CEKLIA 21. IH®POPMATHUKA 1 MOJEJIFOBAHHS
Agpanacvesa 1.B., biowk 11.1., [losoposniox A.H., Yrpaina, Kuis

OCOBJUBOCTI TNPOTHO3YBAHHSI MPOLIECIB JIOBLIBHOI
MPUPOIM

VY nonoBial Oyjae poO3TIsSHYTO MPOIEC CTBOPEHHSI CUCTEMU MIATPUMKHA MPUNHSATTS
pillieHb JIsi TPOTHO3YBaHHS HECTAI[IOHAPHUX TMPOIIECIB, 30KpeMa Mpolecy
dbopMmyBaHHS I1IH HAapTONPOAYKTIB Ha pUHKY YKpainu. OcoOnuBa yBara
NPUAUIAETECS METOAAaM OLIHKK MapaMeTpiB HENIHIMHUX MOJeJel, TakuM sK
HENIHIMHUNA MeToJl HaWMeHmuX KBaapariB Ta Meroa Monte-Kapino ans
MapKiBChKHUX JIAHITIOT1B.

Agpanacvesa U.B., buowk I1.U., [losoposutok A.H., Ykpauna, Kues

OCOBEHHOCTHA INPOI'HO3NPOBAHMUSA HPOLECCOB
MMPOU3BOJILHON MPUPO/IbI

B noknane Oynetr paccCMOTpEH MPOLIECC CO3/AaHUsl CUCTEMbI MOAACPKKU MPUHSATHUS
pELIEHUN JUIsi TPOTHO3UPOBAHUSI HECTAMOHAPHBIX IIPOLIECCOB, B YaCTHOCTHU
npoueccoB (GOpMHPOBaHUS LEH HEPTENpPOAYKTOB Ha pbiHKEe YKpauHbl. Ocoboe
BHUMAHUE YAECIAETCS METOJAM OLIEHUBAHUS IApAMETPOB HEJIMHEWHBIX MOJEIEH,
TaKMM KaK HEJIMHEWHBIM METOJ HAUMEHBIIUX KBaApaToB U Meto] Moute-Kaprio
JUJIS1 MAPKOBCKHX LIETIEH.

Afanasieva |.V., Bidyuk P.1., Povorozniuk A.N., Ukraine, Kyiv
PARTICULARITIES OF VARIOUS PROCESSES FORECASTING

In report the process of the decision support system creation for the forecasting of
non-stationary processes, the processes of the oil-pricing at the Ukrainian market

in particular, is discussed. Special attention to the methods of the non-linear
estimation such as non-linear least squares and Markov chain Monte-Carlo is paid.
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