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MATEMATHUYHI MOJIEJII HUK/TYHUX EKOHOMIYHHUX
IHPOLECIB B IHPOPMAININHUX CUCTEMAX HIATPUMKHAU
NPUHUHSATTA EKOHOMIYHHUX PIIIEHD

Jlig 3a7ad MpOTHO3YBaHHSI IUKJIIYHHUX €KOHOMIUHUX IpPOLECIB po3po0sieHa BeslMKa
KUIBKICTh 3aC001B MIATPUMKH HNPUHHSATTS €KOHOMIYHHUX PIlI€Hb, TOUHICTh (DYHKIIOHYBaHHS
SAKUX 3aJICKUTH B1Jl MATEMaTHYHOTO 3a0€31€UEeHHS 3aK/Ia/IEHOTO Y POTpaMHi 3aco0u.

Amnaini3y Ta IpOrHO3yBaHHIO IUKJIIYHUX €KOHOMIYHUX IPOLECIB MPUCBSUEHO Oarato
HaykoBHX mpaib [1-5]. Cepen BimoMUX MIAXOAIB 0 MOJAETIOBAHHS ITUKITYHUX €KOHOMIYHUX
MPOIIECIB MOKHA BUJIUTUTH HACTYIHI: JETEPMIHOBAHUN MIAXIJ, CTOXaCTUYHUHN MIAXIM, ITIX1]T
Ha OCHOBI T€OPii HEMPOHHUX MEPEXK Ta MOJIENIel HEUITKOT MaTeMaTUKH.

B pamkax mozeneil n1erepMiHOBaHOIO MIIX0Y, MOKHA BKA3aTH XapaKTepHUI AJIs HUX
HEJOJIK — HEBPAaXyBaHHS CTOXAaCTUYHOI MPUPOJU IUKIIYHOTO €KOHOMIYHOIO IMpPOLECY, 1110
3YMOBJIIOE HU3bKY TOUHICTh Ta JIOCTOBIPHICTh METO/IIB aHAJI3y Ta MPOrHO3YBAaHHS LUKIITYHUX
€KOHOMIYHMX TmporeciB. J0 OCHOBHUX HEAOJIKIB ICHYIOUHMX MaTEeMaTHYHUX MOJENeH B
pamMKax CTOXaCTUYHOIO MIAXOAY JI0 aHali3y Ta IMPOTHO3YBAaHHS LUKIIYHUX E€KOHOMIYHMX
MPOIIECIB  CJIIA BITHECTH: HEBpPaxXyBaHHS CIUIBHOCTI PUTMY IIUKIIYHOTO EKOHOMIYHOTO
MpoIriecy, HeBpaxyBaHHs (PYHKIIIT TPEHAY MUKIIYHOTO €KOHOMIYHOTO TMPOIIECY, HEBPAaXyBaHHS
MIHJIMBOCTI PUTMY LHMKJIIYHOTO €KOHOMIYHOro mpoiecy. HenonikamMu migxoay Ha OCHOBI
Teopii HEHPOHHUX MEpPEX Ta MOJENCd HEUITKOI MaTeMaTHUKHU € HACTYIHI: HEBU3HAYECHICTH,
Ccy0’€KTHBI3M MOJeNel, OOYHUCIIOBAJIbHA CKJIAJHICTh MPOTHO3YBaHHS, HEBpaxXyBaHHS
LHUKIIYHOI CTPYKTYPH HMOBIPHICHUX XapaKTEPUCTHUK Py, HEBpaXyBaHHS MIHJIUBOCTI pUTMY
LUUKIIYHOTO E€KOHOMIYHOTO IpOLEeCy, HEBpaxyBaHHS CHUIBHOCTI PUTMY LUKIIYHHUX
€KOHOMIYHHUX MPOLIECIB.

Y poGoti [4] Bmepie OOrpyHTOBAaHO MOJENIb THUIIOBHUX EKOHOMIYHUX ITUKITIYHUX
MpoLEeCciB y BUIMAAl cyMu (QYHKIII TpeHAy Ta LUUKIIYHOIO BHIMAJKOBOTO mporecy. JlaHna
MOJIEeJIb BPaXOBY€ HUKJIIYHICTb, CTOXaCTUYHICTh Ta 3MIHY PUTMY JOCIIKYBaHUX MPOLECiB. Y
po0oTi [5] mpoBeeHO MOPIBHSAHHSA TOYHOCTI OMHUCY LUKIIYHOIO €KOHOMIYHOTO IpPOLECY Ha
0a31 HOBOi MOJEJNIl y BUIVIAJI LMKJIIYHOTO BHUIAJKOBOIO IPOLECY 3 ICHYIOUOK MOENIOH
MEepIOMYHOI0 BUIIAJAKOBOIO MPOLECY Ta €KCIEPUMEHTAIbHO BCTAHOBIJICHO, 1110 HOBA MOJEIIb
Ja€ OUTbIIY TOYHICTH MPOTHO3Y Yy MOPIBHAHHI 3 ICHYIOYOKO 3a PE3yJIbTaTaMH OOYMCIICHHS
a0COTIOTHOT TOXMOKU TPOTHO3YBaHHS.
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