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1. Onuc HaByaJabHOI AUcHUILIiHM ExoHOMeTpHKa

I'any3b 3HaHB, cHeNiaJbHICTh, OCBITHSI IPOrpamMa, OCBIiTHIH CTyNiHb

OCBITHI# CTYIIIHb

bakanasp

CremiajibHICTh 072 «Dinancu, baukiscoka cnpasa ma cmpaxyeanmsiy

OcBiTHS nporpama «Dinancu i kpeoumy

XapakTepuCcTHKA HABYAJIBHOI TUCHHUILTIHU

Bun O060B’sA3K0Ba
3arangbHa KUIBKICTh TOIUH 150
Kinbkicts kpenutie ECTS 5
KinbKicTh 3MICTOBUX MOJYIiB 2
PopMa KOHTPOJIIO Exzamen

IMoka3HUKH HABYAIBbHOI JUCHUIJIIHHU /151 J€eHHOI TAa 3204HOI (OPM HABYAHHS

JIeHHa popMa HaBYaHHS 3a04Ha (OopMa HaBUYAHHS
Pik minroroBku (Kypc) 2 3
Cemectp 4 5)
JlexiliHi 3aHATTS 30  eo0. 6 200.
[TpakTuHi, CeMiHApCHKi 3aHITTS 30 200. 6 200.
JlabopartopHi 3aHATTS 200. 200.
CamocriitHa po6oTa 90 2o00. 138 200.
[HMBIyabHI 3aBIaHHS 200. 200.
KinbKiCTh THKHEBUX ayTUTOPHUX 4 200.
TOIMH 15 IGHHOi ()OpMH HaBYAHHS

2. MeTa Ta 3aBJaHHSI HABYAJILHOI JUCHHUILTIHU
Memoro BUBYCHHS HABYAJIbHOI JUCHMIUTIHM «EKOHOMEeTpuka» € HaOyTTH

CTyJICHTaMHU 3HaHb, IOJI0 KIUJIBKICHOTO OIIIHIOBAaHHS B3a€MO3B’S3KIB E€KOHOMIYHHUX
MOKa3HUKIB [l PI3HUX MAacUBIB €KOHOMIYHOI 1H(opmallii, BAAIOYUCH 0 TECTYBaHHS
OCTaHHBOI CTOCOBHO BIJIMOBIIHOCTI 1i MEBHUM MEPEAyMOBaM, a TaKoX J0 BU3HAYCHHS
METO/IIB KUIbKICHOTO BUMIPIOBaHHS 3B’SI3KiB, SIK1 JIOIIJIBHO 3aCTOCOBYBATH B KOXKHOMY
KOHKPETHOMY BHIQJIKy 3TIAHO 3 OCOOJMBOCTAMHM €KOHOMIYHOi i1Hpopmaii. [lns
3aCBOEHHSI IUCIUTUIIHU MTOTPiOHA IPYHTOBHA MaTeMaTuyHa 0a3a, 0COOJIMBO 3 MATPUYHOT
anreOpu, aUQEpPEHITIAIbHOIO YHCJICHHS, Teopii HMOBIPHOCTEH Ta MaTeMaTHYHOI
CTaTUCTUKUA. BaXIMBO Tak0oXX MaTH MIATOTOBKY 3 €KOHOMIYHOI Teopii, Makpo- Ta

MIKPOEKOHOMIKH, CTaTUCTHUKHA, €KOHOMIYHOTO aHajidy. 3BIJCH OYEBUIHO, IIIO




CKOHOMCTpiI—O CTYACHTH MOXYTb BHBYATH JIMIIC TOI[i, KOJIM B)X€ 3aCBOLIM OCHOBHI

pPO3AUTM MaTeMaTUKU Ui €KOHOMICTIB Ta 3400yJlM 3aralbHOEKOHOMIUHI 3HAHHS.

3HaHHs, 3700yTI CTyICHTaMHU 1] 4aC BUBYEHHSI €KOHOMETPIi, IIUPOKO 3aCTOCOBYIOTHCS

B MEHE/KMEHTI, MapKETUHTY, ()IHAHCOBIH CIpaBi, OJaTKOBOMY MEHEIKMEHTI 1 T. 1H.

3as0annamu HaBYANBLHOI AUCLUMILUIIHY, IO MalOTh OyTH BUPIIMIEHUMHU Y Tpoleci ii

BUBYCHH:I, €:

J0TIOMOTa  CTYJAEHTYy  OIlaHyBaTH  METOAW  TOOyJAOoBHM  Ta  peanizarii
€KOHOMETPUYHUX MOJENEH 3a JOMOMOTOI0 MEPCOHAIIBHOTO KOMIT IOTEPA;

HAOyTTS CTyJACHTAaMHU MPAKTHYHHUX HABUYOK KUIBKICHOTO  BHUMIPIOBAHHS
B3a€MO3B’SI3KIB MI’K eKOHOMIYHMMH MOKa3HUKAMHU;

NOrIMOUTH TEOPETUYHI 3HAHHA B Taldy3l MaTeMaTUYHOTO MOJICIIFOBAHHS
€KOHOMIYHHMX IPOIIECIB 1 SBUIIL;

3100yTH 3HAHHS MPO 3aCTOCYBAHHS €KOHOMETPUYHUX MOjEIeH B €KOHOMIUHHMX
JOCILIKEHHAX

HAaOyTTS CTyJAEHTaMH HAaBHYOK Yy3arajbHECHHS pPE3YyJIbTaTIB CTaTUCTHYHOTO

aHai3y Ta po3poOKH BIAMOBIIHUX YIPABIIHCHKHUX PIIICHb.

