gu HauioHanbHWi TEXHIYHWI YHiBEpcUTET YKpaiHU
«KUTIBCbKUWA NONITEXHIYHUA IHCTUTYT
ag imeHi ITOPA CIKOPCbKOTIO»

Kadepgpa matematuuHoro
aHanisy Ta Teopii
imoBipHocTei

diHaHCOBAa MaTeMaTUKA (DOHAO0BOr0 PUHKY

Pob6oua nporpama HaBuYanbHOiI gucumnaiim (Cunabyc)

PiBenb BUII[0I OCBITH
I'any3b 3HaHb
CreriiabHICTh

OcBiTHA nporpama
CraTyC AUCLUIUIIHA
dopma HaBUAHHS

Pik miAroToBKM, cemecTp
OO6cAT JUCTUTITIHKA

CemMecTpoBUM KOHTPOJIB/
KOHTPOJIbHI 3aX0u
Poskiaz 3aHATh

MogBa BUK/IaZj@aHHS
Indopmanist npo
KepiBHUKaA Kypcy /
BUK/Ia/lauiB

Po3wmingeHHs Kypcy

1. PeKBi3nTN HaBYaNbHOI AUCLUNJIHN

Hpyruii (MaricTepcbKuii)

E IIpypoaHuul HayKy, MaTeMaThKa Ta CTaTUCTHKA

E7 MaremaTtuka

CrpaxoBa Ta (hiHaHCOBa MaTeMaTHKa

HopmatuBHa

OuHa (JeHHa)/AuCTaHLiliHa

1 Kypc, OCiHHilV cemecTp

150 roaun (30 roguH — nekuii, 30 roguH — npaktuudi, 90 roaun — CPC)
3astik/3aiKoBa MMCcbMOBa poO0Ta/MO[y/TbHAa KOHTPOJIbHA poboTa

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

Jlektop: K.(h.-M.H., fo1eHT TumoiieHko OsieHa AHATOJITBHa,
otymoshenkokpi@gmail.com,

[MpakThuHi: K.¢.-M.H., fiolieHT TumortieHKo OneHa AHaToJliiBHa
https://do.ipo.kpi.ua/course/view.php?id=8




To

2. TIIporpama HaBYa/IbHOI AMCIMILTIHA

1. Onuc HaBYa/IBHOI AMCHMIUIIHH, il MeTa, MpejMeT BUBUEHHS Ta pe3y/IbTaTH HaBUaHHA

Onuc aucuumuiiHd. BifnoBifHoO [0 HaBYa/lbHOTO TIaHY AMCIUIUIIHA «PiHaHCOBa MaTeMaTHKa

tdonmoBoro puHKy» (I10-1), HaMEXUTD A0 LUK/TY MpodeciiiHOl MiATOTOBKY Ta Ma€ JOMiHyOue 3HaUeHHs y
TiIrOTOBLIi (axiBIs 3a OCBITHBOIO MporpaMmoro «CTpaxoBa Ta (piHaHCOBa MaTeMaTHKa».
ITpu npoxoykeHHi JaHOI AUCLUIUIIHY, CTY/IeHTH 03HaWOMJIIOKOTBCS 31 CXeMaMM HapaxXyBaHHS POCTUX Ta
CK/aJHUX BiZICOTKIB, 3 OCHOBHHUMH BJIACTUBOCTSIMM DH3UKOBUX i 0e3pu3mKoBUX (hiHAHCOBUX aKTUBIB,
BTOPUMHHUX (hiHAaHCOBUX aKTUBIB, TUTMamMHu (DiHAHCOBUX CTpaTeriid, MPOCTUMH (OCHOBHHMMH) MOJEISIMU
(iHaHCOBUX PUHKIB Ta iX XapaKTePUCTHK, a TaKOX PO3I/ISHYTh iX 3aCTOCYBaHHA [0 3a/au (hiHaHCOBOL
MaTeMaTHKHU: aHaji3y KOHKDETHOrO CTaHy (piHaHCOBOTO PHHKY, NMPUMHATTS (piHAHCOBOTO pillleHHS Ha
OCHOBi MeTo/liB ¢iHaHCOBOI MaTteMaTuKu. [Iporpama guciumiinu «@iHaHCOBa MaTeMaTHKa (POHJOBOTO
DUHKY» Opi€HTOBaHa Ha T/IMOOKe Ta IPYHTOBHE 3aCBO€HHs 3700yBayaMu BUIOI OCBiTH Ki/IbKiCHUX
MeTOZiB (hiHAHCOBUX pO3PaxyHKIiB, $IKi 3aCTOCOBYHOThCS y (hiHAaHCOBO-KPeAUTHUX OIepaljisix TMpu
JIOCJTiPKeHHI CUTYyallii Ha PUHKY 3 METOK MNPUUHSTTS ONTHMMAIbHOTO pillleHHsl, OMaHyBaHHS SIKUMU
[103BOJISIE C(POPMYBATU BHU3HAUEHY CHUCTEMY KOMIIETEHTHOCTEM Ta [OCSITTA OUiKyBaHHMX OUiKyBaHMX
pe3y/bTaTiB HaBUaHHA 3 JUCLMIUIIHUA. [uciuniaiHa «®iHaHcOBa MareMaTWKa (DOH/JOBOTO PHHKY»
J03BoJIsIE popMyBaTU CBITOr/IsAA MaMOyTHiX crieriamicTiB y cdepi diHaHciB Ta cripusie dhopMyBaHHIO
BHCOKOKBa/Ti(ikoBaHUX (axiBLiB y raay3i (hiHaHCOBOI aHaMiTHKH.

Ilim AcUIUHE | MeToro HaBYa/IbHOI JUCLUIIIIHY € (OpPMyBaHHs y 3700yBauiB OCBiTH:

0 3HaHb 3 MeTO/oJIOTii Ta TIPAaKTMUHOTO 3ZiliCHeHHs (iHAHCOBUX

PO3paxyHKIiB i onepatiiii Ta BUKOPUCTaHHS Mo/jesiel (piHaHCOBOI MaTeMaTHKU;

0 mormbieHnX 3HaHb CyYaCHUX MoZesiel (hOH/IOBUX PUHKIB;

0 mMoknuBocTeil MOOYyZOBK i TIOPiBHS/IBHOTO aHasi3y pi3HUX THIIIB
(iHaHCOBUX orepaLliii;
0 ocHoBHUX MeTOAiB (piHAHCOBOTrO aHasi3y, 110 BUKOPHCTOBYIOThHCS B

Cl)iHaHCOBI/IX, €KOHOMIUHHX 3aJd4aX Tad 3aJd4dX K€PYBdHHS;

[ BWKOpHCTOBYBaTA MeTOAUW (iHAHCOBUX OOUHC/IeHb [/ peaJtizarlii

LIMPOKOTO CIIeKTPY (DiHAHCOBO-eKOHOMIUHMX pPO3paxyHKIiB IpU MPUHUHATTI
0OTPYHTOBaHUX YTPAB/IiHCHKUX PillleHb;

0 3maTHOCTel 3aCTOCOBYBAaTH MaTeMaTHUHi METO/[Y, Cy4acHi KOMTII‘FOTepHi

cucteMd Ta iHdopMaliliHi TexHonorii Aas (OpMyBaHHS ONTHMAaIbHOIO
NopT@deJiro iHBecTopa.

IIpegmet CxeMu HapaxyBaHHs IPOCTMX Ta CK/IaJHUX Bi/ICOTKiB, aHyiTeT, pU3UKOBI Ta
HaBYa/IbHOI 6e3pu3uKoBi (piHaHCOBI akTHBH, (hopBapHi Ta ¢'touepcHi KOHTPAKTH, OIII[iOH,
AUCHUILTIHA OTITUMaJIbHa CTpaTeris, MmopTdeb Ta A0XiJ iHBeCTOpa, OMiHAHTHA, apbiTpaykHa

cTparerii, 6iHoMia/nbHI Mozesni piHaHCOBUX PHHKIB Ta iX XapaKTepPHUCTHKHU.

