Cuy1adyc OCBITHBOIO KOMIIOHEHTA
[IporpamMa HaB4YaJIbHOI JUCLUILJIIHU

AHaJ1i3 4acoBUX pAAIB

[Tudp Ta Ha3Ba cneliaJbHOCTI [HCTHUTYT

122 - KoMn'toTepHi HayKH HHI Komn'toTepHHuX HayK Ta iHpopMaIiiHux
TEXHOJIOTi!

OcBiTHA porpama Kadenpa

Kowmn'toTepHi Hayku. llITyyHuit iHTEIEKT Ta CucteMHoOro aHasi3y Ta iHpopmMalifiHo-

yIpaBJ/iHHA MPOEKTAMU AHATITUYHUX TexHoJIoTiH (322)

PiBeHb ocBiTH Tun gucuunaiHu

bakasiaBp Bub6ipkoBa, crienjiajibHa

Cemectp MoBa BUK/IalaHHA

5 YkpaiHcbka

BukJ/iagavi, po3poGHUKHU

CeBepuH Basiepiu [leTrpoBuy

valerii.severyn@khpi.edu.ua
JlOKTOp TexHIYHUX HayK, Ipodecop, npodecop kadespH CUCTEMHOIO aHaJIi3y
Ta iHpopmaniliHo-aHaniTUUHUX TexHoJoTil HTY «XIII»

Jocsig po6oTtu - 40 pokiB. ABTop noHaz, 200 HAyKOBUX Ta HABYaJIbHO-
MeTOJUYHUX Npallb. [IpoBigHUN 1eKTOp 3 AUCHUILIIH: «/ludepeHLlianbHI Ta
pi3HUILEBi piBHAHHSA», «MeToAM onTUMI3allil Ta A0CAiPKEHHS onepalin»,
«Teopig NpUUHATTA pilieHb»

JleTanbHille Mpo BUKJIaJa4ya HA cCalTi Kabeapu

3arasbHa iHpopmManisa

AHoTanjisa

JucuuniiHa cupssMoBaHa Ha HaZlaHHS MOXJIMBOCTI BUKOPUCTAHHSA CTATUCTUYHUX METO/IB
MPOrHO3yBaHHsS B NpodeciiiHil AiIbHOCTI; TPOBOAUTH KiaacudiKalilo KOHKpEeTHHUX 3aBJaHb
MPOTrHO3yBaHHA COLia/IbHO-eKOHOMIYHHMX MPOLLECIB 3aJIEXKHO BiJy METH, Yacy NoNnepeKeHHs],
MaclITabHOCTI 06'€KTY NPOTrHO3yBaHHS; OPiEHTYBATUCS B CydaCHOMY IPOrpaMHOMY 3abe3MeueHHi 1o
MPOTHO3YBaHHIO;-3aCTOCOBYBATH CTATUCTUYHI NAKETH JJI1 PO3PAXyHKY OMMUCOBUX XapaKTEPUCTHUK
JAVHAaMIKH COLlia/IbHO-eKOHOMIYHHUX NMPOLECIB, OLIiHIOBATH 3a AOMOMOIOK0 CTATUCTUYHUX KPUTEPIiB
TOYHICTb i a/leKBAaTHICTb OTPUMaHUX MOJieJied IPOTHO3yBaHHSA YaCOBUX Ps/IiB.

MeTa Ta miji AUCHUIIiHA

MeTa AMCLUIIIHYU - HAQJJaHHSA CTY/leHTaM HayKOBOTO YSIBJIEHHS PO METO/IU COLia/IbHO-eKOHOMIYHOTO
NPOTrHO3yBaHHS B eKOHOMIlli, PO IX MpaKTUYHe 3aCTOCyBaHHS Ha 6a3i CyyacHUX NaKeTiB MPUKJIAJHUX
nporpam.

dopmar 3aHATH

Jlekii, 1abopaTopHi po60TH, caMoCTiliHa po60Ta, KOHCYJIbTallil. [1li/IcyMKOBUI KOHTPOJIb — iCITHT.

KoMneTeHTHOCTI

3K1. 3paTHicTb 10 aGCTPaKTHOTO MUCJEHHS, aHaJ i3y Ta CUHTe3Yy.
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3K2. 3paTHicTb 3aCTOCOBYBATU 3HAHHSA Y NPAKTUYHUX CUTYyaLlisIX.

3K11. 3gaTHicTb NpUHAMaTH OGIPYHTOBAHI PillleHHS.

CK1. 3paTHicTb 0 MaTeMaTUYHOTr0 GOPMYJIFOBaHHSA Ta JOCJi/P)KyBaHHsI HellepepPBHUX Ta AUCKPETHHUX
MaTeMaTUYHUX MOJieJiel, 06IpyHTOBYBaHHS BUGOPY MeTOAIB i mifXo/iB A/l po3B’A3yBaHHSA
TEOPeTUYHUX | IPUK/IaZAHUX 33/1a4 y ra/ly3i KOMI'IOTEPHUX HAyK, aHaJli3y Ta iHTepnpeTyBaHHS.

