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Tema gucepranii:
1. IHpopmauiitHi TexHOJIOTii aHai3y i NPOrHO3yBaHHS HEeCTal[iOHAPHUX IIPOLECIB.

2. The Information technologies for analysis and forecasting of nonstationary processes.

Pedepar:

1. Incepraniio IpUCBsSY€HO NpobIeMi N06YJ0BU CUCTEM MiATPUMKHU NPUIHSTTS PillleHb IPU MOJEJIOBAHHI Ta
IIPOTHO3yBaHHI HECTAlliOHAPHUX [IPOLECIB, 10 OMUCYIOTHCS YaCOBUMU panamu. JlocaigKeHo pi3Hi migxony oo
aBTOMaru3allii BUGOpy Kiacy i CTpyKTypy MOJI€JIEH, SIKi ONKCYIOTh YaCOBi PSM. 3alIPOIIOHOBAHO TEXHOJIOTIIO
BU]IiJIEHHS, MOJI€JIIOBAHHS Ta IPOTHO3YBaHHSI AETEPMiHOBAHMX Ta CTOXAaCTUYHUX TPEHiB. B po6OTi 3alIpONIOHOBAHO
HOBi MOJI€eJIi [71s1 OMMCAHHSI CTOXaCTUYHUX TPEHIB, a TAKOXX YMOBU BUOOPY Kpaloi MOl 38 MHOXKUHOIO
CTaTMCTUYHUX IIapaMeTpiB. 3alIPONIOHOBAHA [TIOPOrOBa MOJEJIb CTOXAaCTUYHOI BOJIATUIILHOCTI [1711 MOZIEJIIOBAHHS Ta
IIPOTHO3YBaHHS 3MiHHOI y 4aci gucnepcii. Po3po6sieHo TEXHOJIOTII0 OL[iHKY ITapaMeTpiB 3a3Ha4€HOi MO,
HaBeJeHi KOHKPETHI MPUKJIAAM Ta YMOBU €(PEKTUBHOTO 3aCTOCYBAaHHS 3alIPONIOHOBAHUX Mozeseil. Po3apobieHo

apxirekTtypy Ta crBopeHo nporortun CIIIP npu MmozeoBaHHI Ta TPOTHO3YBaHHI HECTALliOHAPHUX MIPOLECIB.



2. The thesis is devoted to the problem of development of decision support systems at the modeling and
forecasting of non-stationary processes, which are described by time series. Different approaches to the
automation of selection of class and structure of the models, which describe time series, were investigated.
Technology of allocation, modeling and forecasting of deterministic and stochastic trends was suggested. New
models for description of stochastic trends and also conditions for selection of better model according to the
multitude of statistic parameters were proposed in the thesis. Threshold model of stochastic volatility for
modeling and forecasting of time-varying dispersion was offered. Technology of parameter estimation of the
suggested model is processed; exact examples and conditions of effective application of suggested models are
described. Architecture and prototype of DSS at the modeling and forecasting of non-stationary processes were
developed.
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