XEPCOHCBKA JNEP)KABHA MOPCBKA AKAAEMISA
®AKYJBbTET CYIHOBOI EHEPTETHUKHA

3ATBEPI)KEHO
Ha 3acifaHHi kKadeapu eKcIuTyaramii
CYJTHOBOTO eJIeKTpooOJIagHaHHs i 3ac00iB
aBTOMATHUKH
[Ipotokomn Ne 1 BiI[ «27»ceprrs 2020 p.
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Cryninb BHIIOT OCBiTH
I'any3b 3H2HB
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CeMecTp Ta Kypc HaBYAHHSA
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«ABTOMaTH3aIlisg Ta KOMII FOTEPHO-IHTErpOBaHi
TEXHOJIOTIi»
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Cunalyc no mucumiuiind «Metoau aHajily i MPOrHO3YBaHHS YacCOBHX PSJIiB»
po3pobuB A.T.H., npodecop Cepriit POXKOB.

IHOI'OAKEHO

I"'apaHT OCBITHRO-HAYKOBOI ITpOTrpaMu

Cepriit POXXKOB M
« piiﬂ » W 2020 P e i e

3aBiyBay acipaHTypH Ta JOKTOPAHTypU
Hanis TUMYEHKO
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1. 3araabpHa indopmanis

Ha3zBa aucnumiiiau Mertomu aHamizy i HPOTHO3YBAaHHS YacCOBHX PSHiB
Bukiaanau I.T.H., npodecop Poxkos C.O., x.T.H., noueHT [lomueona B.B.
KoHTakTHHI HOMep BHKJIa1a4a +38(050)3960989, +38(050)0400061

E-mail Bukaagaua rozhkov_ser@meta.ua, polyvodavv@gmail.com

Koa mucuumniiing 3 ocBiTHBOT

nporpamu B

O0car TuCcHUILIiHT 2,5 xpenutu / 75 ronux

IMocuiianua Ha caliT

5 https://mdl.ksma.ks.ua/course/view.php?id=2827
AUCTAHIIAHOT0 HABYAHHS

Yac MNpOBEACHHSA 3aHATD, III cemecTp

KOHCYJIbTamiii
IlepeapexBizuTn i mocrpexBizurn | lucuumiina «Merogu aHamizy 1  IPOTHO3YBaHHS YacCOBHX
HABYAJIbHOL IV CHUILTIHH psamiB» 32 HAaBYAIGHAM IUIAHOM Ta  OCBiTHBO-HAyKOBOIO

OpOrpaMoOI0  BXOIWTH 1O NHKIY Tpo¢eciiiHol MiaroTOBKH
(muctmmriag 3 HAOYTTS TIAMOMHHUX 3HAHb 31 CIEIaTbHOCTI) i
TICHO TOB’sS3aHa 3 TaKUMH IUCHOUIUTIHAMH K «MaremarudHe
OporpaMyBaHHS Ta JOCHDKeHHs omepamiity, «Cucremu
OiIATPAMKH TPHHHATTS pIilMIeHb», «I[HTENeKTyanbHi CHCTEMH
YIIPaBIiHHS) OUKITY TpodeciitHol miATOTOBKH.

2. AHoralis 10 Kypcy

HaOyTi 3HaHHA i BMiHHS JIO3BOJISIOTH 3a0e3mednTd 0a30By MIATOTOBKY 3a CIELIalIbHICTIO,
HAaBYUTH pAIliOHATHHO BHUKOPHCTOBYBAaTH CY4aCHHH 1 TIEPCHEKTHBHHM  MDKIUCHUILTIHAPHUAN
iHCTpyMeHTapiil JUid aHali3y i IPOTHO3YBaHHS YacOBHX PSAMiB B CKJIATHUX TEXHIYHHX CHCTEMax,
IPUIIETUTH HAaBUYKM BUKOPHCTAHHS TEXHIYHUX 3ac00IB MPH 3aCTOCYBaHHI OOYMCIIOBATBHUX METOMIIB i
3aco0iB ISl pilIEHHS] CHCTEMHHUX 3aB/IaHb.

3. Mera Ta 3aBIaHHS KypCy

MeTa BUBYeHHS THCHMILIIHA — 3a0e3meunuT 6a30By IIiATOTOBKY 3a CIEIiaIbHICTIO, HABYHTH
parlioHaTbHO BUKOPHCTOBYBATH CYYacHHH i MEPCHEKTHBHUHA MIKIMCIUIUIIHAPHUN IHCTpYMEHTapiil ais
aHaji3y 1 IPOTHO3YBAaHHS YacOBUX PSMIiB B CKJIQJHHX TEXHIYHHX CHCTEMaX, NPHUIIEHIUTH HABUUIKH
BUKOPHCTAaHHS TEXHIYHHX 3aCO0iB IMiITPUMKH NMPHHAHSATTS PIMIeHb, OOYHCIIIOBAIHHUX METOAIB i 3ac00iB
JUIS piICHHS JJAOOPAaTOPHUX CHCTEMHUX 3aBJIaHb.

