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II. Etran BukoHnauus JiP

Homep eramny: 1

Ha3Ba eramny: MogenoBaHHs BOJIATUILHOCTI (PiHAaHCOBO-€KOHOMIYHUX [IPOLECiB
IToyaToK eramy: 03.2020

3akiHyeHHs eTamy: 03.2022

Bupz 3BiTHOTO AOKYMEHTA: OCTaTOYHUM 3BIT

I11. BizomocTi npo BuKoHaBus JIiP

IloBHe HaliMEeHYBaHHS IOPHUAHUYHOI 0co0H (a60 ITIB ¢i3zmyHOi 0c00H): KuiBchkuil HaLioOHATbHUIA

YHIBEPCUTET TEXHOJIOTIN Ta JU3aiHy
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V. BimomocrTi npo 3amoBHHKa [IiP

TloBHe HaliMeHYBaHHS IOPHIUYHOI 0coou (a6o ITIB ¢iznuHO0i 0c00H): Kuischkuit HaliOHATBHNIA

YHIBEpCUTET TEXHOJIOTIN Ta JU3alHy

Kog, 3a €EIPIIOY: 02070890

Micuesnaxo;pxeum:: ByJl. Hemuposuua-JlaHuenka, 2, M. KuiB, KuiBcbka 0641., 01011, YkpaiHa
dopma BaacHOCTI:
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ImenTudikarop ROR: He zacrocoyerbcs
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TenedoH: 380442562975, 380442800512

VI. I>kepeJia, HanpsiMHu Ta oocsiru pinaHcyBaHHs JIiP

IlincraBa gis IIPOBEOECHHSI HiP: 43 - pnacua ininjiatusa (Km0 poboTa BUKOHYETHCS 3 BJIACHOI iHiljiaTHBU 32

KOLITU BUKOHaBIA HJIP a60 6€3K0ITOBHO)

Hanpsam ¢inaHcyBaHHS: 2.7 - iHme
I>kepesia piHaHCYBaHHS
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VII. BizomocrTi npo IiP
Ha3sBa po6oTH yKpaiHCBHKOIO:

MopemoBaHHS BOJIATU/IBHOCTI (iHAHCOBO-E€KOHOMIYHUX IPOLECIB

Ha3sBa po6oTH aHIJIilICbKOIO:

Simulation of financial process volatility

Pedepar yKpaiHCBKOIO:

OG’eKT HOCiIKEHHS — CTATUCTUYHI (EKCIIepUMEeHTAaJIbHI) JaHi, sIKi XapaKTepu3yloTh JUHAMIKY JOCTiIKyBaHUX
npoueciB. Meta po6otu — po3pobka iHpopmaniitHO-aHaNITUIHOI CUCTEMHU ITIPOTHO3YBaHHS HEJiHIHHNX
HEeCTallioHapHUX MIPOLIECiB a TAKOX IOPiBHSHHS €(EeKTUBHOCTI METOIiB MOI€JIIOBaHHS i IPOTHO3YBaHHS HeJIiHIHUX
HECTalliOHAapHUX MPOLeCiB. MeToau NOCiI>)KeHHS — CTATUCTUYHUI aHai3 NaHUX, METOIU OLiHIOBAHHS CTPYKTYPH i
rapameTpiB MaTeMaTUYHUX MOJEJEN i MeTOIU OLiHIOBaHHA NIPOTrHO3iB. Pesynbraraty HIP - 3anpornosano
apxiTekTypy Ta QyHKIioHaNbHY cxeMy iHdpopMaLifiHO-aHamiTuYHOI cucteMu. [To6ynoBaHi mogeni nys
IIPOTrHO3YBaHHS YaCOBUX PsJiB. Ha OCHOBI aHasli3y CTaTUCTMYHUX XapaKTEPUCTUK 0Oy JOBAaHMX MOZesiel BUOPaHO i
Ti MOJI€JIi, IKi MO>KHA BUKOPUCTATHU 7151 IPOrHO3yBaHHs. HaykoBa HoBu3Ha HIIP - mokasaHa MO>KJIMBICTb
3aCTOCYBAaHHS CUCTEMHOTO MiIX0Ay 10 1100yn0BU iHpOPMaLifHOI-aHAJIITUYHOI CUCTEMU IPOTHO3YBAHHS
HECTal[iOHApHUX [IPOLECiB Ha OCHOBI aBTOPETPECIMHUX MOJeJieN Pi3HUX NOPsIKiB. HaBeneHa ocaigoBHICTh
BMKOHAHHSI Ollepalliil Tpy No0YA0Bi MOZEsel 3a3Ha4eHOro TvIly. Mogesi, no6yoBaHi B pe3ysbTari JaHOTO
IOCJIiIPKEeHHS, 3a0€3Me4yl0Th OTPUMAHHS IKiCHOTO KOPOTKOCTPOKOBOTO ITPOTHO3Y. ['amy3b 3aCTOCYBaHHS —
IIpOrHo3yBaHHsl ¢piHaHCOBUX Ta PiHAHCOBO-EKOHOMIYHUX IIPOLECiB. 3HaUYIIiCTb POOOTU Ta BUCHOBKY -
3aIPOIIOHOBAHA METOMKaA 3abe3euye [100y10By MoZesel IPUIHATHOI aleKBaTHOCTI 32 yMOBU [IOBHOTH Ta
iH(OPMATUBHOCTI CTATUCTUYHUX JAHUX, IPEJICTABIIEHUX YaCOBUMU psAflaMU. Po3pobsieHa iHpopmaliiiHO-
aHaJiTUYHA CUCTEMa 3aCBiJunIIa BUCOKY TOYHICTb OTPUMAHUX PE3YJbTATIB. B mogabiomMy 3a JOIIOMOIOK JaHOI

iHopmaliiiHO-aHaNITUYHOI CUCTEMU MOXHA [OCIIXKYBATU iHIIi IPOLECU Ta POOUTU IIPOrHO3U 10 HUM.

