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lMpakmuyHi / CemiHapchKi: K.¢b.-M.H., cm. sukiiaday NasneHkoe Bornodumup
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EnekTpoHHUM kamnyc

IIporpama HaBYAJIBHOI TN CHUILTIHI

1. Onuc HaBYAJBHOI JMCUMILTIHM, il MeTa, MpeAMeT BUBYAHHSA TA Pe3yIbTATH HABYAHHA

ini aucnumiiam

MeToro HaB4YaJIbHOI AUCHUILTIHYU € (POPMYBAHHS y CTY/IEHTIB 3/1aTHOCTEH:

n0 HeoOximHoi iHTYimii Ta epyauiii y NHUTaHHIX 3aCTOCYBaHHS
MaTeMaTUK{, BUXOBAHHS y aCIIPAHTIB NPUKJIAJHOI MaTEMaTUYHOI KYJIBTYPH;
BUKOPHCTOBYBAaTH METOJM JIIHIHHOI aareOpu, MaTeMaTHYHOTO aHaJi3y,
Teopii IMOBIpHOCTEH Yy 3a/1auax aHajizy (pIHAHCOBUX JIaHUX;

YMIHHS  aHaJi3yBaTH  OfCp)KaHI  pe3ylbTaTd, 3JaTHOCTI [0
y3arajbHEeHHs, TOCTAHOBKH L1 Ta BUOOPY LUIAXIB i1 pO3B’A3aHHS, BOJIOMIHHS
KyJBTYPOIO MUCIICHHST,

CaMOCTIfHO BUKOPHMCTOBYBATH 1 BMBYATH JIiTeparypy 3 (iHaHCOBOI

MaTeMaTuK{, 3JaTHOCTI 1O PpO3BUTKY THYYKOCTI MHCJICHHS, TBOPYOi
CaMOCTIMHOCTI Ta Iii.
Ipeamer HaBuaabHOi | OCHOBHHMII KJIac BHIIAJKOBUX TMPOLECIB — BUMAAKOBI OMyKaHHSA 3

AMCUHMILTIHA CHeI[laJIbHUMU OCOONMBOCTSAMH, $KI JO3BOJISIIOTH BHKOPHCTOBYBAaTH iX Yy
3aga4ax (hiHAHCOBOI MAaTEMATHKHU
KomnerenTHocTi 3K1: 3parHicTe yumTHCS, 3700yBaTd HOBI 3HAHHS, YMIHHS, Y TOMY 4YHCIi B

rajayssx, BIIMIHHHUX BiJi MATEMAaTHKH,




3K2: 3narHicTh BUKOPHCTOBYBAaTH y Npo(eciiiHii MisIbHOCTI 3HaHHA 3 ramy3ei
MaTeMaTUYHUX, TPUPOJHHYMX, COIIaIbHO-TYMaHITAPHUX Ta EKOHOMIYHUX HayK;
3K3: 3parHicTh BUpinryBatu mnpodiemu y TpodeciiiHiil TisUIbHOCTI Ha OCHOBI
abCTpaKTHOTO MUCIICHHS, aHaJIi3y, CHHTE3Y Ta MPOTHO3Y;

®OK16: BononiHHs 3HaHHSAMH Ta 3[0aTHICTH IHIIIIOBaTH W TPOBOJIUTH HAyKOBI
JIOCIIIJDKEHHS Y CIIeIiali3oBaHii 00J1acTi MAaTEMaTHKH,

IIporpamni
pe3yibTaTu
HABYaHHS

PHS8: InTerpyBartu 3HaHHS 3 PI3HHUX Trajxy3ed A BUPIMIEHHS TEOPETUYHHUX
Ta/ab0 MpaKTUYHUX 3a7a4 1 mpooiIeM;

PH14: 3naru ronosHi pe3ynbrati Ta cepu 3aCTOCYBaHb OCHOBHUX MAaTEeMaTHUYHUX
TEOpIiH, MO BUKOPUCTOBYIOTHCS MIPH MAaTEMaTUIHOMY MOJICITIOBaHHI: (DiHAHCOBOI Ta
aKTyapHOi MaTeMaTHKH, METO/IB MAaTeMaTHYHOi EKOHOMIKH Ta IMITaIliifHOTO
MOJIENIOBAHHS, KOMII ' IOTEPHOI CTaTUCTHUKH;

