QE HauioHanbHUI TEXHIYHUIA YHiBEpcUTeT YKpaiHK
«KUIBCbKUIA NONITEXHIYHUIA IHCTUTYT
ag imeHi ITOPA CIKOPCbKOIO»

Kadenpa
MaTeMaTU4YHOro aHasnisy
Ta Teopii NMoBipHOCTel

diHaHCOBA MaTeMaTUKa ()OHAOBOT0 PUHKY

Po6ou4a nporpama HaB4YanbHoi agucuunniim (Cnnabyc)

PiBeHb BHIIOi OCBITH
I'any3b 3HaHB
Crnenjia/JIbHICTh
OcgiTHsa nporpama
CraTyc JUCIUIUTIHI
dopMma HaBUaAHHSA

Pik migroroBkmu,
ceMecTp

Oo0car JUCIUILTIHA

CemecTpoBuii
KOHTPOJIb/ KOHTPOJIbHI
3axo0/ 1

Po3kiaj 3aHATH
MoBa BUK/IafiaHHS
Indopmariia npo
KepiBHHKAa Kypcy /
BUKJ/Ia/IaviB

Po3mimeHHsa Kypcy

1. PeKBi3nTN HaBYaNbHOI AUCLUNIHUN

JApyrui (MaricrepcbKum)

11 MaremaTuKa Ta CTaTUCTHKA

111 MaTtematuka

CrpaxoBa Ta (iHaHCOBa MaTeMaTHKa
HopmatusHa

OuHa (JeHHa)/AUCTaHLIiliHa

1 Kypc, OCIHHIN ceMeCTp

135 roauH (36 roauH — siekiiii, 36 roguH — npakTUuHi, 63 roauH — CPC)
3asik/3as1ikoBa MMCbMOBa po0O0Ta/MO/Iy/IbHa KOHTPOJIbHA poboTa

http://rozklad.kpi.ua/Schedules/ScheduleGroupSelection.aspx
YKpaiHcbka

JlexTop: K.(.-M.H., fAoueHT TumMorienko OsieHa AHaTOJIiiBHa,
otymoshenkokpi@gmail.com,

[IpakTnuHi: K.(.-M.H., AoueHT TumomieHko OneHa AHaToJliiBHa

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




2. TIIporpama HaBYa/JbHOI JUCHUILUTIHH
1. Omnuc HaBYa/ILHOI AMCIUIUIIHMY, ii MeTa, MpeJMeT BUBUEHHS Ta pe3y/1bTaTH HABYaHHA

Onuc pucuumuting. BifnoBigHO [0 HaBUa/lbHOTO IJIaHy AUCHUIUTiHA «PiHaHCOBa MaTeMaTHKa

dbonzoBoro puHky» (ITO-1), HaneXXUTh 10 LUKy MpodeciiHOl MiJTOTOBKU Ta Ma€ JOMiHyOUe 3HaUeHHs y
niaroroBLi (axiBLst 3a 0CBiITHBOIO NporpaMoto «CTpaxoBa Ta (piHaHCOBa MaTeMaTHUKa».
[Tpu npoxoyKeHHi aHOT AUCLUIUTIHU, CTY/JEHTH 03HaWOMIIIOKOTHCS 3i CXeMaMU HapaxXyBaHHS MPOCTUX Ta
CKJIaIHUX BifZICOTKiB, 3 OCHOBHHMMH BJ/IaCTUBOCTSIMA PU3UKOBHX i 0e3pU3MKOBUX (iHAHCOBUX aKTHBIB,
BTOPUHHUX (DiHAHCOBUX AaKTHBIB, TWUIMaMu (hiHAHCOBUX CTpaTeriii, TPOCTUMU (OCHOBHUMM) MOJe/ISIMU
¢iHaHCOBMX PUHKIB Ta X XapaKTepUCTHK, a TaKOXX PO3IJISIHYTh IX 3aCTOCYBaHHS [0 3ajay ¢iHaHCOBOI
MaTeMaTUKH: aHali3y KOHKPeTHOro CTaHy (hiHaHCOBOTO PHHKY, MPUMHATTS (DiHAHCOBOTO pillleHHS Ha
OCHOBi MeTofiiB ¢hiHaHCOBOI MaTeMaTuKu. [Iporpama guciuriinu «®iHaHCOBa MaTeMaTHKa (POHOBOTO
DUHKY» Opi€HTOBaHa Ha T/IMOOKe Ta TPYHTOBHe 3aCBOEHHSI 3700yBauaMu BHIIOi OCBIiTH KiJIbKiCHUX
MeTOZiB (piHaHCOBHUX pO3paxyHKIB, sKi 3aCTOCOBYHOTbCA Yy (hiHAHCOBO-KpeJWTHUX OrepaLisix Ipu
JOCJIi/PKeHHI cuTyalii Ha PUHKY 3 METOK TPUMHSATTS ONTUMAa/bHOTO pillleHHs, OMaHyBaHHS SKUMU
J103BOJIsiE C(pOPMyBaTU BH3HAaueHy CUCTeMYy KOMIIETEHTHOCTeH Ta J[OCSITH OUiKyBaHMX OYiKyBaHUX
pe3y/ibTaTiB HaBuUaHHA 3 AUCHMIUIIHM. [JucuuriiiHa «®iHaHCcOBa MaTeMaTHKa (DOHIOBOTO PHHKY»
Z03BoJIsiE (pOPMyBATH CBITOT/IsI MaOyTHiIX crewiamicTiB y cdepi diHaHciB Ta cripusie GpopmyBaHHIO
BUCOKOKBasihikoBaHUX (axiBI[iB y rany3i (piHaHCOBOT aHa/liTUKMU.

ITini AMCIMIVIIHE | MeTo0 HaBYa/IbLHOT JUCLUIUIIHK € GOpMyBaHHSA y 3400yBadiB OCBITH:

- 3HaHb 3 MeETOJOJOrii Ta TMPaKTUUHOrO 37iliCHeHHS (piHAHCOBUX

PO3paxyHKIB i ornepatliii Ta BUKOPUCTaHHS Mo/iefiel (hiHaHCOBOT MaTeMaTHKU;

- Tor/Mb/eHnX 3HaHb CyYaCHUX Mojiesiel (hOHJOBUX PUHKIB,;

- MOXJIMBOCTeH 100y 0BH i TIOPIiBHSZIBHOTO aHasli3y pi3HUX THUIIIB
(diHaHCOBUX omepalliif;

- OCHOBHMX MeTOZiB (hiHAaHCOBOrO aHasi3y, L0 BUKOPUCTOBYIOTHCS B
¢diHaHCOBUX, EKOHOMIUHMX 3a/jauyax Ta 3a/layax KepyBaHHS;

- BUKODHCTOBYBaTM MeToAW (iHaHCOBUX 0OUMC/IeHb [jis peai3auii

IIMPOKOTO CreKTpy (iHaHCOBO-eKOHOMIUHMX DO3paxyHKiB TpU TPUNHSTTI
0OIPYHTOBAHUX YTPaBIiHCHKUX PillleHb;

- 3[aTHOCTed  3aCTOCOBYBaTM  MaTeMaTH4yHi  MeTOAu,  CydacHi

KOMIT‘IOTepHI cucTeMu Ta iHQopMmalliiiHi TexHosorii A  QopmMyBaHHS
OINTUMaJIbHOTO MOPT(eto iHBeCcTopa.

IIpegmer CxemMu HapaxyBaHHs MPOCTHUX Ta CKJ/IQJHUX Bi[COTKIB, aHYiTeT, PU3WKOBI Ta
HaBYa/IbHOI Oe3pu3uKoBi (iHaHCOBI akTHBH, (opBap/Hi Ta ¢'fouepcHi KOHTPAKTH, OTILIiOH,
JUCILUTTIHA ornTHMasbHa CTpaTeris, moprdesb Ta AOXi/ iHBecTopa, JOMiHAaHTHA, apbiTpaykHa

crparerii, 6iHomiampHI MoZesi hiHaHCOBMX PUHKIB Ta iX XapaKTePUCTUKH.