VY pe3ynbTaTi BUBYEHHS HABYAIBHOT AUCIUILIIHUA CTYJEHT MOBUHEH 3HATH:

CYTHICTh €KOHOMETPUYHOTO MOJICTIOBAHHS Ta MOTO €TaIlu;

METOJIM TeCTyBaHHS €KOHOMIYHOT 1H(hOpMaIIii;

METO/M OIIHIOBAHHS TapaMeTpiB E€KOHOMETPUYHOI MOJENi 3 ypaXyBaHHSM
0COOJIMBOCTEM KOHKPETHOI €EKOHOMIYHOT 1H(popMaIllii

METO/IM OI[IHIOBAHHS JOCTOBIPHOCTI MOJIefieil Ta i mapameTpis;

METO/Y OI[IHIOBAHHS IMPOTHO3HUX BJIACTUBOCTEH MOJIENI;

METOM EKOHOMETPUYHOTO TIPOTHO3YBaHHS 3 YypaxyBaHHSM OCOOJIMBOCTEM

€KOHOMETPUYHHUX MOJENEH.

Pe3ynpTaToM  BHBYEHHS  JUCHUIUIIHM €  HAOyTTA  CTYIEHTaMH  TaKHUX

KOMIIETEHTHOCTEH:

3arajbHi KOMIIETEeHTHOCTI:

3KO01. 3natHicTh 10 aOCTPAKTHOTO MUCIICHHS, aHATI3Y Ta CHHTE3Y.

3KO02. 3gaTHICTh 3aCTOCOBYBATH 3HAHHS Y MPAKTUYHUX CUTYAIISX.
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3K05. HaBuuku BUKOpUCTaHHS 1HPOPMAIIIHHUX Ta KOMYHIKAIIITHUX TEXHOJIOT1H.
3K06. 3naTHICTH IPOBEIEHHS AOCTIKEHb HA BIIMOBIAHOMY PIBHI .
3K08. 3natHicTh 10 MOUIyKy, 00po0OJIeHHs Ta aHaji3y iH(opMaIlii 3 pi3HUX JKepe.
3K12. 3naTHICTH MpaloBaTé aBTOHOMHO.
CuenianbHi ((paxoBi) KOMIIETEHTHOCTI:
CKO04. 3pmatHIiCTh 3aCTOCOBYBAaTH EKOHOMIKO-MAaTe€MaTH4YHI METOJAM Ta MOJENl IS
BUpIIICHHS (DIHAHCOBUX 3a/1a4.
CKO06. 3naTHIiCTh 3aCTOCOBYBATH CydacHe 1H(poOpMalliiiHe Ta nporpamHe 3abe3neyeHHs
Ui OTpUMaHHS Ta OOpoOkM naHux y cdepi (iHaHciB, OGaHKIBCHKOi CIIpaBU Ta
CTpaxyBaHHSI.
CKO7. 3naTHicTh CKJIaJlaTy Ta aHaIi3yBaTH ()1IHAHCOBY 3BITHICTb.
CK13. 3patHicTh aHanmi3yBaTH Ta MPOTHO3YBAaTM OCHOBHI TEHJEHLII pPO3BUTKY
arpapHoro CeKTOpy 3 BIANOBIIHUM (PIHAHCOBO-KPEAUTHUM 3a0€3MEUEHHSIM Ta
CTPaxOBUM 3aXHUCTOM.

3. [Iporpama HaBYAJIbHOI TMCHUILTIHI

MOAVYJIb 1

Memoou nooyooesu 3azanbrnoi AIHIUHOT MOOell.

Tema 1. IIpeomem, memoou i 3a860anHA OUCYUNTIHU

[Ipupona exoHOMETpUKH. PoOJb E€KOHOMETPUYHUX JOCHII)KEHb B EKOHOMILII.
O0’exT, IpeaMeT, LI, 3aBIaHHS Ta CTPYKTypa Kypcy. Miciie 1 3HaueHHS Kypcy cepe
TUCHUIUTIH (YHIAMEHTAJIBHOI MiATOTOBKM OakanaBpiB 3 €KOHOMIKH. B3aeMoO3B’s3KkH
KypCcy 13 CYMDKHUMHU JUCUUIUIIHAMU. ICTOpis BUHUKHEHHS U (opmMyBaHHS Kypcy
«ExoHOMETpIsI» y TPOBIAHMX HABYAIBHHUX 3akianax cBity. [Ipukiamu 3acToCyBaHHS
€KOHOMETPUYHHUX METOIIB JUIsi PO3B’sA3yBaHHS €KOHOMIYHUX 3agad. (OCHOBHI
XapaKTEPUCTUKU €KOHOMIYHOT CHCTEMHU sIK 00’€kTa MojemtoBaHHS. [IOHSATTS Mopeni.
MarematiyHa MOJENb, OCHOBHI eTamu mporecy wMojaemtoBanHsa. Kmacudikaris
€KOHOMIKO-MaTEMAaTUYHUX MOJIEIIE. CyuacHi METOI0JIOT1YHI OCHOBH
€KOHOMETPUYHOTO MOJICIOBAHHS, POJIb ampiOpHOi Ta amocTepiopHoi iHdOpMaIIii.
CrartuctuyHa 0a3a eKOHOMETPUUYHUX MOJENel. 3MiHHI Ta PIBHSHHS B €KOHOMETPUUYHUX