KomnerentHocri  3K1 3patHicts yuntucs, 3m00yBaTd HOBi 3HaHHS, YMiHHS, Y TOMY YHCI B
rajyssix, BiIMiHHUX BiJj MaTeMaTUKU
3K2 3paTHicTh BUKOPUCTOBYBATH Yy TpodeciiiHill Ais/IbHOCTI 3HaHHSA 3 rany3eu
MaTeMaTUYHUX, IIPUPOJHUYMX, COL{ia/IbHO-TYMaHITapHUX Ta €KOHOMIUHUX HayK
3K3 3parnicte BupintyBaty mpobieMu y mpodeciiiHiii [isyIbHOCTI Ha OCHOBI
abCTpakTHOTO MUC/IEHHS], aHasli3y, CUHTe3y Ta IPOrHO3y
3K5 3paTHicTh TeHepyBaTH HOBI iflel ¥ HeCTaHJAPTHI MiAX0AM [0 iX peanisauii
3K8 3maTHiCTh CHiIKYBaTUCS epPKaBHOKO MOBOIO i YCHO, i MUCHbMOBO




IIporpamHi
pe3y/bTaTH
HaBYaHHA

@K1 3HaHHs Ha piBHI HOBITHIX ZIOCSTHEHB, HEOOXi/HI [/IsT OCTi THUIIBKOI Ta/abo
iHHOBaLIIMHOI Jis/TbHOCTI y cpepi MaTeMaTUKH Ta i TPAKTUYHUX 3aCTOCYBaHb
®K2 3paTHiCTh 3aCTOCOBYBAaTH MUKAMCLMIUIIHAPHI MiAXOAU NPU KPUTHUUHOMY
OCMHUCJIEHHI MaTeMaTUYHUX 1pobJiemM

@®K5 CripoMOoXKHICTb po3po0/IsiTh MaTeMaTUYHY MOZe/b CUTYallil 3 peabHOr0
CBiTYy Ta NEPEHOCUTH MaTeMaTHUUHi 3HaHHS Y HeMaTeMaTU4Hi KOHTEKCTU

®K6 3patHicTh 3p03yMUIO | HEZIBO3HAYHO JOHECTH BJIaCHI 3HAaHHS, BUCHOBKHU Ta
aprymeHTaiiito /o daxisiiiB i HeaxiBI[iB, 30KpeMa /10 0Ci0, sKi HABUAIOTHCS
®K8 31aTHICTb 0 PO3BUTKY HOBHUX Ta YA0CKOHA/IEHHS iCHYFOUMX MaTeMaTUYHUX
MEeTO/iB aHas/i3y, MOJE/JIOBaHHS, MPOTHO3YBaHHs, PO3B’SI3yBaHHS  HOBHUX
rpobieM y HOBHX raiy3siX 3HaHb

®K10 3patHicTe po3B’s3yBaTW  TPUKIAAHI  3a7adi  aHalily  JJaHUX
MaTeMaTUYHUMU MeTOZAaMH Ta MeTOJaMH KOMIT FOTePHOI CTaTUCTUKH i 00upaTu
JIIS ITbOT'O aIEKBATHI MaTeMaTHUHi 3acobu

@®K11 3paTHiCTh BiATBOPIOBATH 3HaHHS (PyH/IaMeHTaIbHUX PO3/1i/liB MaTeMaTHUKH
¥ cTpaxoBoi Ta (iHaHCOBOI MaTeMaTHKHU OL|iHIOIOUM PU3UKHU B TUX MPeJIMEeTHUX
obmacTsix, e IPOBOASATHCS AOCTiKEHHS

®K12 3gaTHICTh TIPOBOAUTH OOUMC/IEHHS B paMKaX MaTeMaTHUHUX MoZesiel Ta
3aCTOCOBYBATH [IjIsI I[bOT'0 HEOOXi/IHi Ta a/leKBaTHI MaTeMaTHUHi Ta KOMI ‘FOTEpPHi
MeTO/IY, BMiHHS TTOSICHIOBAaTH y MaTeMaTUYHUX TepMiHax pe3ysbTaTh, OTPUMaHi
Mi/l Yac mipaxyHKiB, Ta iHTePIIpeTYBaTH iX y paMKax JaHoi peiMeTHOI 06s1acTi
®K13 3paTHicTh chopMyBaTH y C/lyxauiB ysiBJIeHHsI TIPO KJaCUM4YHi Ta Cy4acHi
MaTeMaTHUuHi Teopii, B3a€EMO3B’s130K Ta PI3HULII0O MDK HUMMU 1 3aCTOCYBaHHS IX y
TPUPO/HAYMX, eKOHOMIUHUX Ta TeXHIYHMX HayKax, y (iHaHCOBiM Ta CTpaxoBii
cdepax

®K14 3paTHICTH 3acTOCYyBaTM MaTeMaTH4YHI MeETOAU [0 TPOrHO3yBaHHS
€KOHOMIUHUX Ta COLlia/IbHUX MpoLeciB y cdepi yrpaB/iHHA Ha MiJjIIPUEMCTBaXx, B
(hiHaHCOBMX yCcTaHOBax, B yUOOBUX 3aK/iaziax TOLIO

PH1 3HaTtu Ta po3yMiTu ¢yHJameHTanbHi i MpUKIaHI acnekTy HayK y cdepi
MaTeMaTHUKH!

PH2 BinTBoproBaty 3HaHHS (yHJAMeHTaTbHUX PO3/iliB MaTeMaTHKU B 00Cs3i,
HeoOXiJTHOMY /17151 BOJIO/[iIHHS MaTeMaTUUHUM arapaToM BiZIMOBiZHOI rasy3i 3HaHb
i BUKOPUCTAHHSI MaTeMaTUYHUX METO/IiB y 00OpaHiii mpodecii

PH3 BosioziiTu ocHOBaMU MaTeMaTUUHUX JTUCLIMILIIH i Teopili, 30KpemMa THX, SIKi
BUBYAIOTb MO e/l TIPUPOJAHUYMX i COLia/IbHUX TIPOLIECiB

PH4 Bonoaity MaTreMaTUYHUMU METOZAMH aHasi3y, IPOrHO3yBaHHS Ta OL[iHKH
rapameTpiB Mogesel, MaTeMaTUYHUMH CIIOocOO0aMH iHTepripeTariii YMCIOBUX
JlaHUX Ta MPUHLMIIaMU (QYHKLIOHYBaHHS IPUPOJHUYMX MPOLIECiB

PH?7 IHirjitoBaTH i MpOBOAWUTH HAYKOBi JOC/TiKEHHS y Crierfiasi3oBaHii 06/acTi
MaTeMaTUKH Ta/abo po3B’sA3yBaTd 3ajjaui B iHIIMX Tady3sax 3HaHb MeTOJaMH
MaTeMaTUYHOr'0 MOZe/IFOBaHHS

PH8 IHTerpyBaTH 3HaHHS 3 Pi3HUX ranay3e [Jjisi BUPIillIeHHS TEOPEeTUUHHX Ta/abo
MPaKTHUYHUX 3a/]a4 i mpobsiem

PH11 YcHo ¥ TIMCBbMOBO CIIJIKYBaTUCS PifIHOIO Ta iHO3€MHOK MOBaMH B
HAyKOBilf, BUPOOHMUiIM Ta COL{iaMBHO-CYCIiNBHIM cdepax AisyibHOCTI i3
rpodeciiHUX MUTaHb; YUTATH Cliellia/ibHy JliTepaTypy; 3HaXOJWUTH, aHasli3yBaTu
Ta BUKOPUCTOBYBAaTH iH(opMaLlito 3 Pi3HUX [JOBiIKOBUX /pKepes