3aBmaHHAM TUCLUIUTIHU «Memoou auanizy i NpocHO3YBAHHA  YACO8UX pAOie» 3HAHOMHUTH
acIipaHTiB 3 CyYaCHHUMHU KOHIIEMIIIMH JOCIiIKEHHS CKIaTHIX CHCTEM, CyJaCHHMH METOJaMHu 00poOKHn
Ta aHaJi3y CTATUCTHYHMX JAHWX Ta MPHHIMIIAME OpraHizamii iHpopmarii A KepyBaHHS CKIaJHUMU
CHCTEMaMHU

4. PesyabTaTn HaBYaHHS (KOMIIETEHTHOCTI)

V pe3ynbTari BUBYCHHS JUCIHILTIHY aCIlipaHT MOBHHEH 3HATH:
— 3arajJpHi BHJIY | METOIUKY ITOOYIOBH YaCOBUX PSIiB;
— MeTOIM PO3paxyHKY ITOKA3HUKIB YACOBHX PSIiB;
— METOJY BUSBJIEHHS OCHOBHHX THITiB TEHJCHIiH i piBHIHB PSY;
— METOJH MOJENIOBaHHS i IPOTHO3YBaHHS YaCOBUX PAIIB;
— METOJ¥ OWIHKH KOJIMBaJbHOCTI i OI[IHKH iX ITapaMeTpiB KOJIHBaIHHOCTI;
MOBHHEH BMITH: ;
- BHKODHCTOBYBaTH CydYacHi TeXHi4Hi 3acobu 1 iHdopmamiiiHi TeXHOJOril Ui BHPIMICHHST
AHATITHYHUX 1 JOCHITHUANIBKUX 3aBIaHb.
- BHKOHYBAaTH PO3PaxyHKi MOKA3HUKIB YaCOBHX PSIiB;
- BH3HAYATH AWHAMIiKy KOMIUIEKCY B3a€MO3B'SI3aHUX O3HAK;
- BHKOHYBaTH MOJICIIOBAHHS YaCOBHX psAIB Ta iX INPOrHO3yBaHHS 3a jomoMororo ARMA




mARIMA- mporzecis.

OcHO6HI npozpamHi KOMnemeHmHOCH, AKUMU NOBUHEH 080N100imu 3000y8ay:
yMiHHS €(EeKTHBHO PO3MOPSIDKATHCS PECYPCOM Hacy 3 METOI0 peastizallil JOCTiTHUIBKHX Ta
IPOEKTHUX LILJICH.
YMIiHHS B YMOBaXx IepeHaCHIEHOro iH(popManifHOro NpocTopy o6HupaTH HiJILOBY iH(pOpMAIifo 1T
BHUKOHAHHS JIOCIIiTHUIBKIX 3aB/IaHb.
YMIHHS Ta 3/aTHICTh pOOUTH HECTaHIAPTHI YMOBHBOIU Ta BiIXOIUTH BiJl CTAHAAPTHOI JIOTiKU
CYIDKEHB.
YMiHHS CaMOCTiHHO IIPUHMATH MPOEKTHI PillIEHHS.
YMiHHS BHOpaTH TeMy IOCIiKEHHS, MPaBWIBHO (OpMYJIIOBAaTH METY, 3aJadi Ta BHOKPEMHUTH
TEOPEeTHYHI 1 NpPaKTUYHI pe3yNbTaTd HAYKOBHX JOCHIIDKEHb 3a JOIOMOTOI0 IPHHHSATOL
METOJOJIOTii po3B’sI3aHHs 3aiay y BHOpaHiil NpeaMeTHi# raiy3i 3 BUKOPHCTAHHSM BiJOMHX Ta
po3pobiieHnX 3aco0iB y rayry3i aBToMaTH3allii IpoeciB KepyBaHHS.
yMiHHA BHKOPHCTOBYBaTH Yy3araJbHEHi CydYacHi CHCTEMHI migXomu Ta OOWpaTé crpaTerii
IPURHATTA PIIICHb B CKIAJHUX CHCTEMax 3a JIEKITbKOMAa KPHUTEPiIMH B TOMY YHCIi B yMOBax
HEBH3HAYEHOCTI.
OcHoseHi npozpamHi pe3yibmamu HAGYAHHA:
HiAroTyBaTH KaJICHOApHHUH IUIaH 3MiCHEHHS HayKOBHX JOCIIIKEHD 3a eTalaMHu;
CKJIACTH IIJIAaHU OIIEPAaTUBHOIO Ta TAKTUYHOTO YIPABIiHHS JOCIiIHUIBKOIO AiSIIHHICTIO)
JOCIIiIUTH Ha TEOPETUIHOMY PiBHI OTpUMaHi IPaKTHYHi pe3yIbTaTH;
BUOpATH TEXHOJIOTIIO NOUIYKY iH(pOpMAILii;
ciBBiAHeCTH iHpOpMAIilo Ul BHPIIIEeHHsS] KOHKPETHUX JOCTiTHUIIBKHX 3a/a4;
noOyayBatu iHopMartiiini 6asm;
aHaJTi3yBaTH iHGopMarliitai 6asu;
MoudikyBatn HaOyTi 3HAHHS Ta HABUYKH;
apryMEHTYBaTH HECTAHJAPTHI PillICHHS B KPUTHYHUX CUTYAIlisX;
nependadaTH MOXKIIMBOCTI JUIsL YCIITITHOT peati3alii iHHOBaIliiftHuX ieif;
3aCTOCYBATH MPUHITAI JOUUIBHOCTI MPH BUOOPI TOCIi THUIIBKAX 1HCTPYMEHTIB;
BUPIMIXTH 3a/1a4i iHHOBaLlIHOTO XapakTepy 3a JOMOMOTOI0 CyYaCHHX MPOTPaMHUX Ta TEXHIYHUX

