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2. Methods and means of prediction of ecological and economical proceses on the based on time series computer
simulation

Pedepar:

1. B pucepTauiiHiil poboTi BUPIIIYIOTbCS MATAHHS PO3POOKU €JIEMEHTIB iHOPMaLiiHUX TEXHOJIOTIN
IIPOTHO3YBaHHS €EKOHOMIYHUX i €KOJIOTIYHUX NPoLeCiB. [JOCIiIKEHO PI3HOMAHITHI MITX0AU 4O aBTOMAaTU3aLii
BUOOPY KJacy i ctpykTypu ARIMA-mopeneit. EKciepuMeHTaIbHO MiATBEepIKEHO NOLiIbHICTh BUKOPUCTAHHS
4acTKOBOTO KoedillieHTa KopeJIsiii AJ1s1 3HaX0IPKEHHS CTPYKTYPHY MoAesli iHpopMallilHOro IOTOKY, 10 Ja€ 3MOTy
6€3 y4acTi OLiHOK (paxiBLiB i eMIIIPMYHNX BUCHOBKIB IOOYAyBaTH JOCTATHbO BY3bKUI KJIaC Mogeseil. Po3po6yieHo
9YUCEJIbHUY aJITOPUTM i IpOrpamy BUIINIEHHS KJIACy, SIKUM MiCTUTb MOJEJIb, IO aZleKBATHO ONMCY€E YaCOBUM DS,
3IilCHEHO LiNeCTIPSIMOBAHMH MTOLIYK METOiB ONITUMI3allil, MTPU3HAYEHUX [IJIS OLiHIOBAaHHS NapaMeTpiB ARIMA-
Mogeeit. [lokasaHo, o cepef PO3IJISHYTUX aITOPUTMIB HalBUILLYy €(DEKTUBHICTh Ma€ MeTOZ, S2, 110 He HAJIEXXUTh
10 KJIaCy rpajlieHTHUX MeToiB. PO3p06s1eHO METOIMKY OOYA0BU IIPOTHO3Y, Ky BUKOPUCTAHO IIPU CTBOPEHHI

nifcucTeM MPOTrHO3yBaHHS B CKIaAi iHpopMaLiiHUX CUCTEM MiATPUMKY NPUNHSITTS PillleHb.



2. Working up problems of the elements of information technologies of economic and ecologic systems forecast
are solving in the dissertation. ARIMA-models have received a common recognition as the adequate mathematical
approach for the description of many natural and economic processes, which are described by scalar and vector
time series. The various approaches to automation of ARIMA-models of information streamchoice class and
structure are investigated. The expediency of particular correlation coefficient use for search of model structure is
experimentally confirmed. This gives an opportunity to construct a rather narrow class of models without
participation of experts estimation and empirical conclusions. The numerical algorithm and computer program are
developed for choice of the model, which adequately describes a time series. The purposeful search of
optimization methods, for estimation of parameters of ARIMA-models is carried out. Among the considered
algorithms the S2 method, which does not belon g to a class of gradient methods has the highest efficiency.
Methods of construction of a forecast used for creation of subsystem of a forecast in the structure of information
system of decision support were developed.
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