHI KOHTPAKTH.

10. Monenb puHKY IIHHUX Hanepis 3 ogHuM nepiogom MKP-2

11.-12. | ApGitpaxkna crpareris. [IoBHMI Ta HENOBHUI PUHOK.

13. biHomianbHa MOJIEb.

14. Mognens 1inoyTBopeHHst CAPM.

15 3ajgaua coKUBaHHS Ta IHBECTULIN.

16 Mogens prHKY HIHHUX HanepiB 3 KiTbKOMa IepioJaMH.

17. Bunazakosi mporecu y Mojeni 3 KiibkoMa nepiogamu. Ctparerii inBectopa. Llina noprdens.

IIponec mpubyTtky. CamodinancoBani ctpaterii. HopmoBaHi mporecu.

18 ApOiTpaxkHi cTparterii Ta MapTUHTadbH1 Mipu. ApOiTpaxkHi cTpaTerii. MapTUHTallbHI MIpH.

CamocrTiiina po0oTa cTyjaeHTa/acmipanTa

Ha camocriiine ompallfoBaHHsT BUHOCHTHCA JEKibKa MIAPO3IUTB 3 YCIX PO3AUIB Ha PO3CYH
BUKJIa/1a4a. IX MOKHa B34TH 3 miapy4Hukis [1-10], ane 103BONAETHCA BUKOPUCTOBYBATH iHIII JKepena Uis
noriau0IeHOro BUBUEHHS TOTO UM 1HIIOro muTaHHs. [ImaHoM Takox nependadeHi iHANBIAyaTbHI 3aBAaHHS
JUTSI CTY/ICHTIB, SIKi BUKOHYIOTHCSI CAMOCTIHHO.

InauBinyanbHi 3aB1aHHA

[HnuBiyanbHI 3aBaHHS CKJIAJalOThCsS 3 PO3PAXYHKOBO IpadiyHOi, YacTHHA SIKOI BUKOHYETHCS 3a
nonomororo Excel, nmpucyTHi nuchbMoBa Ta TECTOBAa CKJIaJOBI..

MeTouyHI BKa31BKU 10 BUKOHAHHS PO3paXyHKOBOI poOOTH [2] B €I€KTPOHHOMY BUTJIS A1 3HAXOSTHCS
y eJIEKTPOHHOMY KaMITyCl yHiBepcuTeTy. TecToBa 9acTMHaA po3poOiieHa 3a JOMOMOTO0 TuiatGopmMu
Moodle, Ta MICTUTBCS 3a TOCWIAHHAM Ha IMIaTGopmi aucTaHmiiiHOro HaB4aHHSI CIKOPCHKHUI
https://do.ipo.kpi.ua/course/view.php?id=8

KonTpoJsbHi podotn

3aruIaHoBaHa OJJHA MOJYyJIbHA KOHTPOJIbHA po0OTa, KA MOAUIAETHCS HA JIBI KOHTPOJIbHI pOOOTH 3
PO3ILTIB:



5. MKP-1. OcHosHi nonamms mamemamuyroi meopii QpiHancis .
6. MKP-2. Mooenv punxy ¢inancosux nanepis 3 00Hum nepiooom..
MeTta MOAYNTbHMX KOHTPOJIBHUX POOIT — BHSBUTH DPIBEHb 3aCBOEHHS BIANOBIIHUX MOMYIMIB,
HiJpaxyBaHHs 0aiB 3a KPeIUTHO-MOAYJIBHOIO CUCTEMOIO MOAYIB.

7. IloniTMkKa Ta KOHTPOJb
6. IlosiTuka HABYAJBHOI JMCUMILTIHA (OCBITHHOTO KOMIIOHEHTA)
CucreMa BUMOT, SIKi CTaBISIThCS MEPEl CTYICHTOM:

@ Ha JIeKIIii BUKIaAa9 KOPUCTYETHCS BIACHUM KOHCIIEKTOM JICKITIH Ta MPE3CHTAIIHIM MaTepianoM;

BUKOPHUCTOBYE TyIJ-TUCK, KadenpanpHuii caiit https://do.matan.kpi.ua, BrmacHmii Kypc Ha
Inardopmi guctanmiiinoro HaB4yanHs "Cikopcbkuii" abo ctBopeny rpymy y Telegram (3a
Y3TOJKCHHSIM 3 TPYIO0) JUIsl BUKJIQJaHHA Marepially MOTOYHOI JIEKIli, JOJaTKOBUX PECYPCIB,
Marepiany JUisi CAMOCTIHHOT poOOTH Ta 1HINE; BUKIIAAa4 BIAKPUBAE TOCTYT 10 BIAMOBIAHOTO KypCy

y cuctemi Moodle a1 BUKOHAHHS 1HMBIyalbHUX POOIT Y BUTJISAL TECTIB;