3aco0iB
S. Ilnan BUBYeHHSI HABYAJIbHOI THCHHILTIHH
®opma opranizamii Camocriiina
No 'HABYAHHS 1-)060-Ta,
- Hazpa Temn ] Ta KUJIBKICTh TOJTUH KUTBKICTB
Jlexuiiine | [IpakTuane TOuH
3aHATTS 3aHATTS
1 Tema 1. Buou uacosux psois, ix nobyoosa. 2 2 11
2 Tema 2. [lokasnuxu yacoeozo psody i memoou ix 2 ) 11
YUCTIeHHSL.
3. | Tema 3. Ocnosni munu menOenyiil i pieHaHb mpeHOQ. 2 2 11
4. | Tema 4. MemoOu eusnenenHHs KOMUBANLHOCMI i OYiHKU 2 2 11
ix napamempie.
5. | Tema 5. Ocobrusocmi eumiprogarnts ce30HHOCHI. = 2 11
Pazom romux 10 10 55
» 6. I'padik camocriiinoi poboTu
Ne 3/m Bupx camocriiinoi pobotu Fomuau | TepMiH BUKOHAHHS ®opma Ta MmeTox
KOHTPOJTIO
1. | IligroToBka K0 MpaKTUYHHUX 23 IIOTHXKHEBO VYcHe onuTyBaHHS
3aHATh




2. | llizroToBKa TEOpPETUYHHUX NMUTAHB 23 IIOTHXKHEBO TeoperuuHi nUTaHHS
(y TOMy 4YuCIIi IUTaHHS,
BiZIBEZICHI Ha caMOCTilHE

OTIPAITIOBAHHS)
3. | 3axucT npakTU4YHOI poOOTH 7 3a po3KIIaoM YcHuii 3aXucT
3aHATH
Pazom 55 = —
7. PexkoMeHI0BaHa JjiTeparypa
Ocnoena

1. AcdanackeB B.H. Amnanm3 BpeMEHHBIX PSIOB M IporHo3mpoBaHue: ydeOHuk /B.H. Adanackes,
M.M. IO36ammeB. 1U3n. 2-e, nepepal. u qom. M.: @unanck U ctatucTka, 2010. 320 c.

2. JlykamuH FO.II. ApanTuBHBIE METOIBI KPaTKOCPOYHOTO IPOTHO3UPOBAHUS BPEMEHHBIX DSJIOB:
Vueb. mocobue. — M.: dunance! u craructuka, 2003416 c.

3. boposukos B.II. Ilporno3upoBanue B cucteme STATISTICA B cpene Windows. OcHOBEI T€OpUH U
WHTCHCUBHAs NpakTHKa Ha Kommbprotepe: YueO. mocobue/B.I1. BopoBukos, I'.U. MBuenko.— M.:
®unancwl ¥ ctatuctuka, 2000.— 384 c.

4. Twiopun I0.H., MakapoB A.A. AHaiu3 JaHHBIX Ha KoMmmbioTepe. U3n. 3—e, mepepad. u mom./Ilox
pen. B. O. ®uryprnosa — M.: UHOPA-M, 2002. — 528 c.

5. Cepruernko A.b. [ludposas obpabotka curaanos — CII6.: ITutep, 2002. — 608 c.

Jlooamkoea

6. IlpuxianHoii aHanu3 cirydaifHbIX nmporeccos. [lox pex. [Ipoxoposa C.A./ CHI] PAH, 2007. —582 c.

7. Cepruenko A. b. AnropuT™mbl ananTHBHON (QuibTparuu: ocodenHocTr peanmsanun B MATLAB //
Exponenta Pro. Matematuka B mpunoxxenusx, 2003. -Ne1(01). —C.18-28.

8. TIpakTHKyM mo OGIIeil TEOPHH CTaTHCTHKH: yueb. mocobue / Y. Y. Enuceena, H. A. ®nyn, M. M.
I036ameB. — M.: ®unaHce U cratuctHKa, 2008.