PH21: Bomoxitn 3HaHHSAMH 3 Teopii BUMAAKOBUX ONykKaHb Ta BMITH iX
3aCTOCOBYBATH JUISL PO3B’si3aHHS 3a/1a4 () iHAHCOBOT MaTEeMaTHKH,

2. IlpepexkBi3uTH Ta NOCTPEKBI3UTH TUCHHUILIIHU (Miclle B CTPYKTYPHO-JIOTIYHIl cxeMi
HABYAHHS 32 BiINOBiIHOI0 OCBITHHOI0 POTPaMOI0)

OcBiTHI

xomnonent  “BUIIAJIKOBI  BIYKAHHS YV 3AJJAYUAX ®IHAHCOBOI

MATEMATHUKHM” € ogauM i3 3aBepHIaibHUX KypciB MpodeciiHOl MiArOTOBKH MariCTepChbKOro piBHSA 3

creriaibpHoCTI “Maremaruka”.

Jucturunini nmepenye BUBYEHHS KypciB «®iHaHcoBa Marematuka (onmoBoro pueky (I101),
“Jlanmrorn ta mpomecu Mapkosa” (I105) ta «Meronu maremarmunoi ekonomiku” (ITO6) i1 mepemye
komrnoHeHTy «HaykoBa po6oTa 3a TeMoro mMarictepebkoi aucepraiii» (I109).

3. 3micT HaBYAJBHOI JUCHHUILTIHA

Kpeoummnuit mooyns éxntouae HacmynHi memu

Po3nin 1. I'powoeo-ginancoea cucmema

Tema 1.1. IcTopist BUHUKHEHHS TpOILIEH

Tema 1.2. dinaHCOBI cCTEMH 10 APYTOi CBITOBOI BIHHU

Tema 1.3. ®diHaHCOBI CHCTEMH MICIISI IPYTOi CBITOBOI BItHU

Tema 1.4. Knacugikauis @ama TUmiB aHaizy piHaHCOBOTO PUHKY

Po3zaia 2. Monesib BUIIAAKOBOIO OTyKaHHS y 3aa4aX HIHOYTBOPEHHS

Tema 2.1. Mogens BUTIAIKOBOTO OTyKaHHS

Tema 2.2. Kputuka Mojeni BUNaJKoBOro OlyKaHHs

Tema 2.3. MeToau nepeBipKu aIeKBaTHOCTI MOJIEIi BUTIQJKOBOTO OTyKaHHS

Tewma 2.4. Meton cepiif nepeBipKH BUMAAKOBOCTI OCIII0BHOCTI

Tema 2.5. TouHi po3MOALTIN Y METO/I CEepiid

Po3in 3. imoBipHicHi MeToau nporno3yBanns

Tema 3.1. 3agaua onTUMaNBHOTO MPOTHO3YBAaHHSA y TEOPii KMOBIpHOCTEH

Tema 3.2. YMOBHE MaTeMaTH4HE CTIOAIBaHHS (Y.M.C.) SIK ONTUMAJILHUN TPOTHO3

Tema 3.3. OOuunciaeHHs y.M.C. y JUCKPETHOMY BUIAJKy

Tema 3.4. OGuuciieHHs y.M.C. Y aOCOJIIOTHO HENEPEPBHOMY BUIAIKY

Tema 3.5. OGuucnenns y.m.c. B L2

Tewma 3.6. Iuckpernuii ananor gpopmynu breka-Illoyn3a ams 1iHOyTBOPEHHS OMIIIOHIB

Po3ain 4. MaremaTH4yHi 0CHOBH NPOLeCY BUNIAJIKOBOI0 OJIyKAHHS

Tema 4.1. VIMoBipHiCHUI IPOCTIp [UI CKIHYEHOTO BUIIAIKOBOTO OJTyKaHHs




Tema 4.2. VImoBipHICHUI NPOCTIp /U1 HECKIHYEHOTO BUIIAIKOBOIO OJyKaHHS

Tema 4.3. VIMoBipHicHa Mipa JUIsl HECKIHYEHOTO BUITIAJKOBOTO OIyKaHHS

Tema 4.4. Ananiz mozeni baienbe 3 Toukn 30py aKCMOMaTU4HOI Teopii HIMOBIpHOCTEH

3angaHOBaHO MPAKTHYHI 3aHATTA JUUIs MOMIMOIEHOr0 BUBUEHHS OKPEMHUX po3ALiB Kypcy. Ha

MPAKTUYHUX 3aHATTAX aCMipaHTH HaBYAIOTHCS PO3B’SA3yBATH 3a/1adi 3 BIJMOBIIHUX TEM KypCy.

