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V. BimoMocTi npo guceprariio
MoBga guceprariii:
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Tema gucepranii:
1. CucreMHUH NigXif, 0O BiHOBJIEHHS (PYHKLIOHAJIbHUX 3aJI€5KHOCTE HECTAllilOHAPHUX 4aCOBUX PsAiiB Pi3HOI

CTPYKTypH
2. Systems approach to recovery of functional dependence of non stationary time series with various structures

Pedepar:

1. Incepraliito pucBsi4eHO po3poOLi CUCTEMHOTO MiAXONY O BiHOBJIEHHS (PYHKLIOHATbHUX 3aJ1€KHOCTEN
HEeCTallioHAapHUX YaCOBUX PSAiB Pi3HOI CTPYKTYPH i3 3a/Iy4€HHSIM METOZ0JIOTI], YIOCKOHAJIEHHS, PO3POOOK Ta
MaTeMaTU4YHOrO OOI'PYHTYBAHHS CTATUCTUYHUX METO/IIiB MOJEIOBAHHS YACOBUX PSJiB i3 CUIIBHOIO 3aJIEXKHICTIO Ta Y
BUIIAZIKy 0OMeXKeHOCTi eMmnipryHoi iHdpopmarii. CHOopMyIbOBaHO METO, 4J1s1 IPOTHO3YBAHHS CHUJIBHO 3aJI€KHUX
4yacoBUX psfiB. Po3po6sieHo Ta MaTeMaTUYHO OOIPYHTOBAHO METOJ, IOETAIIHOI'O PETPECYBAHHS. Y3arajbHEHO
Teopilo BUOOPY perpeciiiHoi Mogesli ONTUMaJIbHOI CKIaAHOCTI HAa OCHOBI OLIIHOK IIBUJKOCTI PiBHOMIPHO] ITO
napameTpy 361KHOCTI eMITIPUYHOro (PYHKLIOHATY PU3UKY 10 TEOPETUYHOT0. CTBOPEHO KOMILJIEKC [TPOTrPAMHUX

MOZYJIB, SIKi peasi3yloTb METOU Ta aJITOPUTMU OOPOOKHU i aHAMi3y AaHUX, HA OCHOBI MaTeMaTU4HO OOI PYHTOBaHUX



B pPoOOTi pe3ysbTaTiB. HaBOAMTHCS MpakTUYHE 3aCTOCYBAaHHS 3aIIPOIIOHOBAHOIO CUCTEMHOTO MiAX04y 4O BUPILIEHHS
[IPaKTUYHUX 33724 aHaJli3y YaCOBUX PSZiB Ha IPUKJIALAX LITYYHO 3MOJeJIbOBAaHUX JAaHUX 1 YaCOBUX Psiax KPEeAUTiB,

HAaJaHUX Cy6'eKTaM rocriofiapioBaHHs y XepcoHchkiil, CyMcbKiit ob6s1acTsix i B AP Kpum.

2. Dissertation is devoted to the development of systems approach to estimation of functional dependences of
non-stationary time series of different structure using methodology, improvement, developments and
mathematical foundation of statistical methods of modelling of time series with long-range dependence and in the
case of boundedness of empiric information. The method for prediction of long-range dependent time series is
formulated. The method of stage-by-stage regression is developed and mathematically grounded. The theory of
selection of the optimal regression model complexity, that is based on the estimates of the rate of uniform
convergence of the empirical risk functional to the theoretical, is generalized. The complex of program modules,
that realizes methods and algorithms of processing and analysis of data on the basis of the results mathematically
grounded in the work, is created. Practical application of the offered systems approach is pointed for solving of
practical tasks of time series analysis on the examples of the artificial data and time series of credits, given to
juristic persons in Kherson, Sumskiy areas and in Crimea.
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