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Lini Ta npeameTHi pe3yabTaTtv HaBYaHHA




iy aucnumiinm MeTorw faHOi MUCIUIUIIHKM € MArOTOBKa (HaxiBI[iB 3 CHCTEMHOTO
aHajizy, 3JaTHUX PO3B’SA3yBaTH KOMIUIEKCHI MpoOjeMu B raiysi
npodeciiftHol Ta/abo AOCHTITHUIBKO-1HHOBAIIHOI AIsITBHOCTI y cdepi
CHUCTEMHOIO aHajizy, 0o nepenadayae TIUOOKE MEPEOCMHUCICHHS
HasBHUX Ta CTBOPEHHS HOBUX LUIICHMX 3HaHb Ta/ab0 mpodeciiHoi
NPAKTUKA CTOCOBHO aHANi3y JaHMX, MOJEIIOBAHHIO JIaHUX,
MaTEeMAaTHYHOMY MOJCIIOBAHHIO 1 TPOTHO3YBAaHHIO HA OCHOBI
CTaTUCTUYHUX Ta €KCIEPUMEHTAIbHUX JaHUX Y (popMi YaCOBHUX pAIiB
abo OaraTokpuTepiaIbHHUX 3a/1a4.

KommnereHnTHocCTi @K 3. 3natHicTh OyAyBaTH MaTEMaTUYHO KOPEKTHI MOJIEN] CTAaTUYHHUX
Ta JUHAMIYHUX TIPOLECIB 1 CHCTEM 13 30CEpeKEHUMH Ta
PO3MOJUICHUMH TapaMeTpaMH 13 BpaxyBaHHSIM HEBHU3HAYEHOCTI
30BHIIIHIX Ta BHYTPILIHIX (aKTOPiB.
®K 4. 3paTHicTh BH3HAYAaTH OCHOBHI YMHHMKHM, SKiI BIJIMBAaIOTH Ha
pPO3BUTOK  (PI3UYHHMX, EKOHOMIYHHMX, COI[IQJIbBHUX  IPOIIECIB,
BIJOKPEMJIIOBAaTU B HHUX CTOXAaCTHYHI Ta HEBH3HAY€HI MOKA3HUKH,
dbopmymoBaTH iX y BUIISAI BUNAJAKOBUX a00 HEUITKUX BEJIWYUH,
BEKTOPIB, MPOIIECIB Ta JOCIIKYBATH 3aJICKHICTh MK HUMHU.

@K 7. 3naTHiCTP BUKOPUCTOBYBATH Cy4acHi iH(QOpMaIliitHi TeXHOIOTii
U KOMIT'IOTepHOi  peami3amii MaTeMaTHYHHX  MojJelel  Ta
IIPOTHO3YBAaHHS MOBEIIHKA KOHKPETHUX CHUCTEM, a came: 00’ €KTHO-
OpIEHTOBAHMM MiAX1J MPH MPOEKTYBaHHI CKIAIHUX CHCTEM pPi3HOI
MIPUPOJIN, TIPUKIIAIHI MaTEMATHYHI ITAKETH, 3aCTOCYBaHHS 0a3 JaHHX 1

3HaHb

IIporpamni [TP 12. 3actocoByBaTH METOH i 3acO0M POOOTH 3 JAHUMHU 1 3HAHHSMH,

pe3yJabTaTu METOAM MaTeMaTHYHOIrO, JIOTIKO-CEMaHTHUYHOIro, OO ’€KTHOrO Ta

HABYaHHS IMITAIIHHOTO MOJCIIOBAHHS, TEXHOJOIl CHUCTEMHOIO 1 CTaTHYHOI'O
aHaizy.