4. HapuauabHi MaTepiajim Ta pecypcu

1.

O. I. KnecoB, BunaakoBi OnykaHHsS y 3amadax (piHAaHCOBOI MaTeMaTHWKH, €JICKTPOHHHI
KOHCTEKT Jekiin, 2021, 150 crop.

A. Gut, An intermediate course in probability, 2" edition, Springer Verlag,
Dordrecht-Heidelberg-London-New York, 2009.

B. G. Malkiel, Random walk down Wall-street: the time tested strategy for successful
investing, 12" edition, W. W. Norton & Company, New York-London, 2020.

A. W. Lo, A. C. MacKinlay, A nonrandom walk down Wall-street, Princeton University,
Princeton, 2002, 448 pp.

D. D. Wackerly, W. Mendenthall, R. L. Sheaffer, Mathematical Statistics, 7" edition,
Thomson Brooks/Cole, United Kingdom — USA, 2008

J. Weatherford, History of money, Crown Publishing Group, New York, 1997.

JonarkoBa Jgiteparypa

7.

Kneco O.l. I'pannyni TeopemMu s KpaTHUX cyM BumajgkoBux BenuuuH // TBIMC, Kuis,
2014. — 404 crop. (mepexnan anrmiiicekoro: O.1.Klesov, Limit Theorems for Multi-Indexed
Sums of Random Variables, Springer, Cham, 2014, 430 pp.)

D. Gusak, A. Kukush, A. Kulik, Yu. Mishura, A. Pilipenko, Theory of stochastic processes
with applications to financial mathematics and risk theory, Springer Science+Business Media,
New York Dordrecht Heidelberg London, 2010.

HaBuyaabHuil KOHTEHT

5. Meroauka onaHyBaHHSI HABYAJbHOI JMCUMILTIHN (OCBITHHOI0 KOMIIOHEHTA)

Ne Ha3Ba Temu Jekuii Ta nepesik OCHOBHUX NUTAHb (Mepesik IUIAKTUHYHUX MaTepiaJis,

3/m | moCWJIaHHS HAa JiTepaTypy)

1.1 | Icropist BUHUKHEHHS TPOLIEH
Pexomenoosana nimepamypa: [1], [6]

1.2 | ®iHaHCOBI CUCTEMH 0 JIPYroi CBITOBOI BiltHU
Pexomenooeana nimepamypa: [1], [6]

1.3 | dinaHcoBI cUCTEMH MiCHs APYTOi CBITOBOI BIMHU
Pexomenoosana nimepamypa: [1], [6]

1.4 | Knacudikauis @ama TumiB aHanizy (piHaHCOBOTO PHHKY
Pexomenoosana nimepamypa: [1]

2.1 Mogiens BUTIAIKOBOTO OJTYKaHHS
Pexomenoosana nimepamypa: [1], [3]

2.2 | Kputuka Mozeni BUaAKOBOTO OTyKaHHS




Pexomenoosana nimepamypa: (1], [4]

2.3 MeTtoau niepeBipKH aIeKBaTHOCTI MOJIEJ BUTIAAKOBOTO OJTyKaHHS
Pexomenoosana nimepamypa: [1], [4]

2.4. | Meron cepiif mepeBipKU BUMIAJAKOBOCTI MOCIITOBHOCTI
Pexomenoosana nimepamypa: [1], [5]

2.5 | TouHi po3MOALIN y METO/I Cepiid
Pexomenoosana nimepamypa: [1], [5]

3.1 | 3agaga onTUMaNBHOTO MPOTHO3YBAaHHS y T€Opii HIMOBIpHOCTEH
Pexomenoosana nimepamypa: [1], [2]

3.2 | YMoBHe MaTeMaTH4HEe CIOiBaHHS (Y.M.C.) SIK ONITUMAaIbHUI MPOTHO3
Pexomenoosana nimepamypa: [1], [2]

3.3 | OOuucneHHs y.M.C. y TUCKPETHOMY BUMAJIKY
Pexomenooeana nimepamypa: [1], [2]

3.4 | O6uncieHHs y.M.Cc. y aOCOIOTHO HETIEPEPBHOMY BUIIA/IKY
Pexomenoosana nimepamypa: [1], [2].