9. Jenkins, G M, Reinsel G C (1994) Time Series Analysis, Forecasting and Control. 3rd ed. Prentice
Hall, Englewood Cliffs, NJ

10. Chatfield C (1975) The Analysis of Times Series: Theory and Practice. Chapman and Hall, London
(see also, 6th ed., 2003)

Inghopmaviini pecypcu

11. OcHOBBI MaTeMaTH4YeCcKOro MofenupoBanus. HamonaneHelid oTkpbIThI yauBepcuteT « MHTYUTy.
— Pexxum noctymy 1o pecypey : http://www.intuit.ru/department/se/mathmodel/

12. bubmmoteka uncnennoro ananusa ALGLIB. — Pexxum noctymy 1o pecypcey : http://alglib.sources.ru/

13. Berunicnennss u npubmikeHue naHHeIX B MATLAB. — PexuM gocTymy 10 pecypey:
http://matlab.exponenta.ru/spline/index.php

14. XanoBa A.A., Makaposa W.I'. JlabopaTopHBIi MPaKTHKYM IO MaTEMATHYECKOMY MOJIEIIMPOBAHUIO
u MerogaM B pacuetax Ha OBM. - Pexmm  gmoctymy — mo  pecypey:
http://www.exponenta.ru/educat/systemat/hanova/lab/Ir.asp

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

8. KonTpoas i oniHka pe3yabTaTiB HABYAHHSA

KonTposnb 3HaHP B pamMKax HaBUaJIbHOI AWUCIHIUIIHU 3MIMCHIOIOTHCA 3 ypaxXyBaHHAM €BpPOIEHCHKOI
KpPEeOUTHO-TpaHCepHOI CUCTeMH. BHIaMH KOHTpONIO 3HAHb € IMOTOYHHM KOHTPOJIb Ta CEMECTPOBa
arecrarfis. IIOTOYHHN KOHTPOJIb 3MIHCHIOETHCS IMiJ Yac IMPOBEACHHS JIEKIIMHNX, MPAKTUYHAX 3aHSTH 1
Mae Ha MeTi ITepeBipKy piBHS ITiATOTOBJIEHOCTI 3100yBayda BUIIOI OCBITH JOKTOpa (imocodii.

CemectpoBa aTecTamnisi IpoBOIUTHECA Y popmi 3aitiky. Citif 3a3HAYMTH, IO BUKOHAHHS BCiX CKIIaJOBUX
HAaBYAJIBHOTO IIaHY € 00OB’SI3KOBOIO YMOBOIO BHBYEHHS IHCIHUILIIHH. P03’SICHEHHS CKIIQIHUX TeM abo
OMINOJICHe BHUBUYEHHS JONATKOBOI iH(opMariii MoXe BigOyBaTHCS y TOAWMHHM KOHCYJBTaIlili, 3rimHO

rpadiky.




o : KinbkicTn MaxkcuMaJbHAR Bcroro 3a
EjlemenTH HaBYAJIbHOI AiSJILHOCTI
3aHATh 0aJs 3a BujA pobdoTtH | cemecTp, 0aaH

OnpaifoBaHHs KOHTPOJIbHUX NMUTaHb TEM Kypcy 5 8 40
BuKOHaHHS NPaKTUYHUX pobiT 3 8 40
BukoHaHHS iHIUBiyaJIbHOTO 3aBOaHHS Ha 10 10
iargopmi LMS Moodle
IpoxomxeHHs TecTiB Ha ardopmi LMS Moodle 10 10

Bcboro MakcumMyM 3a ceMecTp 100

9. IloJsiTHKAa HABYAJHLHOI JUCHHUILIIHH

Iponymeni 3aHaTTH (JTiIKapHAHI, MOOUIBHICTE, i T. 1.). [IpomyimeHi 3aHATTS HEOOXiAHO BiANpaIfOBATH.
Jlnist miporo 3m00yBad OCBITH Ma€ BUKOHATH iHAWBIIyalbHi 3aBIaHHs 32 MPOILYIIIEHHMH TeMaMH (3aBIaHHS
BHJIA€ BUKJIaZaY).

IMoBexinka B ayauTopii. Yci yYaCHUKH OCBITHBOTO IIPOLECY MAlOTh JAOTPUMYBATHUCS €TUYHHUX HOPM.
3n06yBay BHINOI OCBITH 3000B’SI3aHUI CTapaHHO Ta CyMJIIHHO HAaBYAaTHUCS HPOTATOM YCBOTO II€PiOmy
OTpHUMaHHS OCBiTH. BogHOYAC BiH MOBUHEH MiATPUMYBATH iHIMKMX y MparHeHHi NOrMOIIOBAaTH 3HAHHS Ta
BHUKOHYBaTH CBOI O0OB’s3kH. Binm Bukimagaua BuMaraeTbCss NOOpO3HWINMBE, CEpHO3HE 1 TaKTOBHE
CTaBIICHHS JI0 3100yBaYiB BHINOI OCBITH.

IMosiTuka moxo akaxeMidHol Jo6podecHocTi: [TMCEMOBI POOOTH MiAJISATAIOTH IEPEBipIi Ha HAsSBHICTH
IUIariaTy Ta JOIYCKAaroThCs A0 3aXHCTy 3 KOPEKTHHMH TEKCTOBHMH 3allO3MYEHHSMH. BUKOpHCTaHHS
JIPYKOBaHHUX 1 €JIEKTPOHHUX JUKepeN iHpopMaii mij 9ac KOHTPOJIBHUX PoOiT Ta ek3aMeHiB 3a00pOHEHO.
B nporeci TecTyBaHHS Z03BOJICHO BHKOPHCTOBYBATH JIHIIE HOPMATHBHI JOKYMEHTH.