[TP 14. Po3ymiTu i 3aCTOCOBYBAaTH Ha MPAKTHIl METOAM CTATUYHOTO
MOJIETIFOBAaHHS 1 IPOrHO3YBaHHS, OI[IHIOBATH BUXIHI J1aH1

[IP 3. Bwmitu Bu3HayaTH WMOBIPHICHI PpO3MOAUIN CTOXAaCTUYHHMX
MOKa3HUKIB Ta (akTopiB, II0 BIUIMBAIOTh HAa XapaKTEPUCTUKU
JOCHIJKYBAaHUX MPOIECIB, JOCHIKYBAaTH BIACTMBOCTI Ta 3HAXOAUTH
XapaKTepUCTUKU  OaraTOBUMIPHHUX  BUIQJKOBHX  BEKTOpIB  Ta
BUKOPUCTOBYBaTH iX U1 PO3B’A3aHHA MNPHUKIATHUX  3aj]ad,
dopmarnizyBaTl CTOXACTHYHI MOKAa3HMKM Ta (AKTOpU y BUIIIAAL
BUIAJIKOBUX BEJIMYMH, BEKTOPIB, IPOLIECIB

1. IlpepexBi3uTH Ta MOCTPEKBI3UTH IMCUMILIIHA (Micle B CTPYKTYPHO-JIOTiYHii
cXeMi HAaBYaHHS 32 BiJIMIOBI/IHOI0 OCBITHLOIO NIPOTPAMOI0)

Kypc “Amnani3 exonomiuanx i ¢piHaHCOBHX pH3MKIB~ € OJHUM 13 MPOBIJHUX KYpCiB
npodeciitHoi TArOTOBKH OakajaBpiB creriaabHOCTl “CucTeMHMi aHami3 (iHAHCOBOTO
PUHKY .

HapuanpHa qucruriiiHa «AHaui3 ekoHOMIYHHX i piHAHCOBUX PH3HMKIBY YKIATAETHCS
OJIHOYACHO 3 KypcoM «OCHOBU CHCTEMHOTO aHami3y», «Teopis MpUAHSTTS PIIICHB) Ta
«MonentoBaHHs CKJIAIHUX CHUCTeM». ba3oro i JaHOi JUCHMIUIIHM BHUCTYIAIOTh
«MeTtoau onTuMi3alii Ta AOCHIIKEHHS omepaliin», «OCHOBH CHCTEMHOIO aHai3yy,




«Teopia kepyBanHs» Ta «Teopist mpUUHATTA pimieHb». OTpUMaHHI 3HAHHS € OCHOBOIO
IUIS HallMCaHHS TUIJIOMY OakalaBpa.

Marepianu Kypcy HIMPOKO BHKOPHCTOBYIOTBCSI B Takmx Kypcax: “Cucremu i
METOH MATPUMKU IPUHHATTS pillieHby, « MallluHHEe HaBYaHHs», «baileciBCchkuii aHai3
naHux», «HelpomepexxeBe MOJIeTIOBaHHS 1 MPOrHO3YBAHHS.

2. 3MicT HAaBYAJIBLHOI AMCHHUILTIHA

KpenutHuii Moynb BKIIIOYA€E TEMH, TTOJaH1 HUKYE.

Po3ain 1. IloHsATTS pU3MKYy B eKOHOMiYHIN Ta ¢dinaHcoBiid cepax.

Tema 1.1. BuzHaueHHs1 eKOHOMIYHUX Ta (IHAHCOBUX PU3HKIB, X KiIacu]ikarris
Tema 1.2. Pusuku, iXx HEBU3HAUEHICTh Ta IMOBIPHICTh HACTAHHS

Tema 1.3. BennunHa pu3uky Ta IpuOyTOK BiJl PU3UKY

Po3aii 2. Pozaia 2. Kiacugikauisa (pakTopiB pusuKy
Tewma 2.1. 3aranpHi miaxoau 10 Kiaacudikallii pu3uKiB
Tema 2.2. Knacudikarrisi pu3ukiB 3a BTpataMu

