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ABTopka noHa 90 HayKOBUX i HABYAJIbHO-METOJUYHUX MyOTiKaLii.
[IpoBigHa JiekTopka 3 KypciB: «®iHaHcu», «[lojjlaTkoBa cUCTeMay,
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eTaJbHillle IPO BUKJIaJa4ya Ha calTi kadeapu

al
3arasibHa iHpopMaList

AHoTanis

OcBiTHi! KOMIIOHEHT cpsIMOBaHUM Ha GpopMyBaHHSA y 3/100yYBaUiB TPEThOT0 OCBITHbO-HAaYKOBOTO PiBHSA
3/IaTHOCTi 10 CaMOCTiHHOrO HAyKOBOro JocCJi/>keHHs y cdepi ¢iHaHCiB, GaHKiBCbKOI cmpaBH Ta
cTpaxyBaHHS. B ymoBax Hapocraiodoi HectabiibHOCTI (iHAHCOBUX CHUCTEM, pPeryJasiTOPHHUX
TpaHcopMmaniit i rio6aspHUX MIOKIB 0COGJMBOI aKTya/JbHOCTI HabyBalOThb MUTAHHS TEOPETHYHOIO
OCMHUCJEHHSI TpuUpoau ¢iHAHCOBOI CTiMKOCTI 6GaHKIBChbKUX IHCTUTYLiH, igeHTUdikanil MexaHi3MiB
CHCTEMHHUX PHU3UKIB Ta po3pobJieHHS IHCTPYMeHTIB ix HeWTpanizauii. [HTerpyro4u HeOKJ/JIaCHYHI,
NOBE/iIHKOBI Ta iHCTUTYIiHHI KoHuennii ¢yHKIioHyBaHHS GiHAHCOBUX MOCEPEIHUKIB, KypCc GOpMyE y
3100yBadiB PhD MeTomosioriyHe miArpyHTS A/ MPOBeJIeHHS BJIACHOTO JAHUCEPTAL[iMHOTO AOCTiKEeHHS
BiZANOBIAHO 0 MI>XKHApPOAHUX CTAaHAAPTIB HAYKOBOI AKOCTI.

MeTa Ta HiJji AMCOUIIiHA

BuBYeHHSI TeOPEeTUKO-METO/A0JIOTIYHMX 3acaji, HAyKOBUX AOCTiMKeHb y chepi ¢iHaHCIB, GaHKIBCbKOI
CIIpPaBU Ta CTpPaxyBaHHs. ONAHYBaHHS CYy4YaCHUX KOHLeNNiid ¢yHKIioHYBaHHS QpiHAHCOBUX IHCTUTYLIH i
PUHKIB B yMOBax peryJssTOpHUX TpaHchopMmal(iil i rimobabHUX PU3UKIB.

dopmMaT 3aHATH

Jlekuil, npakTHU4HI 3aHATTS, KOHCYJIbTaLil. [liICYMKOBUI KOHTPOJIb - EK3aMEH.
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KoMneTeHTHOCTI

3K01. 3naTHicTh /10 aGCTPAKTHOTO MUCJIEHHS, aHa/Ii3y Ta CUHTE3Y.

3K02. 3paTHicTb A0 nolyKy, 06po6JieHHs Ta aHasIi3y iHpopMallii 3 pisHUX IKepes.

3K03. 3naTHicTb reHepyBaTH HOBI ifjel (KpeaTUBHICTB).

3K04. 3paTHicTh nparoBaTh B Mi>KHApOAHOMY KOHTEKCTI.

3K05. 3paTHicTh po3B’sA3yBaTU KOMILIEKCHI mnpob6seMu y cdepi ¢iHaHciB, 6aHKIBChbKOI crmpasy,
CTpaxyBaHHA Ta GOH/JLOBOr0 PUHKY Ha OCHOBiI CHCTEMHOI'0 HayKOBOTO CBITOTJ/IAAY, podeciiHOI eTUKH,
3arajibHOTO KyJIbTYPHOTO KPyro3opy.

3K06. 3naTHicTb po3p06JISTH, OLIiHIOBATH Ta 3allPOBA/IKYBATH MPOEKTHU 1 yIIPaABJISTU HUMHU.