KomnerentHnocri  3K1 3parHicTh yuuTHCs, 3700yBaTH HOBi 3HAHHS, YMiHHS, y TOMYy YHCT B
ranayssix, BiIMIHHMX BiJi MaTeMaTUKH
3K2 3paTHiCTb BUKOPUCTOBYBATH Y TpodeciliHiil [Jis/IbHOCTI 3HaHHS 3 rany3ei
MaTeMaTUUHHUX, MPUPOJHUUMX, COLIia/IbHO-TYMaHIiTaPHUX Ta eKOHOMIUHUX HayK
3K3 3paTHicTh BUpilIyBaTH TpoOsieMu y MpodeciiHii AisyIbHOCTI Ha OCHOBI
abCTpaKTHOTO MUCJ/IEHHS, aHasli3y, CHHTe3y Ta IPOrHO3y
3K5 3paTHicTb reHepyBaTH HOBI ifiel 11 HecTaHJapTHI mifgxoau A0 ix peasisariil
3K8 3paTHiCTh CIIIJIKYBaTUCA [epKaBHOK MOBOIO 1 YCHO, I MMCbMOBO
@K1 3HaHHS Ha piBHI HOBITHIX JOCATHEHb, HEOOXiAHI 1A AOCTiAHULBEKON




IIporpamHi
pe3y/bTaTu
HaBYaHHSA

Ta/abo iHHOBAL[iiHOI [isUTbHOCTI y cdepi MaTeMaTWKM Ta ii TPAKTUYHHX
3aCTOCyBaHb

®K2 3paTHICTE 3aCTOCOBYBAaTH MUKAUCLUIUIIHAPHI MiXOAW MPU KPUTUUYHOMY
OCMUCJIEHHI MaTeMaTUYHUX MPobieM

®K5 CripoMOXKHICTb pO3po0/ISiITH MaTeMaTUYHY MOJe/b CUTYallil 3 peaJbHOrOo
CBITY Ta MEPEeHOCUTH MaTeMaTHUUHi 3HaHHS Y HeMaTeMaTU4Hi KOHTEKCTH

®K6 3paTHicTh 3p03yMLIO | HEZIBO3HAYHO JOHECTH BJlaCHI 3HAaHHS, BUCHOBKU Ta
aprymMmeHraiiito o (axisiiB i HedaxiBI[iB, 30KpeMa /10 0Ci0, fKi HaBUAIOTHCS
@®K8 3parTHiCTe [0 PO3BUTKY HOBUX Ta Y/[OCKOHAJeHHS ICHYIOUMX
MaTeMaTUUYHUX MeTO/IiB aHasisy, MO/IeJ/IFOBaHHS, TIPOTHO3YBaHH4,
PO3B’sI3yBaHHsI HOBUX MP00JIeM y HOBUX Tajy3sX 3HaHb

®K10 3patHicTe poO3B’s3yBaTA  MNPUK/IAJHI  3a/4adi  aHadizy  JjaHuX
MaTeMaTHYHUMU MeTOZAMHU Ta MeTOJlaM{ KOMII‘F0TepHOI CTaTUCTUKY i obupaTtH
JIIS ITbOTO a/IeKBAaTHI MaTeMaTHuHi 3acobu

@®K11 3paTtHicTe BiATBOpIOBAaTHM 3HAHHS  (yHAAMEHTAJbHUX  PO3ZiiB
MaTeMaTUKU ¥ CTpaxoBoi Ta (iHAaHCOBOI MaTeMaTHKU OL[iHFOFOUM PU3HKU B THX
TpeIMETHUX 00JIacTsIX, e TIPOBOASATHCS AOC/TiIKEHHS

®K12 3aaTHICTb IPOBOANUTH 00UMC/IEHHS B paMKaX MaTeMaTHYHUX MOJesiel Ta
3aCTOCOBYBaTH /i IbOr0 HeoOXifHi Ta aJeKBaTHi MaTeMaTHuHi Ta
KOMI‘FOTEpHI MeTOJY, BMIiHHS TIOSICHIOBaTM y MaTeMaTUUYHUX TepMiHax
pe3y/bTaTy, OTPUMaHI ITiJl 4yacC Mi[paXyHKIB, Ta IHTepIIpeTyBaTU IX y paMKax
JlaHoi TpeiIMeTHOT 00J1acTi

®K13 3paTHicTh chopMyBaTH y C/lyXadiB ysBJeHHs MPO KIaCHMYHi Ta CyudacHi
MaTeMaTHUYHi Teopil, B3aEMO3B’SI30K Ta Pi3HUL[I0 Mi>K HUMU 1 3aCTOCYBaHHS X y
NIPUPOJHUYMX, €EKOHOMIUHUX Ta TeXHIYHMX HaykKaX, y (piHaHCOBii Ta CcTpaxoBiit
chepax

®K14 3paTHicTh 3acTOCyBaTM MaTeMaTU4HI MeTOAW [0 IIPOrHO3YBaHHS
€KOHOMIUHMX Ta COLjia/IbHUX TIpolieciB y cdepi yrnpaBiiHHS Ha MiANPUEMCTBAX,
B (hiHAHCOBUX YCTaHOBAX, B Y4OOBHX 3aK/1a/jaX TOLIO

PH1 3Hatu Ta po3ymiTu (yHAaMeHTa/bHi i MPUK/IaAHI acrieKTU HayK y cdepi
MaTeMaTUK1

PH?2 BiaTBoproBaty 3HaHHSI hyHJaMeHTa/JIbHUX PO3i/IiB MaTeMaTHKH B 00Cs3i,
HeoOXiJHOMY /i/I BOJIOJiHHS MaTeMaTWYHUM ariapaToM BiATIOBifAHOI ramys3i
3HaHb i BUKOPUCTAHHS MaTeMaTUUHUX MeTO/IiB Y 0OpaHiii rpodecii

PH3 Bonogiti ocHoBaMu MaTeMaTUUHMX AUCLIAILIIH i TeOpil, 30KpeMa TUX, SKi
BUBYAIOTh MOZe/Ti MPUPOJHUUMX i COLIia/IbHUX MPOLIECIiB

PH4 BoJsiosiTi MaTeMaTUYHUMU MeTOJaMU aHasli3y, IIPOrHO3yBaHHS Ta OLIHKU
rapaMeTpiB Mojesiel, MaTeMaTHUHUMM criocobamMu iHTepripeTaljii UMC/IOBUX
JlAaHUX Ta MPUHLUIAaMU (YHKL[iOHYBaHHS MPUPOJHUUMX NPOLIeCiB

PH7 InitjirtoBaty i TpOBOANTH HAYKOBi JOCITiKEHHS y CTierfia/li3oBaHii obmacTi
MaTeMaTUKU Ta/abo po3B’si3yBaTH 3afiaui B iHIIMX rasy3sx 3HaHb MeTO/aMu
MaTeMaTUYHOI0 MO/Ie/IFOBaHHS

PHB8 InTerpyBaty 3HaHHS 3 Pi3HUX TajTy3ei [yl BUPIlIeHHsS TeOPeTHUHUX Ta/abo
NIPaKTUYHUX 3a/1a4 i IpobieM

PH11 YcHO ¥ NHMCBMOBO CHiNIKYBAaTHCSl PifHOK0 Ta iHO3€MHOIO MOBaMU B
HayKOBilM, BHUPOOHWUIM Ta CoOLliaJbHO-CYCIi/IbHIA cdepax misybHOCTI i3
npodeciiHUX NMUTaHb; YUTATH CrielliafbHy JiTepaTypy; 3HaXOJWUTH, aHajli3yBaTu
Ta BUKOPHUCTOBYBATU iH(OPMaLlit0 3 Pi3HUX JOBiJKOBUX [Kepes

PH12 BukopucTOBYBaTH palliOHalbHi CIOCOOM TIOMIYKY Ta BUKOPUCTAHHS
HayKOBO-TexHiuHOi  iHdopMallii, = BK/IIOYalOud  3aco0M  eIeKTPOHHHUX
indbopMalliifiHix Mepek; 3aCTOCOBYBaTH iH(OpMalliiiHi pecypcu, y TOMYy YHUCTi
e/IeKTPOHHI, J/1s TIOLIYKY BiJITTOBiJHUX MaTeMaTUYHUX MOZesieid

PH13 [JoTpuMyBaTHCS HOPM €THYHOI MOBEJIHKM CTOCOBHO IHIIUX JIOJEH,
a/lanTyBaTUCS Ta KOMYHIKyBaTH

PH14 3natd rosioBHI pe3ynbTaTM Ta cdepyd 3aCTOCYyBaHb OCHOBHMX




MaTeMaTUUHUX Teopid, 110 BHUKOPUCTOBYIOTbCS TMPU MaTeMaTUYHOMY
MOZie/IFOBaHHi: (piHaHCOBOI Ta aKTyapHOI MaTeMaTHWKH, MeTO/[iB MaTeMaTUUHOI
€KOHOMIKHM Ta IMITal[iiHOr0 MO/Ie/IOBaHHs1, KOMII ‘FOTEepPHOI CTaTUCTUKU

PH15 3Hatu crienjiasibHi MaTeMaTWuYHi AWCLUUIUIIHK [J1s1 OL[iIHKM DPHU3MKIB Y
OaHKiBCBKiM Ta (hiHaHCOBiM cdepax i cTpaxyBaHHi: (iHAHCOBY MaTeMaTHKH
(oHZOBOIO PpUHKY, CTOXAaCTWUHi JAudepeHllia/ibHi PpiBHSHHS, JaHIOTH Ta
nporiecd MapkoBa, aHasli3 yacoBUX psi/iiB, MPaBU/IBHO 3MiHHI (PyHKLil1 y Teopil
IMOBipHOCTe#, MPUKJIaiHI MOJiesTi HeJ/liHiIHOTO perpeciiHOro aHasmi3y

PH16 Ywmitu 3pificHIOBaTM parjioHa/ibHUM BUOIp BiAMOBiZHUX MeTOZIB,
MPUHOMIB Ta aATOPUTMIB 3 BUKOPWUCTAHHSM iH(OpPMaLiiHUX TeXHOJOTiN AJis
PO3B’s13aHHS OpraHi3aLliiHO-yIIpaB/iHCbKUX 3a/1au

MixauciumIiHapHi 3B’ A3KH.