XEPCOHCBKA JAEPKABHA MOPCBKA AKAJIEMIS
®AKYJBbTET CYJHOBOI EHEPI'ETUKHA

3ATBEPJ/DKEHO
Ha 3acijaHHi kKadeapu ekcruryararii
CYITHOBOTO €JIEKTpOooOIiafHaHHs 1 3ac00iB
aBTOMAaTUKH
[Tporokon Ne 1 Big «27»cepnus 2020 p.
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Cunabyc 10 JUCIUILTiHA «MeTofd aHami3y i IPOrHO3yBaHHS YacOBHUX PSAIBY»
po3pobuB A.T.H., mpodecop Cepriii POXKOB.
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1. 3araabHa indopmaitis

Hazpa qucnuniiinu Metoau aHallily i NPOTrHO3YyBaHHS YacCOBHX PAIIB
Buxiaagau J.T.H., mpogecop Poxkos C.O., k.1.H., AoneHT ITomuBosa B.B.
KonTakTHHIT HOMep BHKJIaga4a +38(050)3960989, +38(050)0400061 '
E-mail Buxsiagaua rozhkov_ser@meta.ua, polyvodavv@gmail.com

Kon qucuuniiigy 3 ocBiTHBO1

nporpamMu B

O0csr MucouILIiHT 2,5 xpenurn / 75 roauH

Tlocunanuga Ha caT

. https://mdl.ksma.ks.ua/course/view.php?id=2827
AUCTAHIIHOr0 HABYAHHA

Yac NMPOBECXCHHA 3AHATD,

.. IV cemectp
KOHCYJIbTaliii
IlepeapexsizuTh i mocTpexBisuTn | lucnumnina «Metonu aHamilzy 1 NPOTHO3YBaHHS YaCOBHX
HABYAJbHOI JHCHMILTIHA psamiB» 3a HABYAIBHHM I[JIJAHOM Ta  OCBITHBO-HAYKOBOIO

IIPOrPaMOI0  BXOAWTH [JI0 IIUKIY NpodeciifHOi MiArOTOBKH
(nucuunminy 3 HAOyTTS TNIMOWHHUX 3HaHb 31 CHEMiaJbHOCTI) i
TICHO IIOB’S3aHa 3 TAaKMMH OUCHHIUTIHAMH K «MaTteMaTHune
IporpaMyBaHHS Ta JOCHDKEHHSA  omepariiy, «Cucremu
HDIATPUMKM TPUHHATTA pilieHb», «[HTENeKTyallbHi CHCTEMH
YIIPaBTiHHS» UKy OpodeciiiHol miaroToBKH.

2. AHoTamnis 10 Kypcy

HaGyTi 3HaHHS 1 BMIHHS [O3BOJSIIOTH 3a0e3meduTH 6a30By MIATOTOBKY 3a CHEL{albHICTIO,
HAaBYHTH DalliOHATBHO BUKOPHCTOBYBATH CYYaCHMH 1 IEpPCIEKTHBHHMN  MDKIUCLUILLHAPHHIMA
iHCTpyMeHTapili Juid aHai3y i MPOTHO3yBaHHS YacOBHX PANIB B CKIQJHHX TEXHIUYHHX CHCTEMAX,
IPHUINETIUTH HABUYKY BUKOPUCTAHHS TEXHIYHUX 3aCOOIB IPH 3aCTOCYBAaHHI OOUYHCIIIOBAJIBHHX METOMIB i
3aco0iB JIJIs pillleHHST CHCTEMHHUX 3aBJaHb.

3. Mera Ta 3aBAaHHA KypcY

Mera BHBYEHHS NMCHUILIIHH — 3a0e3neduTH 0a30BY IIATOTOBKY 3a CHEIiaNbHICTIO, HABUUTH
parioHaNbHO BUKOPUCTOBYBAaTH CYYACHHH i NMEPCHEKTHBHUM MDKAMCHMIUTIHAPHUM iIHCTpYMeHTapii uis
aHallizy 1 NMPOTHO3YBAaHHS 4YAacOBHX DPANIB B CKIaOHUX TEXHIYHHX CHCTEMAX, MPHUINEIHTH HAaBHUKH
BUKOPHCTAHHS TEXHIUHHX 3aCO0iB MIATPHMKH NMPHUHATTS pillleHb, OOYHCITIOBAIFHUX METOMIB i 3ac06iB
JUTS. pilIeHHs 1a00paTOPHUX CUCTEMHHUX 3aBIaHb.