CKO1. 3paTHicTb BUKOHYBaTH OpHUTiHAJbHI JOCJi[)KeHHS, HA OCHOBI KPUTHYHOI'O IepeOCMHUCJEeHHs
cy4acHol Teopil, MeToZoJIoTil Ta NPaKTHUKH, AOCATAaTH HAyKOBUX pPe3yJbTaTiB, AKi CTBOPIOIOTb HOBI
3HaHHA Yy cdepi piHaHCiB, 6aHKIBCHKOI CIpaBH, CTpaxyBaHH:A Ta GOHLOBOrO PUHKY i JOTUYHUX A0 HHBOTO
MIXKIUCLUILJIIHAPDHUX HallpAMax.

CKO03. 3paTHicTh miATpUMYyBaTH KPUTUYHUN HAyKOBHUM JUCKYPC 3a HANpsSIMOM JOCJHi)KeHb, y TOMY
YU CJ, Y MiXKHapOJHOMY KOHTEKCTI.

CKO4. 3paTHiCTb BUKOPHUCTOBYBAaTH MeTOAU Ta IHCTPYMEHTH HAyKOBUX JOCHi[KeHb, 3aCTOCOBYBATH
cydacHi iHdopmariiiHi TexHoJsoril, ekoHOMiKO-MaTeMaTHW4yHi Mojeni, iHdopMaliliHO-aHaJMITHYHI
IpOorpaMHi NPOAYKTH Ta CUCTeMU JJis OOIPYHTYBaHHfA, MiATBep/KeHHs/CNIPOCTYBaHHA TimoTe3 Ta
BHU3HAUEHHs TeHJleHLid pPO3BUTKYy 06'€KTiB JociimkeHHS y cdepi ¢iHaHCciB, GaHKIBCbKOI CIpaBH,
cTpaxyBaHHS Ta GOH/J0BOTO PUHKY

CKO05. 3paTHicTh 10 BUSBJIEHHS TeHJEHI[iH Ta BU3HA4YeHHS 3aKOHOMiIpHOCTEH PO3BUTKY QiHAHCOBO-
€KOHOMIYHHUX IpolLieciB HA MaKpo-, Me30- Ta/ab0o MiKpOEKOHOMIYHOMY PiBHSX.

CK07. 3paTHicTh nmpuiMaTH OGIPYHTOBaHI ynpaBJiHCBbKI pilleHHs w040 (OpMyBaHHS, pPO3MOJiay Ta
BUKOpPHUCTaHHs GpiHaHCOBUX pecypciB 3a pi3HUMHU HanpsiMaMu Ta chepaMu GiHaHCOBOI JisIILHOCTI.

Pe3ysibTaTH HaBYaHHSA

PHO2. 3acTocoByBaTHM KOHLENTya/JbHi Ta MeTOAOJIOTIYHI 3HAHHSA [/l CTBOPEHHS iHHOBaLiMHUX
NpoAyKTiB y cdepi ¢iHaHCiB, 6GaHKIBChKOI ClpaBH, CTpaxyBaHHA Ta (OHAOBOr0 PUHKY Ta AOTUYHHUX
MIXKIWCUUILIIHAPDHUX HAIpAMaX.

PHO3 3actocoByBaTH aHaJi3 HAayKOBOI JiiTepaTypd Ta eMIipUYHUX JOCIiPKeHb AJis PO3POOGKU Ta
OGI'PYHTYBaHHSA pe3yJIbTaTiB HAYKOBOTO JAOCJiKEHHS.

PHO4. 3acTocoByBaTH cydacHi iHCTpyMeHTH i TexHoJIoTil moiyky, 06po6JieHHs Ta aHasli3y iHdopMmallii,
30KpeMa, CTAaTUCTUYHI MeTOJM aHa/li3dy [JaHUX BeJHWKOro ob6cary Ta/abo CKJIaJHOI CTPYKTYpH,
creniajizoBaHi 6a3u JaHUX Ta iHpOpMaIliliHi CUCTEMHU.

PHO5. Po3po6sisiTu Ta peasi3oByBaTH HAYKOBI Ta NpUK/IafHI NPOEKTH, AKi [Jal0OThb MOXJUBICTb
NepeoCMHUCJUTH HasiBHE Ta CTBOPUTU HOBe IliJlicCHe 3HAaHHA Ta/abo nmpodeciiiHy npakTUky y coepi
¢diHaHCiB 6aHKIBCBKOI ClpaBH, CTpaxyBaHHsA Ta GpOHJOBOr0 PUHKY 3 JOTPUMaHHSIM HOPM aKaJeMiuHOI
€THUKH | BpaxyBaHHAM COLiaJIbHUX, ETUYHUX, EKOHOMIYHUX, €eKOJIOTIYHUX Ta IPABOBUX ACIEKTIB.

