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1. 3araubHa iHdpopMaLis

Ha3zpa qucuuniinm Mertonu aHamizy i MPOTHO3YBAHHS HYacCOBUX PSIIIB

Bukaanau 1.1.H., npodecop Poxxkos C.O., k.T.H., norienT Tumodeen K.B.
KoHnTakTHHII HOMep BHKJIaJa4a +38(050)3960989, +38(066)1808636

E-mail Buxkiaagaua rozhkov ser@meta.ua, kvtimofeev2013@email.com

Koa mucuumniainm 3 ocBiTHHON 0221

nporpamMu

OO0csir AUCHUNJIIHU S kpenutu / 150 rogun (Jiekuiid — 6 roJMH, NPAaKTUYHUX 3aHATh — 6

rOJIMH, camocTiiiHa poborta — 138 roauH).

I cemectp — 2,5 xpenutu / 75 roguH (aeKuii — 4 rojuH,
HPaKTUYHUX 3aHITh — 2 TOJIMH, CAaMOCTiiiHa poboTa — 69 ronun).
IV cemectp - 2,5 xkpenuts / 75 roqus (JIEKIii — 2 roAnHH,
HpaKTHYHUX 3aHSATh — 4 TOAMHY, caMOCTiliHa poboTa — 69 roaun).

IHocunanus Ha caiiT

.. https://mdl.ksma.ks.ua/course/view.php?id=2827
JAHCTAHINITHOr0 HABYAHHSI

Yac NMPOBECACHHS 3aHATD, 11 cemecTp

KOHCYJ/IbTaLlii
IlepenpexBizuTn i mocrpexpizuTu | Jlucuuriina «MeToau aHallizy 1 NPOrHO3YBaHHS YACOBHX Psi/liB»
HABYAJIBHOT JMCHUILIIHI 32 HABYAJIBHUM IUIAHOM Ta OCBITHBO-HAYKOBOIO IPOrPaMoIo

BXOJUTH JI0 LHUKIY MNpoQecifHOol MiArOTOBKU (JUCHMILIIHKA 3
HaOyTTsl TTHOMHHUX 3HAHB 31 CIeNialIbHOCTI) 1 TICHO MOB’s3aHa 3
TaKAMHU JUCHMILIIHAMH K «MareMatuyne mporpaMmyBaHHs Ta
JOCIIJDKeHHsT  omnepauiiiy, «CHCTeMH MIITPUMKH TPUHHSTTS
pitmeHb», «lHTeAeKTyadbHI CHCTEMH  YIpPaBIIHHSA»  IUKIY
npodeciiiHol MiArOTOBKH.

2. AHoTauisi 10 Kypcy

HaOyTi 3HaHHsS 1 BMIHHSI J03BOJSIIOTH 3a0e3nedyuTH 0a30BY MiJIFOTOBKY 3a CIEIialbHICTIO,
HABUUTH  pAIllOHAJIBHO BHMKOPHCTOBYBATH CYYacHHH 1 TICPCHCKTHBHHM  MDKIMCHUIUIIHAPHUM
IHCTpyMEeHTapiil JJisi aHali3y 1 MPOTHO3YBAaHHS YaCOBUX PSAIB B CKJIQJHHUX TEXHIYHHUX CHCTEMax,
[PULIENUTH HAaBUYKKA BUKOPHUCTAHHS TEXHIUHUX 3acO0iB MPH 3aCTOCYBaHHI OOUMCIIIOBATIBLHUX METOJIB i
3ac0o0iB JUIsI PIlICHHS] CHCTEMHMX 3aBJaHb.

3. Mera Ta 3aB/1aHHSI KypcCy

Mera BUBYeHHS JHCUMILIIHH — 3a0e3neqyuTd 0a30BY MIJTOTOBKY 3a CHEIiaIbHICTIO, HABUUTH
palioHaNbHO BHKOPUCTOBYBATH CYYaCHHMU 1 MEPCHCKTHBHUNM MIKIUCHUIITIHAPHUM THCTpYMEHTApPiH Ui
aHaJIi3y 1 MPOrHO3yBaHHS YaCOBHX Ps/iB B CKIQJHHX TEXHIYHUX CHCTEMax, MPUIICTUTH HABHUYKH
BUKOPHUCTAHHSI TEXHIYHUX 3aCO0IB MiITPUMKH NPUHHATTS PillleHb, O0YMCIIOBAIBHUX METOJIB 1 3ac00iB
JUIsL PILICHHS JIAOOPATOPHUX CUCTEMHHUX 3aB/IaHb.

