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Anomauisn

Ilposedeno ananiz memoodig 0nia MOOETIOBAHHA MAKPOECKOHOMIYHO20 Ceped0sutyd 3 3aCOCY8AHHAM HelPOHHUX Me-
pedic. Pozensmymo moocnusicms onmumizayii npoyecy iHaHCO8020 NPOSHO3Y8AHHS WINAXOM 3ACMOCYBAHHS HEUPOHHUX
Mepedc AK albMePHAMmuUeU pecpecilinomy aHauisy.

KaiouoBi ciioBa: MakpoeKOHOMIUHE MOZEIIOBaHHs, HEHPOHHI Mepexi, (iHAHCOBE MPOTHO3YBAaHHS, perpeciiiHuit
aHai3.

Abstract

An analysis of methods for modeling the macroeconomic environment using neural networks. The possibility of
optimizing the process of financial forecasting by using neural networks as an alternative to regression analysis.
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Beryn

B ocTanHi poku HEWPOHHI MepexXi MPUBEPTAIOTh BCe OiNbIe yBaru y (JiHaHCOBHX aHAJITHKIB, aJKe BOHU
MalOTh BEJIMKHUI MOTCHINIAM JIJIS BUSBJICHHS Ta BiIHOBJICHHS JIIHIMHHUX Ta HENMIHIMHUX 3B’ s3KIB MK Ha0opamu
3MiHHUX. Ha BiIMiHY BiJ perpeciiiHoro aHaiizy, 3aCTOCYBaHHS HEHPOHHUX MEpEX O03BOJMTH IMiJABHIIUTH
TOYHICTH BCTAHOBJICHHS B3a€MO3B'S3KiB MK 3MIHHHMH 3 HENIHIHHUME 3aleXHOCTsIME. [IpoTe BaxkimBo 3a-
YBKHUTH, 1110 BPAXOBYIOYH BC1 OCOOIMBOCTI 3aCTOCYBaHHS HEHPOHHUX MEPEXK, HE MOYKHA CTBEPIKYBATH, L0
BOHHM MOBHHHI 3aMiHHUTH BCi iCHYI0Yi METOM JiHIHHOTO MPOTHO3YBaHHsI, HEHPOHHI MEpeXi HEOOXiTHO PO3T-
JSITATH SIK JTOJIaTKOBHUM 1HCTpyMEHT B Habopi anamiTukis [1].

MeTor0 1TaHOTO JOCITI/DKEHHS € IMiBHIICHHS €(EeKTUBHOCTI MOJIEIIOBAHHSI MaKpPOEKOHOMIYHOTO Cepeio-
BHUIIIA Ta TOYHOCTI pe3yJIbTaTiB MPOrHO3YBAHHS IUIIXOM 3aCTOCYBAaHHS HEHPOHHUX MEPEX JJIs MOIIYKY 3a-
JISKHOCTEH MK MAKPOEKOHOMIYHUMH 3MiHHUMH.

Pe3yabTaTu gociaixxeHHs

JInst BUKOHAHHS 331a49i MAaKPOEKOHOMIYHOTO MOJICTIFOBAHHS, HEOOXiJTHO HABYUTH HEHPOHHY MEPEXY po3-
MM3HABATH Ta BiJTBOPIOBATH 3aJIEKHOCTI 00paHOi MaKpOEKOHOMIYHOI 3MIHHOI BiJl HA0OPY TMOSICHIOBAIIbHUX
3MIHHHUX, 32 YMOBH, [0 TaKa 3aJIeKHICTh icHYE [2].

ToOTo BXimHWI mIap HEWPOHHOT Mepeki MOBHHEH MPHUHMATH 3HAYCHHS KOXHOI 3 MOSCHIOBAILHUX
3MIHHUX B 3aJIaHH{ TPOMIDKOK 4acy, a BUXIAHUI IIap MOBHHEH IMOBEPTATH 3HAYCHHS 3aJICKHOI 3MIHHOI 3a
3aJIaHui Mepio/.