PHO6. [lnaHyBaTHM i BUKOHyBaTH HAayKoOBi i NpukaaaHi gociikeHHS 3 ¢iHAHCIB Ta AOTUYHHUX
MDKIAUCLUUMIUIIHAPHUX HaANpAMIB 3 BUKOPUCTAHHAM CYy4YaCHUX IHCTPYMEHTIB, KPUTHUYHO aHaJi3yBaTHU
pe3yJbTaTH BJIACHUX JOC/AI[KeHb i pe3y/bTaTU IHIIUX AOCHAILHUKIB Y KOHTEKCTI yCbOI'0O KOMILJIEKCY
Cy4aCHUX 3HaHb L0/0 A0C/IiI)KyBaHOI NpoO6JIeMHU.

PHO08. 3actocoByBaTu iHHOBaliliHi mnejaroriyHi TexHoJsiorii Ta BHUKIaZAAaTH GaxoBi HaBYaJbHI
JAUCLMUIUIIHM y 3ak/jafax OCBiTM 3 [OTPMMaHHAM eTUYHUX [PUHLUIIB Ta HOPM akKaJeMidHOl
J06pPOYECHOCTI.

PHO9. 3aiiicHioBaTH anpo6ariito Ta BIpoBa/KeHHS Pe3yIbTaTiB BJACHUX JOCTimKeHb y chepi diHaHCIB,
GaHKiBCbKOI CIIpaBH, CTpaxyBaHHi Ta GOHI0BOMY PUHKY.

06cAr AUCHUITIiHU

3aranbHuit ob6car aucnumiinu 60 roga. (2 kpeautiB ECTS): sekuii - 10 roa,, npakTyuuHi 3aHaTTa - 10 roJ.,
caMmocTifiHa po6oTa - 40 ro/,.

IlepeayMoBY BUBYEHHS AUCHMILIIHU (MpepeKBi3UTH)

‘Kypc 6a3yeThCs HA 3HAHHSAX, 3/100yTUX Yy Mpolleci BUBUEHHSI OCBITHHOTO KOMIIOHEHTA «CBiTor/iss/iHi Ta
COLIOKY/JIbTYPHI OCHOBU HayKOBO-TeXHIYHOI AiAJIbBHOCTI».

HamionaAbHNMI TeXHIYHMIT yHIBEpCUTET

0B®axosuli ceminap 3 ginaHcie, 6aHKIBCbKOI cnpasu ma cmpaxy8aHHs «XapKiBCHXHIE TOATTeXHIHMI IHCTHTYT




0Co6JIMBOCTI AUCIUIJIIHMA, METOJH Ta TEXHOJIOTil HABYaHHA

Jlek1ii mpo6/ieMHOTO XapaKTepy € OJHUM i3 KJIIDOYOBUX €JIEMEHTIB BUBUEHHS AUCHUILIIHM, OCKiJbKHU
JI03BOJISIOTH NMOEAHATH MOCAiIJOBHUN BUKJ/AJ] TEOPETUKO-METO/I0/I0TIYHUX M10JI0XKeHb GpiHaHCOBOI HAyKHU
3 aHa/Mi30M peaJibHUX IMpoleciB QYHKIIOHYBaHHSA 6GaHKIBCbKMX 1 CTpaxOBUX IHCTUTYLiH. Ha Takux
JIEKLIisIX PO3KPUBAIOTbCS KOHILENTYajabHI 3acaZu ¢iHaHCOBOI CTiMKOCTi, MexaHi3MM NpyAeHLilHOro
peryJiloBaHHS, IHCTPYMEHTH MaKpONpPYJeHLiMHOI MOJITUKU U NiAXOAU A0 YNpaBJiHHA pPU3UKaMH, [IPU
oMYy (OpMY/II0IOTHCA MNPOOGJEMHI 3aMUTaHHA LOA0 BIJIMBY peryJasaTOpHUX TpaHchopmaliii Ha
CTabiIbHICTh piHAHCOBOI CUCTEMH Ta MOBEAIHKY GiHAHCOBUX iIHCTUTYIIIH.