Po3aii 3. YnpaBiiHHS pU3dHKAMM, METOAU YIIPABJIHHA PU3UKAMM

Tewma 3.1. Konuenuist ynpapiiiHHS pU3UKaMy, TOHATTS YIIPABIIHHS PU3HKAMU
Tewma 3.2. 3aranbHi CUCTEMH YIIPaBIiHHS PU3UKAMU

Tewma 3.3. MeTtoau yxusieHHs BiJ pU3UKIB

Tema 3.4. Metoau okanizailii pu3uKiB Ta METOJM KOMITEHCAIlli PU3HKIB

Po3ain 4. MeToam olliHIOBAHHS PU3HMKIB

Tewma 4.1. 3aranbHi NiAX0AH 10 OLIHIOBAHHS PU3UKIB

Tema 4.2. CTaTUCTUYHI METOJIM OL[IHIOBaHHS PU3UKIB, PO3PaXyHKOBO-aHAITUYHI1
METO/M OL[IHIOBAHHS PU3UKIB

Tema 4.3. MeToiu eKCIIEPTHUX OI[IHOK B OLIHIOBAHHS PU3UKIB

Po3ain 5. AnaJii3 Ta 00po0Ka NOYaTKOBHUX JAHUX 32 BUIAMM PU3HMKIB

Tema 5.1. Anani3 6a3u 3HaHb Ta TAaHUX, EKCIIEPTHA OI[IHKA ITOYaTKOBUX JaHUX
Tewma 5.2. dinbTpartis Ta HOpMasi3ailis TOYaTKOBUX JaHUX

Tewma 5.3. 3anoBHEHHS NPOMYCKIB JaHUX, METOAN (POPMYBAHHS MPOMYCKIB TAHUX
Tema 5.4. MaremaTruHe MOJEIIIOBAHHS Ta aHAII3 PE3YJIbTATIB MOJICTIOBAHHS
Tema 5.5. IIporno3yBaHHs Ta aHalli3 pe3yJabTaTIB MPOTHO3YBAHHS

JlabopaTopHi podoTun

No /it HaijimenyBaHHs J1abopaToOpHOI podoTHn KiabkicTs roiun



(1) . o . XY .
JP Nl ryousrrs PU3UKY B eKOHOMiuHiii Ta ¢inancoBiii cdepax, ix 6
Kjaacupikamis
() . . . . . .
JIP Ne2 ®dinbTpanis Ta HOpMAaJi3alisi pU3MKIB, 3alIOBHEHHS MPOIYCKIB Y 6
MOYaTKOBHUX HA0Opax JaHUX
JIP Ne3 6

MoaenoBaHHSI Ta NMPOTHO3YBAHHSI PHU3MKIB, CIeHAPII PO3BUTKY
MOJAJIbIIMX KPOKIB

Kpim maGopaTtopHuX 3aHSATH 3alJIAHOBAHO TAKOK KOHCYJLTATHBHI 3aHSITTH IS
O1IbII MOTJIMOIEHOTO BUBYEHHS OKPEMHUX pO3/LIiB Kypcy. Ha mouaTky cemecTpy KoxkeH
CTYJICHT 00Mpae TeMy 3 KO0 OyJie MpaIfoBaTH, 3HAHOMUTLCS 3 JIITepaTypoIo, poOUTh
OTJISAJT JIITEpATypH IO TeMi 1 rOTye HaOlp AaHUX JUIS MOAAIBIIOr0 BUKOHAHHS POOOTH.
Ha koHCynmbTaTHBHOMY 3aHATTI KOXEH CTYICHT BHUCTYIIA€ 3 TMPE3CHTAIE0 i
IIPOBOJIMTHCS JUCKYCIS 110 MpeICTaBICHI/00paHii TeMi, CTABIATHCS MUTAHHS, @ TAKOX
HaJIal0ThCS PEKOMEHAITT 100 MOJAIBIITNX KPOKIB Y POOOTI.

