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Pedepar:

1. O6'eKTOM HOCHIIHKEHHS € TIPOLIEC YIPABIiHHS MiTIPUEMCTBOM B YMOBaX HECTabiIbHOCTI. MeTO0 IOCTIiIsKeHHS €
nigBuIeHHS e(EeKTUBHOCTI [1JIaHyBaHHS i yIIpaBiliHHS 00CSITroOM BUILYCKY ITPOAYKLi y HecTabiJibHUX yMOBax Ha
OCHOBI IIPOTHO3YBaHHSI i CTOXaCTUYHOTO MOJIEJIIOBaHHS PO3BUTKY BUPOOHMUITBA. OCHOBHUMU METOJAMU
TIOCTIiIPKEHHS € METONY CTaTUCTUYHOI Teopii OLiHOK mapaMeTpiB i mpolecis; MeTon inbTpa KasmaHa; metonu
YIPaBJliHHS IUHAMIYHMMU CUCTEMAMHU 3 KBAIPATUYHUM KPUTEPiEM ONTHUMAIbHOCTI; METOJ, iMiTalliitHOTO
MOJ€JIIOBaHHS YIIPaBJIiHHS 00CSIrOM BUITYCKY IIPOAYKLii B yMOBax HeCTabislbHOCTi; 06’€KTHO-OPi€HTOBaHi
TexHoJIorii. HayKkoBe 3HaY€HHS pe3yJbTaTiB MOJISIrae y PO3BUTKY METOJA aJAlITUBHOTO OL[iHIOBAHHS i
[IPOTHO3yBaHHS 6araTOKOMIIOHEHTHUX YaCOBUX PsZiB. [IpakTryHe 3HaYeHHS [10JIra€ B TOMY, 110 po3po6JieHi B

IycepTauiiHiil poboTi MoAesi i MeTOIM € HAYyKOBO-MEeTOANYHOK OCHOBOIO [1J151 CTBOPEHHS KOMITIOTEPHOI



IiiICMCTEeMU NIPOTHO3YBAHHS i yIIPaBJliHHS PO3BUTKOM BUpoOHMULTBA B ACVIL. Briepiue onep>kaHO METOJ
aJlarTUBHOTO OLiHIOBAHHSI i TPOTHO3YBaHHSI OCHOBHUX ITIOKA3HUKIB, 110 BU3HAYal0Th PO3BUTOK BUPOOHUIITBA, 1110
0a3yeThbCs Ha N0JIIHOMIiaJIbHO-aBTOpPErpeciiiHOl MOJieJli, B SIKOMY Ha BiIMiHY Bif] iCHyI0OUUX BUKOPUCTOBYETbCSI
B3a€MHA KOMIIEHCallis1 KOMIIOHEHTIB MOJieJIi 17151 iTepaliliHOro yTOYHEHHS ii XapaKTePUCTHUK, IO 3abe3neyye
[iABUILEHY TOYHICTh IIPOTHO3YBAaHHS 11711 aBTOMATHU30BaHOIO IIJIaHYBAaHHS PO3BUTKY BUPOOHULTBA. YIOCKOHATIEHO
IVHaMidYHy MOJieJslb 3MiHUM 00Csry BUPOOHUIITBA HIJIIXOM ypaxyBaHHS BUIIAKOBUX 30yYpeHb i I0XNOOK
CIIOCTEPE’KEHb, a TAKOXX PO3LUIMPEHHSIM BEKTOPIB CTaHY BUPOOHUIITBA i KEPYIOUMX (PYHKIII, 110 1O3BOJISIE
aBTOMAaTHU3YBaTH YIIPABJIiHHS 00CSArOM BUITyCKY IIPOIYKLii HA OCHOBI pO3PaxXyHKy KOPUTYyBaJIbHUX Hil. JlicTano
[IOA/IbIINE PO3BUTOK iH(OpMaLifiHa TEXHOJIOTIS iMITalliiiHOrO MOZIEJIIOBaHHS YIIPaBJIiHHS 06CATOM BUIIYCKY
IIpOAyKIii HA OCHOBI PO3PO6JIEHNX CTOXaCTUYHUX MOJIEeJIel, BpaxyBaHHSIM IIBUJIKOCTI Oro 3MiHIOBaHHS Ta
BUKOPUCTAaHHSIM KBaJPaTUYHOTO KPUTEPiI0 ONTUMAJIbHOCTI, 1110 A€ MO>KJIMBICTb LIIJISIXOM BU3HAUE€HHS BilXUJIEHb
BiJl IJIaHOBUX 3HA4Y€Hb OOCSTIB BUPOOHULITBA Bifj [1JIAHOBUX PO3PaxyBaTU HEOOXiAHUI po3Mip 40JATKOBOrO
diHaHcyBaHHS 1715 MiHimizanii Lux BigxuneHs. BipoBampkeHHs - ranysese. [loganbiie BUKOPUCTAHHS OTPUMAaHUX B
IycepTalii pe3yJbTaTiB JOLIIBHO B aHAJIITUYHUX Bifinax 1 BifAisax CTPaTEriyHOro pO3BUTKY HAyKOBO-LOCIiIHUX,

IIPOEKTHUX Ta BUPOOHMYMX OpraHisauii

2. The object of research is the process of the company management in conditions of instability. The purpose of
research is the increasing of planning and management efficiency of the commodity production volume in
unstable conditions on the basis of forecasting and stochastic modeling of the production development. The main
research methods are the methods of the statistical theory of parameters and processes estimations; Kalman filter
method; dynamic systems management methods with quadratic yardstick of an optimality; the method of
simulation modeling of commodity production volume management in instabile conditions; object-oriented
information technologies. The scientific result of the outcomes consists in development of the method of
multicomponent time series adaptive estimation and forecasting and management processes technology in
conditions of instability according to the production development problem. The practical result is that the models
and methods elaborated in the dissertation arethe scientific-methodical basis for creation of the computer
subsystem of forecasting and management of the production development for ASUP. For the first time the method
of adaptive estimation and forecasting of the main parameters which are determined the production development,
basing on polynomial-autoregressive models, which one as against existing the components cancellation for
iterative refinement of their characteristics is used, that provides heightened accuracy of forecasting for automatic
planning of the production development is developed. The dynamic model of production volume change is
improved by the taking into account the random disturbances and observation errors, and also by vectors
extension of production state and control functions, that allows to automize the management of the commodity
production volume on the basis of correcting measures calculation. The information technology of simulation
modeling of production volume management has received further development on the basis of elaborated
stochastic models, by taking into account the speed of its change and usage of quadratic yardstick of an optimality,
that enables by definition of deviations of production volumes actual values from scheduled to calculate needed
value of additional financing for minimization of these deviations. The intridaction is branch-based. Further usage
of the outcomes, obtained in the work, is expedient in analytical departments and departments of strategic
development in the research, project and manufacturing organizations
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