Y CTPYKTYpHO-JIOTiuHil cxeMi TTporpamMu MiZAITOTOBKU 3 /IaHOTO HArpsiMy HaBYajbHa AWCLIUIIIIHA
«®inaHcoBa MaTeMaTuka ¢oHzoBoro puHKy» (I10-01) mepeaye i 3abe3rneuye HaBuajbHY AWUCLUATUTIHY
«KypcoBa pobota 3 ¢inaHcoBoi MaTematuku (oHmoBoro puHKy» (I10-02) i ¥jge mapanenbHO 3
qucuuriiHoro «Metos MaTteMatruHoi ekoHOMiKK» (T10-06).

OcCHOBHI 3aB/IaHHSI HABYA/TbHOI AUCHUIUTIHA

3HaHHA:

OCHOBHHMX pe3y/bTaTiB 3 (iHaHCOBOI MaTeMaTHKH (DOH/I0BOTO PUHKY /I PO3B’sI3aHHS
(hiHaHCOBMX, EKOHOMIUHUX Ta YIPaBIiHCHKUX 3a/1ay;

OCHOBHMX (DiHAHCOBUX TIOKAa3HMWKIB [jI1 BUKOHAHHS KpPeAUTHUX Ta aKTyapHUX
pO3paxyHKiB, aHasli3y iHBeCTHI[iHHUX IIpolleciB, PUHKY I[iHHMX TiamnepiB (obJiirarii,
ak1ili, BeKCesiB OMLiOHIB, CBOMIB, (pOopBapAHKX Ta (’H0UepPCHUX KOHTPAKTIB);

MPOCTUX Ta CKAAJHUX BiZICOTKOBHUX CTaBOK, YMOB e(eKTUBHOCTI iHBeCTWLIili, MpaBuI
o0umMC/ieHHsT JUCKOHTHOI CTaBKM BifICOTKiB, pi3HOBHZIB TIOTOKIiB TIJIaTeXiB, TpPaBHU/I
KpeJUTyBaHHS;

OCHOBHHMX MoJesnel (iHaHCOBMX PO3paxyHKIiB, MOTOKIB BUILIAT, METOAW MOJeIH0BaHHS
iHBeCTULIIMTHUX TMPOI1IeCiB, TOPT(e/bHY Teopito;

TOJIOBHUX pe3y/bTaTiB CTOCOBHO TIOHATTS L{iIHOBOI MipH, HeobOXifHi Ta gocTaTHi yMOBH ii
iCHyBaHHS1, 3aKOHY OZHI€l LiHWU;

MOHATTS apbiTpa)kHOI cTpaTerii, yMoB icHyBaHHs apOiTpa)ky Ha ¢iHaHCOBOMY PHHKY;
OCHOBHMX THUITiB KOHTPAKTiB, METOW OOUMC/IEHHS iX CIIpaBe/|IMBUX LIiH;

MpocTux (OCHOBHUX) Mojiesiel (hiHAHCOBUX PUHKIB, METOAU iX MO/le/ltOBaHHS, OCHOBHI

XapaKTepUCTUKH Ta 0COOMBOCTI Mo/jeel;

03HAUeHHs1 ONTUMa/IbHOrO NMOpT(esisi Ta MeTOly MOro ONTHUMi3aLlii;

TOHATTS (popBapAHOTO Ta (¢’HOYepCHOrO0 KOHTPAKTIB, OCHOBHHUX METO[iB BHU3HAUEHHS
dopBapaHOi 1{iHM A7 pi3HUX TUMIB LIiIHHUX T[arepiB, BWU3HAUeHHsS T[10YAaTKOBOI
(&’rouepcHoI 11iHY;

0cobMBOCTe BUKODUCTaHHS MeTO/iB (hiHaHCOBOI MaTeMaTHKW (DOHJIOBOTO PUHKY, SIK

TOTOBOT'O iHCTPYMEHTY TIPaKTHUHOI poOOTH Tipy aHami3i (iHaHcoBoi iHbopMariil y pizHUX
po3paxyHKax.



3. YmiHHna:

MOCTaBUTU Ljifb i chopMysitOBaTU 3ajadi 3acTocyBaHHsS (DiHAHCOBOI MaTeMaTHKH [Jisi

PO3B’s13aHHS1 €KOHOMiUHMX, (PiHAHCOBUX MUTaHb i MUTaHb yTIPaB/IiHHS;

MpOBOAWTU HAPOILIYyBaHHA TII10 TIIPOCTMM Td CK/IdAHHUM Bi,Z[COTKaM; BUKOHYBaTH

[IMCKOHTYBAHHS T0 MPOCTUM i CK/IaIHAM BiJJCOTKOBUM CTaBKaM;

BUKOHYBaTH aHasli3 (piHaHCOBUX MOTOKIB;

obupaTy, po3paxoByBaTH Ta aHasIi3yBaTH (hiHAHCOBI TMOKA3HUKH, 1[0 XapaKTepU3YIOTh

€KOHOMiuHy 1pobsiemMy, 061paTh MeTOZ, iX 0OUnC/IeHHS;

PO3paxOBYyBaTH MOKa3HUKH e()eKTUBHOCTI BUPOOHUUMX iHBECTHIIil;

JIOC/i/PKyBaTh Mogfesli (DyHKLIOHYBaHHS PUHKY LIIHHMX TiamnepiB, aHasi3yBaTH OCHOBHI

XapaKTepUCTUKUA (POHJOBOTO PUHKY, 0OUMC/IIOBaTH po3mip moptderns, Aoxia iHBecTopa,
NepeKOHYBaTUCh B PUHKOBOCTI KOHTPakKTy, 00UMC/IIOBaTH CIIpaBe/IMBY LiHy KOHTPakKTYy,
pO3paxoByBaTy fapaMeTpy eKBiBa/IeHTHUX 3MIiH YMOB KOHTPAaKTY;

BH3Ha4yaTy TUIl PUHKOBOI'O KOHTPAKTY, MOr0 CIIpaBe/IvBY LIiHY;
BOJIO/IiTH MeTO/lJaMH aHasli3y KOHKPeTHOr0 cTaHy ()iHaHCOBOTO PUHKY;

OyayBaTh MaTeMaTU4YHy Mojie/b )iHAHCOBOTO PUHKY, III0 Bi/TIOBi/ja€e meBHil (iHaHCOBIN
3a/1aui;

BOJIO/IiITY METO/IOM PO3B’si3aHHs OMTHMi3alliiiHoI 3a7jaui mopTdens iHBecTopa.
BUPIIyBaTH 33714y CIIOKMBAHHA Ta iHBECTYBaHHS;

BUKOHYBaTH CepeJHbOKBaJpaTUUHMM aHaji3 cTparerii iHBecTopa, Mawud cepejHil

piBeHb e(eKTUBHOCTI BKJ/IaJleHHs KamiTajay, 3HaXOJUTU CTpaTerito, MpU SKil BiZXUIeHHs
BiJ| [TbOT0 piBHS Oy/10 O HaiMEHIIINM.