IlepeJik Tem HaOOpy HaHUX (IPUKJIAT)

1  Store Sales - Time Series Forecasting https://www.kaggle.com/competitions/store-sales-
time-series-forecasting/data

2  COVID-19 Visualizations
https://www.kaggle.com/code/neelkudu28/covid-19-visualizations-predictions-forecasting

3  Food Demand Forecasting
https://www.kaggle.com/datasets/kannanaikkal/food-demand-forecasting

4 | Wind Power Forecasting
https://www.kaggle.com/datasets/theforcecoder/wind-power-forecasting

5  Forecasting From Gold Price
https://www.kaggle.com/datasets/arashnic/learn-time-series-forecasting-from-gold-price

6  Weekly Corn Price
https://www.kaggle.com/datasets/nickwong64/corn2015-2017

Kountpoabna po6ora Ta camocTiiiHa po00oTu. BuBueHHS JUCIUIUTIHU KPIM JIEKIIii Ta
MPaKTUYHUX 3aHATh, BKIIOUAE KOHTPOJIBHY POOOTY Ta CaMOCTIMHY pOOOTY: MiArOTOBKA
710 ayIUTOPHUX 3aHSTh; BAKOHAHHS Ta 0()OPMIIEHHS JIaDOpaTOpPHUX POOIT, MIArOTOBKA
70 3axuCTy JabopatopHux poOiT. KoHTponbHa poOoTa CKIIagaeThes 13 TeM, siki Oyiau
MPONCHI MPOTATOM CEMECTPY HaBUYAHHSI.

IHosiTHKAa HABYAJILHOI AMCHHUILUIIHA (OCBITHHOT0 KOMIIOHEHTA)

Buknagad mOBUMHEH 3BEpPHYTH yBary CTYAEHTIB Ha Te, L0 JAUCHUIUIIHA AHal3 €KOHOMIYHHUX 1
(GiHAHCOBUX PHM3MKIB — 1€ JMCLUIUIIHA, 10 3alMa€eTbhCcs aHaNi30M, PO3POOKOI0 Ta 3aCTOCYBAaHHSIM
METO/IB Ta TEXHOJIOTIM IHTEJEKTYyaJbHOIO aHajii3y MaHUX B MPHUKIAIHUX 3a/lauaX MaTeMaTUYHOTO
MOJICITFOBAHHS, MPOTHO3YBAHHS, PO3ITi3HABaHHS 00pa3iB, Kiacudikallii, KIIaCTEpPHOTO aHATI3y, a TaKOXK




IHITUX METOJIIB B PI3HUX O00JAaCTSIX JIIOJCHKOI MISUIBHOCTI MPU POoOOTI 3 YacOBHUMH psgamu abo
0araToKpuTepiaJTbHIMHU 33Ja4aMH.
PexoMeHI0BaHI MeTOIM HABYAHHS: EKCIIEPTHA OIlIHKA, METOJI TIONIYKY 3aKOHOMIPHOCTEH, MO3KOBHUH
IITYpM, IMITAI[ii{HI METO/M 1 MOJIEJ, OTUTYBAHHS CTYCHTIB.
CTyneHTy pEeKOMEHAYEThCS BECTH JOKJIAJHUN KOHCIEKT JIeKLiHd, BHBYATH Marepiaiu, sKi Oyiu
BIJIIIPaBJICHI JIEKTOPOM, (piKCYBaTH OCHOBHI pe3yJIbTaTH JaOOPAaTOPHHUX 3aHATH Ta 0(OPMIIIOBATH iX Y
BUTJIS]IL 3BITY.
BaxxnmuBuM acnekToM SKICHOTO 3aCBOEHHS Marepiany, BIANpaIlOBaHHS IPUUOMIB 1 alrOpUTMIB
BUPIIICHHS] OCHOBHUX 3aBJaHb JUCLUIUIIHY € CaMOCTiliHa po0oTa, 1110 103BOJISIE IEPETBOPUTH OTPUMaHI1
3HaHHSA B 00'ekT BiacHOI mismbHOCTI. CamoctiiiHa po0OoTa BKJIIOYaE B ceOe YMTaHHS JITEpaTypH,
KOPUCHMX IOCWJIaHb, HAaJaHUX JIGKTOPOM, BUKOHAHHS OISy JITepaTypu 3a oOpaHOI TEeMaTHUKOIO,
BUKOHAHHS 3BITIB 10 TJaOOpaTOPHUX POOOTaxX, MIATOTOBKY JI0 iX 3aXMCTY Ta MiATOTOBKA JI0 HAIMCAHHS
KOHTPOJILHOI POOOTH, a TAKOK MiATOTOBKA JI0 3aJIIKY.

