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Tema gucepranii:

1. MaTeMaTn4Hi MozeJli IPOrHO3yBaHHS JUHAMIYHMX PSAIB Y AWIIHIOBUX iHPOPMaLiIHUX CUCTEMax

2. Mathematical Models of Dynamic Series Forecasting in Dealing Information Systems

Pedepar:

1. PoboTa npucesiueHa po3pooLii eJIeMEeHTiB MaTeMaTUYHOr0 3a0e31eYeHHs] IUIiHITOBUX iH(POPMaLIiHUX CUCTEM, 11O
peasi3yoTh NpoLeaypy No0yLOBU MO el TPOTHO3YBaHHSI HA OCHOBI aHaJIi3y CTATUCTUYHUX BIACTUBOCTEN
IVHAMIYHUX psiB. YIOCKOHAIEHO MOCiLOBHY IPOLENypY 100yJ0BY 6araTOBUMIpHUX MOZEIe! TpeHaa OJ1s
CTOXAaCTUYHMX YaCO-BUX PSJIiB KYPCY BaJIIOT 32 PYHIAMEHTAJIbHUM (aKTOPOM, Y YaCTUHI KOPEKTHOTO
BMKOPHMCTaHHS pOOACTHUX i 3MilllEHMX METOZiB OL[iHIOBaHHS. Briepie oTpruMaHi MaTeMaTU4Hi MOZei
[IPOTHO3YBAHHS NVHAMIUYHUX PAIIB 3 ypPaXyBaHHIM Ie€pe0a4yeHoi IOMUIIKY [IPOTHO3Y. MaTeMaTrnyHa MOJ€eJlb
IIPOTHO3YBAaHHS TOMUJIKU [TIPOTHO3Y CUHTE3YEThCS HA 6a3i JOCIiIKEHb METOLiB €KCIIOHEHTHOTO 3IJIaJPKyBaHHS Ta
ixHix Mopudikauiil, aBToperpecii i NpoiHTErpOBaHOI0 KOB3HOT'O CEPEIHBOTO B YMOBAX BIJIMBY 30yPIOI0UUX

(axTOpiB, WO AO3BOJIWIO MiABULIUTH SIKICTh MOJI€JIi IPOrHO3YBaHHS. Briepie oTpumaHi MaTeMaTU4Hi MOZei



NPOTHO3YyBaHHS KyPCY BaJlIOT 1S 3pOCTAIOUMX i 10/1aBaJlbHUX YACTUH YaCOBOTO psly 3a gonomororo HC, mo pasom
3 pe3yJIbTaTaMM TEXHIYHOTO aHaJIi3y 3MEHIINJIM BeJIMYMHY PUHKOBUX PU3UKiB. HayKoBi pe3yibTaTi 3HaXOIsTh

IIpakTUYHE 3aCTOCYBAaHHS IIPYU PO3pOoOLi MaTeMaTUYHOTo 3abe3nedeHHs ACY.

2. The Thesis is dedicated to elaboration of elements of mathematical software for dealing information systems
realizing the procedure of forecasting models construction based on analysis of statistic properties of dynamic
series. Consecutive procedure for multi-dimensional models of trend building for stochastic temporary series of
foreign currency exchange rates has been improved based on fundamental factors, in particular, correct using of
robust and shifted methods of estimation. For the first time, mathematical models of dynamic series forecasting
with the consideration of the error forecasting have been developed. Mathematical forecasting model of a forecast
error has been synthesized based on the research of exponential alignment methods and their modification of
autoregress and integrated sliding mean under conditions of the impact of disturbing factors that allowed to
increase the quality of forecasting models. For the first time, mathematical forecasting models have been obtained
for foreign exchange currency rates for increasing and declining portions of the temporary series with the
assistance of NN, which together with the results of the technical analysis decreased the value of market risks.
Scientific results can be applied when developing mathematical software for ACS.
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