2. TIpepeKBi3uTH Ta MOCTPEKBIi3UTH AMCHUIUIIHU (MicIje B CTPYKTYPHO-JIOTiUHiN cxemi
HaBUYaHHA 3a Bi/IOBiIHOI0 0CBITHHOI0 IPOrPamMoIo)

IIpepekBizutn: HapuasmbHa guciurutiHa «®iHaHcoBa MaTeMaTHKa (DOHZOBOTO PHUHKY» 0a3yeTbCs Ha
3HaHHSX, OTPUMAaHKX MPY BUBUEHHI JAUCLUIVIIH «MaTeMaTUuHui aHaii3», «/udepeHLiiaabHi piBHAHHS»,
«OcHOBU (hiHaHCOBOI MaTeMaTWKW», «JIiHiliHa anrebpa», «MeTogyd MaTeMaTHUHOI E€KOHOMIKW», SKi
BUBUAIOThCS Ha 0aKalaBPCHKOMY Ta MariCTepCbKOMYy piBHSX BHWIIOI OCBITH 3a CIeLiajbHiCTHO

Maremaruxka.

ITocTpekBi3uTH: OCBiTHilI KOMIIOHEeHT «@iHaHCOBa MaTeMaTHKa (POH/JOBOTO PUHKY» Tepe/lye BUBUEHHIO
mucuurtind «KypcoBa poboTa 3 ¢inaHcoBoi MaTtematuku GoHzpoBoro puHKy» (I102), «HaykoBa poboTta
3a TeMor0 Marictepcbkoi guceptauii» (I107), « [Tpaktuka» (I108).

3. 3MicT HaBYaA/IBLHOI AMCIUILTIHA

Kinekicts rogua

Hasga po3paisiB i Tem y TOMY YUCJTL
Bcroro -
Jlekuii | IlpakTuuHi CPC
1 2 3 4 5

Po3in 1. OCHOBHI NOHATTA MaTeMaTHYHOI Teopii (piHaHCIB

Tema 1. Mogeni 3MiHM BapTOCTi Tpoiiieit | 6 | 2 2 2




2016. - 280 c.

Tema 2. be3pu3ukoBi (piHaHCOBI aKTUBHU. 8 2 2 4
Tema 3. Pu3nkoBi (iHaHCOBI aKTHBH. 6 2 2 2
Pa3om 3a po3aisiom 1 20 6 6 8
Po3jin 2. OcHoBHI noxifHi ¢iHaHCOBI aKTUBH
Tema 4. BropunHi (hiHaHCOBI aKTHBH. 7 2 2 3
Tema 5. Mopgens Mapkositja. 6 2 2 2
Tema 6. ®opBap/iHi KOHTPAKTHU. 6 2 2 2
Tema 7. ®'rouepcHi KOHTPAKTHU. 8 2 2 4
Pa3om 3a po3aisiom 2 27 8 8 11
Po3jin 3. Mojiennb puHKY (piHaHCOBHMX aKTHUBIB 3 JUCKPEeTHUM 4acoM
Tema 8. Mojenb pUHKY ¢iHaHCOBUX MarepiB 3 6 2 2 2
OZTHHAM TIepioZIoM.
Tema 9. ApGiTpaskHi cTpaTerii. 6 2 2 2
Tema 10. KoHTpakTu. 6 2 4
Tewma 11. [ToBHUMM Ta HETTIOBHUU PUHOK. 6 2 2 2
Tema 12. biHOomiasibHa MOZieJIb. 6 2 2 2
Pa3om 3a po3aisiom 3 30 10 8 12
Po3pin 4. Auasni3 noprdens iHBecTopa
Tema 13. Mogens Mapkosinla 3 0OaraTbMa 7 2 2 3
aKTHBaMH.
Tema 14. Mopgens 1jiHoyTBOpeHHss CAPM. 8 2 2 4
Tema 15. 3aaua Crio)KMBaHHS Ta IHBECTULIIM. 7 2 2 3
Pa3om 3a po3ainom 4 22 6 6 10
Po3ain 5. Mopens 3 KilbkoMa nepiogaMu
Tema 16. Mogenb pWHKY L{iIHHMX MarnepiB 3 6 2 2 2
KiJlbKOMa nepiofamu.
Tema 17. BunaakoBi mnpouecu y Mojenai 3 8 2 2 4
KiJIbKOMa mepiogamu.
Tema 18. ApbiTpaxkHi cTparerii Ta MapTUHTaIbHI 6 2 2 2
MipH.
Pa3om 3a po3aisiom 5 20 6 6 8
MKP 2 - 2
PI'P 10 10
Juc.3anik 4 - 4
Bcboro rogusa 135 36 36 63
4. Hapua/nbHIi MaTepiaau Ta pecypcu
Bba3oBa siTeparypa
1. KnecoB O. I. ®inancoBa maremarrka // KinecoB O. 1. — (e/leKTpPOHHUI KOHCIIEKT JIeKLIi),

2.  Toniuenko I.I. ®iHaHCcOBa MaTeMaTHKa Ta eJleMeHTH aKTyapHOi MaTeMaTuky: HaBu. moci6n/
lNonivenko 1.1, KnecoB O.1., Tumorenko O.A, KIII im. Iropst Cikopcekoro, 2019-104 c.{11}

3. I'puropkis B. C. ®inancoBa Maremaruka : mifpyuynuk / B. C. I'puropkis, O. 1. fpoiieHko,
I1. O. Hikidopos — Yepnisyi : YHY, 2011. — 488 ¢

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



5. Xamn k. Onuiony, ¢'rouepcy Ta iHii noxizgHi ¢inaHcoBi iHcTpymeHTH. // Xann k. — M.:
“Bunbamc", 2008. — 1024 c.

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

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

8. bBopucenko O. [I., 36ipHuK 3az7au 3 ¢iHaHcoBoi maTemaTku.// bopucenko O. /1., Mimypa
FO. C. Papguenko B. M., IlleBuenko I'. M. — Kuis , 2007,—-252 c.

9. Maumna H. 1. Bumi ¢inancoBi oburcieHns : HaBuanpHUA moci6Huk / H. 1. MammHa. —
XapKiBCbKMM HallioHaMbHUN eKOHOMiuHUM yHiBepcuTeT iMeHi CemeHa Kysnels K. : LleHTp
HaBua/bHOI siTeparypy, 2003. — 208 ¢

10. Bacuwiwuenko I. I1., Bacunruenko 3. M. didaHcoBa MaTeMaTHKa: HaBUa/JILHUKI TOCIOHUK /
L. IT. Bacunbuenko, 3. M. Bacunbuenko. — K.: Konzgop, 2007. — 184 c.

JTomoMikHa JriTeparypa

1. T'puropkis B. C., fpouenko O. L., Hikidopos II. O. ®inaHcoBa MaTemaTHka // ['puropkis
B. C. —YepHiByi: YHY, 2011. — 488 c.

2. Twxnenko JI. O. diHaHCcOBa MaTemaTHWKa : KOHCIEKT JIEKL[iM [ CTY[EeHTIB Halpsamy
niaroroBku «®inancu» / JI. O. TwkHeHko, B. O. KoxxeBHikoB. — X. : Bug. XHEY, 2008. —
116 c.

Indopmauiniui pecypcu

1. [Oucranuitinuii kypc @iHaHCcOBa MaTeMaTHKa Ta €JleMeHTH CTpPaxoBOI MaTeMaTHKH
https://do.ipo.kpi.ua/course/view.php?id=8

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

4. HaBya/IbHUH KOHTEHT
5. MeToanKa onaHyBaHHA HaBUYa/IbHOI AMCIUILIIHU (OCBITHHOI0 KOMIIOHEHTA)
OuHna/gucTranlinHa popma

JlekuiiiHi 3aHATTA

Ne Ha3Ba Temu J1ekuii Ta nepesiik 0CHOBHUX IUTaHb
3/m | (mepesiK AMAAKTHYHHUX MaTepiasiB, IOCHIAHHA Ha JiTepaTypy
Ta 3aBjaHHs Ha CPC)

1. Mopgeni 3minm Baprtocti rpomeii. Ilpocti Bigcotku. CkmafHi BificOTKM: TiepioguuHe
HapaxyBaHHs. [Ieprieryym. Anyirter.
PexomeHndosaHa nimepamypa: [1], po3gin 1; [2], po3aimm 1.

2. Be3pu3ukoBi ¢inancoBi aktuBu. OOmiraifii: 6e3pu3ukoBuii akTuB. OOmiraijii 3 Hy/JIbOBUM
KyroHoM. O6uirariii 3 KynoHom. IliHa o6umirargii. I'poini sk diHaHcoBui akTuB. [IposoHrariis
obmirarii B aHanoriuHy obuirariito. ITposonraiiist o6Jtirariii B iHiry obsirariiro.

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

3. PusukoBi ¢inancoBi aktuBu. Akuii. Koedinient edexktrBHOCTI. OuikyBaHuil KoegiljieHT
edeKTUBHOCTI. AKLii: HerlepepBHUI yac. CTparerisi Ta nopTdesns iHBecTopa.
PexomeHndosaHa nimepamypa: [1], po3ain 3; [4], po3in 3.