3aBaaHHAM [UCLHUIUIIHE «Memoou auanizy i npoeno3y8anHs — 4acoeux psodie» 3HAHOMHTH
acmipaHTiB 3 Cy4aCHUMHU KOHLENIIIMU JOCIIUKEHHS CKIIaJHAX CHCTEM, CyYaCHUMH METOIaMHu 0OpoOKH
Ta aHali3y CTAaTUCTHYHUX JaHUX Ta NPHHIMIAMH opraHizamii iHpopmauii jas KepyBaHHS CKJIAQJAHUMHA
CHCTEMaMHU

4. PesynbTaTH HaBYAHHS (KOMIIETEHTHOCTI)

V pe3ynbrari BUBYCHHS JUCHUILTIHE aCIipaHT MOBHHEH 3HATH:

— 3arajbHi BUJIU i METOUKY MTOOYIOBH YaCOBUX PSIiB;

— METOJH pO3paxyHKY MOKa3HUKIB YaCOBHX PSIiB;
— METOJY BHABJICHHS OCHOBHMX THITIB TEHACHIIH i pIBHAHB psy;
— METOJU MOZEIIOBAHHS i MPOTHO3YBaHHS YaCOBUX PSIIB;
— METOJH OLIHKH KOJHMBAJIBHOCTI 1 OLIHKH iX MapaMeTpiB KOJHBAIBHOCTI;
NOBHHEH BMIiTH:

- BHKOpDHCTOBYBaTM CYyYacHi TexHiuHi 3acoOu 1 iHdopMarifiHi TexHOoJorii s BHPILICHHS

AHATITUYHHEX 1 JOCIiTHULILKUX 3aBIAHb.
- BHKOHYBATH PO3paxyHKi MOKa3HUKIB YaCOBHX DPSIIiB;
- BH3HAYUTH JUHAMIKY KOMIUIEKCY B3a€EMO3B'SI3aHHX O3HAK;

- BHKOHYBATH MOJCIIOBaHHS 4YacOBUX psAIB Ta iX IPOrHO3yBaHHS 3a jomomoroio ARMA
mARIMA- nponecis.




OcHo6HI nPOZPAMHI KOMREMEHMHOCMI, AKUMU NOSGUHEH 060100imu 3000ysau:

yMiHHSA €(EeKTHBHO PO3MOPSAIHKATHCS PECYpCOM 4Yacy 3 METOI0 peaizaiii JOCHiIHHIBKUX Ta
MIPOEKTHHX IIiJIEH.

YMiHHS B yMOBax NiepeHaCH4YEeHOro iH(popMariitHoro npocTopy obuparTy HiJILOBY iHPOPMAIIIIO IS
BUKOHAHHS JOCIIiJHUIBKIX 3aBJAHb.

YMIHHSI Ta 3JaTHICTh pOOUTH HECTaHJAPTHI YMOBHBOJHU Ta BIiIXOAMTH BiJl CTaHAAPTHOI JIOTiKH
CYIKEHb.

YMiHHS CAaMOCTIITHO MPHHAMATH NPOEKTHI PilICHHS.

YMiHHA BHOpaTH TeMy IOCIHIKCHHS, MPAaBWIHHO (POpPMYIIOBATH METY, 3a7adi Ta BHOKPEMHUTH
TEOPETHYHI 1 MNpaKkTU4Hi pe3yiIbTaTH HAYKOBHX MJOCIHIMHKEHb 3a JOTIOMOTOK MpPHHHATOI
METOAONOTI] po3B’sA3aHHs 3a/a4 y BUOpaHill TpeIMETHINH rajy3i 3 BUKOPUCTAHHSM BIIOMHX Ta
po3pobiieHux 3acobiB y ramysi aBToMaTH3allil MpoIeciB KepyBaHHSsL.

YMIHHS BHKOPHCTOBYBATH Yy3arajJlbHeHi CydYaCHI CHCTeMHI Hiaxoau Ta oOUpaTH cTparerii
MPUIHSTTS PIlIEHh B CKJIAMHUX CHCTEMAaX 3a JMEKUIBKOMa KPHTEPISIMH B TOMY YHCIi B YMOBaX
HEBH3HA4YEHOCTI.

OcHo8HI npozpamHi pe3yibmamu HA64AHHA:

HiroTYBaTH KaJICHIAPHUH IUIaH 301HCHEHHS HayKOBHX JIOCIIIIXKEHD 32 eTallaMu;

CKJIACTH IIAaHH ONIEPATHBHOrO Ta TAKTHYHOIO YHPABIIHHS AOCIIIHHIBKOIO JisUIbHICTIO;
JOCIITATH HA TEOPETHYHOMY PiBHI OTPHMaHi MPaKTHYHI Pe3yJIbTaTH,

BUOpATH TEXHOJIOTIIO MOIIYKY iH(popMaltii;

CHiBBiHECTH 1HGOPMAIIIIO I BUPIIIEHHS KOHKPETHHX JTOCIITHUIIBKUX 33,184,

noOynyBaTty iHpopmailiitai 6a3u;

aHai3yBaTy iHpopMalliiHi 6a3u;