3aBAaHHAM JUCUUIUIIHU «Memoou ananizy i npoeHo3y8aHHsi — 4AcoBux psoie» 3HAMOMHUTH
acIipaHTIB 3 Cy4YaCHUMM KOHIEMIISIMU JOCIIDKEHHS CKJIaJHUX CHCTEM, CyYaCHUMH METOJaMu 00poOKH
Ta aHAII3y CTATUCTUYHMX JaHUX Ta MPUHLMIIAMH OpraHizamii iHpopMarii Juist KepyBaHHS CKJIaJHHUMH
cUCTeMaMu

4. PesyabTaTn HaB4YaHHS (KOMIIETEHTHOCTI)

V pesynbTari BUBUEHHS JUCIUILIIHH acMipaHT MOBHHEH 3HATH:
— 3arajbHl BUJIM 1 METOJMKY MOOYJIOBU YaCOBUX PSIIiB;
— METOJIM PO3PAXYHKY ITOKA3HUKIB YACOBUX PSIJIiB;
— METO/JY BUSIBJIIEHHSI OCHOBHUX THIIIB TEHACHIIIN 1 PIBHSIHB PSJIY;
— METOJIM MOJICITIOBAHHS 1 IPOTHO3YBAHHS YACOBHUX PSIIIB;




— METO/JY OI[IHKHA KOJIMBAJIBHOCTI 1 OIIHKHU iX MapamMeTpiB KOJIUBAJIbHOCTI;

NOBUHEH BMITH:

- BUKOPHUCTOBYBATH CyYacHI TexHiuHI 3acoOu 1 iH(opMalliifHi TexXHOJIOr I BUPILLIEHHS

AQHAJIITHYHUX 1 JIOCJITHUI[BKUX 3aBJIaHb.

- BHKOHYBATH PO3paxXyHKH IMOKA3HUKIB YACOBUX PSIIB;

- BU3HAYHUTH JHHAMIKY KOMIIJIEKCY B3a€EMO3B'sI3aHUX O3HAK;

- BHUKOHYBAaTH MOJEITIOBAHHS YacOBUX pSIIiB Ta IX MPOTHO3YBaHHs 3a jpomoMmororo ARMA Ta

ARIMA- niporiecis.
OcHOGHI nPOZPAMHI KOMREMEHMHOCMI, AKUMU ROGUHEH 060100imu 3000y6ay:

— yMIiHHS B yMOBaX MepeHacHueHOro iHpopMaliifHOro MpOCTOpY 0OMPATH LITLOBY 1HGOPMAILLiIO 115
BUKOHAHHSI JIOCJIITHUIIBKUX 3aB/IaHb;

— YMiHHS Ta 3JaTHICTH pPOOMTH HECTAHIAPTHI YMOBHBOIM Ta BIJXOJUTH BiJl CTaHIAPTHOI JIOTIKHU
CY/DKEHb;

— yYMIHHS CaMOCTIHHO IPUHMATH IPOEKTHI PIILICHHS;

— yYMiHHS BHOpaTH TeMy JOCII/DKEHHsI, MPaBUILHO (OPMYIIOBATH METy, 3ajadl Ta BUOKPEMHTH
TEOPETHYHI 1 TPaKTHUYHI pe3yJbTaTH HAyKOBHX JOCILIKEHb 3a JONOMOIOK MPUHHATOT
METOJ0JI0rl po3B’si3aHHs 3a7a4 y BUOpaHiN NpeaMeTHiH raiy3i 3 BUKOPHCTaHHSM BiJOMHX Ta
po3pobieHuX 3aco0iB y rajly3i aBToMaTu3allii mpoueciB KepyBaHHS;

— yMIHHA BHKOPHCTOBYBATH Yy3arajlbHEHI Cy4acHi CHCTEMHI MiJAX0Jd Ta OOupartd cTparterii
NPUUHATTS PillleHb B CKJIAAHMX CHCTEMax 3a JIEKUIBKOMa KPUTEPIsIMH B TOMY YMCIl B yMOBax
HEBU3HAYEHOCTI.

OcHOGHI nPOZPAMHI pe3yNbmamu HAGUAHHA:

— TMIArOTYBAaTH KaJeHJIApHUH IJ1aH 3/1ICHEHHS HAyKOBHX JOCIIPKEHb 3a eTallaMu;

— CKJIACTH ILJIAaHH ONEPATHUBHOTO Ta TAKTHYHOTO YNPABIIHHS JOCIIAHUIBKOIO AisTbHICTIO;

— JIOCJIJIUTH Ha TEOPETUYHOMY PiBHI OTPUMAaHI NPAKTUYHI pe3yIbTaTH;

— BUOpaTH TEXHOJIOTIIO MOIIYKY iH(OpMAIliT;

— CHiBBiHECTH 1H(POPMAILIIO JUTS BUPIIIEHHSI KOHKPETHUX JOCIITHUIIBKUX 3aay;

— OynayBaTH Ta aHajiizyBatu iH(opmalliiiHi 6a3u;

— MoaudikyBaTH HaOyTI 3HAHHS T4 HABUYKH;

— apryMeHTyBaTH HECTAHJApPTHI PillIeHHS B KPUTHUHUX CHTYallisX;