@ Ha JyieKIii 3a00pOHEHO BiJIBOJIIKATH BUKJIadada BiJl BUKJIQJaHHSI MaTepially, yCi MUTaHHS, YTOUHCHHS

Ta 1H. CTYICHTH 3a/1al0Th B KiHIII JIEKIii y BIIBEJCHUN JJIs IbOTO Yac;

@ MOIYJIbHI KOHTPOJIBHI POOOTH MUIIYTHCS HA MPAKTUYHUX 3aHATTIX 0€3 3aCTOCYBAHHS JOMOMIKHUX

3ac00iB (MOOLTBHI Tene(OoHH, MIAHIIETH Ta 1H.);

@ 320X0uyBaJIbHI 0aJId BUCTABJISIOTHCS 3a: aKTUBHY Y4YacTh Ha JIEKI[ISX; 32 y4acTb y (PaKyJIbTeTChKUX

Ta IHCTUTYTCHKHUX OJIMIIiaJax 3 HaBYAJIbHUX JUCLUIUIIH, y4acTh y KOHKypcax poOiT, MArOTOBKa
OTJISIZIIB HAYKOBUX Tpallb;, mpe3eHTtamiil mo oxHii 13 teM CPC mucturuiiam, tomo. KimbKicTh
320X0UyBaJIbHUX OajiB He OlbIIe 5.

@® BiasinyBanus 3ansaTh

BinBigyBaHHS JIEKITiH Ta TPaKTUYHUX 3aHATH, @ TAKOXK BIJICYTHICTh HA HHUX, HE OIIHIOEThCS. OTHAK,
CTYJICHTaM PEKOMEHAYETHCS BIJBIAYBATH 3aHATTS, OCKUIBKM HA HHUX BUKIQMAE€THCS TCOPETHUUHUMN
Marepiaa Ta pO3BUBAIOTHCS HABUYKH, HEOOXIAHI /711 BUKOHAHHS MPAKTUYHUX 3aBAaHb Ta YCIHIIIHOTO
HarmucanHst MKP, Bukonanns PI'P y pykonucHomy Ta trectoBomy opmari

@ IIponyueHi KOHTPOJIbHI 32aX01H1

Pe3ynbTat MOIyTbHOT KOHTPOIBHOT pOOOTH IS CTYIEHTA(-K1), AKHI HE 3’SIBUBCS HA KOHTPOJIbHUN
3axiJl, € HyJIbOBUM. Y TaKOMy pasi, CTyJeHT(-Ka) Ma€ MOXIIUBICTh HAIICATH MOJAYJIbHY KOHTPOJIbHY
poOoty, ane MakcuManbHUIl Oan 3a Hei Oyne nopiBHioBaTH 50% Bi 3araabHOi KUTBKOCTI OaliB.
[ToBTOpHE HaNKMCaHHSA MOYJILHOT KOHTPOJIBHOI pOOOTH HE AOIYCKAETHCS.

@ KauenaapHuii KOHTPOJIb.

[IpomikHa aTecTallis CTYIEHTIB (mali — arecraiis) € KaJeHIApHUM KOHTpoJIeM. MeTor
MPOBE/ICHHS aTeCTallii € MiJBUIIEHHS SIKOCTI HAaBYaHHS CTYACHTIB Ta MOHITOPHHT BUKOHAHHS Tpadika
OCBITHBOTO MPOIIECY CTYICHTAMH.

Kpurepiii [lepma arecramisi = Jpyra arecraiis
TeleH arecrarii 11.10.21-23.10.21 29.11.21-12.12.21
YMoBH [Torounuit peHTHHT Ginbuie 50% 6inbie 50%
Oﬂep)KaHHSI MOKIINBUX ga ,HaHI/Iﬁ MOKIINBUX I~¥a Z[aHI/Iﬁ
MOMEHT OaitiB MOMeHT OaitiB

arecranii

[Torounuit MKP-1, CP, tect + +

KOHTPOJIbHUM 3axin = MKP-2, CP, tect _ 4




@ AxajaemiuHa 100poYeCHiCTH

[TonmiTka Ta NPUHOMIHN akajgemiuHoi noOpouecHOCTI Bu3HadeHi y posaum 3 Kogekcy decrti
HarioHanpHOTO TEXHIYHOTO YyHiBepcuTeTy YKpaiHu «KWIBChKMU TMONITEXHIYHWUH IHCTUTYT iMeHi Irops
Cikopcbkoro». Jleranbuime: https:/kpi.ua/code.