B nporuieci mpoBeneHHs JeKIii Ta 1a00paTOPHUX POOIT KOHTPOIIOETHCS PUCYTHICTD CTY/ICHTIB
Ha 3aHATTAX, HANPUKIHII KOXXHOTO 3aHATTS MEPEBIPSIOTHCA OTPUMAaHI pe3ybTaTH 1 Ha OCHOBI iX
MEPEBIPKU BIIMIYA€THCS BUKOHAHHS JabopaTopHuUX poOiT. ITicas oOpoOku oTpuMaHUX pe3ysbTaTiB Ta
oOpMIIEHHS TMPOTOKOIIB J1a0OpaTOPHUX poOIT BiAOYyBaeTbcs IX 3aXHMCT, Ha SKOMY 3aJal0ThCs
TEOPETHYHI Ta MPAKTHUYHI 3alUTaHHS 3T1AHO 3 IPOrPaMOI0 BIAMOBIIHOI pobdoTH. JlabopaTtopHi podoTH
BUKOHYIOTHCSl SIK 1HJIMBIyallbHO, TaK 1 B Tpymnax 1no 3-4 cryaeHTu. SIKICTh BIAMOBiJIEH OLIHIOETHCA
3TiTHO PEUTUHIOBOI CUCTEMH KOXHOTO 13 YYaCHHUKA.

Buau KOHTPOJIIO Ta pEHTHHIOBA CHCTEMA OLiHIOBAHHS Pe3yJIbTATIB
napuyanusa (PCO)

IoTouHMIT KOHTPOJIb: JTA0OPATOPHI pOOOTH Ta KOHTPOJIbHA PoOOTA.

KanenagapHuii KOHTPOJIb: IPOBOJUTHCA OJMH pa3 Ha CEMECTP SK MOHITOPHUHI IMOTOYHOIO CTaHy
BUKOHaHHS BUMOT cujalycy.

PeiiTuHroBa cucremMa OUiHIOBAHHS BKJIIOYA€ BCl BUJU TECTYBAaHHS: KOHTPOJIbHI pOOOTH, aKTUBHICTb
Ha J1a0OpaTOPHUX 3aHATTAX Ta SIKICTh 3aXHCTY JIabOpaTOpHUX pOOIT, a TaKOX SKICTh (PIHAIBHOIO
3aXUCTy pOoOOTHU Ta BUCTYNY 3 Npe3eHTaniero. KoxxHui CTyJeHT OTpUMYE CBi MiJICYMKOBHM pEHTHHT 1O
JTUCITUTUIIHI, @ TAKOK MPOMIXH1 OI[IHKH, SIK1 MOK€ BIICIIIKOBYBATH Y KaMITyCl a00 y TYTJIKJIacpyMi.

Peiitunr CTYACHTA 3 KPCAUTHOI'O MOAYJIA CKIIAA€THCA 3 63.J'IiB, SIK1 BIH OTpUMYE 3a:

HalMCaHHS KOHTPOJIbHOI pOOOTH;

poboTa Ha 1abOPaTOPHUX 3aHATTSX Ta 3aXHCT JJAOOPATOPHUX POOIT;

3axuCT (piHAIBHOI pOOOTH, sTKa BUKOHYBAJIACh MPOTITOM CEMECTPY;

BIJITTOBI/II HA 3QJIIKY.