— nepeadayatu MOMKIIMBOCTI JUIsl YCIIIITHOT peati3alii iHHOBalliMHUX iJ1ei;

— 3aCTOCYBATH MPUHUMI JOLUIBHOCTI IIPH BUOOPI TOCTIIHUIBKAX IHCTPYMEHTIB;

BUDILIYBAaTH 3aJladyi IHHOBALIMHOTO XapakTepy 3a JOMOMOIOI0 CYYacHUX MpPOTpaMHHUX Ta
TEXHIYHUX 3ac001B

5. Ilnan BUBYEHHS HABYAJILHOI JHCIHILIIHU

®dopma opranizamii CamocrtiiiHa
No .HaBLIaHHH pobora,
W Ha3ga temu Ta KUIbKICTh TOJIUH KIJTBKICTD
Jlexuiiine | Ilpaktuune TOJIMH
3aHATTS 3aHSTTSI
1. | Buau yacoBux psiziiB, iX noOyosa. 2 2 13
L [loka3HUKH 4aCOBOTO PSAAY 1 METOJH IX YHCICHHS. 14
3. | OcHOBHI THTIH TEHJEHIII} 1 PIBHSIHb TPEH/A. 14
4. MeTou BUSIBIIEHHS KOJIMBAJIBHOCTI 1 OIIIHKH 1X 2 14
napaMeTpiB.

5. | Oco0aMBOCTI BUMIPIOBAHHS CE30HHOCTI. 14
Pa3om roaun 4 2 69




6. I'padik camocTiiinoi podoTn
Ne 3/m Bun camocriitnoi poGotu l'oguaun | TepMiH BUKOHAHHS dopma Ta METOT
KOHTPOJIIO

1. [TigroToBKa 10 TPAKTHYHHUX 34 LIIOTHKHEBO 3BiT 3 MPAKTUYHUX POOIT
3aHATH (y TOMY YHCJII TUTaHHS, y LMS Moodle
BiJIBEJICHI Ha CaMOCTIiiHe
OIIpAIFOBAHHS)

2. | llizroToBKa TE€OPETHYHUX NMUTAHb 34 [IOTHUKHEBO Binnosizai 3 TeopeTHUHUX
(y TOMY YHCITI TATAHHS, nutanb y LMS Moodle
BiJIBEJIeH] HA caMOCTIiiHe
ONpPALIOBAHHS)

3. | 3axucT npaKTHYHUX POOIT 1 3a po3KIaioM OnutyBanHs

3aHSTh
Pazom 69 - -

7. PexkomeHgoBaHa JiTepaTrypa

10.

11.

14.

LS.

OcnosHa

. Ac¢anaceeB B.H. Amnanuz BpeMeHHBIX pSAOB U Ipornosuposanue: yueOnuk /B.H. Adanacoes,

M.M. KO306aiues. M3a. 2—e, nepepad. u qon. M.: ®unance! 1 craructuka, 2010. 320 c.

. HyKaL[II/IH IO.I1. AJanTUBHBIE METOJIBI KPATKOCPOYHOT'O IMMPOrHO3UPOBAHKSA BPEMCHHLIX PSAT0B!

VY4eb. mocodbue. — M.: ®unancel ¥ cratuctuka, 2003.-416 c.
boposuxoB B.I1. [Iporno3uposanue B cucteme STATISTICA B cpene Windows. OCHOBBI T€OpUH U
MHTEHCHUBHAs IPAaKTHKa Ha KoMmmbioTtepe: YueO. nmocodue/B.I1. Boposukos, I'.\U. NBuyenko.— M.:
®unance! u cratuctuka, 2000.— 384 c.
Tropun FO.H., MakapoB A.A. AHanu3 JaHHBIX Ha kommbioTepe. M3n. 3—e, nepepad. u non./Ilox
pen. B. O. @uryprosa — M.: THOPA-M, 2002. — 528 c.
Cepruenko A.b. [lupposas o6padotka curnanos — CI16.: [Tutep, 2002. — 608 c.

Hooamrosa
[Tpuknagnoi anamu3s ciydaiHeIx npoueccos. [loxa pen. [Ipoxoposa C.A./ CHIL PAH, 2007. -582 c.
Cepruenko A. b. AJIroputmbl aJlanTUBHOM (uibTpanuu: ocobeHHocTH peanusannu B MATLAB //
Exponenta Pro. MaremaTuka B npmioxenusx, 2003, —-Nel1(01). —C.18-28.
[TpakTkyM 1o ob1el Teopuu cratucTuku: yued. mocodbue / U. W. Exuceera, H. A. ®nyn, M. M.
1036ameB. —. M.: ®unancel u cratucruka, 2008.
Jenkins, G M, Reinsel G C (1994) Time Series Analysis, Forecasting and Control. 3rd ed. Prentice
Hall, Englewood Cliffs, NJ
Chatfield C (1975) The Analysis of Times Series: Theory and Practice. Chapman and Hall, London
(see also, 6th ed., 2003)