BKII2.1 3gaTHICTb IPOEKTYBATH, PO3POOJIATH Ta BUKOPUCTOBYBATH iHGOpMaIliiHO-aHAJITUYHI CHCTeMH
Ta TEXHOJIOTII B pi3HOMaHITHUX rajy34ax J0ACbKOI JiJIbHOCTI.

PesyanaTn HaBYaHHA

PH1. 3acTocoByBaTH 3HaHHS OCHOBHUX GOPM i 3aKOHIB abCTPaKTHO-JIOTi4-HOTO MUCJIEHHS, OCHOB
MEeTO/10JI0Tii HAyKOBOTO Mi3HaHHSA, POpPM i Me-TO/iB BU/yYEHHS, aHaJli3y, 06pO6KH Ta CHHTE3Y
iHpopMariii B mpeamMe-THiN 06J1aCTi KOMII'FOTEPHUX HaYK.

PHII2.3. BosioAiT HaBUYKaMu po3poOKH MPOrpaMHOro 3abe3nevyeHHs [JIJisl BUPi-lIIeHHs 33/ja4y aHasi3y
JIaHUX.

06car AMCHMILIIHU

3aranbHuit o6car aucnumiing 150 rof. (5 kpenurtis ECTS): nekuii - 32 rog., 1abopaTopHi po60oTH — 32
roJi., caMocTiiHa po6oTa - 86 ro.

IlepeaymMoOBU BUBYEHHS AUCHMIUIIHU (IpepeKBi3UTH)

JU1s ycniimHOTO BUBYEHHS JUCIUTIJIIHU HEOOXiIHO MaTH 3HAHHS Ta NPAaKTUYHI HABUYKH 3 JJUCIIUILIIH
«/luckpeTHa MaTeMaTuKa», «Teopid UMOBIpHOCTeN Ta MaTeMaTUYHA CTATUCTHUKAY.

0Co06JIMBOCTi AUCIUIJIIHU, METOAHM Ta TEXHOJIOTil HaBYaHHA

Jlekwii MpoBOASATHLCA 3 BUKOPUCTAaHHAM MYJbTHUMe/iNHUX TexHoJoTil. HaByaibHiI MaTepianu focTynHi
crtyaeHTaM yepe3 OneDrive kadepu.

IIporpama HaB4YaJIbHOI AUCIUILIIHU

TeMu JIeKIilHUX 3aHATH

Tema 1. BcTyn 0 aHaJ1i3y 4aCOBUX PALIB

[ToHsaTTs YacoBoro psAAy. Buau yacoBux pszis. [IpaBusia no6yA0BH 4acOBUX PAAIB.

Tema 2. MeTo 1 AOCTIPKEHHST YaCOBUX Ps/IiB

OcHOBHI MeTO U JOCJTi/P)KeHHS YacoBUX pAAiB. KopensniiHWi aHanis, ciekTpaibHU# aHasi3. MeToau
3rJIa/)KyBaHHs Ta QibTpallii, aBToperpecii Ta IporH03yBaHHS.

Tema 3. [loka3HUKM YacOBUX pALiB

[Toka3HUKH 3MiH YaCOBUX PsAZAiB. AGCOMIOTHUH pUpocT, KoedilieHT pocTy, TeMn pocty Ta iHwi. CepeaHi
XapaKTEePUCTHUKU 4aCOBOTO pAAY

Tema 4. 3apaui aHas1i3y 4YacoBUX pAAiB

OcHoBHI 3a/1a4i aHaJsi3y 4YacoBuX pAAiB. KoperyBanH4 piBHIB yacoBux paiB. Metog IpBiHa.

Tema 5. BunaikoBi npoiiecu Ta 4acoBi psau

BunazkoBi npouecu Ta 4acoBi psagu. OCHOBHI eJleMeHTHU Teopil BUIla/JKOBUX MPOLECIB.

Tema 6. TpeHz, 4acoBOTO pAfy

JexoMno3uuis 4yacoBoro paay. TpeH/i Ta BUNIaZKOBa CKJIaZ0Ba 4acoBoro paay. [lepesipka rinore3s
iICHYBaHHSI TPeHAY 4acOBOT0 pALYy.

Tema 7. KpuBi 3pocTaHHs

BukopurcTaHHa KpUBUX 3pOCTaHHA. MeTo; HAIMeHIINX KBaApaTiB. [lapamMeTpu nosiHoMy
3ryapKyBaHHs. [IpaBusia BU6opy BuAy GyHKIIIL.