4. BropunHi ¢inaHcoBi akTuBHU. [lepuBaTtuBu. @'touepcHi KOHTpakTh. PopBapJHi KOHTPAKTH.
ApbitpaxksHa crparerisi. OmnijioH.
PexomeHndosaHa aimepamypa: [1], po3ain 4; [5], po3ginu 1, 2.

5. Mojgens Mapkosina. KoediuieHt goxogHocti. Pusuk. Pusuk g mogeni Mapkogina.




3asIeXXHICTh [JOXi//cepeJHbOKBaJpaTUUHe BiZiXUleHHA. AHali3 3a/71eXHOCTI Aoxif/pyusuk. Kys
Mapkogitja. IToprderni 3 6e3pU3MKOBUMI aKTHBaMU.
PexomeHndosaHa nimepamypa: [1], po3ain 5; [5] po3ain 2.

@dopBapAHi KOHTPAKTH. [IpUnyIieHHs] CTOCOBHO MOJeJli: TIpofiaxki 6e3 MOKpUTTS; BiZICYyTHICTh
apb6iTpakHoi ctparerii. ®@opBap/iHa IjiHa: akiiii 6e3 KyToOHiB, akilii 3 KyloHaMu, HeTlepepBHi
fuBifeHau. LliHa opBapHOrO KOHTPAKTY.

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

@®'rouepcHi kKoHTpakTU. [louaTkoBa (p'touepcHa 1jiHa. Xe[KyBaHHA 3 ('HOUEpPCHUMM
KOHTpakTamy. Pusuku xezkyBaHHs. d'touepcu Ha (DOHJ0BOMY DHHKY.
PexomenoosaHa nimepamypa: [1], po3ain 7; [4], po3ain 6.

Mopens puHKy ¢iHaHcoBUX mnamepiB 3 ogHuM mepiogoM. OCHOBHI CK1afoBi Mogerni.
Crpareris, noptdenb, foxin iHBectopa. [lomiHaHTHa crpareris. LliHoBa Mipa. 3akoH ofHiel
LIiHU.

PexomeHndosaHa aimepamypa: [1], po3ain 8; [7], po3gin 1.1.

ApoiTpaxkHi crparerii. OcHOBHi 03HaueHHs. PUHOK 3 6e3pu3nKoBMMH akTHBaMu. HeliTpasibHa
mipa. Kpurepii BiicyTHOCTI apbiTpaxkHoi cTpaTerii.
PexomeHndosaHa nimepamypa: [1], po3ain 9; [7], po3gin 1.3.

10.

KonTpakTu. PUHKOBI Ta HEpHWHKOBiI KOHTpakTH. [IOHATTS cripaBeAyvMBOI LiiHM KOHTPAKTy.
CrnpaBe/i/iMBa 1jiHa pUHKOBOI'O0 KOHTPAKTY. OTL[iOHY Ha KYIIiB/IIO Ta MPOAaK aKiliil.
PexomenoosaHa nimepamypa: [1], po3ain 10; [7], po3gin 1.4.

11.

IToBHMYM Ta HemOBHUM PUHOK. KprTepili puHOKOBOCTI KOHTpakTy. Kpurepiii MOBHOTU MOZeJIi.
HepuHKOBI KOHTPaKTH /151 HEITOBHUX Mozesiel. Jlemma dapkarua..
PexomeHndosaHa nimepamypa: [1], po3ain 11; [7], po3ain 1.5.

12.

BinomiasibHa Mopenb. O3HaueHHs; JoMiHaHTHa Ta apbiTpakHa ctpareris. KoedirienT
TOBEPHEHHSI Ta pU3MK iHBecTUL|ii. PopBapAHMK KOHTpakT. Omnuionu. Pusuku, mnos’s3aHi 3
OIL{IOHaMH.

PexomeHndosaHa nimepamypa: [1], po3ain 12; [4], po3ain 3.2.

13.

Mopens Mapkogina 3 6araTbMa akTMBaMHU. BianoBigHicTh pusuk/moxia. Obpa3s rpsmoi Ha
BaroBii rinepruiomyHi. BiqminHicTe KprBoi Mapkogitja Bifj mapabosm. ['o/1oBHI 3aaui aHami3y
nioptdens iHBectopa. EdekTuBHa rpaHULis.

PexkomenoosaHa nimepamypa: [1], po3ain 13; [5], po3gin 2.3.

14.

Mopens ninoyrBopeHuss CAPM. CAPM. Barogi koeditientu B CAPM. CucteMaTuyHUM Ta
HeCUCTeMaTUYHUM pU3MK. PIBHSIHHS MPsMOI PUHKOBOIO KariTany. 3aleXHICTb [JOXiJ/pU3UK Y
MOPIBHSHHI 3 pUHKOBUM nopTdeneM. CepesiHil A0OXiz.

PexomenoosaHa nimepamypa: [1], po3gin 14; [5], po3ain cTop. 62-75.

15.

3ajaya cnio)KMBaHHS Ta iHBeCTHIiM. 3a/laua ONTHUMI3allii cepeJHLOr0 CIOXKMUBaHHS. PYHKIIis
KOPHUCHOCTI. 3a/iaya CrI0)KMBaHHS Ta IHBeCTULIN: HeUTpasIbHi MipH.
PexomeHndosaHa nimepamypa: [1], po3ain 18; [7],po3ain 2.

16.

Mojensr pUHKY LiHHUX MNamnepiB 3 KibkoMma mepiogamu. CkiazoBi mogeni. Pinbrpaliis
JlaHUX. Y3TO/I)KEeHICTb Ta BUMIPHICTb.
Pexomendosana nimepamypa: [1], po3ain 20; [7],po3ain 3.

17.

BunaakoBi nmpoijecu y mogeti 3 Kiibkoma nepiogamu. Crparerii inBectopa. LliHa moptderis.
ITpouec mpubyTky. CamodinaHcoBaHi ctparerii. HopmoBaHi rporiecu.
PexomenoosaHa nimepamypa: [1], po3ain 21; [7],po3ain 3.

18.

ApOiTpaxkni cTparerii Ta MapTHHranbHi Mipu. ApGiTpakHi cTpaTerii. MapTuHransHi Mipu.
PekomeHndosaHna aimepamypa: [1], po3ain 22; [7],po3zin 3

IIpakTHyHi 3aHATTA




OCHOBHI 3aB/laHHS LIMKJTy NTPAKTUYHUX 3aHATh: HABYUTH CTYJIeHTa CAMOCTIMHO DO3B’I3yBaTH BCi TUIU

MaTeMaTUUHUX 3a/lay, sKi Ha/iexaTb JI0 Juciumiing «PiHaHCcoBa MaTeMaTHKa (DOHAIOBOTO DUHKY»

Ne Ha3Ba TeMH 3aHATTA Ta NepesiK 0CHOBHUX NMUTAaHb

3/m (nmepestik JUJAKTHYHUX 3aC00iB, MOCH/IAHHS HA JliTepaTypy Ta 3aBjaHHA Ha CPC)
1.-2. Mogeni 3minu 1inu rpomeid. ITpocTi Ta ckiafHi BiCOTKY.

3 be3pusukoBi (iHaHCOBI aKTHBH.

4 Pur3uKOBi (piHAaHCOBI aKTHUBU.

5. BropunHi (hiHaHCOBI aKTUBH.

6 MKP-1

7 Mopens Mapkosita.

8.-9 dopBap/iHi Ta ('touepcHi KOHTPAKTH.

10. Mopesnb pyUHKY L{iHHUX Tarnepis 3 oAHUM nepiogom MKP-2

11.-12. | ApbiTpakHa crpaTerisi. [IoBHHI1 Ta HETIOBHUI PUHOK.

13. biHomiasnbHa Mojieb.

14. Mopesns niHoyTBOpeHHss CAPM.

15 3a/iaua CrO)KMBAHHS Ta iHBECTHIIM.

16 Mopenb pyUHKY L[iIHHUX TariepiB 3 KiJlbKOMa IepiofaMu.

17. Bunazkosi mnpouecu y Mogeni 3 Kiibkoma Inepiogamu. Crpaterii iHBectopa. LliHa

noptdens. [Iporiec mpubyTky. CamocdinancoBani crparerii. HopmoBasi npotjecy.