PH12 BuKOpHCTOBYBaTH palliOHa/IbHi CTMOCOOM TIOIIYKY Ta BUKOPHCTAHHS
HAyKOBO-TeXHiYHOi  iHpopMmaljii, = BKIIOUarOud  3aco0M  eJIleKTPOHHUX
indopmalliiHX Mepe’x; 3aCTOCOBYBaTH iHdopMalliliHi pecypcu, y TOMy UMCIi
eJIeKTPOHHI, J/14 MOIIYKY BiZTIOBIJHUX MaTeMaTUYHUX MOZesen

PH13 [oTpuMyBaTHCs HOPM €TUUHOI TOBe/[iHKM CTOCOBHO iHIIMX JItO[eH,
aZlanTyBaTUCS Ta KOMYHIKyBaTU

PH14 3natu Tr0/IOBHI pe3ynbTaTH Ta cdepu 3acTOCyBaHb OCHOBHMX
MaTeMaTUYHUX Teopik, 10 BHUKOPUCTOBYIOTbCS TIPU MaTeMaTUUYHOMY




MO/Ie/IFOBaHHI: (piHAHCOBOI Ta aKkTyapHOI MaTeMaTUKH, METOZiB MaTeMaTH4HOI
€KOHOMIKHM Ta iMiTal[iiHOTO MO/le/TFOBaHHSI, KOMII ‘F0OTepHOI CTaTUCTUKHU

PH15 3Hatu crierjiasibHi MaTeMaTU4YHi JUCLUIUIIHK [/ OLIIHKA PU3HKKIB Yy
OaHKIiBCBKiM Ta ¢iHaHCOBiM cdepax i cTpaxyBaHHi: (iHaHCOBY MaTeMaTHKH
(oH/I0BOTO PpHHKY, CTOXAacTWYHi [AudepeHilia/ibHi DPiBHSHHS, JIQHIIOTH Ta
rporiecu MapKoBa, aHajii3 4aCoOBUX Psi/iiB, TTPaBU/ILHO 3MiHHI (DyHKIIiM y Teopii
WIMOBipHOCTeH, NPUK/Ia/IHI MOJeJli HeJTiHIMHOTO perpeciiHoOro aHasmi3y

PH16 YwmiTu 3xiticHioBaTH pallioHa/IbHAN BHOIp BiAMOBiIHUX METO/[iB, PUHAOMIB
Ta aJrOPUTMIB 3 BUKOPUCTaHHSM iH(OpMaLliiHUX TeXHOJIOTiH [/1s1 pO3B’s3aHHs
oprasi3aijiifHo-yTipaB/IiHCbKUX 3a/iau

MixxaucuuniHapHi 3B’ A3KH.

Y CTpYKTYypHO-/IOTiUHil CxeMi TTporpamMu MiZATOTOBKU 3 IaHOTO HarpsiMy HaBYajbHa JWCLIUILIIIHA
«®iHaHcoBa MareMaTtHKa (oHmoBoro puHky» (I10-01) mepenye i 3abe3rneuye HaBUYa/JbHY AUCLIATIIIHY
«KypcoBa pobGota 3 ¢inaHcoBoi Matematuku (oHmoBoro puHKy» (I10-02) i ¥ge mapanenbHO 3
JucuuriiHoro «Metos MaTeMaTtuuHoi eKkoHOMiKK» (T1O-06).

OCHOBHI 3aB/JJaHHA HABYA/JIbHOI JUCIUILIiHA

3HaHHA:

OCHOBHHX pe3y/bTaTiB 3 (piHaHCOBOI MaTeMaTHMKW (POHJIOBOTO PUHKY [J/is1 PO3B’si3aHHS
(hiHaHCOBUX, EKOHOMIUHUMX Ta yMpaBIiHCbKUX 3a/ay;

OCHOBHMX (DiHAHCOBMX T[IOKa3HUKIB /Il BUKOHAaHHS KpPeJAUTHUX Ta aKTyapHUX
PO3paxyHKiB, aHasli3y iHBeCTHIIHHUX TTPOIIECiB, PUHKY 1[iHHUX TarepiB (00mirarfii, akiiiu,
BeKceJliB OMI[iOHiB, CBOMIB, (hopBapAHUX Ta (h’t0uepCHUX KOHTPAKTIB);

MPOCTUX Ta CK/A3JHUX BiZICOTKOBHMX CTaBOK, YMOB e()eKTUBHOCTI iHBeCTHLIii, MpaBuI
o0umMCc/ieHHsT [JUCKOHTHOI CTaBKU BifICOTKiB, pi3HOBH/IB TOTOKIiB IJaTeXiB, MpaBUJI
KpeJUTYyBaHHS;

OCHOBHUX MoZesel (hiHaHCOBHX pO3paxyHKIB, IMOTOKIB BUIIIAT, METOAW MO/ e/FOBaHHS
iHBeCTHULIHUX TIpoLieciB, TOPThenbHY Teopito;

TOJIOBHUX pe3y/IbTaTiB CTOCOBHO TMOHATTS I[iHOBOI MipH, HeoOXiziHi Ta mocTaTHi yMOBH i1
ICHyBaHH$, 3aKOHY OJHI€l 1jiHU;

MOHATTS apOiTPaykHOI CTpaTerii, yMOB iCHyBaHHs apOiTpa)ky Ha (hiHaHCOBOMY PHHKY;
OCHOBHHUX THUITiB KOHTPAKTiB, MeTOJ1 0OUMC/IeHHS iX CripaBe//IuBUX LiiH;

rpoctux (OCHOBHUX) Mojesnei (hiHaHCOBUX PUHKIB, METOAM iX MO/e/t0BaHHS, OCHOBHI

XapakTepUCTUKHU Ta 0COOMMBOCTI Moziernels;

03HaueHHsI ONTHMAaJ/ILHOTO MOPTQesisi Ta MeTOAY MOro ONTUMi3allii;

TOHATTSA (popBapAHOro Ta ()’HOUEpCHOTO KOHTPAKTiB, OCHOBHUX METO/iB BHW3HAUeHHS
(hopBapAHOI LiHU /11 Pi3HUX TUITIB L{iHHUX MarepiB, BUSHaUeHHs TOYaTKOBOI ¢’ t0uepCcHOI
LIiHY;

0CcOoOMBOCTEM BUKOPUCTaHHS MeTO/iB (hiHaHCOBOI MaTeMaTWKU (DOHIOBOTO PUHKY, SIK

TOTOBOTO iHCTPYMEHTY TMPaKTHUHOI poOOTH TpH aHasmi3i iHaHCcOBOI iH(opMariii y pisHIX
po3paxyHKax.



3. YmiHHna:

MOCTaBUTU Ljifb i chopMysitOBaTU 3ajadi 3acTocyBaHHsS (DiHAHCOBOI MaTeMaTHKHU st

PO3B’s13aHHS] EKOHOMIUHMX, (PiHAHCOBUX MHWTaHb i MUTaHb YIPaB/iHHS;

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

[IMCKOHTYBAHHS T0 MPOCTUM i CK/IaIHAM BiJJCOTKOBUM CTaBKaM;

BUKOHYBaTH aHaji3 (iHaHCOBUX MOTOKIB;

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

€KOHOMIiuHy 1pobJiemMy, o6UpaTi MeTos iX 0O6UMC/IeHHs;

PO3paxOBYyBaTH MOKa3HUKH e()eKTUBHOCTI BUPOOHUUMX iHBECTHIIil;

JIOCJIi/PKyBaTh Mofesli (PyHKLIOHYBaHHSI DUHKY LIiHHUX TarepiB, aHali3yBaTh 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;

BH3HayaTy 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 3a/ia4y CIIOKMBAHHA Ta iHBECTYBaHHS;

BUKOHYBaTH CepeIHbOKBA/IpaTUUHUI aHasIi3 CTpaTerii iHBeCcTopa, Marouu cepe/iHili piBeHb

eheKTUBHOCTI BK/IaZieHHs KarliTany, 3HaX0JUTU CTpaTeTit0, MU sKill BiAXuaeHHs BiJ] 1[bOT0
piBHs1 Oy/10 6 HaliMEHIIIMM.