Inghopmauiiini pecypcu
OcCHOBBI MaTEMaTHYECKOT0 MOIenpoBanus. HarmonanbHeid oTKpbIThIH yHUBEpeuTeT « MIHTYUT».
— PexxuM pocrtyny fo pecypey : http://www.intuit.ru/department/se/mathmodel/

12. bubnuoreka ynciennoro ananmuza ALGLIB. — Pesxxum noctymy 1o pecypey : http://alglib.sources.ru/
. Beruncnenns u npubnmxenwe nanHeix B MATLAB. — Pexum moctymy 1o pecypey:

http://matlab.exponenta.ru/spline/index.php

Xanosa A.A., Makaposa WN.I'. JlaGopaTtopHblli TIPaKTHKYM 10 MaTeMaTHYECKOMY MOJICIIHPOBAHUIO
M MeTogaM B - pacuerax Ha  OBM. - PexuMm = jgoctymy 0 pecypey:
http://www.exponenta.ru/educat/systemat/hanova/lab/Ir.asp

Reinsel G C Datasets for Box-Jenkins models: http://www.stat.wisc.edu/~reinsel/bjr—
data/index.html




8. KonTpous i oninka pe3yJjbTaTiB HABYAHHS

KonTposip 3HaHL y paMKax HaBUATBHOI JUCHHUIUIIHM 3IHCHIOETHCS 3 YpaxyBaHHSM €BpONechbKOT
KpEeIUTHO-TpaHCPepHOI cucTeMH. BuaamMu KOHTPOJIO 3HaHb € IOTOYHHHM KOHTPOJb Ta IiJCYMKOBa
(cemectpoBa) arectailis. lloTOYHME KOHTpPONL 3IIMCHIOETBHCS TMiA Yac TPOBEACHHS JIEKIIHHUX,
MPAKTHYHUX 3aHSATh 1 Mae HAa METI NepeBipKy piBHS MiATOTOBJIEHOCTI 3100yBayiB TPETHOI'O OCBITHHO-
HAYKOBOTO PiBHS Ha neBHoMY eTami. [lizcymkoBa (cemecTpoBa) aTecTtallisi IpOBOAUTHCS Y (hOpMI 3aiKy 3
JaHoT HaBYaJIbHOI AUCIUILIIHH.

EneMeHTH HaBYaIbHOI JiSJIBHOCTI Bcboro 6aniB 3a cemecTp
BukoHaHHS TEOPETUYHUX 3aB/IAHb 10

BukoHaHHs IPaKTUYHUX 3aBAAHb 5

BukonaHHs caMocTiiiHOT poOOTH 69

Bukonanus pedepary abo npesenraiiii, podoray LMS Moodle 16

Bcporo makcumMym 3a nepio: 100

9. IouaiTHKA HABYAJHLHOI JUCLHHUILIIHH

3100yBadi TPETHOr0 OCBITHBO-HAYKOBOTO PiBHS BIABIAYIOTH ayIUTOPHI 3aHSTTS 3TiHO PO3KIIAILY
3aHSTh aKaJIeMIYHOI Ipynu (MArpynu), 10 SKOT BOHH HAJICKATh.

[Tporyckn 3aHATH, 3ami3HEHHs, NepeAYacHe TOKUIAHHS 3aHsITTS 3700yBauaMu TpPETHOIO
OCBITHBO-HAYKOBOI'O piBHA 0€3 MOBaXXHUX HPUYMH He jomyctume. IlpucyTHi Ha 3aHATTAX 3100yBaul
TPETHOT'O OCBITHBO-HAYKOBOT'O PiBHSI MOBUHHI OpaTH aKTUBHY Y4acTh, IO BAMAraeThCsl y BIMOBITHOCTI 3
BUJOM 3aHSTTs, BHKOHYBaTH BCIO HaBYaJIbHY poOOTY Yy BKa3zaHi TEpMiHH, 3a00pOHSETHCS
BUKOPHCTOBYBAaTH IE€PCOHATBHI mpucTpol (Tenedonu, HOYTOYKH, TIUIAHIIETH, TOLIO) Yy IIUISX,
HETOB’ I3aHUX 3 HABYAHHSM.