MOJEIAX, MAaKpO- W MIKPOEKOHOMIYHI CYKYIHOCTI JaHUX Ta OCHOBH, iX 3B’SI30K 3
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arperyBaHHsM. OCHOBHI TUITM €KOHOMETPUYHUX MOJIENICH, iX 3B’ 30K 3 IHIIUMU THITAMH
MaTeMaTUYHUX Mojieneil. Etanmu ekoHOMeTpUYHOTro aHaji3y €eKOHOMIYHUX IMPOIIECiB Ta

SIBUILI.

Tema 2. Memoou nodyoosu 3azanbnoi AiHiliHoT Mooeni

3aranpHUW BUTJISA JIHIAHOT €KOHOMETPUYHOI MOJIeNi, i CTPYyKTypa Ta eTanu
noOynoBu. Crnernudikamis mozaeni. [lepegyMoBH BUKOpPHUCTAHHS METOJY HAWMEHIIHUX
kBaapatiB (1 MHK). BractuBocTi o111HOK, X XapaKTepHCTHKA.

KopekTHicTh MOOYI0BH €KOHOMETPUYHOI MOJIEINI Ta MepPEeBIpKa 3HAYYIOCTI OIIHOK
napameTpiB 1 Mozenl B HuioMy. CTaTHUCTH4YHI KpUTEpii NEpPEBIPKA 3HAYYIIOCTI.
CrangapTHi NOXMOKU Ta HAJIHHICTh TPOTHO3Y. [loBipuil iHTepBaiK (DYHKIIIT perpeciii.

CranpapTU3oBaHa €KOHOMETPUYHA JIIHIMHA MOAelb. EKOHOMIYHA IHTEpHpeTalis
OILIIHOK MapaMeTpiB MOJIeN1. 3aCTOCYBaHHS X B €KOHOMETPUYHOMY aHai31.

[TobynoBa Mozenel Ha OCHOBI OKPOKOBOI perpecii. Halirpocriii ekoHOMEeTpruyHi
mozeni. IloOynoBa JiHIMHOI Ta JIHIAHO-JIOrapU(PMIYHOI BHPOOHMYUX (YHKIIIH.
ExonomeTrpuuHuii aHasi3 BUpOOHNYMX (YHKIIIM, IHTepIIpeTallisi pe3yJIbTaTiB.

Tema 3. Mynvmukoaineapnuicmo ma it 6naue Ha OUiHKU napamempie mMooeJii

[TOHATTS OCHOBHHX TOJIOKE€Hb KJIACHYHOI KOPETSAIii eKOHOMETPUYHOTO aHali3y.
[ToHSATTS TPO MYJIBTUKOIIHEAPHICTH, METOU Ta O3HAKH ii BUSIBIECHHS. DYHKITIOHAIBHA 1
CTOXaCTUYHA KOJIIHEapHICTh. BUMIpIOBaHHS MyJbTUKOJIHEApHOCTI. Anroputm @appapa
— I'mo6Gepa. lllnsixu ycyHeHHSI MyJIbTUKOJIIHEAPHOCTI : BUKIIFOUECHHSI 3 aHAJII3y YNHHUKA,
JHIAHE MEePEeTBOPEHHS 3MIHHUX BEJIMYMH, BUKIIIOUEHHS TPEH]1a, TOKPOKOBA KOPEJISILIIS 1

perpecis, (pakTOpHUM MiAX1] 1 METO TOJIOBHUX KOMIIOHEHT.

Tema 4. Y3azanvnenuii memoo naiimenuwiux Kkeaopamis

[ToHATTS  TeTepOCKeTAaCTUYHOCTI Ta  METOAM  ii  BHBYCHHA.  Bruus
reTePOCKEIaCTUYHOCTI Ha BIIACTUBOCTI OI[IHOK TTapaMeTpiB.

VY3aranpHeHui MeTO HallMeHIMX KBaapatiB (MeTol ENTkeHa) oliHOK mapaMeTpiB
JHIAHOT €KOHOMETPUYIHOI MOJIEN 3 TeTEPOCKETACTUUHUMHU 3aiuiinkaMu. DopmyBaHHS

Matpuill S. Bu3HaueHHsI orepaTropa OLIIHOK Ta BIAMOBIJIHOI KOBapiallifHOI MAaTpHIIi.



IlepeBipka 3HAYyIIOCTI Ta MOOYI0OBAa MOBIPYMX IHTEPBAJIB JJis IMapaMeTPiB MOJEIII.

Uucnosuy npukiiag 3actocyBanusa Mmetony Entkena. [Iporunos.