2. TIpepeKBi3WTH Ta MOCTPEKBIi3UTH AMCHHUIUIIHU (MicIje B CTPYKTYPHO-JIOTiUHil cxemi
HaBUYaHHA 3a Bi/IOBiIHOI0 0CBITHHOI0 IPOrPamMoIo)

IIpepekBizuTn: HaBuasibHa guciuruiiHa «®iHaHCcOBa MareMaTHKa (OHJOBOrO PUHKY» 0a3yeThcs Ha
3HaHHSX, OTPUMaHUX NPY BUBUYEHHI JUCLIMIUIIH «MaTeMaTUYHUM aHasi3», «/ludepeHLianbHi piBHIHHS»,
«OcHOBU (hiHaHCOBOI MaTeMaTWKW», «JIiHiMiHa anrebpa», «MeTogu MaTeMaTHYHOI E€KOHOMIKW», SKi
BUBUAIOTHCSI HAa OaKasaBpCbKOMY Ta MaricTepChbKOMY pPiBHSIX BHIL[Oi OCBITH 3a crieLjia/ibHiCTIO MaTemaTuKa.

ITocTpekBi3zuTu: OCBiTHII KOMIIOHEeHT «PiHaHCOBAa MaTeMaTHKa (hOHAOBOI'O0 PUHKY» Tepe/ly€ BUBUEHHIO
macturiing «KypcoBa pobora 3 iHaHCOBOi MaTeMaTHKH (hoHj0BOTO pUHKY» (I102), «HaykoBa poboTa 3a
TeMor0 Marictepchkoi gucepTatiii» (I107), « [Tpaktuka» (I108).

3. 3MicT HAaBUA/JIBHOI JUCIUILIIHA

Kinekicte roavn

Hasga po3ziniB i TeMm y TOMY YUCIIL

Bcroro

Jlexuii | IlpakTtuuHi CPC

1 2 3 4 5

Po3gin 1. OcHOBHI NOHATTA MaTeMaTUYHOI Teopii iHaHCIB

Tewma 1. Mogeni 3MiHM BapTOCTI rpoien 6 2 2 2
Tema 2. be3pusukoBi piHaHCOBI aKTHBH. 8 2 2 4




Tema 3. Pr3ukoBi ¢iHaHCOBI aKTHBH. 6 2 2 2

Pa3om 3a po3aisiom 1 20 6 6 8

Po3pin 2. OcHoBHI noxifHi (hiHaHCOBI aKTUBH

Tema 4. BropuHHi (piHaHCOBI aKTUBU. 7 2 2 3

Tema 5. Mogens Mapkosilia. 6 2 2 2

Tema 6. ®opBap/Hi KOHTPAKTH. 6 2 2 2

Tema 7. ®'rouepcHi KOHTPAKTH. 8 2 2 4

Pa3om 3a po3aisom 2 27 8 8 11

Po3pin 3. Mopenb puHKY (PiHAHCOBHX aKTHUBIB 3 AMCKPEeTHUM YacoM

Tema 8. Mogenb puHKy (piHAaHCOBUX TMamepiB 3 6 2 2 2

OZJHUAM TIepio/ioM.

Tema 9. ApbGiTpaxkHi cTparerii. 6 2 2 2

Tema 10. KoHTpakTh. 6 2 4

Tema 11. [ToBHUM Ta HETTOBHUM PUHOK. 6 2 2 2

Tema 12. biHOoMiasibHa MOze/Ib. 6 2 2 2

Pa3om 3a po3aisiom 3 30 10 8 12

Po3ain 4. Anasni3 noprdens inBecropa

Tema 13. Mogenr MapkoBilla 3 0OaraTbMa 7 2 2 3

aKTUBaMHU.

Tema 14. Mopens uiHoyTBOpeHHss CAPM. 8 2 2 4

Tema 15. 3aiaua Crio>KMBaHHS Ta iHBECTULIiM. 7 2 2 3

Pa3om 3a po3ainom 4 22 6 6 10
Po3ain 5. Mopens 3 KilbkoMa nepiogaMu

Tema 16. Mogenp pUHKY LiHHUX TafnepiB 3 6 2 2 2

KiJTbKOMa TepiofiaMu.

Tema 17. BunagkoBi rpouecu y Mogiesi 3 KilbKoMa 8 2 2 4

repiojlamMu.

Tema 18. ApbiTpaxkHi cTparerii Ta MapTUHTabHI 6 2 2 2

MipH.

Pa3om 3a po3gisiom 5 20 6 6 8

MKP 2 - 2

PI'P 10 10

Hucp.3anik 4 - 4

Bcboro rogun 135 36 36 63

4. Hapua/ibHIi MaTepiaau Ta pecypcu

BasoBa jiiteparypa

KnecoB O. 1. ®inancoBa maremarurka // KnecoB O. I. — (eeKTPOHHUM KOHCIEKT JIEKLIiN),

TConiuenko I.I. ®iHaHCOBa MaTeMaTHKa Ta eJleMeHTH aKTyapHOi MateMaTuku: HaBu. roci6n/
lNoniuvenko 1.1, KnecoB O.1., Tumomenko O.A, KIII im. Iropst Cikopcekoro, 2019-104 c.{11}
I'puropkis B. C. ®inaHcoBa MaTeMaTuKa : nigpyuHuk / B. C. I'puropkis, O. I. ApoiueHko, IT.

1.
2016. — 280 c.
2.
3.
O. Hikicdopos — YepniByi : YHY, 2011. — 488 ¢
4.

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



5. Xamwn x. Onuionwy, ¢'touepeu Ta iHii noxigHi pinaHcosi iHcTpymeHTH. // Xann Ix. — M.:
“Bunbamc", 2008. — 1024 c.

JlomoMi>kHa JriTepaTypa
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. bopucenxo O. /I., 36ipHUK 3azau 3 piHaHCOBOI MaTeMaTUKU.// bopuceHko O.

., Mimypa 0. C. Paguenko B. M., IlleBuenko I'. M. — KwuiB, 2007,—252 c.

9. Maumna H. I. Bumi ¢inadcoBi obuncieHHs : HaBuaibHMA noci6Huk / H. 1. MamuHa. —
XapkKiBCbKMI HallioHaIbHUM eKOHOMiuHui yHiBepcuteT iMeHi CemeHa Ky3news K. : LieHTp
HaByasIbHOI siTepaTypu, 2003. — 208 ¢

10. Bacwiwuenko I. I1., Bacunsuenko 3. M. diHaHcoBa MaTeMaTHKa: HAaBUA/JILHUKI TOCIOHUK /
L. T1. Bacunbuenko, 3. M. Bacunbuenko. — K.: Konzgop, 2007. — 184 c.

11. T'puropkis B. C., fIpomienko O. 1., Hikidopos I1. O. ®inancoBa maTeMaTrKa // I'puropkis B.
C. —UepHnisyi: YHY, 2011. — 488 c.

12. TwkuHenko JI. O. ®iHaHCOBa MareMaTHKa : KOHCIEKT JeKLili /Jig CTyJeHTIiB Harpsimy
nigrotoBku «@inancu» / JI. O. TwxHeHko, B. O. KoxeBHikos. — X. : Bug. XHEY, 2008. - 116
C.