Pedepar aHIJ1iHCBKOIO:

Object of research - statistical (experimental) data that characterize the dynamics of the studied processes. The
purpose of the work is to develop an information-analytical system for forecasting nonlinear nonstationary
processes and to compare the effectiveness of methods for modeling and forecasting nonlinear nonstationary
processes Research methods - statistical analysis of data, methods for estimating the structure and parameters of
mathematical models and methods for estimating forecasts. Research results - the architecture and functional
scheme of the information-analytical system are proposed. Models for forecasting time series are built. Based on
the analysis of statistical characteristics of the constructed models, the models that can be used for forecasting are
selected. Scientific novelty of GDR - the possibility of applying a systematic approach to the construction of
information-analytical system for forecasting non-stationary processes based on autoregressive models of
different orders is shown. The sequence of operations in the construction of models of this type is given. The
models built as a result of this study provide a qualitative short-term forecast. Field of application - forecasting of
financial and financial-economic processes. Significance of work and conclusions - the proposed methodology
provides a model of acceptable adequacy, provided the completeness and informativeness of statistical data
presented in time series. The developed information-analytical system proved the high accuracy of the obtained
results. In the future, with the help of this information-analytical system, you can study other processes and make
predictions about them.

Impexc YIK: 004.89:004.93
Koau TemaTHYHHUX PYOpPHK: 28.23.24

KepiBHHUKH po6OTH



BiacHe IIpizBuie Im'sa I1o-6aTbKOBI:/lemkischka TersiHa IBaHiBHA
HaykoBHH CTYHiHB: 1. T. H.

BuyeHe 3BaHHSI: mpodbecop

InenTudikarop ORCID ID:
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VIII. HaykoBa (HayKoBO-TexHiYHa) npoayKuis (HTII)

Haszsa HTII yKpaiHCBKOIO: MeToauky 06y L0BK aBTOPETPECIIHUX MOAEIEN 1St IPOTHO3yBaHHS (QiHAHCOBMX

MIPOLIECiB

HasBa HTII aHr1ificbKO¥0: Methods of building autoregressive models for forecasting financial processes
HTII, axy nepenba4asiocsi CTBOPHUTH:

IIpuunnu, yepe3s ki HTII He Gysi0 cTBOpeHO:

OTpHMaHi P€3YyJIbTAaTH: METOAMYHA JOKYMEHTaLlis

l'asy3s 3acTOoCyBaHHSI: [T TexHOJIOTI]

PeecTpaiifiHuil HOMep KapTKH T€XHOJIOT1ii:

Onuc HTII: Onuc HaykoBo-TexHiYHOI MpoyKLii 3anponoHOBaHa METOMKA 3a6e31edye noGyA0BY MOJETIEN
MIPUIHATHOI aJ€KBATHOCTI 32 YMOBU MIOBHOTH Ta iHPOPMATUBHOCTI CTaTUCTUYHUX JAHUX, IPEACTABIEHUX
yacoBuMH psimaMu. Po3pobiiena iHpopmaniiiHo-aHaliTHYHA CUCTeMa 3aCBilduia BUCOKY TOYHICTb OTPUMAHUX
pe3ysbTaTiB. B noganbuioMy 3a LONOMOTOI0 JaHOI iHPpopMaliliHO-aHaIITUYHOI CUCTEMU MOJKHA IOCJIIIPKYBATH iHIII

IIpoLleC Ta pOOUTH ITPOTHO3U IO HUM.
ConjiasibHO-eKOHOMIYHA cripsimoBaHicTh HTII: Minsumenns nponykrusnocTi npargi
Brnyius HTII Ha moBKiJjs:
BnposagskeHHs1 HTII: He snposamkeHo
ITpakTuyHa peasnizanis HTII
IToyaTok eramy:
3aKiHYeHHs eTamy:
Crnio>KuBavi NPOAYKILii:
IlepcrieKTHBHI PUHKH: CHCTEMU MiATPUMKY IPUAHSTTS PilleHb
XapakTep cniBpOOiTHHIITBA 3 iHBECTOPOM
IToTpiOGHMIT 0GCAT iHBECTHILiH, TUC. TPH.:
IIpaBa, 110 HaAAIOTHCS iHBECTOPY IiCJIsA 3aBEpPLIEHHs POOOTH: CrisbHi npasa na HTII
HasiBHicTB Gi3Hec-myIaHy: Hi
TexHiKO-€eKOHOMiYHE OOrpyHTYBaHHSI. Hi
IloTeHniaIbHUIE 006CAT IIPOAASKY, THC. TPH..
OuiKkyBaHHI TepMiH OKYIHOCTi (POKiB):
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