7. Buau KOHTPOJIIO Ta PeliTHHIOBA CUCTeMA OLiHIOBaHHSA pe3y bTaTiB HapuaHHsA (PCO) (ouna\
AUCTaHLiHA ¢opma)

POSHO,Z[iJI HaBYaJIBHOI'O YacCy 3a BHAAaMH 3aHATH 1 3aBIaHb 3 JII/ICI_II/IHJ'IiHI/I 31"i,Z[HO 3 pO60‘-II/IM
HaB4YaJIbHUM IIJIAHOM.

Hagu. gac Po3noiin HaBYaIbHUX T'OJIMH KoHTpoJIBbHI 3aX011
Cemectp Kpenutu Axan, Jlexmii | Ilpaktuyni CPC MKP | PTP Cemectp.
TOJI. aTecT.
1 4,5 135 36 36 63 1 1 3amik

@ PeiiTuHr cryneHTa 3 KpeAUTHOTO MOYJISI pO3paxoBy€eThest BUX0/s1uu 13 100-6a1pHOT mIKaIm, 3 HUX

50 GaniB ckiagae craproBa mkaina. CTapTOBUM PSUTHHT (ITPOTATOM CEMECTPY) CKIAIAETHCS 3 OB, 110
CTYZICHT OTPUMYE 3a:

— poOOoTy Ha MPAKTUYHHX 3AHSITTSX;

— BUKOHAHHS MOJYJIBHOT KOHTPOJBHOI POOOTH;

— BUKOHAHHS pPO3PaxyHKOBO rpadiqHoi poOoTH.

@® Kpurepii HapaxyBaHHs 0aniB:

PoGota Ha MPAKTUYHUX 3aHATTIAX:

—  KopoTtkouacHi KOHTpOJIBHI (TeCTH) poOOTH OLiHIOITHCs 3 1 6amy koxkHa (10 pobir):

@ KO 337a4a MOBHICTIO PO3B’sA3aHa, TO CTYJIEHT oTpuMye 1 Ga;
@ SIKIIO BiJNOBIJb NPaBUIIbHA, JIe Y PO3B’SA3KY € HETOYHOCTI, TO CTYACHT oTpumye 0,5 Ganu;

@ SKIIO HE3a0BIIbHA BiJIMOBIIb, METOJI PO3B’A3yBaHHS 3a/1a4ui HeNmpaBuiIbHUN — 0 OaiB.

—  Jlomamni poGoTu -5 Ganis;

— 3a yMOBH TapHOI HiATOTOBKH 1 aKTUBHOT pOOOTH Ha MPAKTUYHOMY 3aHATTI OJHOMY ab0 JIBOM
KpaluM CTyJeHTaM Ha KOXXHOMY TIPAaKTHYHOMY 3aHATTI MOXe OyTH mo0OaBICHUH SIK
3a0xouyBaJbHUM 1 6a1. MakcumalbHa KUTBKICTh 3a0X04yBaJIbHUX OalliB HA BCIX MPaKTHYHUX
3aHATTAX J0piBHIOE 1 6anm x 5 =5 Ganis.

MonayabHy KOHTPOJIbHY podoTy (MKP) po306uTo Ha 2 yacTHHU:

— MKP-1: Barosuii 6am — 10 6aiis;
— MKP-2: Barosuii 6anx — 10 Ganis;
KoxHa MogynpHa KOHTPOJIBHA po0OTa CKIIAMAEThes 3 5 3aaad. Baropwii 0an kKoKHOT 3amadi
MKP-1, MKP-2— 2 6anu. Po3B’s30k 3aaau4i oniHioeThes B 0-1 6am HACTYymTHUM YHHOM:
—  SKIIO 3a/1a4a TIOBHICTIO PO3B’s3aHa, TO CTYJACHT OTpuMye 1 6a;
—  SIKIIO BI/MOBI/Ib MPaBUJIbHA, alie Y PO3B’ 53Ky € HETOUYHOCTI, TO CTyIeHT oTpumye 0,5 6ainu;
—  SKIIO HE3aJI0BiJIbHA BIIMOBIIL, METO PO3B’I3yBaHHS 3aa4i HenpaBmwiIbHUN — () OaiB.

