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2. Modeling of economic systems and processes using counter-propagation neural networks

Pedepar:

1. Y nuceprauii po3po6ieHO KOHLIENTyaIbHi Ta METO0JIOTIUHI IIOJIOXKEHHS MO II0BAaHHS €KOHOMIYHUX CUCTEM i
NIPOLECiB Ha MiAIPYHTI iIHCTPYMEHTAPIiI0 HEMPOHHUX MEPEXK 3yCTPIYHOrO PO3NOBCIOMKEHHS. Y BifIITOBIIHOCTI 0
3aIpPOINIOHOBAHOI KOHLENIIii po3p0671€HO METONOJIOTIUHMI MiAXiA 10 100yI0BY €KOHOMIKO-MaTeMaTUYHUX MoJesei
Ha OCHOBI ileHTHiKallii TUIIOBUX 3aKOHOMIPHOCTEN NOBEAIHKM €KOHOMIUHUX CUCTEM 3 METOIO aHaJIi3y Ta
IIPOTHO3YBaHH4 iX PO3BUTKY, 1O IPUHIIMAIIOBO Bifpi3Hse€ LIeH Mixin Bif, albTEPHATUBHUX METOLIB. Ha OCHOBI
METOJI0JIOTIYHOTO MigXoAy NoOYyA0BaHO €KOHOMIKO-MaTeMaTUYHi MOJieJli IPOrHO3YBAaHHS PO3BUTKY OKPEMUX
(piHaHCOBUX IIOKA3HUKIB Ta MOJEJIOBaHHS AUHAMIKU BapTOCTI aKLiil y nopTdesi LiHHMX nanepis. Y mexax

PO3p06JIEHOr0 METOLOJIOTIUHOTO MiIXOAY TaKOX MO0YL0BAaHO MOJIEli iaTHOCTUKY GAHKPYTCTBA MiJIIPUEMCTBA.



2. There are developed in the dissertation the conceptual and methodological principles of modeling of economic
systems and processes based on counter-propagation neural networks. In particular, according to the proposed
conception there are developed the methodological approach for construction of economic and mathematical
models based on the identification of typical patterns of behavior of economic systems with the purpose of
analysis and forecasting of their development, which fundamentally distinguishes this approach from alternative
methods. There are constructed on the basis of the approach the models for predicting financial indexes and
modeling the dynamic of stock rates within the portfolio of securities. There are also constructed the models of
bankruptcy diagnosis within the developed methodological approach.
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