[Ipo6sieMHO Opi€eHTOBaHI NMpaKTU4HI 3aHATTS NepefbayvarTbh ONpALOBAaHHS KOHKPETHUX TeM KypCy
Yyepe3 po3B'sI3aHHS CUTYaAlilHUX 3aB/laHb 3 eMIIIPUYHOT0 aHa/Mi3y GaHKIBChKHUX i CTPaXoBUX JlaHUX. BoHU
cupsiMoBaHi Ha ¢opMyBaHHsA y 3400yBadiB PhD yMiHb 3acTOCOBYBaTH CydyaCHUH €KOHOMETPUUHHUU
iHCTpyMeHTapii A0 peaJbHUX AOCHIAHUILKHUX 3aBJaHb y cbdepi ¢iHaHCciB, 6aHKIBCbKOI copaBU Ta
CTpaxyBaHHS.

Keiic-MeTo 4 BHUKOPUCTOBYETbLCA [Jisl ONpAlLlOBaHHS peaJbHUX HAYKOBUX i PEryJasiTOPHUX KeuciB,
NOB'sI3aHUX i3 3abe3meyeHHAM ¢iHAHCOBOI CTiMKOCTi GaHKIBCBKMX CHCTEM Ta peaJiisalli€ro
MaKpOINpyAeHLiHOI MOJITUKU. PO3r/isl KEUCIB CTUMYJIIOE CAaMOCTIMHUN MOMWYK AOCAIJHULbKUX pillleHb
i popMye 3AaTHICTb KPUTHUYHO OI[iHIOBATH HACJiAKU PETYIITOPHUX PillleHb.

[Ipe3eHTallii BUKOPUCTOBYIOThLCA A5 IpeCTaBJeHHs pe3yJbTaTiB ONpallOBaHHA OKPEMHUX TeM KypcCy,
iHAUBiAyaNbHUX HAYKOBO-aHaJITUYHUX 3aBAaHb 1 MiHIi-IPOEKTIB, 30KpeMa aHaJi3y CTiAKOCTi
YKpalHCbKOr0 OGaHKIBCBKOTO CEeKTOPY B YMOBax BOEHHOTO 4Yacy Ta HOpPiBHAHHA MigXoAiB o
MaKpOIpPYAEeHLiMHOrO0 peryJloBaHHS B pi3HUX KpaiHax. [lpe3eHTanii MOXyTb BHUKOHYBAaTHUCH SIK
iHAMBIAyalbHO, TaK i B MaJIMX rpynax i3 3aCTOCYBaHHAM MYJbTUMeJiNHUX 3aC00iB, [0 CIPUSE PO3BUTKY
HayKoBOi KOMYHiKamil Ta BMiHHS 3axWINATH BJIaCHi BUCHOBKM Yy TMpodeciiHOMY akKaZeMidvHOMY
cepenoBHUIL.

IIporpama HaB4YaJIbHOI AUCHUILIIHU

Temu JIeKIiHHUX 3aHATD

Tema 1. MeTtogosioTiuHi 3acaZjy HAyKOBUX JocCJi[PkeHb y cdepi ¢iHaHCiB, OGaHKIBCbKOI cHpaBH,
cTpaxyBaHHs Ta GOH/I0BOT0 PUHKY: BiJj popMy r0BaHHs Npo6sieMu 10 Bepudikanii pesyibTaTis
[lpeameT i cnenudika HayKOBUX JAocaifkeHb y ¢iHaHcax, GaHKIBCbKiM cmpaBi, cTpaxyBaHHi Ta
doHgoBOrO pUHKY. ®OpMyJIIOBaHHSI HAyKOBOI po6JieMH, JOCTIAHULBKUX IUTAaHb Ta TilloTe3; KpuTepil
danbcudikoBaHocTi. Bubip 06'ekTiB i cy6'ekTiB gociimkeHHs Ta piBHIB aHaiizy. Tunu maHux y
¢biHaHCOBUX AocCHipKEHHSX: MiKpoJaHi, npyJeHliliHa 3BiTHiICTb, Gip>KOBi KOTUPYBaHHS, ONUTYBaHHS,
MaKpOiHHWKaTOPHU.