Tema 5. Ekonomempuuni mooeni Ounamiku

Oco06MMBOCTI €KOHOMETPHUYHOTO MOJICIIOBAHHS Ha OCHOBI JMHAMIYHHUX DSIIB.
TpengoBa Moaens 1 cmocoOuW BU3HA4YeHHs i1 mapamerpiB. @opma TpeHaa (miHiMHA,
napabomiyHa, rimepOoJiiyHa, JioriyHa). [HTepmnperaliis mapaMeTpiB TPEHIOBOI MOJEII.
I'padpiune 300pakenHs Ttpenga. OiiHka criiikocti TpeHaa. KoedimieHT cTifiKocTi

TpeHaa. OOrpyHTyBaHHS MTPOTHO3HUX PIBHIB EKOHOMIYHUX SIBUIII.

MOJIYJb 2

Emnipuuni memoou KinbKicH020 aHANI3Y HA OCHOGL CIAMUCIMUYHUX DIGHAHD

Tema 6. Emnipuuni memoou KilbKiCHO20 aHANI3y HA OCHOGI CHMAMUCHMUYHUX
PieHAHD

JIOUIBHICTh 3aCTOCYBaHHS B E€KOHOMETPUYHUX pO3paxyHKaxX CTATUCTHUYHUX
piBHSIHB 3asie’)kHOCTE. CyTh METOMY PErpeciiiHOro aHajizy Ta METOAY CTAaTHCTHYHUX
piBHsIHBb 3anexxHocTell. KoedimieHTH MOpIBHAHHS — OCHOBA CTAaTUCTUYHHUX PIBHSHb
3aneHOCTe. Po3paxyHOK mMmapaMeTpiB piBHSHB 3aJIEKHOCTEH JUIsl : MPOCTOro Ta
KPUBOJIHIMHOTO 3B’A3KY ; MHOXHWHHOI'O JIHIHHOTO Ta KPUBOJIHIKHOTO 3B’S3KY.
OOumncrieHHs TmapamMeTpiB  3aiexHocTi  (omHOopakTOopHOTI Ta  OaratodaxTopHOI),

Koe(irieHTa Ta iHIeKca Kopessli. [IporHo3Hi po3paxyHKH.

3MICT mapaMeTpiB pIBHSHb MPU PI3HUX 3AJIECKHOCTAX. Po3paxyHok koedimieHTa
CTIMKOCTI 3B’SI3KY JUISL OIIIHKK JIOCTOBIPHOCTI MapamMeTpiB PIBHSHb 3aJIEKHOCTEH.
BusnaueHnHs muTtomMoi Barw BIUIMBY YMHHUKIB Ha pe3ylbTaTHBHY O3HaKy. [loOymoBa
rpadikiB 0gHO(DAKTOPHOT 1 MHOXHHHOI 3anexHocTei. OOrpyHTYBaHHS TPOTHO3ZHUX

PIBHIB €EKOHOMIYHHUX SIBHIIL.

Tema 7. Ilooyoosa ekonomempuunoi mooeni 3 agmoKopeIboSaAHUMU 3ATUUIKAMU



[TonsarTs aBTokopersui. I[lpupoaa Ta HacHi KM aBTOKOPEIALIT B eKOHOMETPHYHUX
monensix. [lepesipka HasgBHOCTI aBTOKOpenswii. Kputepiii lap6ina-Yorcona.

Ominka mapaMeTpiB MoOJeNi 3 aTOKOPEIbOBAHUMH 3alUIIKAMU METOJaMHU
Eititkena, mneperBopenns BuximHoi iHdopmarii, Koupena — Opkarra, [lapOina.
JIOWITBHICT, Ta €(QEeKTUBHICTh 3aCTOCYBaHHA LHUX METOAIB. Bukopucrtanss
eKOHOMETPUYHOI MojeNl [UIsi OOYHMCICHHS MPOTHO3Y 3alie)kKHOI 3MIHHOI TIpu

ABTOKOPEJISIIIT 3aIUIIKIB.

Tema 8. Memoou incmpymenmanbHux 3MiHHUX

[IpyunHuM BUHHUKHEHHS KOPENAlli MK TOACHIOBAIBHUMHU 3MIHHUMH 1
3anumikamMu. OIIHIOBaHHS MapaMeTpiB MOl METOJOM IHCTPYMEHTAIbHUX 3MIHHHUX.
BusnaueHHs1 iHCTpYMEHTAIBHUX 3MIHHMX 3a JOMOMOTOI0 PI3HUX OMNEPaTOpiB OIIHOK :
oreparop OllHIOBaHHS Banpaa, 0coOJMBOCTI OLIHIOBaHHA MeTojoM baprtiera,

onepaTop oriHroBaHH:A JlapOiHa. [lomunkyu BUMIproBaHHS 3MIHHHX.

Tema 9. Mooeni poznodinenozo nazy
[TonsitTst nmary 1 jmaroBux 3miHHMX. Koedimient nary. B3aemua kopensiiiiiHa
¢ynkuis. Kopenorpama. ExoHomeTpuuHa Mozens posnoauieHoro Jsary. OniHka

napameTpiB 3 JaroBUMH 3HAYEHHSIMU (PAKTOPIB 1 TOKA3HUKIB, KOPETYBaHHS Ta MPOTHO3.