Po3paxynkoBo rpagiuna podora -15 6ais.
I Tpadmni 6aam:

—  KOXXHHM THXJICHb 3aTPUMKH 13 TOJAHHSIM PO3PaXxyHKOBO TpadiuHOi poOOTH HApaXxOBYETHCS
mrpaduuit —1 6an (ycporo He Oinblie —5 6amiB);



https://kpi.ua/code

YMOBOIO TO3UTUBHOI NIEPIIOT Ta APYToi aTecTaliii € OTpUMaHHs Y IOTOYHOMY PEUTHHTY HE MEHIIIE

50% MOXIMBHUX Ha JaHWI MOMEHT OaJliB.

YMOBOIO JOMYCKYy A0 3ajJiKy € 3apaxyBaHHS PO3paxXyHKOBOI POOOTH Ta CTapTOBMHA PEUTHHT

cTyneHta e menie 30 6anis.

Ha 3aniky cTyeHTH BUKOHYIOTh MUCbMOBY KOHTPOJIbHY poOoTy. KokHuil BapiaHT ckilafgaeThes 3 1

TEOPEeTUYHOro nuTaHHsA Ta 4 mnpakTuyHuxX. llepenik 3anurans HaBeneHuit y [omatky 1. Koxwne
3anuTaHHs (3aBIaHHs) OLIHIOETHCS y 10 OaiB 3a TAKUMU KPUTEPIIMHU:

—  «BIIMIHHOY, ITOBHA BIANOBIAbL, HEe MeHIIEe 90% moTpiOHOT iH(OopMaIlii, 10 BUKOHAHA 3TiTHO 3
BUMOTaMH JI0 PIBHA «yMiHb», (IOBHE, O€3IOMHIIKOBE O3B’ sI3yBaHHs 3aBAaHHs) — 9-10 Gaitis;

—  «100pe», J0CTaTHHO MOBHA BIJNOBIAb, HE MeHIIE 75% moTpiOHOI iH(opmalii, 1110 BUKOHaHA
3TiIHO 3 BUMOTaMHU 0 DPIBHA «yMiHb» a00 € HEe3Ha4YHI HETOYHOCTI (IIOBHE PO3B’A3yBaHH:I
3aBAaHHS 3 HE3HAYHUMH HETOYHOCTSIMU) — 7-8 OaiB;

—  «3a70BUILHOY», HEMOBHA BIANOBiAb, HE MeHIIe 60% moTpiOHOI iH(oOpMaIlii, 0 BUKOHAHA
3TiTHO 3 BUMOTaMHU JI0 «CTEPEOTHITHOTO» PIBHS Ta JESIKI MOMUJIKMA (3aBIaHHS BHKOHAHE 3
MIEBHUMH HEIOJIIKaMK) — 4-6 OaliB;

—  «HE3aJI0BUIbHOY, BIATIOBIAL HE BIAMOBIIAE YMOBaM JI0 «33/I0BUIbHO» (HE3a0BUIbHA BiAOBIIb,
HETpaBUWIbHUI METOJI po3B’si3yBaHHs) — 0-4 O6amnu.

@® Cyma crapToBux OaniB Ta OaiB 3a 3aIKOBY (IMiJICYMKOBY) KOHTPOJIBHY pOOOTY MEPEBOJUTHCS 10
3aJIIKOBO1 OL[IHKY 3T11HO 3 Tabmwumero 1:
Tabmums 1
bayn Ouinka
100...95 BinminHaO
94...85 Jyxe mobpe
84...75 Hobpe
74...65 3a/10BLIHLHO
64...60 JloctaTHbO
Memiue 60 He3anoBipHO
0...29 He nonmymeno
a00 He 3apaxOBaHO PO3PAXYHKOBY pOOOTY FIomyIt

Y Bunaaky aucranuiiinoi popmu Hapuanusa y PCO Bin0yBaoThCcs HACTYIHI 3MiHU:

KoHTpobHi 3aX0A1 MPOBOAATHCS AUCTAHIINHO 13 3aCTOCYBaHHSIM €JIEKTPOHHOT NoTH, Telegram,
Zoom Ta ocBiTHBOI mnardopmu Moodle, 30kpema y BUTTISAI TECTOBUX KOHTPOJIBHHUX POOIT.