Tema 2 TeopeTuuHui cuHTe3 y GiHAHCOBIM Haylli: HEOK/IACUYHI, MOBEIIHKOBI Ta iIHCTUTYLiMHI KOHIenil
dyHK1LiOHYBaHHS 6aHKIiB, CTpPaXOBUX KOMIaHiH i GiHAHCOBUX PUHKIB

Knacuuni ¥ HeoksacuuHi Teopii ¢iHaHcoBoro mocepegnuiTBa: Diamond & Dybvig , iHndopmauiiiHa
acuMeTpia (Stiglitz & Weiss), TpaHcakLiiiHi BUTpaTH, AejieroBaHUi MOHITOpUHT. [loBeAiHKOBI diHaHCcH,
¢diHaHcoBa parMeHTalis Ta oOMe)keHa pallioHAJbHICTb. [HCTUTYLiHHI HigX0au: poJsib PeryasTOpPHUX
pexxuMiB i mpaBoBUX cucTeM. Teopii cTpaxoBoro momuty, acuMmeTtpii iHpopmauii Ta moBeJiHKOBUX
PU3UKIB y CTpaxyBaHHI.

Tema 3. ®iHaHcOBa CTiMKIiCTb i 6aHKIBCBKMX CUCTEM B yMOBax CHUCTEMHHUX PHU3UKIB: KOHLENTYaslbHi
3aca/iy, MexaHi3MU BUHUKHEHHS Ta IHCTPYMEHTHU 3a6e3Me4eHHs

[lousaTTrsas ¢iHaHcoBoOl cTilikocTi, aHTHUdparinpbHOCTi; cniBBigHOWEHHs Ta BigMmiHHOCTI. IHAWMKaTOpHM
CTIMKOCTI: aIeKBaTHICTh KamiTa/y, AKiCTb aKTHUBIB, JIiIKBiJHICTb, MPUOYTKOBICTb, YYTJIUBICTb 10 PUHKY
(CAMELS/SREP). CucreMHi pu3uKM Ta MeXaHi3MM IX BUHUKHEHHS; iHCTpyMeHTH 3abe3leuyeHHs
CTIMKOCTI 6aHKIBCbKMX CUCTEM.

Tema 4. KommuekcHe ympaB/iHHS pyU3vKaM{d y iHAHCOBHUX IHCTUTYLISIX GAHKIBCBKOTO Ta CTPaxXOBOTO
npodisto

Knacuodikanisa ¢iHaHCOBUX PUBUKIB y [AisiibHOCTI GiHAaHCOBUX IHCTUTYLiNA: KpeAUTHUH, PUHKOBUH,
NpPOLIEHTHUHN, BaJIIOTHUM, PU3UK JIKBiHOCTi, omepauiiHUN Ta CTpaxoBUH pU3UKU. MeTozoJ0TiuHi
3acajjd KiJbKICHOrO OLiHIOBAaHHSl PU3UKYy: MeToJ, BapTocTi mif pusukoMm (VaR) B icTopuuHOMY,
napaMeTpU4YHOMY Ta iMiTaniiiHoMy (MeTos MoHTe-Kapsio) BapiaHTaX, cTpec-TeCTyBaHHA Ta CLieHapHUH
aHauti3. [HTerpoBaHi cUCTEMH ylpaBJiHHA pU3UKaMH Y piHaHCOBUX IHCTUTYLISX.

Tema 5. CTpaxoBi pyHKH B yMOBax MaKpONpyAeHIiIHHOr0 pery/Il0BaHHs: CUCTEMHI pU3MKHU Ta MeXaHi3MHU
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3a6e3neyeHHs piHaHCOBOI CTIHKOCTI

[HTerpauiiiHi 3B'I3KM CTPaX0OBOTO CEKTOPY 3 OAHKIBCHKOIO CHCTEMOI0 Ta PUHKOM KalliTasy; KOHIEMIlis
6aHKiBCbKO-CTPaxOBUX KOHrJIoMepaTiB. CHCTEMHI pPHU3UKM CTPAaxOBOTO PHHKY Ta MeXaHi3MHM IX
perysoBaHHA. Bumoru Solvency II: cTpykTypa kamitany, TeXHiuHi pe3epBM Ta HarJg10Bi
IIOBHOBAKEHHH.