Tema 10. Exonomempuuni moodeni Ha 0CHOBI cucmemu CmpyKmypHux piHAHb
3aranbHUN BUTTIS CTPYKTYPHOI (hOPMH MOJIEIIl Ha OCHOBI OJHOYACOBUX PIBHSHbD.
3BeneHa ¢popma Mojeni. 3anuc MoAeIl Ha OCHOBI PeKypcUBHOI Mojienl. [nenTudikoBana
Ta HelJleHTu(ikoBaHa cucTteMa piBHAHB. OLlIHKA mapameTpiB MOJEI, KA CKIAJAEThCS
13 cucrteMu pekypcuBHHX piBHsSHb, | MHK. 3actocyBanHs HempsMoro wmeromy
HaliMeHmx kBagpariB (HMHK) ta 1BokpokoBOro mMeToly HallMEHIIHMX KBaJpaTiB (2

MHK). [IporHo3 1 3aranbH1 JOBIpYi IHTEPBAJIH.

Tema 11. Exonomempuune mooento8anns Ha 0CHOBI HENIHIIIHOT pezpecii
Heminiitni moxem. Ksasiminiitai moneni. BupoOuuya ¢yskitis Kob66a-/yrmaca.

Cucrema piBHSHb JUIsl OLIHKM MapameTpiB BUpoOHMUOI (yHKIII. XapaKTepucTUKa



napameTpiB Mojeni. IlepeBipka aaeKkBaTHOCTI MOJIeNl Ta CYTTEBOCTI MapameTpiB

Mozeni. TodkoBa OIliHKa MPOTHO3Y Ta JOBIPYMA IHTEPBAJ MPOTHO3Y.

4.CTpyKTYypa HABYAJIbHOI JUCHUILTIHU

Ha3zBu MomymiB i KinpkicTs roguu
TeM nexnHa gopma 3a04yHa opma
yChOTO y TOMY YHCI1 yCBhOI'O y TOMY YHCII
a1 |cem | m | 7ab | c.p. J|cem | m | Jab | c.p.
1 2 3] 4 |5] 6 7 8 9110 |11] 12 | 13
Monyas 1_Memoodu nodyodosu 3a2anbHoi NiHiUHOT MOOeli.
Tema 1. Ilpenmer,
METOIW 1 3aBJaHHA 1 1 - - 1 1
JUCLIUILTIHA
Tema 2. Metoou
noOy/ioBM  3arajibHOi 13 4 - 4 - 5 18 2 2 15
TiHIAHOT MOz
Tema 3. MynbTHKOMI-
HeapHi'CTB Ta ii BHJ'II/TB 2 3 ] 4 ] 15 19 ) ) 15
Ha OHIHKH IIapaMCTpI1B
Moze
Tema 4. Y3aranbHeHuit
METOH HaUMEHIIINX 12 3 - 4 - 5 15 15
KBaJpaTiB
Tema 5.
ExonomerpuuHi 22 4 - 3 - 15 15 15
MOJIEITI TUHAMIKH
Pasom 3a mosynem 1 70 15 15| - | 40 68 3) 4 60
Mopyab 2_Emnipuuni memoou KiibKiCHO20 A3y HA OCHOBI CHIAMUCIMUYHUX
PIGHAHD

Tema 6. Emnipuuni
warsy wa oomosi| 20 | 2] 7 |3] - ]15] 18 |1 2 15
CTaTUCTUYHUX PIBHAHDb




Tema 7. IloOynosa
€KOHOMETPUYHOI
Mozeni 3 9 2 - 2 - 5 10 10
aBTOKOpeHBOBaHI/IMI/I
3aJIMIIIKaMH
Tema 8. Meronn
icTpyMeHTaNbHKUX 9 2 - 2 | - 5 13 13
3MIHHHX
Tema . 9. Mopneni 10 3 i 2 i 5 15 15
PO3MIOAUICHOIO JIary
Tema 10
Exonomerpuusi
MOjeNi  Ha  OCHOBI 11 3 - 3 - 5 10 10
CHUCTEMHU CTPYKTYPHHX
PIBHSIHB
Tema 11.
ExoHomeTrpuuHe
MOJICTFOBAHHS Ha 21 3 - 3 - 15 15 15
OCHOBI HETIHIHHOT
perpecii
Pazom 3a moxysem 2 30 15 i 15 i 50 81 78
Ycboro roauH 150 30 30 - 90 150 6 6 138
5. TeMu NpakTHYHUX 3aHATH
No Hazpa temn KipkicTh
3/ IN'ognna
1 | Tema 2. Metoau moOy10BY 3arajabHO1 JIIHIHOI MOAET 4 ron.
2 | Tema 3 MynbTUKOJIHEAPHICTH Ta 1i BIUIMB Ha OI[IHKH mapaMeTpiB | 4 roa/2 ron.
MOJIEN1
3. | Tema 4. Y3aranpbHeHu# MeTO]I HAWMEHIIIUX KBaJIpaTiB 4 ron
4. | Tema 5. EKoHOMETpUYHI MOJI€JI JTUHAMIKH 3rox
5. | Tema 6. EMnipu4Hi METOM KUTbKICHOTO aHaJli3y Ha OCHOBI 3roxa/2 ron.
CTATUCTUYHUX PIBHSIHb
6. | Tema 7. [ToOynoBa eKOHOMETPUIHOI MOJIETI 3 2 rog.
aBTOKOPEJIbOBAHUMU 3AJIUIIIKAMU
7. | Tema8. Meroau icTpyMEHTaTBbHUX 3MIHHUX 2 Toj.
8. | Tema 9. Moaeni po3noIiyIeHOTO JIary 2 Toj.
9. |Tema 10 ExkoHomeTpwuHi MOl Ha OCHOBI CHCTEMH 3 ro.
CTPYKTYPHHX PIBHSIHB
10. | Tema 11. ExoHOMETpHYHE MOJICIIFOBAHHS HA OCHOBI HEIHIMHOT 3 ro.
perpecii
Pazom 30 ron/6
rOJI.