18 ApbGiTpaxkHi cTpaterii Ta MapTHHTa/IBHI Mipyu. ApOiTpakHi cTparerii. MapTUHralibHi MipH.

CamocrTiifiHa po6oTa cTy/jeHTa/acmipaHTa

Ha camocTiliHe ormpaltoBaHHS BUHOCHUTBHCSI JeKifbKa Mifpo3AiNiB 3 ycixX po3AiIiB Ha po3Cyn
BHK/IaJaua. IX Mo)KHa B3ATH 3 MigpyuHuKiB [1-10], ane 103BO/SETLCS BUKOPUCTOBYBATH iHIL JpKepesa
JUIsL TIOT/IMOIEHOT0 BUBUYEHHSI TOTO UM iHIIOrO NMUTaHHA. [17aHOM TakoX mepezadaueHi iHAWBigyasnbHi
3aB/aHHA /I CTYZEeHTIB, SIKi BAKOHYHOTbCS CAMOCTIKHO.

InuBifyanbHi 3aBiaHHA

[HAvBiAyasnbHI 3aBaHHS CKIa/Ial0ThCs 3 PO3PAaxXyHKOBO TpacdiuHoi, YacTHHA SIKOI BUKOHYETHCS 3a
Joromororo Excel, mpucyTHI muceMoBa Ta TeCTOBA CKJIaZI0BI.

MeToauuHi BKa3iBKM [0 BUKOHAHHSI PO3paxyHKOBOI poboTu [2] B e/IeKTPOHHOMY BUIJIS[I
3HaXOJATbCSl Y e/IeKTPOHHOMY Kamryci yHiBepcuTeTy. TecTroBa yacTMHa po3pobJieHa 3a /I0TIOMOTORO
nnaTdopmu Moodle, Ta MiCTUTBCS 3a MOCU/IAaHHSAM Ha T1aTdopmi JucTaHLiiHOro HaBUaHHsI CiKOpChbKUi
https://do.ipo.kpi.ua/course/view.php?id=8

KoHTpobHi po6oTn
3ariaHoBaHa O/{Ha MO/yJ/IbHAa KOHTPOJIbHA PO0O0Ta, KA TIO/i/ISAEThCS Ha /IBi KOHTPOJIbHI pOOOTH 3
PO3/IiIiB:
5. MKP-1. OcHO8Hi noHsimms mamemamuuHoi meopii ¢iHaHcis .
6. MKP-2. Modenb puHKy ¢piHaHCco8ux nanepig 3 00HUM nepio0oM.
MeTta MOAY/NIbHUX KOHTPOJBHUX DPOOIT — BUSIBUTH piBe€Hb 3aCBOEHHS Bi/ITIOBiTHUX MOZAYiB,
TiZipaxyBaHHs 0aJTiB 38 KpeJJUTHO-MO/y/IbHOIO CUCTEMOIO MOJIYJTiB.

7. IloniTMKa Ta KOHTPOJIb
6. IToniTMKa HaBYa/JIbHOI JUCHUIUIIHM (OCBITHHOI0 KOMIIOHEHTA)

Cucrema BUMOT, SIKi CTaB/IATbCA Nepes; CTYZAeHTOM:



@ Ha /1eKl1]ii BUK/IaZiau KOPUCTYETHCS BJlaCHUM KOHCIIEKTOM JIeK1[il Ta Mpe3eHTalliiHUM MaTepiasioM;

BUKODUCTOBYE TYI/I-OUCK, KadeapasibHuii cauT https://do.matan.kpi.ua, BracHuii Kypc Ha
Ilnardopwmi gucranriiinoro HaBuaHHA "Cikopcbkui" abo ctBopeHy rpymy y Telegram (3a
y3roJpKeHHSM 3 TPYyNor0) /s BUK/aJaHHS Marepiasly MOTOYHOI JeKLil, JOAaTKOBUX PeCcypCiB,
Marepiany il CaMOCTilHOT poO0TH Ta iHIlle; BUK/IaZjau BiIKPHUBAE OCTYII /10 BiJTIOBiAHOTO KypCy
y cucteMi Moodle /151 BUKOHaHHS iHAWBIyabHUX POOIT Y BUTJISA/I TECTiB;

@ Ha Jsiekijii 3a00pOHEHO BiJBOJIIKATH BWKJ/aZiaua BiJl BUK/IaJ@aHHS MaTepialy, ycCi TMTaHHS,

YTOUHEHHS Ta iH. CTy/IeHTU 3a/lat0Th B KiHI]i JIeK1ii y BiBejeHul /1Sl LIbOT'0 uac;

[ ) MO'ZLYJIBHi KOHTpO]’IbHi pO6OTI/I MUAIIYTBCA Ha TIPAKTHYHUX 3dHATTAX 0e3 3dCTOCYBaHHA

JOTIOMDKHMX 3ac06iB (MOOL/TBHI TesleoHH, TI/IAHILIETH Ta iH.);

@ 3aoxouyBasibHi 0anM  BUCTaBASIOTHCS 3a: AKTMBHY YyuaCTb Ha JIeKLisiX; 3a yd4acTb Yy

(aKy/nbTeTCbKUX Ta iHCTUTYTCHKUX OJIiMIiaZiaX 3 HaBUaJbHUX [JUCLMIUIIH, y4acTb Y KOHKYypcax
po0biT, MiArOTOBKA OTJIsi/IiB HAYKOBUX TIpallb; Tpe3eHTallikl 1o ozHik i3 Tem CPC aucimrtiamg,
toiro. KinbkicTh 3a0xouyBanbHUX 6astiB He Gisbiie 5.

@® BijgBigyBaHHs 3aHATH

BiaBigyBaHHsl /ieK1[ii Ta MpPaKTUUHUX 3aHAThb, @ TaKOX BiZICYTHICTb Ha HHUX, He OL[iHIOETHCS.
OpHak, CTygeHTaM peKOMEHJYETbCS BiJBiflyBaTHU 3aHATTS, OCKUIBKM Ha HUX BHUKI/IAJAETHCS
TEeOPeTUYHMI MaTepia/ Ta PO3BUBAIOTLCS HABUUKH, HEOOXi/Hi /711 BUKOHAHHS MTPAKTUYHUX 3aB/laHb
Ta ycnitHoro HanvcaHHsi MKP, BukoHanHsi PI'P y pykonucHomy Ta TecToBoMy (hopMari

@ IlponyieHi KOHTPO/IbHI 3aX0U

Pe3ynbTaT MOAY/IBHOI KOHTPOJILHOI pO0OTM [Jisi  CTyZAeHTa(-Ku), SKM He 3’SIBUBCS Ha
KOHTPOJIbHUM 3axi/l, € Hy/JIbOBUM. Y TakOMy pasi, CTy/leHT(-Ka) Ma€ MOK/IMBIiCTb HAalMCaTU MOAY/IbHY
KOHTPOJIbHY PO0OOTY, ajie MakCUMaJibHUK Oan 3a Hel Oyze aopiBHOBaTH 50% Bij 3aranbHOI KibKOCTI
6aniB. IToBTOpHE HamMCaHHS MOZYJ/IEHOI KOHTPOJIBHOI pOOOTH He [0y CKAEThCS.

@ KanenjapHuu KOHTPOJIb.

[MpomixkHa aTecTaljisi CTyJeHTiB (Jajqi — arecTrallisi) € Ka/JleHJapHUM KOHTpoJieM. MeToro
TIPOBe/IeHHsI aTecTallii € MiJ{BUIIleHHs SIKOCTi HaBUaHHS CTY/IeHTiB Ta MOHITOPDMHI BUKOHAHHS rpadika
OCBITHBOTO TIPOLIeCY CTYleHTaMH.

KpuTtepii [Tepiua arecranis = [lpyra aTecrariis
TepMiH aTeCTaL[iI 11.10.21-23.10.21 29.11.21-12.12.21
YmoBu IToTOYHMI peHTHHT binbLe 50% binbLie 50%
OZepKaHHsI MOMIMBUX Ha JaHul | MOMKITUBUX Ha JaHui
MOMeHT batiB MOMeHT bastiB

arecTarlil

IMoTtounwmii MKP-1, CP, Tect + +

KOHTDPOJ/IbHUM 3axif, = MKP-2, CP, Tect . +

@ AkajeMiuHa J00poUYeCHICTH

[TosiTHKa Ta TIPUHLMITK akKaZieMiuHol moOpouecHocTi Bu3HaueHi y po3zini 3 Kopekcy uecti
HarjioHanbHOTO TeXHIUHOro yHiBepcuTeTy YKpaiHu «KWIBCbKUM MOMITeXHIUHWN iHCTUTYT iMeHi Irops
Cikopcekoro». [letanbHimte: https://kpi.ua/code.