MoaudikyBaTn HaOyTi 3HAHHS T2 HABUYKH;

apryMeHTYBaTH HECTaHJApPTHI pillleHHS B KPUTHYHUX CHTYaIlisIX;

nepeabtavyaTd MOXJIMBOCTI JJI YCHINTHOT peani3aiii iHHOBaI[ifHuX inei;

3aCTOCYBATH MPUHUHMIT JOIUIBHOCTI IIpH BUOOPI JOCIiTHAIBKMX IHCTPYMEHTIB;

BUPILINTH 33]a4i iHHOBALIHOTO XapakTepy 3a JOMOMOrOI0 CY4acHHUX IMPOTpaMHHUX Ta TEXHIUHHX

3aco0iB
5. IliaH BUBYEHHA HABYAJbLHOI AHCHHIITIHK
®opma opranizamii Camocriiina
Ne 'HaBYAHHS Po6qTa,
o /;1 Ha3pa Temn Ta KiJIbKiCTh TOIUH KUTBKICTB
Jlexuiiine | IlpakTuune TOJH
SQHATTS 3QHATTS
1. | Tema 6. Imosipnicna oyinka naoditinocmi napamempie 2 2 11
mpenoa i KOIUBANbHOCHI.
2. | Tema 7. Memoou eueuenns OUHAMIKU KOMRIEKCY 2 2 11
83AEMO038'A3AHUX O3HAK.
3. | Tema 8. Mooenosanusi i npocHo3y8anHs 4acoeux 2 2 11
psois.
4. | Tema 9. IIpocro3ysanns 3a oonomozor0 ARMA 2 2 11
mARIMA- npoyecis.
5. Tema 10. Bukxopucmanns eetienem-nepemeopemHsi. 2 2 11
Pa3zoM rogun 10 10 55
6. I'padix camocTiiiHol poboTn
Ne Bun camocTiiiHoi pobotu loguan | TepmiH BUKOHAHHS ®opma Ta MeTOI
3/n KOHTPOJIO
1. [TigroToBKa IO MPaKTHIHUX 23 IMOTUXKHEBO YcHe onuTyBaHHA
3aHATH




[linroroBKka TEOPETHUHUX MUTAHb 25 HIOTHXHEBO TeopeTuyni nuTanHs
(y TOMy 4HCITi TATAHHS,
BiJIBEJICHI Ha CaMOCTiitHe

ONpAIIOBaHHS)
3. | 3axuct npakTU4YHOI poOOTH 7 3a po3KIIaIoM VY cHuii 3axuct
3aHSTh
Pazom 35 - -
7. PexomeHaoBaHa JiTepaTypa
OcHogHa

1. AcdanacbeB B.H. AHamu3 BpeMeHHBIX psAlIOB W HporHOo3uposanue: yueOHuk /B.H. Adanackes,
M.M. 1036ameB. U3n. 2—e, nepepad. u momn. M.: ®GuHaHch! u ctatucTrka, 2010. 320 c.

2. Jlykamun IO.II. AnanTuBHBIE METOABI KPATKOCPOYHOTO IIPOTHO3HPOBAHHS BPEMEHHBIX PSIOB:
VYu4eb. nocobue. — M.: ®unanchl u ctatuctuka, 2003.—416 c.

3. boposuxos B.IIL. Ilporuo3upoBanue B cucreMe STATISTICA B cpene Windows. OCHOBBI TEOpHH H
WHTCHCHBHAs IpakTHKa Ha KoMmibloTepe: Yueb. nmocobue/B.IT. Boposukos, .. MByerko.— M.:
®unance! ¥ craticTKa, 2000.— 384 c.

4. Twopun I0.H., MakapoB A.A. AHaiu3 aHHBIX Ha KoMmeloTepe. U3n. 3—e, nepepab. u pomn./Ilox
pea. B. 3. ®urypuosa — M.: UHOPA-M, 2002. — 528 c.

5. Cepruenko A.b. lludposas obpabotka curnano — CII6.: [Tutep, 2002. — 608 c.

Hooamkosa

6. IlpuxnaaHoit aHanu3 cayqaitaeix npoueccos. [Tox pexn. IIpoxoposa C.A./ CHIL PAH, 2007. —582 c.

7. Cepruenko A. b. AnroputMmel aganTHBHOU ¢uIbTpanuu: ocobeHHOCTH peann3anud B MATLAB //
Exponenta Pro. Maremaruxa B npuioxenusx, 2003. -Ne1(01). —C.18-28.

8. Ilpaktuxkym mo obmeit Teopun cratucTiku: yueb. nmocodme / U. U. Enuceera, H. A. ®nyx, M. M.
IO36ameB. —. M.: ®unanck u cratuctuka, 2008.

