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2. Decision support informational system in activities of financial institutions on the basis of trend models

Pedepar:

1. Iuceprariito mpucBsiaeHo npobiemi po3pobaeHHs iHDopMaliiHOI CUCTEMU MiTTPUMKY IPUNHSTTS pillleHb
(CIIIIP) y ¢inaHCOBi# cepi B ymoBax HEBU3HAUYEHOCTI, SKa 6a3yeThCsl HA METOAX aHaJIi3y Ta IPOTrHO3yBaHHS
HecTalioHapHUX (iHAaHCOBUX NPOLECIB, SKi IPEICTaBISIOTLCS YACOBUMU PAaMU. B pamKax aHOi CUCTEMU
PO3p0o06JIeHO aHaNTUBHI KOMOGIHOBaHI MOZEJIi TPOTHO3yBaHHS TiOPUIHOTO i CeIEKTUBHOTO THUIIIB 3 iHAEeKcaLlielo

icTopiil 3a MeTolaMU HaboK4yoro Ta K-Habmwkunx cycifis.



2. The thesis is devoted to the development of informational decision support system (DSS) in the financial sphere
in the conditions of uncertainty, which (system) is based on the methods of analysis and forecasting of non-
stationary financial processes, which are presented by time series. Within the framework of this system the
adaptive combined prediction models of hybrid and selective types with stories indexing by methods of the
nearest and K-nearest neighbors are developed. Also the method of decision making strategies constructing in the
financial sphere and the approach of evaluation of their reliability are proposed.
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