PEINEH3IA
Ha JUcepTaliiiHy podoTy
benaca Annpis Onerosuua
Ha TeMy «MoJiesli i MEeTOM iHTeNeKTyalbHOr0 aHali3y JaHUX Ui IPOrHO3YBaHHs
HeTiHIMHMX HECTAIIOHAPHHUX IIPOIIECiBY,
TMpe/icTaBiIeHy Ha 3100y TTs cTyIeHs nokropa dinocodii
B rajTy3i 3HaHb [HpOpMaLiiHi TEXHOIOTIT
3a criemianbHicTio 122 - KoM’ roTepHi HayKu

AKTyajbHICTH TeMH AucepTauii.

Temarrka 1aHOT poOOTH € HAJ3BUYANHO 1[IKaBOIO Ta aKTyalbHOI. 3100yBay y
[EcepTaliifHifi po6OTi OKpeCIMB KONO NPUKNATHUX 33/lad y Pi3HUX raiyssx, Ie
3aIIPOIIOHOBAHI MOJeNi i METOJW IPOrHO3YBAHHA MOXYTh OyTH 3aCTOCOBAHIL,
30KpeMa II0Ka3aB, 110 METOIUKY MOXKHA 3aCTOCYBATH i 11 (hiHAHCOBO-€KOHOMIYHHX
mponecis. BapTo 3a3HauMTH, [0 CydacHi (iHAHCOBO-€KOHOMIYHI IIPOLECH
XapaKTepU3yIOThCS BUCOKOK CKIANHICTIO, HENiHIHICTIO Ta HeCcTaliOHapHICTIO
XapakTepUCTHK, 10 POoOWTH 3ajadi X aHami3y Ta MpPOrHO3yBaHHS OCOOJIHBO
CKJIQIHUMHU 1 aKTyaJbHUMH.

INpescraBienuit y poboTi aHani3 iHGOPMAIIMHUX [DKEpPEN M0Ka3as, 110 HeMae
€IMHOI METONMKM BHUpilIeHHs MpoOJeMaTHKA IPOrHO3yBaHHA  HENiHiMHMX
HeCTalliOHApHUX TpOIeciB, 30KpeMa (DiHAHCOBO-EKOHOMIYHUX IIPOLECIB. A TOMY
nobynoBa aJeKBATHUX MaTeMaTHYHUX Mojelnell i po3pobka e(eKTUBHMX METOLIB
IPOTHO3YBAHHS HeNiHifHMX HeCTAliOHaPHUKX IPOINECiB — OIHE i3 KIOYOBHX 1

AKTYaJIbHHX 3aBJaHb [IOTOYHOTO €TAIly PO3BUTKY METONIB iHTENEKTyalbHOTO aHAT3Y
TaHUX.

Ouninka OOGrpyHTOBAHOCTI HAYKOBHX  pe3yJbTATiB  aucepramii, ix
JAOCTOBIPHOCTI TA HOBH3HH.

HaykoBa HOBHM3HAQ pe3yJbTAaTiB AWCEPTAI[IMHOINO JOCIIDKEHHS [OJiIrae B
HACTYITHOMY:

1. 3ampornoHoBaHo, cHOPMYJILOBAHO i OMKCAHO 3arajbHUM METOJ MOJETIOBaHHS

i mporHo3yBaHHs HENHIMHMX HECTAlliOHADHMX IMPOLECIB Ha OCHOBI

MaTeMAaTUIHUX MOJIeNIel IHTENIEKTyalIbHOTO aHai3y JaHUX 3 BUKOPUCTAHHSM

CTATHCTUYHHUX JAHWX, B TOMy 9HCIi KpuTepiaabHy 6a3zy, metoau o6poOku i

MiATOTOBKM JIaHUX [I0 MOJIEIIOBAaHHS 1 IPOTHO3YBaHHS, 110 € OCHOBOIO ISt
crBopennst CIITIP msa anamizy HHIL