Tema 8. 3ruiaz»KyBaHHS 4aCOBOTO pAAY

3ryia/pKyBaHHS 4acoBOro pAany. Metoj KOB3HOro cepeHbOro. MeTo/ 3BilIeHOr0 KOB3HOTO CEPEHBOTO.
KpaeBi epeKTH MeTOy KOB3HOTO CepeJHhOTr0. MeTo/1 KiHlleBUX pi3HOCTENH. MeTo/] iTepoBaHUX
ycepeAHeHb. EkcnoHeHLiMHe 3Tr/1aZKyBaHHS 4acoBoro psaay. [loctaHoBa 3a/ja4di eKCIIOHEHIIIHHOTO
3rJIa/KyBaHHs. [IOHATTS eKCIIOHEeHiHHOI cepeIHbO].

Tema 9. MeTo iy NpOrHO3yBaHHSA
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BukopucTaHHS aJJallTUBHUX METO/1iB MPOTrHO3yBaHHSA. 3a/I€2KHICTh cepe/JHbOI MOMUJIKU TPOTHO3Y Bif
nepioay nepezicTopii Ta BeJIMYWHYU MepioAy, 10 MPOrHO3YETHCS. AEKBATHICTD MiliOpaHuX MOJesied AJ1sI
MPOrHO3yBaHHs YacoBux psaaiB. Kpurtepii JJap6iHa-YorcoHa. CTaTUCTUYHUM aHaTi3 CE30HHOCTI.

Tema 10. MogeJti 4acoBUX pAziB

[neHTHdiKaLisA cTalioHapHUX YacoBUX pAAiB. Mojenb aBToperpecii AR(p). Moiesib KOB3HOTO
cepeanboro nopsaky MA(q). Metoauka bokca-/l>keHKiHca TOOYI0BH MOJleJied YaCOBUX PsAAiB. Moaesb
ARIMA(p,d,q).

Temu NPAKTUYHHUX 3aHATD

[IpakTH4Hi 3aHATTSA B paMKax JUCLUILIIHU He llepe6ayeHi.

Temu J1a60paTOPHUX POOGIT

Tema 1. MaTeMaTH4Hi OCHOBM aHaJli3y 4aCOBHUX PsA/iB
Tewma 2. MeToau foc/ipKeHHS 4aCOBUX PAJIB

Tema 3. [loka3HUKH YaCOBUX pALiB

Tema 4. 3agayl aHasi3y 4acOBUX PALIB

Tema 5. BunaakoBi npoijecu Ta 4acoBi psaau

Tewma 6. TpeHz yacoBoro psaay

Tema 7. Kpusi 3pocTaHHA

Tema 8. 3ryiafKyBaHHs 4acOBOTO pALy

Tema 9. MeTou NpOrHO3yBaHHA

Tema 10. Mogesi yacoBuX pAiB

CaMocTiiHa po6oTa

CTyneHTaM peKOMEHAYIOThHCS J0aTKOBI MaTepiau AJ1s1 CaMOCTIMHOTO BUBYEHHS Ta aHaJi3y.

JliTepaTypa Ta HaBYaJ/IbHi MaTepiaiun

OcHOBHa JiiTeparypa

1. ApoBuii A.T., CtpaxoB €.M. AHasii3 yacoBux psAAiB. HaByaibHO-MeTOJUYHUM NOCIGHUK AJIS1 CTYZEHTIB
MaTeMaTUYHHX Ta EKOHOMIYHUX clienjiasbHOCTel. Ofecca : OcBiTaYkpainy, 2019. 110 c. Pexxum goctyny:
https://onu.edu.ua/pub/bank/userfiles/files /fmfit/nachalni materiali/navch mat 111 mag/analiz chas
ovykh ryadiv.pdf

2. Bino6opoapko O. I. AHaniz suHamiuHux psaAiB [Tekct] : HaBd. noci6. / O.1. Bino6opoabko, T.I.
Emen’'ssnenko. - JI.: PBB /IHY, 2014. - 80 c. Pexxum goctymny:

http://repository.dnu.dp.ua:1100/upload /bb40e3dc379f6e0736d9d88c27a31188Biloborodko TimeSeri
es.pdf

3. Bigtok I1. I. AHani3 yacoBux psaaiB [EnekTpoHHuit pecypc] : HaB4asibHuM noci6uuk / I1. 1. Bigtoxk, B. [.
PoMmanenko, O. JI. Tumoiuyk ; HTYY «KIll». - EnexkTponHi TekcToBi faHi (1 gaita: 8,42 M6aiiT). - Kuis :
HTYY «KIll», 2010. Pexxum goctymny: https://ela.kpi.ua/handle/123456789 /862