Cucrema peiiTHHroBUX (BaroBux) 0aJiiB Ta KpUTepiiB OLiHIOBAHHA:

Merton MinimMasiibHa oliHKa B MakcumaJjibHa OlliHKa B
OL[iIHIOBAHHS | 0asax dasax
JlabopaTopua podoTa 1 | 10 15
Jlabopatopua podoTta 2 | 10 ) 20
Jlaboparopna pobota 3 | 20 i 30

Konrponbna poboTa | 5 ) 10

3anix | 15 i 25




Cyma crapToBux 0aJiiB Ta 0aJjiB 32 eK3aMeH/ 3aJIiK ePeBOAUTHCS 10 eK3aMeHAIHHOI OLiHKH

3riHO 3 TA0JIHNIIEI0:

100...95 Bigminao
94...85 Hyxe nobpe
84...75 Hobpe
74...65 3a10B1IIBHO
64...60 JloctaTHBO
Menme 60 He3agoBuipHO

CTapTOBMI PEUTHUHT

MeHiie 35 oaniB

He nonymeno

SKI0 CTyOeHT OTpUMaB 3a peUTHHroMm <35 OalliB 1 MO MOYATKy 3aJiKy HE BUKOHAB

HeoOXimHu 00csr poboTtu, To BiH HE nomyckaerbcss 1m0 3aiiky Ta BIANpPaBISEThCA Ha
nepesnavy (mepes MM 31aBIIu BCl He0OX1IH1 1abopaTopHi).

=

N

|

>

PexomenaoBana jiteparypa
1. bazoBa

Arrou K.J. Aspekts of the Theory of Risk - Bearing/Jahnisoning Saatio, Helsinki,
1965. -680 c.

2. E. M. Gram Lich. Benfit Cost Analysis of Government Programs. In: Pensions,
Labor, and Individuals Choise, D.A. Wise ed. Chicago: University of Chicago
Press, 1985. - p. 215.

3. E. Mansfild. Microeconomics. New York: W.W. Norton. 6th ed., 1988.

4. Green, J. and E. Sheshinski Optimal capital - gains taxation uncler Limited
information, Jornal of Political Economy, 1978 - Ne 4.

5. Hall R.E. “Investment, interest rates, and the effects of Stabilization policies”,
Brooking Economics Rewiev, 1967. - 414 p.

2. lonomixkHa

Helliwell, J.E. “Aggregate Investment: Selected Reaclings”, Pengium,
Harmonclnorth, 1976. -313 p.

King M.A, Taxation, corporate financial policy and the cost of capital - a
comment, Jornal of Public Economiecs, 1975. - 279 p.

M.O. Hurd, J. B. Shoven The Distributional Impact of Social Security. - In:
Pensions, Labor, and Individuals Choise, D.A. Wise ed. Chicago: University of
Chicago Press, 1985. p.215.

Sen A.K. Oh Economic Inguality. Oxford: Clarendon Press, 1973. 25.Charles R.
Kennedy, Political Risk Management, 1987, p.7.



1. JdomarkoBa iHdopManisi 3 TUCHUILIIHA (OCBITHHOI0 KOMIIOHEHTA)

® MOJKJIMBICTh 3apaxyBaHHs cepTU(]PIKATIB NPOXOIHKEHHS TUCTaHUIMHUX Y1 OHJIAlH KypCiB
3a BIIMOBIJHOI TEMATUKOIO.

Po6Gouy nporpamy HaB4YaIbHOI TUCHMILTIHYU (CHIa0yC) CKJIAB:
CTapLIMi BUKJIaAa4d KaQeapu MaTeMaTUYHUX METO/IB CUCTEMHOTO aHAII3Y
I'ycvkoea Bipa I'ennadiiena

YxBajeno kapenporo MMCA (nipotokost Ne 13 Bin 05.06.2024)

Horoxxeno Metonuunoro komicieto ITICA (mporoxon Ne 10 Bin
24.06.2024)