TeMmu NPAaKTHYHUX 3AHATD

Tema 1. MeTogosioriuHi 3acai HayKOBUX JAocaimkeHb y cdepi ¢iHaHciB, 6aHKIBCbKOI cnpaBu Ta
CTpaxyBaHHS: BiJi dopMyitoBaHHS NpobseMu 0 Bepudikaliii pe3yibTaTiB

AHaJsi3 CTPYKTYPHUX KOMIIOHEHTIB Cy4yacHUX eMITipUYHHMX J0C]IiKeHb y cdepi ¢iHaHCIB (30KpeMa,
ny6Jikaniil y xypHasax Journal of Banking & Finance ta Journal of Financial Stability), i3 ¢pokycom Ha
inenTudikauii gocAiAHUIBKUX NUTaHb, GOPMYJIIOBAaHHI TriloTe3, XapaKTEPUCTHUI TUIMIB JaHUX Ta
3aCTOCOBYBAaHUX METOAOJOTIUHUX MiAxoAiB. TpaHnchopMallis WIMPOKUX HAYKOBUX NpPOOGJIEM y BY3bKO
cbopMyJIbOBaHI, oOIllepaliioHa/li30BaHi JOCAIAHUIIbKI NHUTAHHS Ta €eMIIpUYHO IepeBipioBaHi
(banbcudikoBani) rimoresu. Po3pobiieHHS KOHIENTyasbHOI Mozesi BjacHoro PhD-gocriimkeHHs y
JIoTilli «<HayKOBa MpobJieMa — A0CAiAHUIbKI MUTAHHSA — Ti0oTe3u — JlaHi Ta MeTOoIU»

Tema 2. TeopeTWyHUU cHHTe3 y QiHAHCOBIM Haylli: HeOK/JaCH4Hi, MOBeJiHKOBI Ta IHCTUTYLiHHI
KoHILenuii pyHKIioHyBaHHS 6aHKIB, CTPaXOBUX KOMIaHiH i ¢iHaHCOBUX pUHKIB

Anauiz TeopeTHyHOi Jioriku Mojeni Jlalfimonia—/lM6Bira Ta ii 3acTocyBaHHS /1 MOSICHEHHSI MeXaHi3MiB
KJaCUYHUX 6aHKIBChbKHUX MNaHiK i cyyacHUx ¢opM Aecrabinizalii 6aHKIBCbKUX YCTAHOB, 3yMOBJIEHHX
nudposizaniero  piHaHcoBUX  mocayr. ImeHTudikanis  mposBiB  iHdopMaliiHOI  acuMeTpii,
HECIIPUSTJIMBOTO Bil0OpPY Ta MOpaJbHOrO0 PU3UKY HA HPHUKJIaJaxXx (PYHKUIOHYBaHHS KpeAUTHOrO i
CTPaxoBOro puHKiB. [IOpiBHAJILHUU aHaJi3 HEOKJIACUYHOTO, NOBEAIHKOBOI'0O Ta IHCTUTYLiHHOI0 NiAX0/iB
y KOHTeKCTi popMyBaHHSI TEOPETUKO-METO/I0/I0TYHOI OCHOBU BJIACHOT'O JIUCEPTALIMHOIO 10C/IiI)KEHHSL.
Tema 3. ®iHaHCcOBA CTiHKICTh GAHKIBCbKUX CUCTEM B YMOBAX CUCTEMHUX PU3HUKIB

Po3paxyHoK i nopiBHSAJIbHUM aHa/i3 iHAMKATOpPiB ¢iHaHCOBOI CTIMKOCTI 6GaHKIBCHKOTO CeKTOpYy YKpaiHu
3a Metoposiorieto CAMELS/SREP. OuiHoBaHHSI MexaHi3MiB BUHMKHEHHSI CUCTEMHHUX pPH3HKIB Ta
iHCTpyMeHTIB iX HelTpaJiizalil Ha OCHOBI peasIbHUX JJaHHUX.

Tema 4. KoMmsiekcHe ynpaB/iHHS pusuKaMu y GpiHAHCOBUX IHCTUTYLisIX G6aHKIBCbKOI'O Ta CTPaxoBOTO
npodisto

[IpakTuuHe 3acTocyBaHHS MeTogiB VaR (icropuuHuii, mapameTpuyHud Ta MeTtol MoHTe-KapJso) g
OLIiHIOBAaHHSI PHHKOBOTO Ta KpPeAWTHOro pPHU3UKYy. Po3pobka cueHapiiB cTpec-TecTyBaHHS [JJis
G6aHKiBCcbKOi a60 cTpaxoBoi iHCTUTYIil. AHaJ/i3 iHTErPOBAaHUX CUCTEM PU3UK-MEHE>KMEHTY Ha OCHOBI
peasibHOI 3BiTHOCTI piHAaHCOBUX YCTAHOB.