6. Temu 1a00paTOPHUX 3aAHATH

No HazsBa temu KinekicTs
3/ T'onun
1.

o o bk w D

8.
9.

7. KOHTPO/IbHI NMTAHHA IJIsI BU3HAYEHHS PiBHS 3ACBOEHHSA 3HAHb CTY/I€HTIB
JlaiiTe 03HAYECHHS] EKOHOMETPUIHOT MOJIETI.

Ha3Bith eTanu mo0y10BHM €KOHOMETPUIHOT MOJICIII.

[Ilo o3nauae crnerudikariist Moaesni?

Komm nns orinku mapameTpiB Mojelnni MokHa 3actocyBatn 1 MHK?

3anuith onepatop omiHtoBanHs 1MHK. fk iioro moxHa nicraru?

Axi BJAacTUBOCTI MOBHHHI MaTHW OL[IHKM MapamMeTpiB E€KOHOMETPHUYHOI
moeni?

Sk Bu3HaunTH 3MmimieHHs ok 1 MHK?

Ak 00UMCIUTH MaTPHUILIIO KOBaplallid mapameTpiB Mojeen?

3anuunith GopMyITy BUSHAUECHHSI TUCTIEPCIi 3aJIUIIKIB.

10.51k Bu3HavaeThcst F-kputepiit? [1yist 4oro BiH 3aCTOCOBYETHCS?

11.TTokaxiTh 3aJI€KHICTh MK F-KpuTepiem 1 R2.

12 .51k o1iHUTH JOCTOBIPHICTH KOe(DiIlieHTa KOPEIsIii?

13.JloBeniTh, YoMy JJISI BH3HAUYCHHS 3HAYYIIOCTI IMapaMeTpiB MoJei MO’KHa

3actocyBatu t-kputepiit?

14 5k oOuuctoeTses t-kpurepiii?

15.1llo Take craHmapTHa TNOMMJIKA OLIHOK mMapaMmeTpiB mojeni. Hasemite

aNnbTepHATUBHI GOPMYIIH JIJIs 11 OOUUCIICHHS.

16. 5k BU3HAYMTH AOBIpYi IHTEPBAIH IS TApAMETPiB MOETI?

17.51x noOyayBaTH TOYKOBUM Ta IHTEPBAIBHUI MPOTHO3M AJIs 3aIaHOTO Ha

MEPCIEKTUBY 3HAYEHHS HE3aJIeKHOI 3MIHHO?

1. MyabTHKOJIIHEAPHICTH TA ii BIVIMB HA OLiHKH MapaMeTPiB Moaei

1. Illo o3Hauae MyJIbTUKOIIHEAPHICTh 3MIHHUX?

2. O3HaKu MYyJIbTUKOJIIHEAPHOCTI.
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3. Sk BIIMBa€ HASBHICTh MYJIBTHUKOJIIHEAPHICTh 3MIHHMX Ha OIIIHKY MapaMeTpiB
Mozeni?

4, 5lki  cTaTUCTUYHI  KpUTEpii  BUKOPUCTOBYIOThCSA  JUII  BUSBJICHHSA
MYJIBTUKOTIHEAPHOCTI?

5. JlaliTe KOpOTKY XapakTepucTuky anroputmy ®@appapa—I noodepa.

2. Y3arajJbHeHUH MeTo/] HAMEeHIINX KBaJApaTiB
3. 1./laiiTe 03HaYEHHSI TOMOCKEIACTUYHOCTI 1 F€TePOCKEIaCTUIHOCTI.
4. 2.1k BIIMBaE SBUIIE TETEPOCKETACTUIHOCTI HA OIIHKY MapamMeTpiB
Mozemi?
5. 3.Ha3BiTh MeTOM BU3HAYEHHS T€TEPOCKEIACTUYHOCTI.
6. 4.5k nepeBipseTbCs reTePOCKEAACTUUHICTD 3T1IHO 3 KpUTEpieM |U?
/. Sk  3acTocoByeTbcs ~ TapaMeTpUYHUA  TECT  JJIi  BU3HAYEHHS
reTepOCKEe1aCTUYHOCTI?
8. 6. Y yomy CyTHICTh HEMAPAMETPUUHOTO TECTY?
9. Sk Bu3HAYAETBCI TETEPOCKEMACTUUHICTH 3 JOMOMOTOI perpecii
3aJTUIIKIB?
10. SIx BUKOpPHUCTOBYETHCS MaTpuilsl S B MeToi EifTkena?
11. SIxi BMacTUBOCTI TOBUHHA MaTH MaTpHIS S?
12. 3anumite dopMylly OOUMCICHHS MATPHUIll KoBapiallii mapaMeTpiB MOJIEII.
YumM BOHa BIPI3HAETHCS Bl (hopmynu ripu 3actocyBanHl 1 MHK?
13. 3Bamumite omepaTtop OIIHIOBaHHS TapaMeTpiB MoOIedi 3a MEeTOJ0M
Elitkena.
14. Ik BUKOHYEThCS MPOTrHO3 32 MeToAoM EliTkeHa?
4. ExoHOMeTpUYHI Moesi JUHAMIKHU
1. JlaliTe BU3HAYEHHS 4aCOBOTO PSIY.
2. SIk1 4yacoBi pAJli MalOTh HA3BY MOMEHTHHX 1 IHTEPBaJIbHUX?
3. lllo xapakTepHO AJi CTalliOHAPHUX PSAIIB?
4. Tlix BrIMBOM IKUX (PakTOpiB (POPMYIOTHCS PIBHI YaCOBOTO PsiAy?
5. llo Take TpeH 4acoBOTO PsiAy?