3.5 | OGuncneHHs y.m.c. B L2
Pexomenoosana nimepamypa: [1], [2]

3.6 | QuckpetHuii ananor popmynu breka-Illoyn3a nmst 1iHOyTBOPEHHS OMIIIOHIB
Pexomenoosana nimepamypa: 1]

4.1 | imoBipHicHMI IPOCTip s CKIHYEHOTO BUMAAKOBOTO OTyKaHHS
Pexomenoosana nimepamypa: (2], [7]

4.2 | imoBipHicHuit HpOCTip AMst HECKIHUEHOTO BHIIAAKOBOTO OITyKaHHS
Pexomenoosana nimepamypa: (2], [7]

4.3 | MimoBipHicHa Mipa 11st HECKIHUEHOTO BHIIAAKOBOTO OIyKaHHS
Pexomenoosana nimepamypa: [2], [7]

4.4 | Ananiz mozeni barienbe 3 TOUkH 30py akCHOMaTUYHOI Teopii HMOBipHOCTEH
Pexomenoosana nimepamypa: (2]

5. lIpakTUYHi 3aHATTS.

Ne Ha3Ba Temu 3aHATTS Ta nepeJiik OCHOBHUX NUTAHb (Mepesik IMIAKTHYHUX 32C00iB,
3/m NOCUJIAHHA HA JiiTeparypy Ta 3aBaanHs Ha CPC)
1.1-1.4 ['pomoBo-dinancoBa cucrema
3aBmanns CPC: [1]
2.1-2.5 Mopenb BUTIQIKOBOTO OIIyKaHHA y 3a]ja4aX I[iIHOYyTBOPEHHS
3aBpanns CPC: [1], [8]
3.1-3.6 VIMOBipHICHI METOIM IPOTHO3yBAHHS
3aBmanns CPC: [1], [8]
4.1-4.4 MaremaTiuHI OCHOBH NPOLIECY BUIIAJAKOBOTO OIyKaHHS
3aBnanns CPC: [1], [8]

6. CamocriiiHa po0oTa cTyaeHTa

BuBueHHS TUCIUTUTIHY BKJIFOUA€ HACTYITHI BHJIM CAMOCTIHHOI pOOOTH:
® [IITOTOBKA IO JICKI[IHHUX Ta MPAKTHYHUX 3aHSITh,
® BUKOHAHHS PO3paxyHKOBO-rpadivHOi poOoTH,
® BHUKOHAHHS MOIYJILHOI KOHTPOJIEHOT pOOOTH.




e miaroroBka 10 MKP ta ekzameny

[oniTnka T2 KOHTPOJIb
7. TosiTuka HABYAJIBLHOI JUCHHUILIIHUA (OCBITHHOI0 KOMIIOHEHTA)

PexoMeHn/10BaHi MeTOOM HABYAHHSI: BUBUCHHS OCHOBHOI Ta JOMOMDKHOI JiTepaTypH 3a TEMaTHUKOIO
JEKIIH, po3B’sI3yBaHHS 33/1a4 Ha MPAKTUYHHUX 3aHATTAX Ta MPU BUKOHAHHI JIOMAIIHIX poOiT

CTyneHTy peKOMEHAYEThCS BECTH JIOKJIATHUK KOHCIIEKT JIeKIiH. BaXIWBUM acmeKkToM SKICHOTO
3aCBOEHHS Marepiaily, BIJIMpalfOBaHHS METOMIB Ta aJrOPUTMIB BUPINIEHHS OCHOBHHUX 3aBJaHb
JTUCIUIUIIHA € caMocCTiiiHa po6ota. BoHa MICTUTH YMTaHHS JITEpaTypH, OIS JIITEpaTypu 3a TEMOIO,
HiATOTOBKY /10 3aHSTH Ta 70 ICIUTY.