MakcuManabHy CyMy BaroBux OaliB KOHTPOJBHHMX 3aXO/IB MPOTATOM CEMECTPY R
BCTaHOBIIIOETHCS Ha piBHI 50 OauiB.

. R o .
JonyckoBuii 0ai 10 ek3aMeHy ~ 2 BCTaHOBIIOEThCS Ha piBHI 30 OaiB.

Cyma OaiiB R , HaOpaHa CTYJEHTOM IIPOTSATOM ceMecTpy 3rimHo 3aTtBepmkeHoro PCO,
HOBIZIOMJISIETHCS] HA OCTAHHBOMY TPAKTUIHOMY 3aHSATTI.

[TigTBepyKEeHHS BUKOHAHHS CTYIEHTOM BUMOT IOTOYHOT'O KOHTPOJIIIO Ta YMOB JIOITYCKY JI0 3aJIiKy
MOBUHHO OyTH BifoOpaxkeHO B EnexTpoHHOMY Kammyci.

VY pasi He OTpUMAaHHS CTYJCHTOM JOITyCKOBOTO 0any, HOMY HAA€THCS MOKJIHMBICTh IiABUIIUTH

! IUISIXOM TIPOBEICHHS TOJATKOBUX KOHTPOJIBHMX 3aXOJ[IB JO JOIYCKOBOTO 3 BiATOBIAHUM



BiJJOOpaXKCHHSAM pe3yJibTaTiB B EnekTpoHHOMY KaMITyci.

o PiBenp HaOyTTA mependadeHHMX HABYAIHHOKO MPOTPAMOI0 KOMIIETEHTHOCTEH BHU3HAYAETHCS Ha
MiZICTaBl MPOBEICHUX 3aXOIB MOTOYHOTO KOHTPOJIO, a TAKOXX BUKOHAHHS CTYJIEHTOM YMOB
JIOTIYCKY IO 3aJIiKy BiJIMOBIIHO 10 3atBepmkeHoro PCO.

o 3amikoBa OLlIHKa MOXXe OyTH BHUCTaBJICHA «aBTOMaTOM» 3a (OPMYIIOI MUIIXOM IMepepaxyHKy
crapToBux O0amiB 3a 100-0aIpbHOIO MIKAIO0:

, 40(R, —R,)
RC' - Rﬂ

R=60

[TepeBoauTHCS 10 3aJ1IKOBOI OLIIHKY 3T1IHO 3 Ta0nuIeo 1.

8. JonarkoBa ingopmanisi 3 TMCHUIIIHA (OCBITHLOI0 KOMITIOHEHTA)

@ nependadeHa MOXKIIUBICTh 3apaXx0OBYyBaTH YAaCTHUHY PO3PaXyHKOBHUX poOIT ab0 OJIHY 3 MOJYJbHUX

KOHTPOJIbHUX POOIT MIITXOM OTPUMAaHHsI cepTu(ikaTa 3a MpoXoHKeHHs online KypciB (HanpuKiaz,
COURSERA) 3a BiMOBiIHUMH PO3AiITIaMU AUCHUILTIHY;

o HepeniK TCOPCTUYHUX NTUTAHD, SIKI BUHOCSATBCS Ha CCMGCTpOBI/Iﬁ KOHTPOJIb HABCACHO B I[O,Z[aTKy 1;

@ Ha [oYaTKy CeMECTPY BUKJIaJau aHaII3y€e ICHYI0Yl KYPCH 32 TEMAaTUKOIO TUCIUIUTIHUA Ta MPOTOHYE

MIPOMTH BiJIMOBIIHI OE3KOITOBHI KypCcH CTyneHTaM. [licis oTpuMaHHSAM CTYJIEHTOM cepTudikaTy
MPOXO/KEHHS JUCTAaHIIMHUX UM OHJIAMH KYpCIB 32 BiJIMOBITHOIO TEMATUKOIO, BUKJIA/1a4 32 3T0JI0F0
31 3700yBaYeM MOJKE 3apaxyBaTH BIIMOBIIHY YaCTHHY KYpPCY.

Po6ouy nporpamy HaBuyaJbHOI qucuuIIiHu (Cunadyc):

Cruaaeno nouentoM kadenpu MA ta TPI, K.(p-M..H., Tumotenko OJieHO AHATOIITBHOO
Yxpajeno xaheapoo MA ta TH (mporoxon Ne 13 Bix 11.06.2024 p.)