7. Bujau KOHTPOJ/II0O Ta peUTUHI0Ba CHCTeMa OI[iHIOBaHHs pe3ysibTaTiB HaBuaHHsA (PCO) (ouHa\
aucraHijiiHa ¢opma)

Po3roii1 HaBUaZbHOTO uacCy 3a BUAAMU 3aHATh i 3aBJaHb 3 AMCLUIVIIHK 3TiJHO 3 pobounm
HaBYa/IbHKUM TIJIaHOM.



Hagu. uac Po3nozin HaByanbHUX rOAUH KoHTpOJIbHI 3ax01
Cewmectp Kpenutu Axag, Jlekuii | IIpakTruHi CPC MKP | PI'P Cewmecrp.
TOJ. aTecr.
1 4,5 135 36 36 63 1 1 3asnik

@ PeliTHHT CTyJeHTa 3 KpeJUTHOTO MOAYJISi pO3paxoBYeThCs BUxoAssur i3 100-0anbHOI IKanu, 3 HUX

50 6aniB ck/aziae crapToBa IKajga. CTapToBUI peHTHUHT (TIPOTSIrOM CeMecTpy) CK/IaJjaeTbesi 3 OariB,
1110 CTY/IeHT OTPUMYE 3a:

— poboTy Ha MPaKTUUHHUX 3aHATTSX;
— BHWKOHAHHS MO/YJ/IbHOI KOHTPOJIbHOI POOOTH;
— BUKOHAaHHS PO3pPaxyHKOBO rpagiuHoi poboTH.

® Kpurepii HapaxyBaHHs 0astiB:
Po6oTa Ha NMPAaKTUYHUX 3aHSATTSIX:

— KopoTkouacHi KOHTPOJIbHI (TeCcTH) poOOTH OLiHIOITHCA 3 1 6amy KoxkHa (10 pobir):

@ SKIIIO 33/jaua TIOBHICTIO pO3B’si3aHa, TO CTY/IeHT oTpumMye 1 6ar;
@ SKIIO BiJMOBi/Ib PaBU/IBHA, ajie y PO3B’sI3Ky € HETOUHOCTI, TO CTyeHT oTpumye 0,5 Oanu;

@ SKIIO He3a/I0Bi/IbHA BiJTIOBi/Ib, METO/, pO3B’I3yBaHHs 3a/jaui HellpaBH/IbHUM — 0 OaJtiB.
— [JowmarHi pobotu -5 6artis;

3a yMOBHM rapHOI IMiZATOTOBKK i aKTWBHOI pOOOTH Ha MPAaKTUUHOMY 3aHSTTiI OZHOMY abo 1BOM
KpaliM CTyJeHTaM Ha KOXXHOMY IIDaKTUUHOMY 3aHATTI Moxke OyTu [oOaBiieHui sK

3aoxouyBaibHUN 1 6as. MakcrManbHa KilbKiCTh 3a0X0UyBa/bHUX 0ajTiB Ha BCiX MPaKTHUHUX
3aHATTAX AopiBHIOE 1 6anm x 5 = 5 GartiB.

Mopay/ibHYy KOHTPO/IbHY poooty (MKP) po36uTo Ha 2 YacTHHM:

— MKP-1: Barosuii 6an — 10 6anis;
— MKP-2: Barosuii 6an — 10 OaniB;
KoskHa Mojiy/ibHa KOHTpOJIbHAa poO0Ta CK/IafaeThes 3 5 3amau. Barouii 6am KoxKHOI 3ajaui
MKP-1, MKP-2—- 2 6anu. Po3B’s30k 3azaui oLjiHrOeThCs B 0-1 6ai1 HaCTYITHUM YWHOM:
— KO 3a/la4a MOBHICTIO pPO3B’s3aHa, TO CTy/IeHT oTpumye 1 6ar;
—  SIKIIO BiZTIOBi/Ib TIPaBU/IbHA, ajie Y PO3B’SI3Ky € HETOUHOCTI, TO CTyieHT oTpumye 0,5 6asny;
SIKIIIO He3a/l0Bi/bHA BiIMIOBi/[b, METOZ, pO3B’si3yBaHHS 3ajjaui HerpaBWIbHUM — 0 GastiB.

Po3paxyHKoBo rpagiuna po6ora -15 6asis.

IITpadHi 6amm:

KO)KHUH TWDKIEHb 3aTPUMKH i3 MOJAHHIM PO3paxyHKOBO rpadiuHoi po6oTH HapaxOBYETHCS
mrpadHmii —1 6as (yceoro He Oisbiiie —5 6asiB);

@ YMOBOIO TO3UTUBHOI Tepiioi Ta ApPYyroi arecTalliii € OTPUMaHHS y MOTOUHOMY DEWTHHIY He
MmeHIe 50% MOXKTMBHUX Ha JAHUH MOMEHT OaJtiB.

@® YMOBOIO JOMYyCKYy A0 3a/iKy € 3apaxyBaHHsS pO3paxyHKOBOiI pPOOOTHM Ta CTapTOBUM pEeNTHUHT
cTygeHTa He MeHiie 30 OartiB.

@ Ha 3aniky CTy/1eHTH BUKOHYIOTb ITMCbMOBY KOHTPOJIbHY po00Ty. Ko)KHMIA BapiaHT CK/IaIa€ThCs 3

1 TeopeTMyHOro nurtaHHs Ta 4 mpakTUUHUX. [lepenik 3anutaHb HaBeseHud y [opatky 1. Koskne




3aruTaHHsA (3aB/IaHHS) OLiHIOEThCS ¥ 10 OastiB 3a TAKMMU KPUTEPisIMU:

—  «BigMiHHO», TTOBHA BiANOBi/b, He MeHIe 90% moTpibHOI iHOpMaIlii, 1110 BUKOHaHA 3TifIHO 3
BUMOTaMH /IO PiBHS «yMiHb», (TIOBHe, Oe3MTOMUIKOBE PO3B’s3yBaHHs 3aBaHHsA) — 9-10 Gatis;

—  «gobpe», I0CTaTHRO TIOBHA Bi/NOBib, He MeHIIle 75% MOTPiOHOI iHdOpMariii, 1110 BUKOHaHA
3riJHO 3 BUMOraMH /10 PiBHS «yMiHb» ab0 € He3HauHi HETOUHOCTI (TTOBHE PO3B’s3yBaHHS
3aB/laHHS 3 HE3HAUHUMH HETOUHOCTSIMH) — 7-8 GaJliB;

—  «3a7IOBU/ILHO», HETIOBHA BiJMOBiAbL, He MeHIe 60% mnoTpibHol iHdopMmalii, M0 BUKOHaHA
3ri[HO 3 BUMOTaMHU [0 «CT€PEeOTUITHOTO» PiBHS Ta JesKi MOMWIKUA (3aBAaHHS BUKOHaHe 3
TeBHUMU Helo/TiKamMu) — 4-6 OaJtiB;

—  «HEe3a/IOBI/IbHO», BIJNOBiIb He BIiJMOBiJa€ yMOBaM [0 «3aZlOBi/IbHO» (He3aZ0BisbHa
Bi/ITIOBi/Ib, HETIPABW/ILHUI MeTO/, po3B’si3yBaHHs) — 0-4 Gamm.

@® Cywma crapToBux 6amiB Ta 0asiB 3a 3a/1iKOBY (MiICYMKOBY) KOHTPOJIbHY POOOTY MepeBOAUTLCS 10
3a/T1iKOBOI OL[iHKH 3Ti/{HO 3 Tabmiieto 1:
Tabmurs 1
banu Orninka
100...95 BigmiHHO
94...85 Hyxe nobpe
84...75 obpe
74...65 3a/10Bi/IbLHO
64...60 JocraTtHb0
Memniiie 60 He3anoBisibHO
0...29 He ponyiieHo
abo He 3apaxOBAHO PO3PaXyYHKOBY poOOTY AOTYI

0]

(@)

o

o

o

Y Bunapky gucrtaHiiinoi ¢popmu HaBuaHHs y PCO Bij0yBalOThCA HACTYIHI 3MiHU:

KoHTpo/bHI 3aX0/11 TIPOBOASTHCS JUCTAHIIIMHO i3 3aCTOCYBaHHSIM e/IeKTPOHHOI roity, Telegram,
Zoom Ta ocBiTHBOI T1aTopmu Moodle, 30kpeMa y BUT/IsiZli TECTOBHUX KOHTPOBHUX POOIT.