Hanpukian ans mozaestoBanus peanbroro BBIT Vkpainu (Real GDP) moxna chopmyBaTtu Takuii Habip
MOSICHIOBAIbHUX 3MiHHHX:

- HominaneHuit BBIT (GDP);

- ingexc cnoxuBunx min (CPI);

- 3MiHa Kypcy rpuBHi 10 gonapa CILHA (UAH/USD);

- 1HIII 3MiHHI 3 MEHIII 3HAYHUM BIUTMBOM Ha peanbhuit BBIT (D1-D7).

Takox 1151 BBEJICHHS KOPEKIIii BariB HEOOXiJJHO 3aCTOCYBaTH JOJATKOBHH IMapaMeTp YIEepeIKeHOCTI,
sKui Oyzie Oyie MaTu MPSIMUIA BIUTHB sIK Ha TipuxoBaHi mapu (Biasy), Tak i Ha Buxiguuii map (Biaso).

Pozpo6iroBana HelipoHHa Mepexa MOBHHHA OyTH MOBHICTIO 00’€IHaHA, TOOTO, BC1 BXOJIW IMMOBUHHI OyTH
OB’ sI3aHi 13 BXIJHMM IIAPOM Ta BCiMa IMPUXOBaHUMHU IrapamMu. OKpIiM IBOT'0, JJIs BKIIOYCHHS MOJEII JTiHiH-
HOT perpecii, HepOHHY MepeKy MOTPIOHO PO3IMUPUTH JOAABIIH 3B’ I3KH MK BCIMa BXOJ[aMHU Ta BUXOJIAMH.

Jist pUXOBaHMX MIApiB MEPEXKi IO PO3pOOISETHCS HEOOXiAHO 3a1aTH (YHKLUIT akTUBaLii rinepoonigyHol



JOTHYHOI, TOMI K BUXIAHUI IIap IMOBUHEH MaTH (PYHKIIIO aKTHUBAIlil imeHTHaHOCTI [3].
Crporrena cxema HEHpOHHOT MepeXi 3 BAKOHAHHIM BCiX PO3TIITHYTHX YMOB 300pakeHa Ha pUCYHKY 1.

Bximmai map TIpioE anmii map Binai map

Puc. 1. CtpykTypa HelipoHHOI MepesKi TS imeHTU(IKAII] 3aIeKHOCTEH B MAKPOCKOHOMIYHHUX 3MIHHHX

Ha pucynky 2 mokazaHo 3MiHy cepeauboi abcomotHoi moxubku (MAE) B Habopax i HaBYaHHS Ta I1e-
PEBIPKH POTSATOM MPOIECY HABYAHHS.
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Puc. 2. 3mina abcoIOTHOT cepeHbOT HOXHOKH B IPOLeci HABYaHHS HEHPOHHOT Mepei

MinimanbHa cepenns adcomorHa noxuoOka (0.118) B manmx 1uis mepesipku, Oyna gocsrHyta micus 819
iTepalliid, ToAl K MOXMOKa B HABYAIBHOMY HAa0OpP1 MPOAOBKYE 3HIKYBATHCA. B jpaHoMy BHIIaJKy, TpoIliec
HaBYaHHs HEOOXIHO 3YIUHUTH [T 3MEHILICHHS PU3KKY NepeHaBUYaHHs HEHPOHHOI Mepexi.

BucHoeku

B naniit po6oti Oy0 IpOBEIEHO aHATI3 METOMIB MOJICTIOBAaHHS MaKpOSCKOHOMIYHOTO CEpeOBHINA 3 3a-
CTOCYBaHHSIM HEUPOHHUX MEPEXK, 5K ajJbTePHATHBH PErpeciiiHOMy aHami3y. Byio 3ampornoHOBaHO METO.
1no0yJ0BH HEHPOHHOI Mepexi AJIs MOLIYKY Ta BIATBOPEHHS 3aJISKHOCTEH MK HAaOOpOM MaKpOEKOHOMIYHHX
3MIHHHX, III0 B CBOIO YEPTy JO3BOJISIE ONTUMI3yBaTH pe3yibTaTh (DiHAHCOBOTO MOJIETIOBAHHS IS 3MiHHHX 3
HETHIAHUMHA 3aJ1€KHOCTIMHU.
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