Tema 5.CTpaxoBi pUHKU B yMOBaxX MaKpONPYyAeHI[IHHOTO PEry/JI0BAaHHS: CUCTEMHI PU3UKHU Ta MeXaHi3MHU
3ab6e3nevyeHHs piHaHCOBOI CTIHKOCTI

AHani3 cucTeMHHUX PHU3HUKIB CTPaxOBOTO PHUHKY Ta iX B3aeMO3B'sI3KiB i3 GaHKIBCbKHUM CEKTOPOM.
OuinioBanHa BuMor Solvency II: cTpykTypa kamiTajny, TexHiuHi pe3epBH, CIeHapHUNW aHaui3
niaTocnpoMokHocTi. [lopiBHSJIbHUM aHasi3 peryasaTOpHUX NigxoaiB Ao 3abe3nedyeHHs ¢GiHAHCOBOI
CTIMKOCTI CTPaXOBUKIB y pi3HUX KpaiHax.

TeMu 1ab6opaTOpPHUX POOIT

JlaGopaTopHi po60TH B paMKax AUCIUIIIHA He Tepe0adyeHi.

CamocTiitHa po6oTa

OcBiTHIN KOMIIOHEHT Nepe/i0avyae BUKOHAHHS iHAWBiAyaJlbHOTO 3aB/IaHHS, 1[0 OXOIJIKE OMPAIF0BAaHHS
JIEKLIMHUX MaTepiaJjiB I peKOMeHJ0BaHOI JiiTepaTypd 3 TeM CaMOCTIMHOrO BUBYEHHS, NMPUCBSAYEHUX
MeTOJ0JIOTIYHUM 3acaZlaM HayKOBUX JoOC/HipkeHb y cdepi ¢iHaHciB, 6aHKIBCbKOI cmpaBH Ta
CTpaxyBaHHs, TEOPEeTUYHOMY CHHTe3y HeOK/JACH4YHUX, NMOBEJIHKOBUX Ta IHCTUTYLIMHHUX KOHILENILii
¢byHKIioHYBaHHA ¢iHaHCOBUX IHCTUTYLiH, ¢iHaHCOBIM cTiAKOCTI GaHKIBCBKHMX CHCTEM B yMOBax
CUCTEMHUX PHU3MKIB, KOMIUIEKCHOMY VIIPaBJiHHIO PU3WKaMHM, CTPAaxOBUM pPHUHKaM Ta MexaHi3MaM
MaKpONpyZeHLiHHOT0 peryJloBaHHS.

Orsiga HayKoBUX Mmy6uiikalii y NpoBiHMX pelieH30BaHUX KypHaJaX, aHAJITUYHUX i CTATUCTUYHHUX
marepiasiB HBY Ta mixkHapogHux GpiHaHCOBHX opraHizaniil J03B0JIsI€E NOTJIMOUTH PO3yMiHHS MexaHi3MiB
¢diHaHCOBOI CTabGi/IbHOCTI, IHCTPYMEHTIB NpPYAEHI[IHHOrO pEryJlBaHHA Ta METO/iB KiJbKiCHOTO
OLIiIHIOBAHHA PU3UKIB.

HamionaAbHNMI TeXHIYHMIT yHIBEpCUTET

0B®axosuli ceminap 3 ginaHcie, 6aHKIBCbKOI cnpasu ma cmpaxy8aHHs «XapKiBCHXHIE TOATTeXHIHMI IHCTHTYT
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CucreMa OLiHIOBAHHA
KpuTepii oniHioBaHHA ycnilHOCTI 3400yBavya llIkasia oniHIOBaHHS