2. 3amponoHoBaHO MeToH MOOYNOBM MOfeNel HEeNHIMHUX MpoueciB, sKHMA

BiZ[Pi3HSETHCS 3aCTOCYBAHHIM OKPEMHUX MPOLELYP Ul ONTHMI3alil CTPYKTypH



NiHIMHOI Ta HeniHiMHOT CKIamoBUX Momem 3 iX HACTYIIHUM aJHTHBHUM
00’€¢/IHaHHAM B €NUHY MOJENb, O 3abesledye IMiIBUINEHHS aneKBaTHOCT]
MOJIEIIi 1 TOYHOCT] OIIHOK TIPOTHO3IB y LIIOMY 3aNpPOTNOHOBAHO BUKOPHCTAHHS
HOBHUX JUIsl BAOPAHOTO THITy NPOLECiB MozeNel Ta ix Moxubikariil Ha OCHOBI
METOJIIB iHTeJIeKTYaJIbHOTO aHali3y NaHHX, a CaMe 3TOPTKOBHX HEeHPOHHMX
MEpex, I (opMaibHOro omucy i mporrosyeamus HHII, mo6ymnosawo
Bi/IIIOBiTHO HOBi MOJIEJIi Ta OL[IHEHO MPOTHO3H.

3. VIockoHaNeHO iCHYIOUHIA MifXil 3 BUKOPUCTAHHSM KJIACHMYHUX CTATUCTHYHUX
MOJIellel Ha OCHOBI pPerpecifHOro mMiZXoAy UUIAXOM KOMGIHYBaHHS IX 3
METOJ[aMU IHTEJICKTYyaIbHOTO aHAI3Y JaHUX.

4. YIOCKOHAJEHO METOJ OLIHIOBAHHSA TapaMeTpiB IIHIMHUX Mojeneit s
ajmanranii Ha ocHOBI Metoay MonTe-Kapino s MapKiBChKHX JIAHITIOTIB.

Hagezienl y po6oTi HayKOBi IOJNOXEHHSI, BUCHOBKH Ta MPAKTHYHI peKOMeHaaIi
TIOBHICTIO OOTPpyHTOBaHI, 6a3yI0TCsI HA BiAMIOBIIHIX TEOPSTHUHHMX MOCIIIKEHHIX Ha
OCHOBI METOAIB ONTHUMi3alii, JOCTI/PKEHH s onepaniit Ta Teopii MPUHHATTS pilieHs 3
BHKOPHCTAHHAM BIANOBIHUX BITYM3HAHMX Ta 3apyOLKHUX JITEpaTypHHX Kepell.
JOCTOBIpHICTE HAyKOBUX Pe3yIbTAaTiB 3a0e3NedyeThesl PAIOM eKCIePUMEHTABHUX
JOCII/UKEHb, MPOBENEHHX CYJaCHHMH MeToNaMh oOpOOKM Ta aHami3y naHuX 3
BUKOPUCTAHHSM PO3pOOJIEHOT0 MPOrpaMHOI0 3a0e3IeueHHs.

Y juceprauii ofep)KaHO P  HOBUX HAyKOBHX pe3yJIbTaTiB. 3100yBau
3aIpONOHYBaB METOA MOJIC/IOBAHHS HENIHIMHUX HeCTaliOHapHUX MPOIECiB, ies
AKOTO IMOJATa€ B PpO3OMTTI mpoueci Ha JiHIlHY Ta HeNiHiHY CKJIamoBi.
Kom0inyBanHs perpecifiHuX Monenell Ta HEHpOHHMX MepeX € HOBUM Ta
MePCIIeKTUBHUM TMiAXoa0M. IlikaBUM € # BHKOPHUCTAHHsS 3TOPTKOBOI Mepesi s
HeJIiHIHHOT CKJIaJJOBOI JOCIIIUKYBaHUX MPOLIECIB.

HayxoBi nocnmimkenns 6yian BukoHaui 3100yBadeM Ha KadeIpi MaTeMaTHUHUX
MeToziB cuctemuoro ananisy HH ITICA KIII im. Irops Cikopebkoro B pamkax HJIP:

1. IlpoexTyBaHHs CHCTEMH TiATPUMKH TNpUiHATTS pimens (CIITIP) mns
pO3B’A3aHHA  3aJay  CHCTEMHOrO  JIarHOCTyBaHHS  BiJMOBOCTIMKHX

posmoxinenux cucrem (BCPC). 2018. 2019. Ne MMCA-2018, noMep
nepxkasHol peectpanii: 0118U003668.