HapuanbHull mnpoluiec Ha 3aHATTI PEryjIlOeThess TakMMU JoKymMeHTamu: «llonokeHHst 1po
aKaJIeMi4Hy JOOPOUYECHICTh Ta €TUKY aKaaeMiYHuX B3aeMoBiHOCHH B X[ IMA CMJ 04-160-2019», nopm
3aKOHOJABCTBA Y KPaiHU IIOJ0 aKaJeMI4HO1 J0OpOUYEeCHOCTI Ta IHIIMX HOPMATUBHUX JOKYMEHTIB.
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1. 3aranbHa indopmanist

Ha3Ba qucnunJiiHu MeToau aHaiizy i MPOTHO3YBAHHS YAaCOBUX PsiIiB

Bukiaagaq I.T.H., mpodecop Poxkos C.O., k.T.H., noueHT Tumodeen K.B.
KoHTaKkTHHII HOMep BHK/Ia1a4a +38(050)3960989, +38(066)1808636

E-mail Bukiagaga rozhkov_ser@meta.ua, kvtimofeev2013(@gmail.com

Koa qucuuniing 3 ocBiTHBOI 1221

nporpamMu

O0csir AMCHUNTIHA S kpenutu / 150 rogun (JieKiid — 6 roJuH, MPAKTUYHUX 3aHSTh — 6

I'OJIMH, caMocTiitHa poo6ora — 138 rogun).

[II cemectp — 2,5 xpeautu / 75 ronun (JieKuii — 4 roaus,
MPaKTUYHUX 3aHSITh — 2 TOJIUH, cCaMOCTiiHa poboTa — 69 roiuH).
IV cemectp - 2,5 kpeauts / 75 ronuH (JIEKI#H — 2 TOIUHH,
NPAKTUYHUX 3aHATH — 4 FOJIUHYU, caMOCTiiiHa poboTa — 69 rojiun).

ITocuaanusg Ha caiiT

- https://mdl.ksma.ks.ua/course/view.php?id=2827
AMCTAHIIIHOr0 HABYAHHS

Yac NPOBECACHHS 3aHATD,

- IV cemectp
KOHCYJIbTaLiii
IlepenpexBizuTu i nocrpexkBizuTn | lucuumuiina «Meroau aHallidy 1 IPOrHO3YBAaHHS YaCOBUX PSi/IIBY»
HABYAJIBLHOI U CHHILTIHH 3a HaBUAJIbHHM IUJIAHOM Ta OCBITHHO-HAYKOBOIO IPOrPAMOIO

BXOJHUTH JIO LHUKIY NPOQPECiHHOl MiArOTOBKM (IUCIMIUIIHA 3
HaOyTTS TTMOMHHMX 3HAHB 31 CIENiaJIbHOCTI) 1 TICHO MOB’s3aHa 3
TaKMMH JIUCHHUIUTIHAMU K «MareMaruyHe IporpamyBaHHs Ta
NOCHipKeHHsT  omepariiy, «CucteMu MIATPUMKUA TPURHSATTS
pitieHb»,  «lHTeNeKTyaJlbHI ~ CHUCTEMH  YIPaBIIHHS»  IMKILY
npoQeciiHoi mirOTOBKH.

2. AHoTAauif 10 Kypcy

HalyTi 3HaHHS 1 BMiHHS J03BOJISIIOTH 3a0e3Me4ynuTH 0a3oBy MIJrOTOBKY 3a CHELiaJIbHICTIO,
HABUUTH  paIiOHATbHO BHUKOPHCTOBYBATH CYYacHHH 1 TEPCHEKTHBHHM  MIKIUCIHUILIIHAPHUN
IHCTpyMEHTapiil sl aHali3y 1 NPOTHO3YBAHHS YaCOBUX PSAMIB B CKJIAQJHUX TEXHIYHUX CHCTEMax,
MPUILENUTH HAaBUYKM BUKOPUCTAHHS TEXHIYHUX 3ac0O0IB MPH 3aCTOCYBAHHI OOUYHMCIIOBAIBHUX METOJIIB 1
3aco0iB JUIs PillICHHSI CHCTEMHUX 3aB/JaHb.

3. Mera Ta 3aBiaHHA Kypcy

Mera BUBYEHHSI AMCUMILTIHM — 3a0e3meunT 0a30BY IIJTOTOBKY 3a CHEMIAIbHICTIO, HABYUTH
palioHalbHO BUKOPHUCTOBYBATH CYyYaCHMH 1 NMEPCHEKTUBHHM MKIUCHHUIJIHAPHUEN THCTpYMEHTApii Juis
aHayli3y 1 IMPOTHO3YBAHHSI YacOBHX PsIiB B CKIQJHHX TEXHIUHHX CHUCTEMaX, MPUIICITUTH HABHUYKH
BUKOPHUCTAHHS TEXHIUYHMX 3acO0IB MiITPUMKH NPUUHATTS PillleHb, 0O0YMCIIOBATBHUX METOIB i 3ac00iB
JUTsl pillieHHs 1a00paTOPHUX CHCTEMHHUX 3aBJaHb.