Ioromxxeno Metommaaoro komiciero @M (mporokon Ne 10 Bix 25.06.2024 p.)



Homatok 1

Ilepestik TeOpeTUYHUX MUTAHBb A0 3AJIKY 3 JUCHUILIIHA
«®DiHaHCOBA MAaTEeMATHKA (POHIOBOT0 PUHKY)

1. Cxemu nipocTux BifcoTKiB. Tpu npaBuiia HapaxyBaHHs. EQEeKTUBHICTh IHBECTHIIIH JUIsI CXEMU MPOCTUX
BiJIcOTKIB. BmactuBocti. @opMyia TUCKOHTYBaHHS.

2. Cxema CKJIaHHX BiJICOTKIB (mepiognyHe HapaxyBaHH:). EQexTuBHiCTh, popMyIia TMCKOHTYBaHHS.
3. Anyirer. Koedinienr anyirery. [lepnetyym npu nepioguuHoMy HapaxyBaHHI.

4. CxeMa CKJIaIHUX BIJCOTKIB (HenepepBHe HapaxyBaHHs). Dopmyna quckoHTyBaHHS, EQEeKkTUBHICTH
HenepepBHUX BiICOTKIB. EQekTuBHA BIZICOTKOBA CTaBKa.

5. be3puzuxogi ¢inancosi aktuBu. O6miraiii 3 kynonamu. [lina oGmiramii

6. I'pomi six pinancoBuit aktus. [IposoHTalis iHBECTHIIT B aHAJIOTIYHY OOJIIraiiro Ta B o0Jirario 3
KYIOHOM.

7. Pu3ukoBi ¢inancosi aktuBu. Akiii. CTpareris i mopTdenb iHBeCTOpa.

8. BropunHi ¢inancoBi akTuBU. JleprBaTHBH.

9. ®broYepCHU KOHTPAKT.

10. ®opBapaHUL KOHTPAKT

11. ApbGiTpaxkHa cTpareris.

12. Iina onriona. MonIuBICTh apOITPaKHOI CTpaTErii s OMIIOHA.

13. Mogenb pyHKY IIHHUX MamnepiB 3 oqHUM nepiogoM. OCHOBHI CKIa10Bi Mojeni. JlomiHaHTHA
CTparterisi.

14. IlinoBa Mipa. 3aKOH OAHi€T LiHU.

15. ApGiTpaxHi crpaterii. OcHOBHI 03HaueHHS. PHHOK 3 0€3pU3UKOBUMHU aKTHBAMHU.

16. HeiitpanbHa mipa.

17. Kontpaxr. Llina kontpakry. [lapi. PunkoBuii konTpakT. HecipaBeanuBa 1iHa KOHTPAKTy. Y MOBU
BUKOHAHHS 3aKOHY OJHI€ IIiHU.

18. CnpaBenuBa 1iHa pUHOYHOTO KOHTPAKTY.

19. Omnmion Ha KymiBIIIO aKkiii, Ha mpoxax akuid. Ctpemn, Crpen, Ctpim, [TopTdens 31 3HUKKOTO.

20. CripaBenuBa LiHa HE PUHKOBOTO KOHTpakTy. KpuTepiii puHKOBOTO KOHTPAKTY.

21. Monens Mapkosuris. KoedimieHT 10XiqHOCTI.

22. Pusuk qyist monieni MapkoButig. MiHIMaJIbHUM PU3HK ISl aKTUBIB PI3HUX THUITIB KOPPETIAIIii.

23. Anani3 3anexHocti JloxigHicTs/Pu3uk.

24. OyHKIIOHATBHA 3aJICKHICTh CEPETHBOI TOX1THOCTI BiJl CEPETHHOKBAIPATHUYHOTO PU3UKY.

25. Iloptdens 3 6€3pU3NKOBIMHU aKTUBAMH.

26. binomianbHa MOJIeNk 3 0THUM TiepiofoM. O3HaueHHs. KoedimieHT epeKTUBHOCTI 1 pU3UK 1HBECTHUITIT
JU1st IopTenst iHBecTopa.

27. binomianbHa Mozelb 3 GaratbMa mepiogama. VmosipaicHa Ta HelfTpanbHa MipH.

28. Moaenb niHOyTBOpeHHS akTuBiB. CAPM.

29. OntumanbHuid OpTdhenb
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