2. TlpoeKTyBaHHs Cy4aCHHX CUCTEM CEepBiCiB Ha MPUKIaAi MOOITBEHOT MeIHYHOT

CHCTEMH JUIs MEINKAaHLIB NpudpoHTOoBUX cenuil y 30Hi ATO. 2018. 2019,
Howmep nepxkaBHoi peectpanii: 0117U002435.

Bci  pesynpTaTH  QuMCepTAIiHOTO MOCIIMKEHHS OOBENEHO IO BHCOKOIO
MPaKTUYHOIO  iHXKeHepHOro piBHSA Ta BopoBamkeHo y AT «I[IYMB» 3 meroio
TMOKPAIIEHHS [IPOLECIB NPUHHATTSA pilleHb Ta MOOYJOBH CTpPATETili pPO3BHTKY.
CTBOpeHO cHcTeMy MiATPUMKMA HPUHHSATTS pilleHb, 0 MOoOYZOBaHA HA OCHOBI



OIIIHOK TMPOTHO3IB 3a JOMOMOIOK  PO3po0JeHOl 3arajbHOi METOIHUKUA 3
BUKOPHUCTAHHSM METO/IIB 1HTEIEKTYalIbHOI'O aHaII3y JaHHX.

Pesynbprat [MOCHIIDKEHHS TaKOXX BIOPOBA/DKEHO Y HAaBYANBHUN MPOLEC
kadenpu mareMatuuHux MeTofiB cucremHoro anamizy HH ITICA KIII im. Irops
CiKOpChKOTO.

HayxoBi gociikeHHss OyJd BUKOHAHI IMij KepIBHULTBOM Ipodecopa kadeapu
MaTeMaTHYHUX MeTomdiB cucteMHoro ananizy KIII im. Iropst Cikopcbkoro, m.T.H.,
npodecopa binroka [lerpa IBanoBuya.

Orxe, B aucepraliiiHii poOOTI MOCTaBJIeHE HAYKOBE 3aBIAHHS ITiIBULICHHS
aJIeKBaTHOCTI MOJIeJIed HEeNiHIMHUX HeCTaliOHApHUX (IHAHCOBO-CKOHOMIYHMX
MPOLIECiB 1 TOYHOCTI MPOTHO3iB X PO3BUTKY ULUIIXOM 3aCTOCYBaHHS Cy4acHHX
MoJieJiel IHTEeNeKTyaIbHOTO aHalli3y JaHUX Ta 1X KOMOIHYBaHHSM 3 perpeciiHuMU

MOJIEJISIMIA BAKOHAHO ITOBHICTIO, 3/100yBa4 ITOBHOIO MIPOIO OBOJIOJIIB METOIOJIOTIE
HAYKOBOT JTiSITBHOCTI.

Ouinka 3micTy auceprauii, il 3aBeplIeHicTL Ta JOTPHUMAHHS NPHHIHUINIB
aKaJaeMi4HOl JOOPO4YeCHOCTI.

3a cBOiM 3MmicTOM mguceprauiiiHa poborta 3m00yBada bemaca A.O. moBHiCTIO
Bignosigae CtangapTy BUIOI OCBITH 31 cremianbHocTi 122 - KoM totepHi Hayku Ta
HaTpsSMKaM JOCIiKeHb BiJIIIOBIIHO A0 OCBITHROI porpamu KoM’ roTepHi HayKu.

JlucepTaniifHa po0OTa € 3aBEpIIEHOI0 HAyKOBOIO Mpalelo 1 CBIAYUTH PO
HasBHICTH OCOOMCTOrO BHECKYy 3100yBaua y HaykoBui HampsMm «Po3poOka 1
3aCTOCYBaHHS MOJIeJIel i METO/IIB iHTENeKTYalbHOTO aHali3y JaHUX).

Po3risiHyBINM 3BIiT MOAIOHOCTI 3a pe3ylbTaTamMu IepeBipKU AucepTauiiHoOl
po6OTH Ha TEKCTOBI CHIBMAIIHHS, MOXKHA 3pOOWTH BHCHOBOK, IO AWCEepTaliifHa
pobora bemaca Amnzapist OmneroBnda € pe3yslbTaTOM CaMOCTIMHUX JOCIHIKEHb
3n100yBava i He MiCTUTH elleMeHTiB (anbcudikarii, kommnisnii, pabpukanii, naariaty
Ta 3arMmo3uveHb. BUKOpuCTaHi ifel, pe3ynbTaTH 1 TEKCTH IHIIUX aBTOpIB MaioTh
HaJIe)KH1 ITOCUJIaHHS Ha BINIMOBIAHE IKEpeo.

