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PEOEPAT 

TloaCHHOBaIbHa 3anncka KBanihikauiiHoï po6OTu: 68 c., 22 pnc., 13 Ta6n., 

4 10naTkiB, 12 x*epen. 

Tema K6anipixoeaHoi po6omu: IIporH03yBaHHA ekoHOMIYHHX nOka3HHKIB 

AAUTbHOCTI ripHHY0-BHJOoyBHOro nianpneMCTBa i3 3anyueHHAM aBToperpeciHHHX

MOAeien 

06'exmoM docaidcenna naHoi KBanidiKauiüHoi po6oTH npouec 

nporHo3yBaHHA ekOHOMÍYHHX mOKa3HAKIB AisUIbHOCTI ripHHYo-BHAOOyBHOro 

nianpneMCTBa. 

Ipedmem docaidoceHHA: MOAeni nporHO3yBaHHA KIacy aBTOperpeci. 

Mema docnidocenb: iABumeHHA ecpeKTHBHOCTi nporHo3y BaHHA eKOHOMi9HHX 

3a TOKa3HHKiB AiANbHOCTI ripHHo-BHJO6yBHoro mmAnpHeMCTBa paxyHOK 

BHKopHCTaHHA npiopHTeTHHX MOJeTe. 

B inbopmayiuno-ananimuHOMY po3Aini po3rIAHYTO O6YHCIIHOBaTbHi CxeMH 

cyuacHX METOÍB IporH03yBaHHA Ta anaii3y uacoBHX pAAiB, a came: CTaTHCTHYHÍ 

TeCTH UIA BH3HayeHHA pHcyTHOCTI y yacOBOMy pai TpeHAOBOi Ta ce3OHHOÍ 

KOMIIOHEHTH, airopiTMH IporHO3yBaHHA 1acoBOro psny 3 BHKOpHCTaHHAM 

noiHTerpoBaHoï Moneni aBToperecií-kOB3KOrO cepeAHboro (ARIMA) Ta HeipoHHo? 

Mepexi THIny MTBA. 

Y cneyianbHoMy po3ðini peani30BaHo nporHO3yBAHHA 13 BHKOpHCTaHHAM 

aBToperpeciHHnx MOIeieñ Ta aropATMy HeñpOHHHX Mepex THny MTBA 

eKOHOMiYHHX 1OKa3HHKÍB AiABHOCTI okpeMo B3TOrO ripHH40-BHAOPyBHOro 

nianpneMCTBa. 

IIpaxmuuHa yinHicmb OTpHMaHHX y poQOTi pesyJibTaTiB HOJIArae y ckopoueHHi 

1acy, HeoóxiAHoro JII OópoókH BXiAHHX AaHHX Ta nonaTbIOMy aKkiCHOMy Îx 

iporHo3yBaHHi, no iABAIIIATL epeKTHBHICTb nporHo3yBaHHA 
ekOHOMÍYHHX 

noka3HHKiB AiAIBHoCTi ripHHuo-BMJO6yBHOrO miAnpneMcTBa. 

KnrouoBi cnoBa: ARIMA, HEVMPOHHA MEPEXA THIIY MITBA, 

IPOTHO3YBAHHA, COBIBAPTICTL TOBAPHOÍ BVTIJIbHOÍ IIPOAYKIUI. 



ABSTRACT 

Explanatory note of the qualification work: 68 Pages., 22 Figures., 13 tables., 4 
applications, 12 sources. 

Thesis topic: forecasting the economic performance of a mining enterprise using 
autoregressive models 

The object of research of this qualification work is the process of forecasting the 
economic performance of a mining enterprise. 

Subject of research: models for predicting the autoregression class. 

The purpose of the research: to increase the efficiency of forecasting the 

economic performance of a mining enterprise through the use of priority models. 

In the information and analytical section, computational schemes of modern 

methods of forecasting and analyzing time series are considered, namely: statistical 

tests to determine the presence of trend and seasonal components in the time series,
algorithms for predicting time series using an integrated model of autoregression- 

moving average (ARIMA) and a neural network of the GMDH type. 

In a special section, forecasting using autoregressive models and an algorithm of 

neural networks of the GMDH type of economic performance indicators of a single 

mining enterprise is implemented. 

The practical value of the results obtained in this paper is to reduce the time 

required for processing input data and further qualitative forecasting of them, which 

will increase the efficiency of forecasting the economic performance of a mining 

enterprise. 
Keywords: ARIMA, GMDH NEURAL NETWORK, FORECASTING, COST 

OF COMMERCIAL COAL PRODUCTS. 
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