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V. BimoMocTi npo guceprariio
MoBga guceprariii:
Koau TeMaTHYHHX PYyOPHK: 28.29.27

Tema gucepranii:
1. MopziestoBaHHS 4aCOBUX PsJIiB HA OCHOBI (PaKTaIbHOTO 6POYHIBCHKOTO PyXy

2. Modeling of time series using fractional Brownian motion

Pedepar:

1. Incepraniiiny po60Ty IPUCBSIYEHO PO3POOIIi HOBUX MaTeMAaTUYHUX MOJiesiell 00'€KTIB, 10 ONMUCYIOTHCS
PO3IIOiNIEeHMMH Y Yaci JaHMMU-4aCOBUMHU psiiaMu. ba3oBUM MpoLiecoM [IPOIIOHOBAHUX Mojiesleli BUOpaHO
HeMapKiBCbKUI HeCTallioHapHUI ITpoliec-(paKkTalbHUI 6POYHIBCbKUI PyX. BUKOPHUCTOBYIOUM METOAU TeOPii
MOBiIpHOCTE! i MAaTEMATUYHOI CTATUCTUKHU, METOAY CUCTEMHOTO aHasi3a Ta 00YMCIIIOBaIbHI METOOYM, OTPUMAHO
HOBI pe3yJIbTaTy CTOCOBHO OLIiHIOBaHHS ITapaMeTpPiB Mogesieil, To6YyA0BY IIPOTHO3Y Ta IIE€PeBipKU aZieKBaTHOCTI
MoJesIed. 3a pSAOM KPUTEPiiB TPOIIOHOBaHI MOJI€Jli MAIOTh ITiIBUILIEHY SIKICTh B IIOPiBHSHHI 3 BiIOMUMU.
Po3po6eHi MeToaM i BiilIOBiAHI aJITOPUTMU BTiJIEHO B IPOrPaMHUI iHCTPYMEHTAPpil, IKMI 3aCTOCOBAHO [10 aHaJli3a

eaJIbHUX 4aCOBUX INAHUX, 1110 BiANoBigaoTs GiHaHCOBUM Ta 6i0XiMIYHUM 0O’€KTaM.
P pit it it it



2. The thesis is devoted to the development of new mathematical models of objects described with the distribution
of time data-time series . As a basic process in the proposed non-Markov models selected non-stationary process,
fractional Brownian motion. By using the methods of probability theory and mathematical statistics, methods of
system analysis and computational methods, new results have been obtained with respect to estimating model
parameters, construction and testing the adequacy of the forecast models. According to a number of criteria
proposed models have higher quality in comparison with the known. The developed methods and related
algorithms are implemented in software tool, which is used for the analysis of real time data corresponding to the
financial and biological objects.
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