AkageMiuHa 100poUYecHiCTH
[TomiTuka Ta NPUHLMIIK aKaJeMIYyHOi J10OpoyecHOCTI BU3HadeHi y po3auii 3 Komekcy uecti
HamionansHoro TexHiuHoro yHiBepcutery YkpaiHu «KHiBCbKHMI MOMITEXHIUYHUI 1HCTUTYT iMeH1 Irops
Cikopcekoroy. [letanphime: https://kpi.ua/code

Hopmu eTu4yHOI noBeAiHKH
HopMu eTnuHOi MOBEMIHKM CTYJIEHTIB 1 NpalliBHUKIB BH3HaueHi y posaurl 2 Kopekcy wyecTti
HamionansHOrO TEXHIYHOTO YHIBepcuTeTy YKpaiHu «KuiBChbKHN MOMTEXHIYHWN IHCTUTYT iMeHi Irops

Cikopcbkoroy. Jleranphime: https://kpi.ua/code

8. Buau KOHTPOIIO Ta PEHTHHIOBA CHCTEMA OLiHIOBaHHSA pe3yJabTariB HaBdaHHsda (PCO)

Ha nepmiomy 3aHATTI CTYIEHTH 03HAHOMITIOIOTECS 13 peHTHHTOBOIO cucTeMoro oriHoBaHHs (PCO)
JTUCIUTIIIHY, sKa MoOymoBaHa Ha OCHOBI [ToMIOKEHHST TIPO CHCTEMY OIIHIOBAHHS Pe3yJIbTaTiB HaBYaHHS
https://document.kpi.ua/files/2020_1-273.pdf

30Kkpema, PeUTHHI CTyAEHTa 3 OCBITHBOTO KOMIIOHEHTa (OpMYyeTbca SK CyMa OalliB MOTOYHOT
YCHIIITHOCTI HaBYaHHS — CTapTOBOTO PEUTHHTY (MakcuMmaiabHO S50 0aniB) Ta ek3aMeHAIiHUX OaiiB
(MakcumansHO 50 GamiB).

[Totounuit KOHTpOIb: PpoHTaNbHUN (TTHcbMOBHIT), MKP, PI'P.

KanenpapHuil KOHTpOJb: MPOBOAUTHCA JBidi HA CEMECTP SK MOHITOPUHI IOTOYHOTO CTaHy BUKOHAHHS
BUMOT cH1a0ycy.

PeiiTuHroBa cuctema OIiHIOBaHHS BKIIIOYAE BCl BUJIW TECTyBaHHS: KOHTPOJIbHI POOOTH, SIKICTh BUKOHAHHS
PI'P. KoxxHuil cTyeHT OTpuUMY€ CBil MiJICYMKOBUI PEUTHUHT MO JUCHHUILTIHI.

PeliTuHT cTyneHTa 3 KpeAUTHOTO MOAYJIS CKIIQAA€THCs 3 OalliB, SIKi BiH OTPUMYE 3a:
- HamMCaHHS MOAYJIbHOT KOHTPOJIBHOI pOOOTH;
- BUKOHAHHS PO3paxyHKOBO-TrpadigyHOi poOoTH;
- BIJIOBI/AI HA €K3aMEHI.

Cucrema peiiTHHroBHX (BaroBux) 0aJiiB Ta KpUTepiiB OLiHIOBAHHSA:

Meton KinbkicTh MiHiMajbHA oiHKa B MakcuMaJjbHa OLIHKA B
OL[iHIOBAHHSA 0aJsax 0aJsax
MoayiabHa 1 12 20
KOHTPOJIbHA

podora

Po3paxyHnkoBo-rp 1 18 30

adiuna podora

CraproBuii

pelTHHT 30 50

Ex3amen 50



https://kpi.ua/code
https://kpi.ua/code
https://document.kpi.ua/files/2020_1-273.pdf

MMincymkoBuii 60 100
peiTHHT

Cyma craproBux 0aJiiB Ta 0aJIiB 32 eK3aMeH NePeBOANTHLCS 10 eK3aMeHANiHOI OLiHKY 3TiHO 3

TA0JNIEI0:

100...95 BigmiazO
94...85 Hyxe nodpe
84...75 Hobpe
74...65 3a10BLIILHO
64...60 HoctatHbo

Menme 60 HesanoBinpHO
CraproBuil peTUHT He nonymeno
meHIie 30 G6aniB

Po6ouy nporpamy HaB4aJIbHOI AUCHUILTIHM (cHIalyc):

Craaneno npod. Knecoum O.1.

VxBaseno kadenporo MATaTIU (mpotoxorn Ne 11 Bix 04.06.2121)
Horomkeno Metonnunoro komiciero @M (mpotokon Ne 13 Big 22.06.2021)