MogBa Ta ¢cTWIb BUKJIAJIEHHS pe3yabTaTiB.

Jucepraniiina poboTa HamuMcaHa YKpalHChKOIO MOBOIO. Pobora HammcaHa
rpaMOTHO, HAa BHCOKOMY CTUJIICTUYHOMY piBHI. Y poOOTI BUKOPHUCTAaHO HAyKOBHi
CTHJIb Ta  3aCTOCOBaHa  CydyacHa  HayKkoBa  TepMiHOJIOrisg, fKa €
3araJlbHOBCTAHOBJIEHOIO.  Matepian — aucepranii  BUKJIAQIEHWA Yy  JIOTIYHIN
[IOCNIOBHOCTI  BIAMOBIAHO JO TIOCTaBieHOI MeTH 1 Cc(hOpMyJIbOBAaHUX 3ajay
nociimkeHb. Take MoJaHHsS MaTepiaiaiB JucepTallil 3a pe3yibTaTaMU TEOPEeTUYHUX 1
IPaKTUYHUAX IOCII/DKeHb, HOBHX HAyKOBHX IiIXOJiB Ta IIOJIOXKEHb, BHCHOBKIB i
peKoMeHaallil 3a0e3MeuyroTh JOCTYHICTD IX CIIPUAHATTS Ta BAKOPUCTAHHS.



Jlucepranisi CKIaga€Tbes 3 BCTYMY, 4 po3iiniB, BHCHOBKiB Ta CIMCKY
nitepatypu. 3aransHui 06csr nucepTallii 224 CTOPiHKH.

Y Berymi  OOIPYHTOBYETBCA AKTyaJIbHICTh AMCepTALiHOro IOCIi/UKEHHS,
GopMymoeTbes  MeTa i OCHOBHI 3aBJaHHs poOOTH; HABOAATHCA METOAH, IO
IIPOTIOHYFOTCSL @BTOPOM JIO BHPIIICHHS TOCTABICHUX 3aB/AHD; XapaKTepU3yeThCH
CTYIiHb HOBM3HU OTPUMAHHUX pesynbTariB Ta X anpobartis.

V nepuiomMy po3fii aBTop posrisiaac OCHOBHI NpUKIaAHi 3aj1a4i, AKI MOXYTb
6yTM OMMCAaHi 3a JONOMOTOK HEJiHIHHKX HEeCTAIliOHApHUX IpoIleciB, Ta 1X
aKTyaJIbHICTh. TaKox OyB MPOBEJICHUI OTJISN iCHYIOYMX TiIXOMIB s PO3B’sI3aHHS
3ama4i IPOTHO3YBAHHs HEJIHIHHUX HecTarionapuux mpoueci. Kpim Toro, bemac
A.O. TpoBiB TOpIBHAIBHHM aHAi3 icHyIo4MX IHCTPYMEHTIB IPOrPamMHOro
3a0e3neuenHs, 110 MOXYTh 3aCTOCOBYBAaTUCH IS aHaJi3y Ta IPOTHO3YBaHHI
HeJTiHIHHUX HEeCTAlllOHAPHKX TIPOIIECIB.

Jlpyruit po3ziiji MPUCBAIEHO aHATi3y MaTeMaTHYHUX MOJENeH Ta IiIX0/IiB, 110
MOXYTh BHKOPUCTOBYBATHCH JUI OIHCY IMHAMIKHA HeJiHIMHMX HecTallloHapHUX
mpoiecis. ABTOPOM 0OyJ0 PO3IIISHYTO CTATUCTUYHI TECTH JJIA BHU3HAUYCHHS
HemimiliHocTi Ta HectamioHapHocTi mpouecy. Takox, OMMCYIOTBCS METOAM UL
BUSIBJIEHHS TA OOpOOKM aHOMANBHHX 1 MPOIYIIEHUX 3HAYCHD, BUIIJIEHHS [IIyMOBOI
CKJIa[[0BOI 3 4aCOBOT'0 PAY.