4. JJabopaTOpHUH NPAKTUKYM 3 HaBYaJIbHOI AUCUUILIIHY "AHasi3 Ta NporHo3yBaHHs psjiB AuHamiku" /
ykJ. O. B. PaeBHeBa, 1. B. YaHkiHa, O. I. BpoBko. - X. : Bua. XHEY im. C. Ky3nengs, 2014. - 60 c. Pexxum
JOCTyIYy:
http://www.repository.hneu.edu.ua/bitstream/123456789/6741/1/%D0%A0%D0%B0%D1%94%D0
%B2%D0%BD%D1%94%D0%B2%D0%B0%20%D0%9E.%D0%92.%2C%20%D0%A7%D0%B0%D0%
BD%D0%BA%D1%96%D0%BD%D0%B0%20%D0%86.%D0%92.%2C%20%D0%91%D1%80%D0%BE
%D0%B2%D0%BA%D0%BE%20%D0%9E.%D0%86.%20%D0%9B%D0%B0%D0%B1%D0%BE%D1%
80%D0%B0%D1%82%D0%BE%D1%80%D0%BD%D0%B8%D0%B9%20%D0%BF%D1%80%D0%B0
%D0%BA%D1%82%D0%B8%D0%BA%D1%83%D0%BC%20%D0%B7%20%D0%BD%D0%B0%D0%
B2%D1%87%D0%B0%D0%BB%D1%8C%D0%BD%D0%BE%D1%97%20%D0%B4%D0%B8%D1%81
%D1%86%D0%B8%D0%BF%D0%BB%D1%96%D0%BD%D0%B8%20%D0%90%D0%BD%D0%B0%
D0%BB%D1%96%D0%B7%20%D1%82%D0%B0%20%D0%BF%D1%80%D0%BE%D0%B3%D0%BD
%D0%BE%D0%B7%D1%83%D0%B2%D0%B0%D0%BD%D0%BD%D1%8F%20%D1%80%D1%8F%
D0%B4%D1%96%D0%B2%20%D0%B4%D0%B8%D0%BD%D0%B0%D0%BC%D1%96%D0%BA%DO0
%B8%20%D0%B4%D0%BB%D1%8F%20%D1%81%D1%82%D1%83%D0%B4%D0%B5%D0%BD%D
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CucremMma OLiHIOBAaHHA

KpuTepii onjiHIOBaHHA YCHILIHOCTI CTyAeHTa IlIkas1a OLiHIOBaHHSA

Ta po3moAi 6asiB Cyma HauioHanbHa oLiHKa ECTS
100 % mifgCcyMKOBOI OLIIHKU CKJIaJal0ThCA 3 6aniB
pe3yJ/IbTaTiB OLiHIOBAHHS ¥ BUTJISAAI MiZCYMKOBOrO 90-100  BigMmiHHO A
icnuty (40 %) Ta notoyHoro ouiHoBaHHA (60 %). 82-89 Jobpe B
75-81 Jo6pe C
[cnuT: nucbMOBe 3aBJlaHHA (/|Ba 3aIUTaHHSA 3 Teopii + 64-74 3a/l0BIJIBHO D
PO3B'sI3aHHA JJBOX MPAKTUYHUX 3aBJIaHb) Ta yCHA 60-63 3a/10Bi/IbLHO E
JonoBigb. [loTO4He OLjiHIOBaHHSA: 4Bl KOHTPOJIbHI 35-59 Hesaj0BinbHO FX
po6otu (1o 30 %). (moTpibHe J0oaTKOBE
BUBYEHHS)
1-34 HesazoBinbHO F
(moTpibHE mOBTOpPHE
BUBYEHHS)

HopmMu akaaeMiyHOI eTHKM i IOJIITUKA KYpCy

CTyZeHT NOBUHEH AoTpuMyBaTucs «KoeKcy eTHKHY akaJieMiuHMX B3aEMOBIJHOCHH Ta JJ0OPOYECHOCTI
HTY «XIIl»: BUABAATH AUCUUILIIHOBAHICTh, BUXOBAHICTbh, J0O0PO3UUIUBICTD, YECHICTH, BiANOBIAANBbHICTb.
KoHduikTHI cuTyanii NoBUHHI BiIKpUTO 06roBOPIOBAaTHCS B HABYAJbHUX IPyIaxX 3 BUKJIaJaueM, a Ipy
HEMOJIMBOCTI BUpilIeHHS KOHQJIIKTY - ZOBOAUTHCA A0 BigoMa criBpobiTHUKIB JUPEKIil IHCTUTYTY.
HopMaTrBHO-IpaBoBe 3a6e3neyeHHsI BIPOBa/XKeHHs NPUHLUINIB akajeMiuHoi fob6podecHocti HTY
«XI1I» po3mimeHo Ha caiTi: http://blogs.kpi.kharkov.ua/v2/nv/akademichna-dobrochesnist/
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