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I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
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IV. BizomocTi nipo nmiznpueMcTBO, yCTaHOBY, OpraHisalliio, B sIKii 0yJ10
BUKOHaHO JHUCEPTALil0
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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koau TemaTHyHHUX PYOpPHK: 81.14.10.07

Tema guceprauii:
1. Indopmaniitna TexHOJIOTis aHAJI3y 6araTOKOMIIOHEHTHHUX IIPOLIECIB 32 YaCOBUMU PsIlaMU Ha OCHOBI

iHTepBaJIbHUX IIPOTHO3HUX MO EJIEN

2. Information technology of analyzing multicomponent processes by time rows based on interval predictive
models

Pedepar:

1. O6'eKT HOCIiIKEHHS - IIpoLeC aHajlizy 6araTOKOMIIOHEHTHUX IIPOLIECIB 32 YaCOBUMU PsLlaMU; IIpegMeT
IOCJiIKEeHHS - iHTepBaJIbHI IPOrHO3HI Moaesli iHpopMallifiHOI TexHOJIOrii aHali3y 6araTOKOMIIOHEHTHHUX [IPOLECiB
32 YaCOBUMMU PSIAMU; MeTa - MiABUIIEHHS TOYHOCTI IIPOTHO3YBaHHS IIJIIXOM PO3PO0JIEHHS HOBUX Ta
yIOCKOHAJIEHHS iCHYI0UMX MOJieJiel i MeTOiB, a Ha X OCHOBI CTBOpeHHS iHdOpMaLiliHOI TeXHOJIOTI] aHai3y
0araTOKOMIIOHEHTHUX IPOLIECCiB 32 YACOBUMMU pSIaMU; METOIY - CUCTEMHOTO aHali3y, Teopii yrpaBiiHHs,
MaTeMaTU4HOI CTaTUCTUKHY, iIHTEPBAJIbHOTO aHai3y, KOPEJISALifHOro Ta PErpeCciiHOro aHalisiB, peTPOCIIEKTUBHOTO
OIIiHIOBaHHS; HOBU3HA - BIleplle po3po6seHo KOMOIHOBaHY IIPOTHO3HY MOJI€Jlb 6araTOKOMIIOHEHTHOT'O IIPOLIECY B

yMOBax 0OMeXeHOI BUGIpKU JaHUX, TapaMeTPUYHUI CUHTE3 SIKOi OCHOBaHUI Ha OOMiHI BHYTpIlIHIMU TapaMeTpamu



mopenent Teina-Beimka i "T'ycenuns-SSA"; yrnockoHaneHo iHpopMaliiiHy TEXHOJIOTIIO aHali3y
6araTOKOMIIOHEHTHUX IIPOLIECIB LUIJIIXOM PO3LUIMPEHHS 3aC06iB MOJIEJII0BaHHSI 32 PaxyHOK iHTepBaJIbHUX
PEKYPEHTHUX MoZesiell i MeTolly iHTepBaibHOI apoKcrMallii AMHAMIYHKX XapaKTePUCTUK (PparMeHTiB 4aCOBOro
pPALy; OicTaja NOJAJbIIOr0 PO3BUTKY MOJEJb €KCIIOHEHLIAIbHOTO 3T71aI)KyBaHHS IHTEPBaJIbHUX CTATUCTUYHUX
IAaHMX 32 PaXyHOK 3aIIPOIIOHOBAHOT0 CTPYKTYPHO-TIAPaMETPUYHOTO CUHTE3Y; Pe3yJIbTaTH - po3pobiieHi mojeri i
MEeTOJU O3BOJIUIIY HiABUIMTY TOYHICTb IPOTHO3YBaHHS, 30KPEMA, IIpY 3aCTOCYBaHHI KOMOiHOBaHOI Mozei

TOYHICTb I[IPOrHO3yBaHHA HiﬂBI/IIU,yeTI)CH Y Tpu pas3mu.

2. Object of research is analysis process of multicomponent processes by time rows; subject of research is interval
predictive models for information technologies of analyzing multicomponent processes by time rows; objective is
to increase accuracy of prediction by developing new and improving present models and methods, on their basis
create information technologies of analyzing multicomponent processes by time rows; methods are system
analysis, control theory, mathematical statistics, interval analysis, correlation and regression analysis,
retrospective evaluation; novelty is that for the first time it was developed combined predictive model of
multicomponent process in conditions of limited data sampling, parametric synthesis of which is based on
exchange of internal parameters of Theil-Wage model and Singular spectrum analysis; improved is information
technology of multicomponent process analysis by expanding simulation tools on account of interval recurrent
models and method of interval approximation of dynamic characteristics of time row fragments; developed was
the model of exponential smoothing of interval statistic data by means of proposed structural parametric
synthesis; results are the following: developed models and methods allowed increasing prediction, in particular,
when using combined model prediction accuracy has increased by a factor of three.
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