6. B womy monsirae monepenHii aHai3 4acoBUX PAIB?
11



7. SIx1 iICHYIOTb MOIEPEIHI METOJIU BUSIBJIICHHS TPEHIY B 4aCOBOMY DSy ?
8. B womy nossirae 3riapKyBaHHS PSIIB TMHAMIKY 32 METOZOM MPOCTOI CEPEAHbBOI 1

CKCHOHCHHiaJII)HOI‘O BFHa,Z[}KYBaHHH?

3MICTOBUH MOJYJIb II.

1. MeToau iHCTpPYMEHTAJbHUX 3MiHHHUX

1. [ITo Take geTepMiHOBaHI 1 CTOXaCTUYHI MOSCHIOBAIBHI 3MIHH1?
2. Un pi3HUTUMYTBCS MK CO00I0 METOAM OIIHIOBAHHS MapaMeTpiB Ta MEPEBIPKH iX

3HAYYIIOCTI JUIsl CTOXaCTUYHHX MOSICHIOBAIBHUX 3MIHHUX MOJEIN?

3. lllo Take acHMITOTUYHI BIACTUBOCTI OI[IHOK MapamMeTpiB mojeni? Jlaiite OCHOBHI
BH3HAYCHHS.

4. ITokaxiTh OOIPYHTOBAHICTh OIIIHOK TMapaMeTpiB MOJIETl MpPU CTOXACTUUHUX
MOSICHIOBJIbHUX 3MIHHHX.

5. Komu oninka napametpiB mojaeni 1MHK crae HeoOrpyHTOBaHOIO?

6. Akmo mosicHIOBaIbHI 3MIHHI X KOPEJIOIOTH 13 3aJUIIKaMu U, TO SIKMM METOJ
OI[IHIOBAHHSI apaMeTPiB MOJIEN1 JOLIBHO 3aCTOCYBAaTH?

7. 3anumiiTh orepaTop OLIIHIOBAHHS 32 METOJAOM IHCTPYMEHTAIbHHUX 3MiHHUX (MI3).

8. SIKi BUMOTH CTaBJSATHCA O IHCTPYMEHTAIBHUX 3MIHHUX? SIKi BIACTHUBOCTI Mae
marpuus Z ?

9. 3anuIiTe ACUMIITOTUYHY MAaTPHIIIO KOBapiailiii mapaMeTpiB Ha OCHOBI MI3.

10. OnumiiTh onepatop oliHoBaHHA Banba.

11. Ha3BiTb 0COOJMBOCTI OLliHIOBaHHS MeTo10M bapTiera.

12. JlaiiTe XapaKTepUCTUKY omieparopy olliHtoBaHHs JlapOiHa.

2. MopeJti po3moiijieHoro jary

1. 1o Take jar i 0 O3HAYAE «JIaroBa 3MiHHAY?

2. JlaiiTe o3HAYEHHS MO/IEJI1 PO3MOAIICHOTO JIary.
3. YuM Bipi3HAETHCS MOJEIb PO3MOIUICHOTO JIary BiJl y3araibHeHOi MOl

PO3MOIIIEHOTO Jary?
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4. TloOynyiiTe B3aEMHY KOPENAIIAHY (DYHKIIIIO JJISI TAKUX B3a€EMOIIOB’ I3aHUX

YaCOBUX PSIIB:

Pix 1 2 3 4 3) 6 7 8 9 |10

Harlonansauit 1oxia

13 (14|15 |16 |17 18|19 |20 20|22
(rpor. o11.)

OcHOBHI1 BUpOOHMYI1

41 144 |46 |48 | 51|53 |56|59]|62/|64
dbonmu (Tpor. o1.)

BusHauiTh 3HaUeHHS «1ary» abo «J1ariBy 1 moOyayiiTe MOAeNb PO3MOAITIEHOTO

jary.