. . R
MakcuManbHy CyMy BaroBux 0OasliB  KOHTPOJILHHUX —3aXO/[iB TPOTSITOM CEMeCTpy C
BCTaHOBJTIOETLCS Ha piBHi 50 OaJtiB.

o R - .
HomyckoBuii 6arn 10 ek3aMeHy ~ D BCTAHOBMIOETHCS Ha piBHi 30 GartiB.

Cyma O6artiB R, , HabpaHa CTyJeHTOM TMpOTSIrOM CeMecTpy 3rigHo 3atBepgkeHoro PCO,
TMOBIJOMJIIETHCS HA OCTAHHBOMY IIPAKTUYHOMY 3aHATTI.

[TinTBepyKeHHs: BUKOHAHHS CTYZEeHTOM BUMOI [IOTOYHOI'O KOHTPOJIIO Ta YMOB JIOMYCKY [0 3a/IiKy
TOBUHHO OyTH BifloOpakeHO B EjleKTpOHHOMY Kammyci.

Y pa3i He OTpUMaHHS CTY/IEHTOM JAOIYCKOBOTO Oaiy, HOMY HaZla€ThCsl MOXJIUBICTh TIi/IBUILIUTH

I 1IJIAXOM TIPOBeJleHHs [0JAaTKOBUX KOHTPOJIbHUX 3aXOZiB [0 [JOIYCKOBOI'O 3 BiJIOBIJHAM
BiZloOpaykeHHsIM pe3y/bTaTiB B EjleKTpOHHOMY KaMITyCi.
PiBeHb HaOyTTs1 rnepejbaueHWX HaBUAJbHOIO TPOTPAMOI0 KOMIIETeHTHOCTel BU3HAUa€ThCSl Ha

MiJiCTaBi MpPOBeJEHUX 3axO0/iB MOTOYHOTO KOHTPOJIIO, & TAKOXX BUKOHAHHSI CTYyJEHTOM YMOB
JIOTyCKY [0 3aJ1iKy BiJroBigHO 0 3atBepaxeHoro PCO.

3amikoBa OI[iHKa MOke OyTM BHCTaB/ieHa «aBTOMaTOM» 3a ()OPMYJ/IOK IJISIXOM IepepaxyHKY
crapToBux OasiB 3a 100-6an1bHOO LIKAMOHO:
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[TepeBoUTHCS 10 3a/TiKOBOI OLTIHKH 3TifHO 3 Tabuiero 1.

8. [JoparkoBa indopmaris 3 JUCHUIUTIHU (OCBITHHOT0 KOMIIOHEHTA)

@ nepesbayeHa MOXK/IMBICTb 3apaxOBYBaTH YaCTUHY PO3PaxyHKOBUX PoOIT abo ofHy 3 MOAY/IBHUX

KOHTPOJIBHUX pOOIT MUIAXOM OTpUMaHHS cepTUdikaTa 3a TIpoXomkeHHs online KypciB
(manpuknaa, COURSERA) 3a BiANoOBiAHUMY pO3/i/laMy JUCLUTITIHY;

() nepeniK T€OPETUUHHUX TTNTAHb, SIKi BUHOCATBLCS Ha CEMECTpOBI/Iﬁ KOHTPOJIb HABEZJ€EHO B ,Z[o,anKy 1;

@ Ha royaTky ceMeCTpy BHK/a/a4 aHali3ye iCHYIOUl KypCHy 3a TeMaTUKOI0 AUCLIUILIIHU Ta [POIIOHYE

TIPOWTH BiATIOBiHI 6€3KOIITOBHI KypcH cTyzeHTaM. [lic/isi OTpUMaHHSM CTy/IeHTOM cepThdiKaTy
NIPOXO/PKEeHHsI UCTaHLIMHUX YW OH/IaMH KypCiB 3a BIAMNOBIZHOK TeMaTWKON, BUK/IaZau 3a
3rofioro 3i 3700yBaueM Mo>ke 3apaxyBaTH BiJTIOBiZIHy YaCTHHY KypCy.

Po6ouy nporpamy HaBua/ibHOi Aucouiutiny (Cuiadyc):
CxJagieHo JorieHToM Kadeapu MATaTH, K.d-M.H. Tumonienko OneHoro AHATOMIIBHOO
YxBaneno kabegporo MATaTH (mporokon Ne 12 Biz 19.06.2023 p.)

IToromxeno MetoauuHoro KoMiciero dakynbTery (potokorn Ne 10 Bix 27.06.2023 p.)



JopaTok 1

ITepesiik TeOPeTUYHUX NMUTAHB /A0 3aJ/iKy 3 JUCHUILTIHA
«@iHaHCOBa MaTeMaTHKa (DOHJOBOT0 PUHKY»

1. Cxemu TIpoCTUX BifICOTKiB. Tpu npaBuia HapaxyBaHHs. EdeKTUBHICTb iHBeCTULIiM /1J11 CXeMU TIPOCTUX
BificoTKiB. BiactusocTi. @opMyJia JUCKOHTYBaHHS.

2. Cxema CK/IaJHUX BiJICOTKIB (mepiofgnuHe HapaxyBaHHs). EdekTuBHICTb, (hopMya JUCKOHTYBaHHSI.
3. Anyiret. KoediuieHt anyitery. [lepnieTyym npu nepiofUUHOMY HapaxyBaHHI.

4. CxeMa CK/IaJHUX BiICOTKIB (HenepepBHe HapaxyBaHHs). PopMyJsia JUCKOHTYBaHHS, EdeKTHBHICTH
HerlepepBHUX BiJiCOTKiB. E(eKkTrBHa BiZICOTKOBa CTaBKa.

5. Be3pusukoBi ¢iHaHcoBi akTrBU. Obiranii 3 kynmoHamu. LliHa o6sirarii

6. I'pormi sk ¢iHaHcoBui akTuB. [IposioHrarisi iHBecTHLii B aHasoriuHy obiirariro Ta B obirarito 3
KYIIOHOM.

7. PusukoBi ¢inaHCoBi akTuBU. Ak1ii. CTparerisi i mopTdess iHBecTOpAa.

8. BropuHHi ¢iHaHCOBI akTUBU. [lepyUBaTHBH.

9. ®prouepcHUN KOHTPAKT.

10. ®opBapzHMI KOHTPaKT

11. ApbiTpakHa cTpaTerisi.

12. ina omiona. MoX/TMBiCTh apOiTpaXkHOI CTpaTerii A/is omijioHa.

13. Mopenb pUHKY L[iHHUX MarnepiB 3 oAHUM TepioZiom. OCHOBHI CKJ1aZj0Bi MozeJii. [JoMiHaHTHa
cTpaTerisi.

14. 1linoBa mipa. 3aKOH OZHI€l L[iHU.

15. ApbitpaxkHi ctparerii. OCHOBHi 03HaueHHs1. PUHOK 3 6e3pU3UKOBUMH aKTUBaMH.

16. HeliTpanbHa Mipa.

17. KontpakT. LliHa KoHTpakTy. [Tapi. PuHKOBUI1 KOHTpAKT. HecrmipaBezyivBa 1jiHa KOHTPAKTy. ¥ MOBU
BUKOHAHHS 3aKOHY OJIHI€l LiHH.

18. CnpaBejiMBa LiiHa PUHOYHOT'O KOHTPAKTY.

19. OmniiioH Ha KyTiB/IIO akiiii, Ha rpojax akiiii. Ctpeas, Ctpern, Ctpin, [TopTdesns 3i 3HWKKOIO.

20. CripaBe/i/iMBa 1jiHa He pUHKOBOT'O KOHTPaKTy. KpuTepiii pUHKOBOTO KOHTPAKTY.

21. Mogens MapkoButisd. KoeditjieHT moxigHocTi.

22. Pu3uk Ay Mogieni MapkoBulijsl. MiHiMa/ibHUNM PU3UK /1J11 aKTUBIB Pi3HUX THUITiB KOppessiiil.

23. AHani3 3amekHocTi JoxigHicTh/PHU3UK.

24. OyHKI[iOHa/IbHA 3a/1eXKHICTh CepeHbOl JOXIAHOCTI BiJ| CepeHbOKBaJPaTUYHOIO PU3UKY.

25. Toptdens 3 6e3pU3MKOBUMH aKTHBaMU.

26. BinomianbHa Mogenb 3 ogHUM TepiogoM. O3HaueHHs. KoedillieHT edeKTUBHOCTI i pU3KK iHBeCTHULIii
JJ1s1 IopT(deJist iHBecTopa.

27. BiHomianbHa Mogenb 3 G6aratbMa nepiogama. MimosipHicHa Ta HelitpanbHa Mipu.

28. Moges 1jiHOyTBOpeHHs akTuBiB. CAPM.

29. OnTuManbHUN opTdesib



