1. Ha3Ba. Exonomertpuka-2

2. lIugp. 051 «ExoHoMika»

3. Tun. Bubipkosa

4. Pik napuanns. 2019-2020

5. Cemectp. V

6. KiabkicTs kpeaurtiB EKTC - 5.

7. I1Ib jekTopa, HAYKOBHM CTYINiHb, IOCA/A.

['yp’sinoBa Jligis CemeHiBHa, 1.€.H., TPOQ.

8. Pe3ysbTaTy HABYAHHSA:

3IaTHICTh 3aCTOCOBYBAaTH EKOHOMIKO-MaTeMaTW4YHI METOOW Ta MOJel s
BUPIIIECHHS €KOHOMIYHHUX 3a/1a4;

3[IaTHICTH MMPOTHO3YBAaTH HA OCHOBI CTAHIAPTHUX TCOPETHUYHUX Ta
€KOHOMETPHUYHHUX MOJIETEH COLIAIbHO-€KOHOMIYHI MPOIIECH;

3IaTHICTb PO3POOJISITH  CTpaTerii PO3BUTKY EKOHOMIYHUX CHCTEM PI3HOTO
MPU3HAYEHHS Ta PIBHS 1€papxii.

9. O60B’sA3K0BI NMONepeHI HABYAJIbHI IMCIUTLTiHHA.

Buma wmarematuka, Teopis WMOBIPHOCTEHM 1 MareMaThuyHa CTaTUCTHKA,
€KOHOMETPUKA, MaKpO- 1 MIKPOEKOHOMIKa

10. 3micr.

[IpobGnemu moOynoBU €KOHOMETpUYHUX Mozenei. [ToOygoBa eKOHOMETPUYHHUX
MOJiellell B yMOBaxX MYJbTUKOJIHEAPHOCTI He3aleKHUX 3MiHHUX. O3HaKu
MYJIbTUKOJIIHEPHOCTI. MeTou 3BUIBHEHHS BiJ MyJbTHUKOJiHEepaHocTi. [loOynoBa
EKOHOMETPUYHUX MOJIEICH 3 HeCTaHIapTHUMHU noMuiikamu. [lepeBipka HassBHOCTI
aBrokopessauii. ONIHIOBaHHS MapaMeTpiB  MojeNeld 3 aBTOKOPEIbOBAaHUMU
3auIIKaMi.  MeTonu — BH3HAYCHHS  rerepockedacTHUHocTi.  OriHoBaHHS
napameTpiB MOJIETI 3 TETEPOCKETIaTHIHUMHU TTOMIIKaAMHU.

Mopeni 3 GIKTUBHUMH HE3QJIC)KHUMH 3MIHHUMU. Perpecis KiTbKICHUX Ta SIKICHUX
3MiHHUX. Mipu 3B’s3Ky. DiKTHBHA 3MiHHA 3pylieHHs. DIKTHBHA 3MiHHA HAXWUITY.
Crnaiin-¢ynkmii. Mogeni 3 kinbkoma (GIKTUBHUMU 3MiHHUMU. B3aemomis
(bIKTUBHUX 3MIHHUX.

Mopeni 3 NUCKPETHUMH 3aJCKHUMU 3MIHHUMH. Mojeni OiHapHOTO BHOODY.
Jliniina Mopenb iHMoBipHOCTI. Probit- Tta logit-moneni. Mojeni MHOKHHHOTO
BUOOpY. Mojeni 3 ymnopsiiKOBaHUMHU aJbTEePHATUBHUMHU BapiaHTamMu. Mojeni 3
OOMEXEHUMH  3aJie’KHUMHM 3MIHHUMHU. Mojemi BiacideHux BuOipok. Mogeni
[IEH3ypOBaHUX BUOIPOK.

Mopeni manenbHUX gaHux. Mojeni 3 ¢pikcoBaHUM ekeToM. MoJieni 3 BUIIaIKOBUM
edexrom. [Tpobremu crierudikaiiii Moaei MaHEIbHUX JaHUX.

Metoau reHepailii IporHo3Hux BUOipok. OOMexeHHss Ha o0csr BUOipku. Metoau
«PO3MHOXEHHSI BHOIpOK». MeTonu OOpOOKHM CTaTHCTHYHHUX JTaHUX B YMOBax
MaJIix BUOIPOK.

