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O0’exT JoCHiPKEHHS — JHIAHI Ta HENIHIWHI HecTalloHapH1 ()IHAHCOBO-
€KOHOMIYHI MPOILIECH.

[TpenMeT moCHiKEHHS] — METOIM 1 MOJIENII MaTEMaTUYHOTO OINKCY HENMHIWHUX Ta
JHIAHAX HECTAI[IOHAPHUX TIPOIIECIB.

Mera nocni)KeHHS — BUKOHAaTH MOJEIIOBAHHS 1 IPOTHO3YBAaHHS BHOpaHUX
HECTallloHapHUX (P iHAHCOBO-EKOHOMIYHUX MPOILIECIB.

B po60Ti po3riisiHyTO 1 MpoaHaIi30BaHO JAesKi HAMOUIBII BXKUBaHI, 3 ICHYIOUMXHA
JaHUM MOMEHT, MPOIYKTIB JUIsl CTAaTUCTUYHOI OOpoOKM HaHuX. BukoHaHOOTISA
JESKUX BIIOMHUX METO/1B IPOTrHO3yBaHHs 4YacoBUX pAiB.CTBOPEHO 1HPOPMALIIIHY
aHAJIITUYHY CUCTEMY JUII MOJIETIOBAHHA  TalpOTHO3YBaHHS Ha  OCHOBI
noOyJOBaHUX PErPECIMHUX MOJAEIIEH.

Cuctema peanizoBaHaHa 3 BUKOpHCTaHHSM EViews, HaBeneHO mpUKIaIu
3aCTOCYBaHHS MPOTpaMH JJisi NMPOTHO3YBAHHS pPeabHUX(PIHAHCOBO-EKOHOMIYHUX
MOKa3HUKIB. PO3TISHYTO TWUIAXM  MOMJIMBOTOMOAAIBIIOTO  BJAOCKOHAJICHHS
CUCTEMH.

LINEAR  AND NONLINEAR NON-STATIONARY  PROCESSES,
REGRESSION MODELING, FUNCTIONS OF PREDICTION.



ABSTRACT

The topic: Methods and models of forecasting Linear and Nonlinear Nonstationary
Processes

prediction models linear and nonlinear non-stationary processes.
Master theses: 103 p., 18 figures., 10 tables., 2 appendices, 15 sources.

The object of the research: linear and nonlinear nonstationary processes in
economy and finances.

The subject of the research: methods for modeling and prediction of linear and
nonlinear, non-stationary financial and economic processes.

The aim of the study is to perform modeling and prediction of selected non-
stationary financial and economic processes.

The paper includes review and analyses of some of the most common of currently
existing products for statistical data processing. The review of some known
methods of forecasting time series is also provided. A computer based information
system for analytical modeling and prediction is developed based on regression
type models.

The system was implemented using EViews, are examples of programs are
provided for forecasting real financial and economic indicators. The ways for
possible further improvementof the system are determined.
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