Indopmauiniyi pecypcu

1. [JucraHuiviinii kypc ®iHaHCOBa MaTeMaTMKa Ta €/leMeHTH CTPaxoBOi MaTeMaTUKU
https://do.ipo.kpi.ua/course/view.php?id=8

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

4, HaB4Ya/bHHH KOHTEHT
5. MeToauKa onaHyBaHHA HaBUYa/IbHOI AMCIUILIIHYU (OCBITHHOI0 KOMIIOHEHTA)
OuHna/aucTaHiiiza popma

JIeK1jiMHi 3aHATTA

Ne Ha3Ba Temu Jiek1iii Ta nepesiik OCHOBHHX ITUTaHb
3/m | (mepesik AMAAKTHYHUX MaTepiasiiB, IOCU/IAaHHA Ha JIiTepaTypy
Ta 3aBJaHHs Ha CPC)

1. Mopeni 3minu BaprtocTti rpomieid. IIpocti Bigcotku. CkiagHi BifCOTKM: TepioguuHe
HapaxyBaHHs. [TeprieTryym. AHyiTeT.
PekomeHndosaHna animepamypa: [1], po3ain 1; [2], po3ginu 1.

2. Be3pusukoBi ¢iHaHcoBi akTuBu. OO6mirarii: 6e3pusukoBuii aktuB. OO6siiraiii 3 HY/JILOBUM
KynoHoM. O6uiiranii 3 KyrnoHom. LliHa obsiranii. I'poi sik ¢iHaHcoBuli akTuB. IIposioHratiis
obmirarii B aHasoriuny obyiirariiro. [Tposionraiiist obsiraiii B iHiy obJiraiito.

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

3. Pu3ukoBi ¢inancoBi aktuBu. Axuii. KoediuieHT edektrBHOCTI. OuikyBaHMIl KoedillieHT
eeKTUBHOCTI. AKIIil: HerlepepBHUM yac. CTpaTerisi Ta mopTdesb iHBecTopa.
PexomeHndosaHa nimepamypa: [1], po3ain 3; [4], po3gin 3.

4. BropunHi ¢inaHcoBi akTuBu. [lepuBatriBu. P'rouepcHi KOHTpaKTU. PopBapHi KOHTPAKTH.
ApbGiTpakHa ctpareris. OrijioH.
PekomeHdosaHa nimepamypa: [1], po3ain 4; [5], po3ginu 1, 2.

5. Mopens Mapkogina. KoedinienT poxoaHocti. Pusuk. Pusuk ans mogeni Mapkogina.

3a/IeXXHICTh 1OXiJ/cepeJHbOKBAIpaTUUHE BigxuieHHs. AHasli3 3a1eXXHOCTi goxin/pusuk. Kysis



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

Mapkogitia. [TopTderi 3 6e3pU3UKOBUMU aKTHBaMH.
PekomeHdosaHa nimepamypa: [1], po3ain 5; [5] po3ain 2.

dopBapaHi KOHTPAKTH. [IpUNyIIleHHsI CTOCOBHO MO/ieJli: TIPOZaKi 0e3 TOKPUTTS; BiJICYyTHICTh
apOiTpaxkHoi crparerii. ®opBap/Ha LiHa: akijii 6e3 KyIOHiB, akijii 3 KyloHaMH, HeTlepepBHi
quBigeHau. Llina ¢popBapIHOrO KOHTPaKTYy.

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

@®'rouepcHi KOHTpakTU. [louaTkoBa (p'rouepcHa 1LjiHa. Xem)KyBaHHS 3 ('HOUEPCHUMU
KOHTpakTamu. Pr3nku xe/pkyBaHHs. @'touepcu Ha (DOHOBOMY PUHKY.
PexkomenoosaHa nimepamypa: [1], po3ain 7; [4], po3ain 6.

Mopens puHKY ¢iHaHCOBMX mnamepiB 3 oAHMM mnepiogoM. OCHOBHI CK/laZioBi Mogeni.
Crparerisi, noptdens, A0Xia iHBecTopa. [JomiHaHTHa cTpaTeris. LliHoBa Mipa. 3aKOH OJHi€T 1[iHU.
PekomeHndosaHa aimepamypa: [1], po3ain 8; [7], po3gin 1.1.

ApoOiTpaxkni crparerii. OCHOBHI 03HaueHHsl. PUHOK 3 06e3pHM3MKOBUMH akTHBaMU. HeliTpaibHa
mipa. Kpurepiii BizcyTHOCTi apbiTpa)kHOi cTpaTerii.
PekomeHnoosaHna nimepamypa: [1], po3ain 9; [7], po3ain 1.3.

10.

KonTpakTu. PUHKOBI Ta HepUHKOBI KOHTpakTW. [TOHSTTS cripaBe/iMBOI 1iIHU KOHTPAKTYy.
CripaBe/i/iMBa 1jiHa pUHKOBOI'0 KOHTPAKTY. OTLiOHM Ha KYTIiB/IIO Ta MPOJAaK aKLlil.
PexkomenoosaHa nimepamypa: [1], po3ain 10; [7], po3gin 1.4.

11.

IToBHMY Ta HeMOBHUM PUHOK. KpuTepili pyHOKOBOCTI KOHTPakKTy. KpuTepili MOBHOTH Mozeni.
HepuHKOBI KOHTpakTH [1/1s1 HeMOBHUX Mozesiel. Jlemma dapkaiiia..
PekomeHdosaHa nimepamypa: [1], po3ain 11; [7], po3ain 1.5.

12.

BinomianbHa Mopgenb. O3HaueHHsS; AOMiHaHTHa Ta apOiTpaskHa crparerisi. KoedirjieHT
TOBepHeHHs1 Ta pU3UK iHBecTulii. dopBapgHuii KOHTpakT. OmiioHH. Pu3vku, MoB’si3aHi 3
OML|iIOHaMH.

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

13.

Mopens MapkoBina 3 0aratbMa akTUBaMHM. BifmnosigHicTs pusmk/goxia. O6pa3 npsmMoi Ha
BaroBii rinepruiomyHi. BigMiHHicTs KprBO1 Mapkogilia Bij rapabosiv. I'onoBHi 3a1aui aHastizy
noptdens iHBectopa. EdekTrBHa rpaHuLs.

PexkomenoosaHa nimepamypa: [1], po3ain 13; [5], po3zain 2.3.

14.

Mogens rinoyrBopeaass CAPM. CAPM. Barogi koeditiienT B CAPM. CucreMaTUUHUN Ta
HeCUCTeMaTUYHUM pU3MK. PIBHSHHS NPSAMOI pUHKOBOrO KariTany. 3aJeXHICTh JOXifl/pU3NK y
NOpiBHSIHHI 3 pUHKOBUM niopTdeneM. CepeZiHiii ZoXif.

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

15.

3ajgaua cno)KMBaHHS Ta iHBeCcTHLiN. 3a/laua ONTUMIi3allil cepeJHbOTO CIOKKMBaHHA. PyHKI]is
KOPHUCHOCTI. 3a/iaua CrI0)KUBaHHS Ta IHBeCTHUL[IN: HeMTpasbHi MipH.
PexomeHndosaHa nimepamypa: [1], po3ain 18; [7],po3ain 2.

16.

Mopens pUHKY I[iHHMX mamnepiB 3 KiibkoMa mnepiogamu. CknazoBi mogeni. ®imbTpariis
JJaHUX. ¥Y3TrO/I)KEHICTb Ta BUMIPHICTb.
PexkomenoosaHa nimepamypa: [1], po3ain 20; [7],po3ain 3.

17.

Bunapakogi mporjecu y Mmojeti 3 KiibkoMa nepiogamu. Ctparerii inBectopa. IliHa moptdersi.
ITpouec nmpudyTKy. CamodinaHcoBaHi cTparerii. HopmoBaHi rporiecu.
PexomeHdosaHa nimepamypa: [1], po3ain 21; [7],po3ain 3.

18.