3aBaaHHsAM JQUCUUIUIIHE «Memoou ananizy i npocHO3Y6amHs — 4AcO8UX pAdie» 3HAMOMUTH
acIipaHTIB 3 CyYaCHUMH KOHIICTILISIMH JIOCITIJDKEHHS CKJIQIHUX CHCTEM, CYYaCHUMH METO/aMu 0OpoOKH
Ta aHali3y CTATUCTHYHMX JAaHWX Ta MPHHIMIIAME opraHizaiii iHpopmariil st KepyBaHHS CKJIaIHUMH
CUCTEMaMU

4. PesyabTaTn HaBYaHHS (KOMIETEHTHOCTI)

VY pe3ynbTari BUBUECHHSI TUCIUTUTIHUA ACIIIPAHT MOBHHEH 3HATH:
— 3arajgbHi BMJIM | METOJIMKY 1OOYI0BH YaCOBUX PSIJIiB;
— METOJU PO3PAXYHKY MMOKA3HUKIB YACOBUX PSIJIiB;
— METO/IY BUSIBJICHHSI OCHOBHHMX THUIIIB TEHJICHLIH 1 PIBHSIHB PSLY;
— METOJY MOJEJIIOBAHHS 1 MPOTHO3YBAHHS YaCOBUX PSIIIB;




— METOJHU OI[IHKHM KOJMBAIBHOCTI 1 OLIHKH iX MapaMeTpiB KOJUBAIBHOCTI;

MOBHHEH BMITH:

- BHUKOPHUCTOBYBAaTH Cy4yacHI TeXHIYHI 3acobu 1 iH(opMaliiHi TEeXHOJOTIl JUIsS BHUPIMICHHS

AQHATITHYHUX 1 TIOCIITHUIBKUX 3aBJIaHb.

- BHUKOHYBATH PO3PaxXyHKH IMMOKA3HUKIB YACOBUX PSIIiB;

- BHU3HAYUTH JUHAMIKY KOMILUIEKCY B3a€MO3B'sI3aHIX O3HAK;

- BHKOHYBAaTH MOJIEJIIOBAHHS YacOBUX PSIIB Ta IX MpOrHO3yBaHHs 3a nomomororo ARMA Ta

ARIMA- mporiecis.
OcHo6HI npozpamHi KOMREemMEeHMHOCMI, AKUMU ROBUHEH 080100imU 3000)6a4:

— YMIHHA B YMOBax [€PEHaCHUYEHOro 1H(YOpMaliifHOTr0 MPOCTOPY OOUPATH HUJILOBY 1H(POPMALIIO 1JIs
BUKOHAHHS JIOCJIITHUIIBKIX 3aB/IaHb;

— YMIHHS Ta 3JIaTHICTb POOUTH HECTAaHAAPTHI YMOBHBOJU Ta BIIXOJUTH Bl CTAHIAPTHOI JIOTIKH
CY/UKEHbD;

— yMiHHS CaMOCTIHHO pUHMAaTH MPOEKTHI pilIeHHS;

— yMiHHs BHOpaTH TeMy AOCIIJDKEHHS, MPaBHIBHO (OPMYIIOBATH METy, 3ahadl Ta BHOKPEMHMTH
TEOPETHYHI 1 MPAaKTHYHI pe3yJbTaTH HAYKOBHUX JIOCIKEHb 3a JIOTIOMOIOK TMPUHHSTOL
METONOJIOTIT PO3B’SI3aHHs 3a/lay Yy BHOpaHid MpeIMETHIN ramy3i 3 BUKOPHCTAHHSM BIJJOMHX Ta
po3po0JIeHUX 3ac001B y ray3i aBToMaTH3allil IPOIEeCiB KepyBaHHSI;

— yMIiHHS BHUKOPHCTOBYBATH Yy3arajlbHeHI Cy4YacHI CHCTEMHI IMJIXOIM Ta OOuUpartd crpaterii
IPUMHATTS DILIEHb B CKIQJHUX CHUCTEMax 3a JEKiJIbKOMa KPHTEPisIMA B TOMY UYHMCI B yMOBax
HEBU3HAYCHOCTI.

OCHOBHI NPOZPAMHI pe3yNbmamu HaAGYAHHA:

— MIArOTYBaTH KaJIEHJAPHUMN TUIaH 3/1MCHEHHs HAYKOBUX JOCTIIKEHb 3a €TalaMu;

— CKJIACTH IUIaHU ONEPATUBHOIO Ta TAKTUYHOTO YIPABIIIHHS JOCIITHUIIBKOO TiSUTBHICTIO;

— JIOCIIJIMTH HA TEOPETUYHOMY PiBHI OTpHMaHi MPaKTHYHI pe3yIbTaTH;

— BHUOpaTH TEXHOJIOTIIO MOUIyKY iH(opMmarii;

— chiBBLAHeCTH iH(OPMAIIiFO [l BUPIIICHHS] KOHKPETHHUX JOCTIIHUIILKUX 3a/1a4;

— OynyBaTH Ta aHai3yBaTu iH(opMalliiiHi 6a3u;

— MoaudikyBaTu HaOyTi 3HaHHS Ta HABUYKH;

— apryMeHTYyBaTH HECTaHJAPTHI PIIEHHS B KPUTHUUHHUX CUTYAIlisX;

