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PE®EPAT

TlosicHIOBaIbHA 3anucka KBaiidikawiiinoi poboru: 68 c., 22 puc., 13 Tabu.,
4 nopatkis, 12 mxepen.

Tema keanighixosanoi pobomu: IlpornosyBaHHS eKOHOMIUHMX ITOKa3HHKiB
MANBHOCTI TipHMYO-BHAOGYBHOIO MiJNPUEMCTBA i3 3aly4€HHIM aBTOpErpecinHuX
Mozenei

O6’cxmom  Odocnidncenns naHoi Kpamigikauiiinoi poboTH € OpoLEC
IPOTHO3yBaHHA EKOHOMIYHHX [IOKA3HUKIB JiSIGHOCTI TipHAYO-BHIO0YBHOTO
NiIPUEMCTBA.

Ipedmem docniddicerHsa: MOZEN NPOrHO3yBaHHsA Kiiacy aBTOpETrpecii.

Mema docnidoceHs: TiBAIEHHS e(eKTHBHOCTI POrHO3YBaHHA €KOHOMIYHHX
OKA3HHKIB  MiSTHHOCTI TipHHHYO-BMAOOYBHOTO — MiJNPHEMCTBA 33  paxyHOK
BHKOPHMCTAHHS IIPIOPHTETHAX MOJIEICH.

B inghopmayiiino-ananimudHomy po3ii pO3IJISAHYTO OOUYHCITIOBANBHI CXEMHU
CydYacHUX METOJIiB NPOTHO3yBaHHA Ta aHaJTi3y YaCOBHX PANiB, a caMe: CTATHCTHYHI
TecTH IS BU3HAUEHHs IPHUCYTHOCTI Y 4YaCOBOMY psZi TpEeHZOBOI Ta CE30HHOI
KOMIIOHEHTH, QIrOPUTMH IPOTHO3YBaHHS 9acoBOro psdy 3 BHUKOPUCTAHHIM
TOiHTErpoBaHoi MOJE aBTOpErecii-kOB3KOro CEepeHBOTO (ARIMA) Ta HeHpOHHOI
mepexi Tumy MI'BA.

Y cneyianoromy po3oini peati3oBaHO MPOTHO3yBaHHA i3 BHKOPUCTaHHAM
aBTOperpeciiHuX Mojieieli Ta QIrOpUTMYy HEHpOHHMX MEpex THILY MI'BA
eKOHOMIYHMX TOKA3HWKIiB [isTTBHOCTI OKPEMO B3ATOTO TipHAY0-BAI00YBHOTO
i IIpAEMCTBA.

[Ipaxmuuna yinHicms OTPAMAHUX ¥ po6oTi pe3yNbTaTiB MOJIATAE y CKOpOY€eHH1
yacy, HeOoOXifHOro JUIA 06pobKM BXIIHHX NAHHX Ta MOJATBLIOMY AKICHOMY 1X
NIPOTHO3yBaHHI, IO migeumuTh e(QeKTUBHICTh MPOTHO3YBAHHS eKOHOMI9HHX
IOKA3HHUKIB JisIbHOCTI ripano-BnnoﬁyBHoro HiIpUEMCTBA.

Kmouosi cnosa: ARIMA, HEMPOHHA MEPEXA TI/IHY MI'BA, )
[MIPOrHO3YBAHHS, COBIBAPTICTD TOBAPHOI BYT'TJIbHOI TTPOJTYKLIL



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
fequired 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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