ApoiTpaxHi crparerii Ta MapTHHranbHi Mipu. ApGiTpakHi cTpaTerii. MapTuHransHi Mipu.
PekomeHndosaHa aimepamypa: [1], po3ain 22; [7],po3ain 3

IIpakTHyHi 3aHATTA




OCHOBHI 3aB/laHHS LIMKJTy [TPAKTUYHUX 3aHATh: HABYMTH CTYJIEHTa CAMOCTIMHO DO3B’I3yBaTH BCi TUIN

MaTeMaTUUHUX 3a/1ay, sKi Ha/iexaTb 0 JuciumiiHg «PiHaHCcoBa MaTeMaTrKa (DOHIOBOTO PUHKY»

Ne Ha3Ba TeMH 3aHATTA Ta Nepelik 0OCHOBHHX MUTAHb

3/m (mepestiK JUAAKTUYHUX 3ac00iB, MOCH/IAHHS HA JliTepaTypy Ta 3aBjaHHsa Ha CPC)
1.-2. Mogeni 3minm LiHu rpomeid. IIpocTi Ta ckaaHi BiJCOTKM.

3 be3pusukoBi (hiHaHCOBI aKTHBH.

4 Pur3uKoBi (piHAaHCOBI aKTHBU.

5. BropuHHi (iHaHCOBI aKTUBH.

6 MKP-1

7 Mopens Mapkosiua.

8.-9 ®opBap/Hi Ta ¢'touepcHi KOHTPAKTH.

10. Mopess pUHKY LjiHHMX Nanepis 3 oAHUM nepiogom MKP-2

11.-12. | ApbGiTpakHa crpaTeris. [ToBHMI1 Ta HEITOBHUI PHUHOK.

13. biHomianbHa Mogiesib.

14. Mogesns LiHoyTBOpeHHss CAPM.

15 3a/1aua CrIOyKUBAHHS Ta iHBECTUITIM.

16 Mogess pUHKY LjiHHUX MarepiB 3 KiJIbkoMa repiojamu.

17. BunazikoBi nporiecy y Mogeii 3 KinbkoMa nepiogamu. Ctparerii inBectopa. Llina noptdens.

ITpouec nmpubyTKy. CamodinaHcoBaHi ctparerii. HopmoBaHni rporjecu.

18 ApbiTpaxkHi cTparerii Ta MapTUHTaMbHI Mipy. ApOiTpakHi cTpaTerii. MapTUHTa/bHi MipH.

CamocrTiifiHa po6oTa cTy/jeHTa/acmipaHTa

Ha camocTiliHe ormpaltoBaHHSI BUHOCHUTBHCSI JeKifbKa MifApo3AiliB 3 yciX poO3AiliB Ha po3Cyn
BHK/IaJaua. [x Mo)KHa B35TH 3 MipyuHuKiB [1-10], a/ie 03B0OMAETLCSA BUKOPUCTOBYBATH iHIII ZKepesia [JIst
Nor/i0/IeHOT0 BUBUEHHS TOTO UM iHIIOTO nUTaHHs. [11aHOM TakoX mepe0aueHi iHAWBiIyanbHi 3aBIaHHsS
JJ1s1 CTY/IeHTIB, SIKi BAKOHYIOTBCSI CAMOCTIMHO.

InuBifyanbHi 3aBiaHHA

[HAvBiAyasnbHI 3aBaHHS CK/Ia/Ial0ThCs 3 PO3PAaxXyHKOBO TpacdiuHOi, YacTHHA SIKOI BUKOHYETHCS 3a
pornomororo Excel, mpucyTHi muceMoBa Ta TeCToBa CK/Ia/l0Bi..

MeTouuHi BKa3iBKH [J0 BUKOHAHHS PO3paXyHKOBOI poO0TH [2] B e/IeKTPOHHOMY BUTJISIZIi 3HAXOASATHCS
y e/IeKTPOHHOMY KaMIlyci yHiBepcuTeTy. TecToBa 4acTMHa po3pobsieHa 3a [JOIMOMOror IuiaThopmu
Moodle, Ta w™icTuTbCsi 3a TIOCW/IaHHSAM Ha IuiaTdopmi AucTaHLiiHOro HaB4yaHHS CiKOpChbKUit
https://do.ipo.kpi.ua/course/view.php?id=8

KoHTpobHi po6oTn
3ariaHoBaHa OJJHa MO/y/IbHa KOHTPOJIbHA PO0O0Ta, KA TIO/i/IE€THCS Ha IBi KOHTPOJIbHI pOOOTH 3
PO3/IiIiB:
5. MKP-1. OcHO8Hi noHsimms mamemamuuHoi meopii ¢iHaHcis .
6. MKP-2. Mooenb puHKy piHaHCco8ux nanepig 3 0OHUM NepioooM..
MeTta MOAYNbHUX KOHTPOJIBHUX POOIT — BUSIBUTH piBeHb 3aCBOEHHS BiZIMIOBIHUX MOZYJIiB,
TmiZipaxyBaHHsI 0aJTiB 3a 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 JIeKI[il Ta Mpe3eHTalliiHuM MaTepiasioM;

BUKODUCTOBYE TYI/I-OUCK, KadeapasibHuii cauT https://do.matan.kpi.ua, BnacHuii Kypc Ha
Ilnardopwmi gucranriiinoro HaBuaHHA "Cikopcbkui' abo ctBopeHy rpymy y Telegram (3a
y3roJpKeHHSM 3 TPYyNor0) /s BUK/aJaHHS Marepiasly MOTOYHOI JeKLil, JOAaTKOBUX PeCcypCiB,
Marepiany A/l CaMOCTiiiHOi poOOTH Ta iHIlle; BUK/IaZau BiJKPHUBA€E AOCTYTI /10 BiAITIOBiAHOTO KypCy
y cucteMi Moodle /151 BUKOHaHHS iHAWBIyabHUX POOIT Y BUTJISA/I TECTiB;

@ Ha siekIlii 3a60pOHeHO Bi/[BOJTIKaTH BUK/IaJjaua Bi/l BUK/Ia[JaHHS MaTepiay, yCi MATaHHS, YTOUHEHHsT

Ta iH. CTy/IeHTU 3a/lal0Th B KiHIIi JIeK1ii y BijBejeHul /151 LIbOT'0 uac;

[ ) MO'ZLYJIBHi KOHTpOJIBHi pO6OTI/I MUIITYTHCA Ha TNTPAKTUYHHNX 3dHATTAX be3 3dCTOCYBaHHA '[[OI'IOMi)KHI/IX

3acobiB (M0Oi/bHI Tesle)oHY, MUIAHIIIETH Ta iH.);

@ 330x0uyBasbHI 0a/IM BUCTaB/ISIOTHCS 3a: aKTUBHY yUuacThb Ha JIEKITisIX; 3a Y4acTh y (aKy/IbTeTChKUX

Ta iHCTUTYTCBKUX OJTiMITia[laX 3 HaBUa/JIbHUX [JUCIUIUIIH, yUacTh Y KOHKypcaxX po0iT, MigroToBKa
Or/ISIZIIB HAYKOBUX Tpallb; Tpe3eHTali no ogxiv i3 tem CPC aucummiiny, Towo. KinbKicTb
3a0X0UyBa/IbHUX OastiB He Oisbliie 5.

@® BijgBigyBaHHs 3aHATH

BinBigyBaHHs /ieK1lili Ta TPaKTUYHUX 3aHSITh, @ TAKOXK BiICYyTHICTb Ha HUX, He OL[iHI0eTbCs. OfHaK,
CTyJleHTaM pPeKOMEH/JYETbCSl BiJIBilyBaTU 3aHATTS, OCKUIBKM Ha HUX BHUKJIAJAETbCS TEOPEeTUUHUU
Marepias Ta pO3BUBAIOThCS HABUYKU, HEOOXi/Hi /711 BUKOHAHHSI TIPaKTUYHUX 3aB/laHb Ta YCITILIHOTO
HanucaHHs MKP, BukoHanHst PI'P y pykonucHoMy Ta TecToBOMY (popmari

@ IlponyieHi KOHTPO/IbHI 3aX0U

Pe3ynbTaT MOZAY/IbHOI KOHTPOJIBHOT POOOTH /151 CTYAeHTa(-KH), IKWH He 3’ IBUBCSI Ha KOHTPOJIbHUMA
3axifi, € HyJIbOBUM. Y TakKOMy pasi, CTy/JieHT(-Ka) Ma€ MOXJIMBICTb HallMCAaTH MO/YJ/IbHY KOHTPOJIbHY
poboTy, ae MakCUMa/ibHHKM Oan 3a Hei Oyme mopiBHroBaTHM 50% Bij 3arasbHOI KiJIbKOCTI OasiB.
[ToBTOpHE HamMCcaHHS MOJY/IbHOI KOHTPOJIbHOI pOOOTH He [J0TyCKaEeThCSI.