V TpeThoMy PO3/iJli ONUCYIOThCH 3aIIPOTIOHOBAHI aBTOPOM MOJIeI [T OIHUCY i
IIPOTHO3yBaHHA  JIiHIAHOI  Ta HemiHifiHOT  CKJIaJioBOl  MpOLECY,  ACTAIBHO
PO3TIISAIAIOTECSA  APXITEKTYpH BIMOBINHUX HEHpPOHHMUX Mepex. TaKkox, aBTOp
HABOLMTH OCHOBHI KpHTepii SKOCTI I OLIHIOBaHHS MPOTHO3iB HEJiHIHHUX
HecTalliOHAPHHUX MPOLECIB.

OCHOBHI TPAKTHYHI pe3yNbTaTH OTPUMAaHI EKCIEPUMEHTANBHUM HHHOM, X
eTanbHa METOHOJIOTisl, a TAaKOX BiJIOBIIHUH OPiBHANBHUI aHAI3 3 ICHYIOUHUMH
MiAX0aMH OyJI0 JeTaqbHO PO3ITISSHYTO B OCTAHHEOMY YCTBEPTOMY PO3IiIL.

Tlucepratiiitna po6ota odopmiIeHa BIATOBIIHO 10 BUMOT HaKasy MOH VYxkpainu
Bin 12 ciuns 2017 p. Ne 40 «IIpo 3aTBepPKCHHS BUMOT 110 obopMIIEHHS JJUCepTaiii».

Onpu/roaHeHHs pe3yJbTaTiB AHcepTaliiinol podoTH.

HaykoBi pe3ylbTaTH JUCEpPTALi puCBiTIeH] y 8 HayKoBHX IyOmikarisax
3106yBada, cepell SKHX: 4 CTarTi y HAyKOBUX BHIAHHAX, BKJIOHCHHX Ha JatTy
omyOGmiKyBaHHSI IO MEpeNiKy HayKOBHX daxoBux BHAaHb YkpaiHu; 1 cTarTd y
NepioMyHOMYy  HayKOBOMY BUIAHHI IHIIOT KpalHH TIPOIHIECKCOBAaHOMY ¥
MIDXHApPOJIHUX HayKOMETPUIHUX Oazax.

Takox pe3ynbTaT JucepTalii 0yiu anpo6oBaHni Ha 3 HayKOBUX (HhaXOBUX
KOH(pEPEHLIISIX, 32 pe3yIbTaTaMu IKUX orry6ikoBaHi BiTOBiTHI MaTepiaiy.

Vei mny6uikanii 3100yBaua MaioTh BHCOKHMH HayKOBUH piBeHb. Y JKOMNHIH 3
nyOmnikanifi He MOPYLICHO MPHUHIIMIT akagemiunoi po6pouectocti. OcobucTHit



BHECOK 3/100yBaua /10 BCiX HayKOBHX ITyOniKallii, omy6iikoBaHuUX 31 CIiBABTOPaMH
Ta 3apaxoBaHHX 3a TEMOIO NHcepTalii, € BAarOMMM, a y TNPaKTHYHIH YaCTHHI
myOJTiKaIiif - mepeBaKHUM.

TaKuM YMHOM, HAayKOBi pe3yJbTaTH ONHCAHi B JUCepTAliiHi poGOTi MOBHICTIO
BUCBITIIeH] y HAyKOBUX ITyOmikanisx 3100yBada.

Henoniku Ta 3ayBakeHHsI 10 AHcepTaNiiHol podoTH.

1. B mopiBHsnbpHOMY aHadi3i 3 Cy4aCHHUMM METOJaMU MPOTHO3YBAHH:
HeJiHIMHAX HEeCTalllOHapHUX TPOLECiB HEe BHUKOPUCTAHO METOA  IPYIOBOTO
ypaxyBanHs apyMmeHTiB (MI'YA), o TakoX MOKe OyTH 3acTOCOBAaHHH [0
pO3B’A3aHHS TIOCTABICHOI 3a1a4i.