— mepeadavyaTH MOMIIMBOCTI [UTsl YCIIIIHOI peati3aiiil iIHHOBaliiHUX 1€,

— 3aCTOCYBaTH IMPUHLMUI AOUITBHOCTI TpU BUOOPI JOCITITHUIIBKUX IHCTPYMEHTIB;

BUPIIIYBaTH 3aJadl IHHOBAIIHHOTO XapakTepy 3a JOINOMOIOI0 Cy4YaCHUX IIPOTPaMHHX Ta
TEXHIYHUX 3aC00IB

5. Ilnan BUBYEHHS HABYAJILHOT JTHCIHUTLTIHH

dopma opranizauii CamocrTiitHa
No 'HaBYaHHSA po60.Ta,
W Hasga Temn Ta KIJIbKICTh TOJINH KUTBKICTh
Jlexuiitue | Ilpaktuune TOJMH
3aHATTS 3aHATTSI
1. | IMoBipHicHa OLliHKA HAIKHOCTI TApamMeTpiB TPeH A i 2 13
KOJIMBAJILHOCTI.
2 Metou BUBYECHHSI AMHAMIKHA KOMILIEKCY 14
B3a€MO3B'sI3aHUX O3HAK.
3. MojeroBaHHS 1 TPOTHO3YBaHHS YaCOBUX PSIJIiB. 2 2 14
4. IIporno3ysanns 3a nonomororo ARMA ta ARIMA- 14
IpOIIECiB.
3. BukopucranHs BEHBIIET-IEPETBOPEHHS. 14
Pazom rogun 2 4 69




6. I'padik camocriiiHol poboTH
Ne 3/m Buj camocriiinol pobotu ['omuuu | TepMiH BUKOHAHHS dopma Ta MeTo
KOHTPOJIIO

1. [TigroToBka 10 MPAKTHIHUX 34 UIOTUYKHEBO 3BIT 3 IPAKTUYHUX POOIT
3aHATh (Y TOMY YHCJI THTAHHS, y LMS Moodle
BiJIBE/ICHI Ha CaMOCTiiHe
OTIPAIIOBAHHS)

2. [TinroToBKa TEOPETUUYHUX MUTAHb 34 LUIOTHIKHEBO Biamosizi 3 TeopeTHyHNX
(y TOMY YUCJIl TTUTAHHSI, nutanb y LMS Moodle
BiJIBEICHI Ha CaMOCTiiiHe
OTIPALIOBAHHS])

3. 3axUCT MPAKTUUYHUX POOIT | 3a po3KiIaaoM OnutyBaHHs

3AHSITh
Pazom 69 - -

7. PexomeHnoBaHa JiTepaTypa

10.

11.

12.
13.

14.

1.5

Ocnoena

. AdanaceeB B.H. Amnanu3 BpeMEeHHBIX psJIOB W NporHo3upoBaHue: ydeOHuk /B.H. Adanacbes,

M.M. 10306aies. 13x. 2—e, nepepad. u non. M.: ®unance! u cratuctuka, 2010. 320 c.
Jlykamun [O.I1. AnantuBHBIE METOABI KPAaTKOCPOYHOI'O IMPOTHO3MPOBAHUS BPEMEHHBIX PsIJIOB:
VYueb. mocobue. — M.: ®unancel u cratuctuka, 2003.-416 c.
boposukos B.I1. IIpornozuposanue B cucreme STATISTICA B cpene Windows. OCHOBBI TEOpHH U
WHTEHCUBHAsI NpaKkTUKa Ha KommbioTepe: YueO. mocodue/B.I1. boposukos, .. MBuenko.— M.:
®unancel 1 cratuctuka, 2000.— 384 c.
Tropun 1O.H., Makapo A.A. AHanu3 gaHHBIX Ha KoMmmbioTepe. M3n. 3—e, nepepad. u non./Ilox
pea. B. D. ®urypunoBa — M.: UHOPA-M, 2002. — 528 c.
Cepruenko A.b. [ludposas o6padotka curnanos — CI106.: [Tutep, 2002. — 608 c.

Hooamkosa
IIpuxnannoi ananus cirydaiasix npoueccos. [Tox pen. Ilpoxoposa C.A./ CHI] PAH, 2007. —582 c.
Cepruenko A. b. AJIropuTmsbl aJaliTUBHOM (uibTpanuu: ocodeHHocT peanuzanud B MATLAB //
Exponenta Pro. Matematuka B mpmioxenusix, 2003. -Ne1(01). —C.18-28.
[TpakTuky™m no oOuieit Teopuu craructuku: yued. nmocodue / U. W. Enuceera, H. A. ®nyn, M. M.
[O36amies. —. M.: ®uHaHcwl ¥ craTuctrka, 2008.
Jenkins, G M, Reinsel G C (1994) Time Series Analysis, Forecasting and Control. 3rd ed. Prentice
Hall, Englewood Cliffs, NJ
Chatfield C (1975) The Analysis of Times Series: Theory and Practice. Chapman and Hall, London
(see also, 6th ed., 2003)