@ 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.

Kpurepiit [lepia arecrauis [lpyra arecratiis
TepMiH arecrauii 11.10.21-23.10.21 29.11.21-12.12.21
YMoBU [ToTOUHUI peUTHHT Ginbie 50% Ginbie 50%
O,qepH(aHHH MOJX/IMBUX Ha ,E[aHI/Iﬁ MOXXJ/IMBUX Ha ,E[aHI/Iﬁ
MOMEHT OastiB MOMeHT baiB

arecTarfil

INoTounuii MKP-1, CP, Tect + +

KOHTDPOJIbHUM 3axisi  MKP-2, CP, Tect — +

@ AkajeMiuHa 00poOYeCHICTH

[MoniTvKa Ta TPUHLMIIK akajeMiuHoi JoOpouecHOCTi Bu3HaueHi y po3gimi 3 Kopgekcy uecri
HarjioHansHOro TeXHIYHOTro yHiBepcuTeTy YKpaiHU «KUiBCbKWI MOMiTeXHIUHWN iHCTUTYT imeHi Irops
Cikopcbkoro». [etanbHitue: https://kpi.ua/code.

7. BuJu KOHTPOJIIO Ta PeTUHI0BA CHCTeMa OLIiHIOBaHHs pe3y/ibTarTiB HaBuaHHA (PCO) (ouna\
AucTaHLiiHa ¢popma)

Po3mnofiin HaBUa/ILHOTO Yacy 3a BHIAMU 3aHSATh i 3aB/laHb 3 JWCIUIVIIHK 3TiIHO 3 poOOUYMM
HaBYa/IbHVUM I1JIaHOM.


https://kpi.ua/code

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 GaniB cksiaziae cTapToBa mmKana. CTapToBUl PeUTHHT (TIPOTSTOM CEMECTPY) CK/IaAa€eThCs 3 OastiB, 1[0
CTYZIeHT OTPUMYE 3a:

— poboTy Ha MPaKTUUHHUX 3aHATTSX;
— BHWKOHAHHS MOZYJ/IbHOI KOHTPOJIBHOI poboTH;
— BUKOHAaHHS PO3pPaxyHKOBO rpagiuHoi poboTy.

® 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 BiJTOBi/Ib PaBU/IBHA, ajie y PO3B’sI3Ky € HETOUHOCTI, TO CcTyeHT oTpumye 0,5 Ganu;

@ SKIIO He3a/I0Bi/IbHA BiJTIOBiIb, METO/, pO3B’I3yBaHHs 3a/jaui HellpaBH/IbHUM — 0 OaJiB.
— [JowmarHi poboTu -5 6artiB;

— 3a yMOBHM rapHOi Ii/IFOTOBKY i akTUBHOI POOOTH Ha MPAKTUYHOMY 3aHATTI OFHOMY abo BOM
KpaliM CTyJeHTaM Ha KO)XHOMY IIDaKTUUHOMY 3aHATTI Moxke OyTu [obaBieHHi sK
3aoxouyBa/ibHUN 1 6as. MakcrManbHa KiIbKiCTh 3a0X0UyBa/bHUX 0ajTiB Ha BCiX MPaKTHUHUX
3aHATTAX AopiBHIOE 1 6anm x 5 = 5 GartiB.

Mopay/ibHY KOHTPO/IbHY poboty (MKP) po36uTo Ha 2 YacTHHM:

— MKP-1: Barosuii 6an — 10 6anis;
— MKP-2: Barosuii 6an — 10 OaniB;

KoskHa Mojly/IbHa KOHTpPOJIbHAa PO0OTa CKIafaeThcs 3 5 3aau. BaroBuii 6an KoXKHOI 3azadi
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 Bi/ITIOBi/Ib TIPaBU/IbHA, ajle Y PO3B’SI3Ky € HETOUHOCTI, TO CTyieHT oTpumye 0,5 H6any;
—  fKIL[O He3a/I0Bi/ibHa Bi/IMOBiib, MeTOA PO3B’si3yBaHHS 3afjaui HempaBWIbHUYN — 0 HastiB.

Po3paxyHKoBo rpagiuna po6ora -15 6asis.
IITpadHi 6amm:

—  KOXXHHUH TWKJeHb 3aTPUMKH i3 MOJAHHAM PO3paxyHKOBO rpacdiuHoi pob60oTH HapaxOBYeEThCs
mrpadHmii —1 6as (yceoro He Oisbiiie —5 6asiB);

@ YMOBOIO MO3UTUBHOI TNepILoi Ta APYTroi aTecTalliii € OTpUMaHHS y TOTOYHOMY PEeUTHHTY He MeHIIIe
50% MOXKTMBHX Ha JAHUM MOMEHT OaJtiB.

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

@ Ha 3aniky cTyZeHTH BUKOHYIOTh TMCHbMOBY KOHTPOJIbHY po00Ty. Ko)kHu BapiaHT CK1afaeThes 3 1

TeOPeTUUHOr0 MUTaHHS Ta 4 npakTuuHux. [lepesnik 3anutaHb HaBefgeHun y Jogatky 1. Kokne




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

—  «BigMiHHO», TTOBHA BiANOBi/b, He MeHIe 90% moTpibHOI iHOpMariii, 1110 BUKOHaHA 3TifIHO 3
BUMOTaMH /IO PiBHS «yMiHb», (TIOBHe, Oe3MOMUIKOBE PO3B’s13yBaHHs 3aBAaHHsA) — 9-10 Gautis;

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

—  «3a/I0BL/ILHO», HETOBHA BiAIOBigL, He MeHIile 60% moTpiOHOI iHdbOpMaIlii, 1[0 BUKOHaHa
3ri[HO 3 BUMOTaMHU [0 «CT€PEeOTUITHOTO» PiBHS Ta JesKi MOMWIKUA (3aBAaHHS BUKOHaHe 3
TeBHUMU Helo/TiKamMu) — 4-6 OaJtiB;

—  «HEe3a/I0BiI/IbHO», BiJIIOBI/Ib HE Bi/IMIOBi/la€ yMOBaM [0 «3aJj0Bi/IbHO» (He3aZ0Bi/IbHA Bi/IMOBI/Ib,
HeTIpaBWILHUHN MeTo/|, po3B’si3yBaHHs) — 0-4 Gamm.

@® Cywma crapToBux 6amiB Ta 0asiB 3a 3a/1iKOBY (MiICYMKOBY) KOHTPOJIbHY pOOOTY MepeBOAUTHLCS 10
3a/T1iKOBOI OL[iHKH 3Ti/{HO 3 Tabwmiieto 1:
Tabsurg 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
ab0 He 3apaxOBaHO PO3PaxyYHKOBY pOOOTY AOTYI

0]

(@)

o

o

o

Y Bunapaky aucrangiiiHoi ¢opmu HaBuanHa y PCO Big0yBaloThbCsl HACTYIHI 3MiHM:

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  TIPOTITOM CEMEeCTpPY C
BCTaHOBJTIOETLCS Ha piBHi 50 OaJtiB.

o R - .
HomyckoBuii 6asn 10 ek3aMeHy ~ D BCTAHOBMIOETHCS Ha piBHi 30 OartiB.

Cyma O6aiB R, , HabpaHa CTyJeHTOM TIPOTSTOM CeMeCTpy 3rigHo 3aTBepakeHoro PCO,
TMOBIJOMJIIETHCS HA OCTAHHBOMY IIPAKTUYHOMY 3aHATTI.