Ta po3noAii 6asiB Cyma HamionasibHa o1jiHKa ECTS
baJiiB
1 AkajiemiyHi ycnixu 3/106yBaya BUII0i OCBITH 90-100 BigMminHO A
BH3HA4YalOTbCA 3a JONIOMOTr00 KpUTEPIiB Ta CUCTEMU 82-89 Jobpe B
OLIiHIOBaHHS 3HAHb Ta BMiHb 3/j06yBadyiB, fIKa 75-81 Jlobpe C
BUKOpUCTOBY€eTbCA B HTY “XIII” 64-74 3a/10BiIbHO D
(https://blogs.kpi.kharkov.ua/v2/nv/wp- 60-63 3a0Bi/IbLHO E
content/uploads/sites/43/2023/12 /Polozhennya- 35-59 HeszazoBinbHO FX
pro-kryteriyi-ta-systemu-otsinyuvannya-znan-ta- (moTpi6He foAaTKOBE
vmin-i-pro-rejtyng-zdobuvachiv.pdf) BUBYEHHA)
[loToyHUH  KOHTpOJIb  3JIUCHIOETBCA  Hiff 4Yac 1-34 HesazmoBinbHO F
NpOBeJleHHS NPAaKTUYHUX 3aHATh, a TAKOXK NMepeBipKHU (noTpi6He MOBTOpPHE
iHguBigyanbHoro 3aBAaHHs. [lifcyMKOBUN KOHTPOJIb BUBYEHHSH)

3M{MCHIOETBCA 3a pe3yJbTaTaMH €eK3aMeHy ab6o B
pe3yJbTaTi HAaKONMUYEHHS OLIIHOK 3 OKPEeMUX TeM Yy
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pasi BUKOHaHHS 3/00yBaueM yCiX BHUAIB MOTOYHHUX
KOHTPOJIBHHUX 3ax0JiB. 3a yMOBaMM BHUKOHaHHA
3/100yBaveM iHAUBiAyaIbHOTrO 3aB/IaHHS 3 HABYAJIbHOI
JUCUUIUIIHM, aje 3a BifCyTHOCTI pe3yJbTaTiB
INOTOYHOTO  KOHTPOJIKO (mpakTH4yHi  3aHATTA),
3700yBa4 He MOXe OyTH aTeCTOBAaHUM i3 HABYAJIbHOI
JUCUUILIIHA pifo] JIKBigamii HUM MOTOYHOIL
3a60proBaHoOCTi. Po3paxyHkoBe 3HaYeHHA y
KibKicHIA ¢opMi mifIcyMKOBOI OLIiHKM BU3HAYa€EThHCA
3a GopMyJIoO:

0 = 2(Kix0i)/ ZKi
ne Ki — KiIpKicTh KpeANTiB i-ro BUAY 3aHATh; Oi —
OIliHKa y KUTbKICHIM (opmi (Oamu) 3 i-To BHIY
3aHATh.
Posmomin  kpemuTiB 32 BHAAMH  3aHATh 3
IACIAIIIIHA

Buau 3aHATH KinbkicTb
kpeauTiB (Ki)

[IpakTH4Hi po60TH 1

InaMBigyasbHe 3aBAaHHA 1

O1iHIOBaHHSA KOYKHOTO BUTY 3aHATH (O1)
3aificHOETECS 3a 100-0aIbHO0 MIKAIOK

HopmMu akaaeMiyHOI eTHKH i MOJIITUKA KYPCY

AcnipaHT NOBUHEH J0TpuMyBaTUcsa «KoJeKkcy eTUKH akaZileMiuHHUX B3aEMOBIJJHOCUH Ta J0OPOYECHOCTI
HTY «XIll»: BUABAATH AUCHUIIIHOBAHICTh, BUXOBaHICTh, 106GPO3UUIMBICTh, Y€CHICTD, BiATIOBiAA/IbHICTD.
KonouikTHi cutyanii 1oBUHHI BiAKpUTO OGroOBOPIOBATHUCS B HABUYAJIbHUX I'PyIax 3 BUKJIaJa4yeM, a MpU
HEMOXKJIMBOCTI BUpillleHHS KOHQJIIKTY — JOBOAUTHCS 0 BijoMa ciBpo6ITHUKIB AUPEKIIil iIHCTUTYTY.
HopmaTuBHO-nIpaBoBe 3a6e3NevyeHHs] BOPOBAa/JPKEHHS MNPUHLUMNIB akajeMiuHoi JobpoyecHocti HTY
«XIIl» po3mimeHo Ha caifTi: http://blogs.kpi.kharkov.ua/v2 /nv/akademichna-dobrochesnist/

IloroaxeHHsa
Cuiabyc noro»KeHo

0B®axosuli ceminap 3 gpiHaHcig, 6aHKIBCbKOI cnpasu ma cmpaxyeaHHs

3aBinyBau kadenpu
Onekcangp MAHOUJIEHKO

['apanT OII
Bosaogumup MIIIEHKO

HamionaAbHNMI TeXHIYHMIT yHIBEpCUTET
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