Ingpopmauiiini pecypcu
OCHOBBI MaTeMaTUUYECKOT0 MoJieTupoBanus. HanmonanbHbli oTKpbITIA yHEBepcuTeT « MHTY U T».
— Pexxum noctymy 1o pecypey : http://www.intuit.ru/department/se/mathmodel/
bubnnoreka uncinennoro ananuza ALGLIB. — Pexxum moctymy o pecypey : http://alglib.sources.ru/
Bbruncnenust u  npubnamxenue panaeix B MATLAB. — Pexum joctyny 0 pecypey:
http://matlab.exponenta.ru/spline/index.php
Xanosa A.A., Makaposa WN.I'. JlabopaTtopHbiif mpakTUKyM IO MaTEMAaTUYECKOMY MOJEINPOBAHUIO
U Merodam B - pacuerax Ha OBM. - Pexum JIOCTYyNly 10 pecypey:
http://www.exponenta.ru/educat/systemat/hanova/lab/Ir.asp
Reinsel G C Datasets for Box-Jenkins models: http://www.stat.wisc.edu/~reinsel/bjr—
data/index.html




8. KoHTtpous i oniHka pe3yabTaTiB HABYAHHSA

KoHTpoJib 3HAHB Y pamMKax HaBYAJIBHOI JQUCHHUIUIIHM 3J1HCHIOETBCS 3 ypaxyBaHHSM €BPONEHCHKOT
KPEIUTHO-TPaHC(PEpHOi CUCTeMH. BuiaMu KOHTpOJIIO 3HAHb € MOTOYHMH KOHTPOIb Ta MiJICYMKOBA
(cemecTpoBa) arectauis. I[loTOUHMII KOHTpONB 3IOIHCHIOETBCA MiJ Yac TIPOBEAEHHS JIEKIIHHUX,
IPaKTHYHUX 3aHATH 1 MA€ Ha METI MEPEeBipKYy piBHS MiATOTOBJICHOCTI 31100yBadiB TPETHOTO OCBITHBO-
HAYKOBOTO piBHS Ha neBHOMY eTami. [lincymkoBa (cemecTpoBa) aTecTallisi IpOBOAUTHCS Y (hopmi 3amiky 3
JTaHOT HAaBYAIBHOI AUCUIHUILTIHH.

EjileMeHTH HaBYQJIbHOT JiSTIBHOCTI Bceporo 6ai1iB 3a cemectp
BuKOHAHHS TEOPETHYHUX 3aBJaHb 5

BukoHaHHS MpaKTUYHUX 3aBIaHb 10

BukonanHs camocTiHOT poboTH 69

BukonanHs pedepary abo npesenraiiii, po6ora y LMS Moodle 16

Bcboro makcnmyM 3a nepion: 100

9. IoaiTHKAa HABYAJHLHOI JHCLHHIIIHH

3100yBayi TPeTbOI0 OCBITHHO-HAYKOBOT'O PiBHS BIJIBITYIOTH ayJUTOPHI 3aHSTTSI 3TiJHO PO3KIIAILY
3aHSITh aKaJeMIYHOT IpyIu (MArPYNH), 10 SIKOi BOHH HAJICXKATh.

[Iporycku 3aHATH, 3ami3HEHHs, MepeAYacHe TMOKUAAHHS 3aHATTd 3100yBauaMu  TPETbOrO
OCBITHBO-HAyKOBOTO piBHSI 0€3 MOBaXHUX NPUYMH He JomycTuMe. IIpucyTHi Ha 3aHATTAX 37100yBaul
TPETHOI'0 OCBITHBO-HAYKOBOT'O PiBHS NOBUHHI OpaTH aKTHBHY Y4acCTh, 1110 BUMAraeThCsl y BiJIIOBITHOCTI 3
BUJIOM 3aHSTTS, BHUKOHYBAaTH BCIO HaBYalbHy poOOTY Yy BKa3zaHi TepMiHH, 3a00POHSETHCS
BUKOPUCTOBYBATH IE€PCOHANIbHI TNpHUCTpoi (TesnedoHn, HOYTOYKH, IUIAQHOIETH, TOIMIO) Yy LLJIAX,
HETIOB I3aHUX 3 HAaBYAHHSM.

HaBuanbHuii mpouec Ha 3aHATTI PEryjlOETbes TaKMMU JOKyMmMeHTamu: «llojnodkeHHs 1po
aKaJieMiyHy IOOPOYECHICTh Ta €TUKY akaJieMiuHuX B3aeMoBiIHOCHH B XJIMA CMS1 04-160-2019», Hopm
3aKOHOJIABCTBA Y KpaiHHU I110JI0 aKaAeMiyHoi JoOpOUYeCHOCTI Ta IHIMX HOPMAaTUBHUX JOKYMEHTIB.
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