2. Bapro 6yno pO3IISIHYTH TiAXOAM JO MOJCTIOBaHHS 3 BUKOPHCTaHHIM
METO/IIB Ha OCHOBI HEYITKOI JIOT1KH, III0 MOKYTh HaJaTH NOAATKOBI MOYKJIABOCTI JJIsI
BpaxXyBaHHs MOXKIMBHX HEBH3HAYCHOCTEH B JaHWX, MOICILIX Ta 00YHCITIOBAIBHUX
nporueaypax.

3. V auceprauiiimiii poGoTi iHKONM 3yCTpidalOTBCA  AesKi CTUJTICTUYHI
HETOUYHOCTI Ta OKpPEeMi OIIUCKH.

4. Jlis HABYAHHS HeHPOMEPEXK 3aCTOCOBYIOTCS TibKHU rpajieHTHI METOH, SKi
rapaHTyOTh 3HAXOJKEHHs JIHIIE JOKaJIbHUX eKCTpeMyMiB, B TOH yac sK QyHKIT
BTPAT MOKyTh OyTH HeNiHiHEMY Ta 6araToeKCTpeMAabHIMU.

5. B poGoTi He pO3IIIsIaeTbCsd 3ana4a onTUMIizalii CTPYKTYpH HEHPOHHOI
Mepexi. MOXIIMBO, ONTHMi3yI04H He TITBKH ITapaMeTpH, a il CTPYKTYpY BiANOBIAHUX

HEeMPOHHHX MepexK, MOXKIIHBO GyIo e Giblire IOKpaIUuTH aJIeKBaTHICTh MOJZIeNIeH Ta
SIKICTh IIPOTHO31B.

BBaaio, 1[0 BUCIOBIEHI 3ayBaKEHHs HE € BU3HAYAILHUMH 1 HE 3MEHIIYIOTH
3araibHy HAYKOBY HOBM3HY Ta IPAKTHYHY 3HAYHMICTh pe3ybTaTiB Ta HE BIUTUBAIOTH
Ha [IO3UTHBHY OLIHKY JUCepTaliifiHoi poGoTH.

BHCHOBOK Npo AucepTauiiiny poboTy.

Bpaxkaro, IO AMcepraliiiHa poGora 3700yBada CTyHeHs JOKTOpa binocodii
Benaca Anjpis Onerosuua Ha Temy «Mozeni i MeTonu {HTEeNeKTyaJIbHOTO aHaJli3y
JAaHUX JUIS TIPOTHO3YBAaHHs HENiHIHHMX HeCTalioHapHUX IpOIIeCiB» BUKOHaHA Ha
BICOKOMY HayKOBOMY DiBHi, HE IIOPYIIY€E IPUHLMTIB aKa/eMigHOI 106pouecHOCTi Ta
€ 3aKiHYCHUM HAyKOBHM JIOCII/DKEHHSAM, CYKYyIHICTh TEOPETHYHMX Ta NMPAKTHIHAX
pe3ysbTaTiB SKOTO PO3B'A3y€ HAYKOBE 3aBIAHHA, IO Mae icToTHe 3HAUYEHHS I
ranysi 3HaHb lHbopmariiiai TexHoIOrII. Jlucepraniiina po6oTa 3a aKTYalbHICTIO,
IPAKTUYHOIO I(HHICTIO Ta HAayKOBOI HOBH3HOIO TIOBHICTIO BiJNOBia€ BHUMOTaM
YHHHOTO 3aKOHOAABCTBA VYKpaiHu, o mepeabadeHi B IO — 9 «Ilopsaky
NPUCYIXKEHHs CTYIeHs JIOKTOpa dimocodii Ta ckacyBaHHs pILICHHS pa3oBoi



crieniaii3oBaHol BYEHOI paay 3aKjiaay BHUINOI OCBITH, HAyKOBOI YCTaHOBH IIPO
NpUCYDKEHHs CTyTMeHs nokTopa (inocodii», 3atBepmkenoro [locranosoro Kabinery
MinictpiB Ykpaiuu Bix 12 ciuns 2022 p. Ne 44,

3no6yBau Benac Amzapiit Oserosud 3aciiyroBy€ Ha IPUCY/UKEHHs CTYTICHA
noxtopa dinocodii B ranysi snaus Indopmartiiini Texnosorii 3a crenianpricTio 122 -
KoM’ toTepHi HayKH.
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