9. Jenkins, G M, Reinsel G C (1994) Time Series Analysis, Forecasting and Control. 3rd ed. Prentice
Hall, Englewood Cliffs, NJ

10. Chatfield C (1975) The Analysis of Times Series: Theory and Practice. Chapman and Hall, London
(see also, 6th ed., 2003)

Ingpopmauiiini pecypcu

11. OcHOBBEI MaTeMaTHueCcKOT0 MoenupoBanus. HarmonansHeIH oTKphITHIH YHUBepeuTeT « UHTYUT».
— Pexxum noctymy o pecypcey : http://www.intuit.ru/department/se/mathmodel/

12. bubnuoteka uncinernoro anamuza ALGLIB. — Pexxum nocrymy no pecypey : http://alglib.sources.ru/

13. Boruucnenus u npubmumxenue paHHBIx B MATLAB. — Pexum goctymy A0 pecypcy:
http://matlab.exponenta.ru/spline/index.php

14. XanoBa A.A., Makaposa WU.I'. JlabopaTopHBIi NPaKTHKYM IO MaTeMaTHYECKOMY MOJEIHPOBAHUIO
U MerolaMm B pacdetax Ha  OBM. —  Pexum JOCTylly OO0  pecypey:
http://www.exponenta.ru/educat/systemat/hanova/lab/Ir.asp

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

data/index.html

8. KonTpoJb i oniHka pe3ybTaTiB HABYAHHS

KoHTpons 3HaHb B paMKax HaBUYaJbHOI JUCHUIUIIHM 30iHCHIOIOTBCA 3 YpaxyBaHHSIM €BPONEHCHKOL

KpeOuTHO-TpaHchepHoi cucteMu. Bumamu KOHTpONIO 3HaHb € IOTOYHHH KOHTPOJIb Ta CEMECTPOBA
arectanis. I[loTouHHIt KOHTPOJE 3IIHCHIOETHCS MiJ Yac MPOBENEHHS JEKUiHHUX, MPaKTUYHUX 3aHATH i
Mae Ha METi IepeBipKy PiBHA MiArOTOBICHOCTI 3100yBaya BAIIOI OCBITH JOKTOpa (inocodii.

CemecTpoBa arecTanist IpoBoAUTECs y (opmi 3amiky. CiniJ 3a3Ha4NUTH, 0 BAKOHAHHS BCiX CKIaJOBUX

HABYAJILHOTO IUIaHY € 000B’S3KOBOIO YMOBOKO BHBYCHHS AWCUHILIIHH. PO3’SICHEHHS CKJIagHHX TeM abo
nornubiicHe BHBYCHHS J0AaTKOBOi iHQopMmalii Moxe BinxOyBaTHCS y TOJUHH KOHCYJbTAIlii, 3rigHO

rpagiky.




M- . Kinbkicrs MaxkcumanbHHil Benoro 3a
EjemMenTH HaBYAJBHOT AiIJIBHOCTI
3aHATH 0aJs 3a BHJ poboTH cemMecTp, 0ajn
OnpalyoBaHHA KOHTPOJILHUX NTUTaHb TEM KypCy 5 8 40
Bukonanns naboparopaux pobir 5 8 40
BukoHaHHs iHAMBIAYaJIbHOTO 3aBAAHHS HA
. 10 10
minargopmi LMS Moodle
IIpoxomkeHus TectiB Ha matdopmi LMS Moodle 10 10
Bcboro makcumMym 3a cemecTp 100

9. HoaiTnka HaBYAALHOY AMCUHILIIHH

Iponymeni 3ansaTTs (JliKapHAHI, MOOINBHICTSH, i T. 4.). [Iponyweni 3aHATTS HEOOXiAHO BiAIPALOBATH.
Jis nporo 3106yBay OCBITH Ma€ BUKOHATH iHMBIyalbHi 3aBIaHHS 3a NPONYIIEHUMH TEMaMH (3aBAaHHS
BHJA€ BUKJIA1a4).

IToBeninka B ayauTopii. Yci yyaCHHKH OCBITHBOrO NIpOLECY MAIOTh JOTPHUMYBATHCH €THYHHX HOPM.
3n06yBa4 BHINOI OCBITH 3000B’A3aHHIl CTApaHHO Ta CYMIIIHHO HABYATHCS HPOTATOM YCHOTO IIEpPioLy
OTPHMAaHHs OCBiTH. BogHouac BiH NOBHHEH HiNTPUMYBATH IHINUX y IParHEHHI MOMIHOIIOBATH 3HAHHS Ta
BUKOHYBAaTH CBOI 00OB’s3KH. Bin BHkiIamaya BuMaraerbess M00pO3HWIMBE, Cepio3He i TakTOBHe
CTaBJIEHHA 10 3700yBayiB BUIIOT OCBITH.

IloaiTnka mono akagemiuHoi qo6pouecHocti: [TnCEMOBI poGOTH MiAIArarOTH NEPEBIPIi HA HASBHICTD
IJIariaty Ta JOMYCKAIOTBCS O 3aXHUCTY 3 KOPEKTHMMH TEKCTOBMMHM 3allO3HYEHHSMH. BHKOpHCTaHHS
APYKOBAHMX 1 €JIEKTPOHHHX JKepen iHdopmauil mig yac KOHTPOJIBHUX PoOIT Ta eK3aMeHiB 3a60POHEHO.
B npotieci TecTyBaHHs JO3BOJICHO BHKOPUCTOBYBATH JIMLIE HOPMATHBHI JOKYMEHTH.
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