[TinTBEpyKeHHs: BUKOHAHHS CTYZEeHTOM BUMOI [IOTOYHOI'O KOHTPOJIIO Ta YMOB JIOMYCKY [10 3a/iKy
TOBUHHO OyTH BifloOpakeHO B EjleKTpOHHOMY Kammyci.

Y pa3i He OTpUMaHHS CTY/IEHTOM JOIYCKOBOro Oaiy, HOMY HaZla€ThCsl MOXJIMBICTh TIiIBUIIIUTH

T IUIAXOM TIPOBe/leHHs [OJaTKOBUX KOHTPOJIBHUX 3aXO[iB [0 JOIYCKOBOI'O 3 BiZITIOBIAHUM
BiZloOpakeHHsIM pe3y/bTaTiB B EjleKTpOHHOMY KaMITyCi.

PiBeHb HaOyTTs mepefbaueHNMX HABUATLHOIO TIPOTPaMOI0 KOMITETEHTHOCTEM BH3HAUAEThCS Ha
MiJiCTaBi MPOBeJEeHUX 3ax0/[iB NOTOUHOTO KOHTPOJ/IO, & TAaKOXX BUKOHAHHSI CTYJEHTOM YMOB
JIOTyCKY [0 3aJ1iKy BiJroBigHO 0 3atBepaxeHoro PCO.

3amikoBa OLliHKa MOKe OyTHM BHCTaB/ieHa «aBTOMAaTOM» 3a ()OPMYJIOI0 IIIIXOM IepepaxyHKY
crapToBux OasiB 3a 100-6an1bHOO LIKAMOHO:
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[TepeBoUTHCS 10 3a/TiKOBOI OLTIHKH 3TiHO 3 Tabuiero 1.

8. [JoparkoBa indopmaris 3 JUCHUIUTIHU (OCBITHHOT0 KOMIIOHEHTA)

@ nepesbayeHa MOK/IMBICTb 3apax0OBYBaTH YaCTMHY PO3PaxyHKOBHX POOIT abo ofiHy 3 MOAY/IbHUX

KOHTPOJIbHUX POOIT IIJITXOM OTPUMaHHS cepTrdikara 3a MpoxopkeHHs online KypciB (Harpuksiaz,
COURSERA) 3a BiAiNOBiIHUMU pO3/iijlaMy AUCLUIITIHY;

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

@ Ha royaTky ceMeCTpy BUK/aZa4y aHa/li3ye iCHYIOUl KypCy 3a TeMaTUKOI0 AUCLUILIIHUA Ta [POIIOHYE

TIPOWTH BiATIOBiHI 6€3KOIITOBHI KypcH cTyzeHTaM. [lic/ist OTpUMaHHSIM CTyIeHTOM cepThudikaTy
NIPOXO/KEeHHs AUCTaHLIIMHUX UM OHJIalH KYPCIB 3a Bi/JIIOBi/JHOIO TeMaTHUKO, BUK/IaZlay 3a 3r0f0k0
3i 3m00yBaueM Mo)Ke 3apaxyBaTH Bi/ITIOBiJHY UaCTHHY KypCy.

Po6ouy nporpamy HaBua/ibHOi Aucouiutiny (Cuiadyc):

CxuagieHo JorieHToM Kadeapu MA ta TU, K.¢d-M..H., Tumomnienko OneHoro AHATOMIIBHOO
YxBaneHno kabeaporo MA ta T (potokon Ne 14 Big 25.06.2025 p.)

IToromkeno MetoanuHoto Komiciero DM (ripotokon Ne 10 Big 27.06.2024 p.)

Joaarok 1

Ilepesiik TeOpeTUYHUX MUTAHB [0 3a/iKy 3 JUCHUILTIHA
«@iHaHCOBa MaTeMaTHUKa (DOHJOBOT0 PUHKY»

1. Cxemu nipocTux BificOTKiB. Tpu nmpaBusia HapaxyBaHHs. E(QeKTHBHICTb iHBeCTHLIiH /17151 CXeMHU MPOCTUX
BiZicoTKiB. BiactusocTi. @opmysia JUCKOHTYBaHHS.

2. CxeMa CK/Ia[JHUX BiZICOTKIB (nepiofiuHe HapaxyBaHHs). EdekTuBHIiCTb, (hopMy/ia JUCKOHTYBaHHS.
3. Anyitet. KoediujieHT anyiteTy. [lepneTyyM npu nepiofMuHoMy HapaxyBaHHi.

4. CxeMa CK/IaJjHUX BiZICOTKIB (HerepepBHe HapaxyBaHHs). PopMyJia [UCKOHTYBaHHS, EdeKTHBHICTH
HerlepepBHUX BiJiCOTKiB. EekTrBHa BiZICOTKOBa CTaBKa.

5. Be3pusukogi diHaHcoBi akTrBu. OO6stirariii 3 KynmoHamu. [liHa o6mirariii

6. I'pormi sk ¢iHaHCoBuUi akTUB. [IposioHraLisi iHBeCTHLii B aHa/oriuHy obyiirariro Ta B obirarito 3
KYIIOHOM.

7. Pusukogi ¢iHaHcoBi akTuBU. Akilii. CTparerisi i mopTdess iHBecTOpa.

8. BropuHHi ¢iHaHCOBi akTUBU. [lepUBaTHBH.

9. ®prouepcHUN KOHTPAKT.

10. ®opBapzH1i KOHTPaKT

11. ApbiTpaskHa cTpareris.

12. Ilina omnuioHa. MoxuBicTh apbiTpaXkHOI cTpaTerii f/1s OMilioHa.

13. Mopenb pUHKY L[iHHUX MarnepiB 3 oAHUM TepioZoMm. OCHOBHI CK/1a0Bi Mofieii. [JoMiHaHTHa
CTpaTerisi.

14. 1linoBa mipa. 3aKOH OAHi€l LiHM.



15.
16.
17.

ApbGiTpakHi cTpaTerii. OCHOBHi 03HaueHHs. PUHOK 3 6€3pH3MKOBUMH aKTHBaMU.
HevitpaneHa Mipa.
Kontpaxkr. I]ina koHTpakry. [1api. PunkoBui1 KonTpakT. HecripaBezyiviBa 1jiHa KOHTPakKTy. ¥ MOBU

BUKOHAHHA 3aKOHY OJIHI€T LIiHU.

18.
19.
20.
21.
22.
23.
24.
25.
26.

CrnipaBe/i/iMBa 1jiHa pUHOUHOT'O KOHTPAKTY.

OniioH Ha KymiB/O akiiiii, Ha ipofax akui. Ctpeas, Ctpern, Ctpimn, [TopTdens 3i 3HWKKOIO.
CrnipaBe/ivMBa 1jiHa He pUHKOBOT'O KOHTPaKTy. KpuTepiii pUHKOBOTO KOHTPAKTY.

Mogens Mapkosutjs. KoeditjieHT goxigHocTi.

Pusuk gnst mozieni MapkoBuLs. MiHiMa/IbHUM PU3UK [/1S aKTUBIB Pi3HUX TUITIB KOPpeJIsLii.

Amnauti3 3anexxHocTi [1oXifHiCTh/PU3HK.

dyHKI[iOHabHA 3a/IeXXHICTh CepeHbOI JOXiJHOCTI Bij cepe/JHbOKBaJipaTUYHOTO PU3HKY.
[Toptdens 3 6e3pHU3UKOBUMU aKTUBAMM.

binomianbHa Moens 3 oAHUM nepioZioM. O3HaueHHs1. KoedillieHT e)eKTUBHOCTI i pU3WK iHBeCTHLIii

Juist IopTdeJisi iHBecTopa.

27.
28.
29.

binomianbHa Moziesib 3 OaraThMa mepiosiamMa. VimoBipHicHa Ta HeliTpasibHa Mipu.
Mogenb LiHOyTBOpeHHs akTuBiB. CAPM.
OnTuManbHulM TTOpTdesb