AnanTuBHI MOACTI 3 aJalTHBHUMM IlapaMeTpaMH ajanTamii. ApjanTaiiis
MPOLIEIypU EKCIIOHEHIIMHOTO 3IJIaJDKYBAaHHS 3a JIONMIOMOTOI0 KOHTPOJBHOTO
curHary. Merton Tpirra. Meton Tpirra-Jliwva. Meron Yoy. AnpantuBHi
KOMOIHOBaHI MojeNi. AJanTHBHA CEJIEKTUBHA MOJACNIb. AJanTuBHA TiOpuaHA
MOJIETb.



VAR-mozeni Ta mMojeni KoperyBaHHs noMuiiku. BuOip mopsaky VAR-mopeni.
AHami3 ¢QyHKINT IMIYJIbCHUX BIATYKIB. JlekoMmmosuiliss aucnepcii MOMMIIOK
nporaody B VAR-mozemtoBanHl. [IOHATTS Mojeni KOperyBaHHs TOMWIKH Ta
KoiHTerpamii. MexaHi3M KoperyBaHHsS IIOMHJIKM Ta KoiHTerpamis. IlepeBipka
JaCOBHUX PSIB Ha KOTHTErpaIlio.

3aranpHl MOJIENI 3 aBTOPErpeciiHo0 yMOBHOIO rerepockenactuuHictio. ARCH u
GARCH-mogeni. Opnodaxtopa ARCH-monens. Onnodakropua GARCH-
moxaenb. Excnonenmiitna mozenr GARCH. Mogens GARCH-M. OriHtoBaHHS
moneneil. Kpurepii skocti Mozeneil.

11. PexoMeH10BaHi zKepeJia.

1. Teeup B. M. Mogueni 1 MeTonu COIiabHO-EKOHOMIYHOTO TPOTHO3yBaHHS:
[Tinpyunuk / I'eeup B. M., Knebanosa T. C., Yepnsk O. 1., Isanos B. B.,
Hy6posina H. A., Crasunpkuit A. B. — X.: BJI “IHXEK”, 2005. — 396¢.
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Ky3nens, 2015. — 389 c.

3. Knebanosa T.C., KypszeneB B.A., HaymoB B. M., I'yp’snoBa JI.C. Ta iH.
[IporHo3yBaHHS COIiaTbHO-EKOHOMIUYHUX IpoIieciB. HaBuanbHMi TOCIOHUK
- Bun. XHEY im. C. Ky3nens, 2015. — 656 c.

4. Jlyx’ sauenxo L.I'., I'oponniuenko FO.O. CyyacHi €eKOHOMETPUYHI METOAU Y
¢1nancax. Hapuansamii nocionuk. — K.: Jlitepa JITZ, 2002. — 352c.

5. Jlykammn FO.II. AnantuBHBIE METOABI KPATKOCPOYHOTO MPOTHO3UPOBAHUS
BPEMEHHBIX psAI0B. — M.: @uHaHchl 1 ctatuctrka, 2003. —416c¢.

6. Marnyc f. P. Dxonomerpuka. / f. P. Marnyc, II. K. Karbimmes, A. A.
[lepeceuxuit. — M.: [leno, 2007. — 504 c.

7. TuxomupoB H.IL., Hopoxuna E.}O. Oxonomerpuka: YueOHuk — M.:
N3narenscTBO «OK3amen», 2003. — 512c¢.

8. Yormewm T./Ix., [Tappamoy K. KonnuectBennsie MmeToibl B huHaHcax: Yueo.
nocobue mis By3oB / Ilep. ¢ anrm. Ilom pen. EdumoBoit M.P. — M.:
®dunancel, OHNUTH, 1999. — 527c.

12. MeToan HAaBYAHHSA.

Jlekuii, mabopaTopHi 3aHATTS, JEKIi MPOOJIEMHOTr0 XapakTepy, podoTa B Maaux
rpynax, KOMIT'IOTEpHA CUMYJISLIS, IPE3CHTALll].

13. MeToau OLiHKOBAHHS:

— MOTOYHUN KOHTPOJb (aKTUBHA pOOOTA HA JIEKI[IMHUX 3aHATTAX, aKTUBHA YYacCTh
y BUKOHAHHI JIJA0OPATOPHUX 3aBJaHb, TPOBEJACHHS MOTOYHUX KOHTPOJIBHUX POOIT,
BUKOHAHHS 1HAMBITyaJIbHUX 3aBJIaHb);

— MOJYJIbHUIM KOHTPOJIb (KOMILJIEKCHA KOHTPOJIbHA POOOTA);

— MIJICYMKOBHIA KOHTPOJIb (iCITUT).

14. MoBa HaBYaHHS. YKpaiHChKa