3. ExoHoMeTpHnuHi Mo/1eJ1i HA OCHOBI CHCTEMHU CTPYKTYPHUX PiBHSIHb

1. 3anumiTe B 3arajJibHOMy BUIJISIAI CTPYKTYpHY (GOpMY MOJENI Ha OCHOBI
OJIHOYACOBUX PIBHSHb.
2. lllo o3navae 3BeneHa dhopma moaemi? Ak ii ogepkatn?
3. JlaiiTe BU3HAYEHHA PEKYPCHUBHUX CHCTEM 1 3alulliTh MOJIeJh Ha OCHOBI
PEKYPCUBHOI CUCTEMH.
4. Slka cucteMa piBHSIHb HA3UBAETHCA TOYHO 11€HTU(DIKOBAHOIO?
5. SIxa cucteMa piBHSHb Ha3UBAETHCA HAIECHTU(IKOBAHOIO?
6. 3anuiriTe yMOBY i1eHTH(IKOBAHOCTI CUCTEMU PiBHSHbD.
7.Ha ocHOBI SIKOTO METOJYy MOKHa OI[IHUTH TapaMeTpu MOJIeNi, SIKIIO BOHA
CKJIQJIAETHCS 13 CUCTEMHU PEKYPCUBHUX PIBHSIHB?
8. SIkmit MeTOo[ OIIHKHM MapaMeTpiB MOXKHA 3aCTOCYBATH, KOJHM BC1 PIBHSIHHS MO
€ TOYHO 1JIeHTU(PiKOBaHUMHU?
9. Ha ocHOBI sIKOTO METOIYy MOKHA OI[IHUTH TapaMeTpu MOJENI, SKIIO BOHA Mae
HaJ1AeHTU(IKOBaH1 PIBHSIHHS?
4. EKkoHOMeTpUYHE MO/IeJIIOBAHHS HA OCHOBI HeJIiHiHOI perpecii
1. 3HaliTu TOYKOBUI Ta IHTEPBAJILHUN MPOTHO3M MPOJYKTUBHOCTI Mpall Mpu 3aJaHUX

3HAYCHHSX YMHHUKIB HA TUIAHOBUH TIepioJT (OCTaHHIM KBapTal POKY).
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2. I[aTI/I €KOHOMIKO-MaTeMaTHYNHI aHai3 MOI[@J'Ii. HOKaBaTI/I, AK MOXHa BUKOPUCTATHU

XapaKTePUCTUKHU B3a€MO3B’ 513Ky B YIpaBIiHHI pIBHEM MPOJYKTHUBHOCTI IMpalli.

HAIIOHAJIBHUM YHIBEPCUTET BIOPECYPCIB I [IPUPOJJOKOPUCTYBAHHSI
YKPATHU

OC BakaJjasp Kadenpa cratuctukn | EK3AMEHAIIIMHUAM 3aTBepaKyI0
Hanpsim Ta eKOHOMIYHOT 0 BLIET 3aB. kadeapu
MiIrOTOBKH aHaJizy 3 JMCIUIIIHA (miamuc)
®inancu, 20 -20  mHaBu. ExoHOMeTpHKA Jlasapummna 1. 1.

0aHKiBCchbKka cipaBa | Pik 20 p.

TAa CTPAXVYBAaHHSH

IIuranns 1
BcraBTe nponyuieHi cjioBa:
ExonomeTpist — 1ie mpuKiIagHa eKOHOMIKO-MaTeMaTHyHa JUCIUILTIHA,
SIKQ BUBYAE METOOM ...ooooes revennnnn, B3a€MO3B’I3KIB MIXK
€KOHOMIYHUMHU TMOKa3HUKAMH Ta HAIIPSMKH iX 3aCTOCYBAHHS B
€KOHOMIYHUX JTOCITI/DKCHHSIX 1 MPAaKTUYHIA €KOHOMIYHIN JTisIIbHOCTI
IIuranns 2
BcerasTe nmponyueHi ciioBa:
MeTtoau o0y I0BH Ta JOCIIKEHHS MAaTeMAaTUKO-CTAaTUCTHYHUX MOJIeIeH
€KOHOMIKH, POBEJCHHS KUIBKICHUX JOCIIKEHb CKOHOMIYHUX SIBHUIII,
MOSICHCHHSI Ta TIPOTHO3YBaHHS PO3BUTKY EKOHOMIYHHUX MPOIIECIB
CKIATAIOTD ...ovvvves eeeennnnns,
ITuranns 3
BcerasTe mponyuieHi cioBa:
OOrpyHTYBaHHS MaTeMaTU4YHOI (POPMH MOJIEN1, BCTAHOBJIEHHS 11
MaTeMaTH4HOi PYHKIIII a00 cucTeMu QYHKIIH HA3UBAETHCH ...........
ITuranns 4
Sk 00uHCaNTH JUCHEPCil 3aTUIIKIB, AKIIO U — 3aJIMIIKH, N — YHCJI0
OJMHUIb CYKYIHOCTIi, M — YUCJI0 03HAK, AKi OMUCYIOTh KOKHY
OTUHHIIO ?
Ou>=Y u?/(n-m-2);
O0.>=Yu?/(n-m-1) ;
Ou>=Yu?In;
Ou>=Yu?/(n-m)?;
0= 2.
ITutanns 5
3a 101MO0MOror eKOHOMETPUYHOI MO/eJII MOKHA NMO0YAyBaTH TaKi
BH/IU MPOTHO3Y:
ITutanus 6
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IlepexymoBM 3aCTOCYBAHHSI METOy HAlIMEHIIMX KBaJPaTiB:

MaTeMaTUYHe CIO/AIBaHHS 3JIMIIKIB JOPIBHIOE HYJIIO, 3HAYCHHS BEKTOpa
3aJTUIIKIB HE3aJIeKHI MIXK COOOI0 1 MalOTh MOCTIHHY AUCIIEPCIIO;

MaTeMaTHYHE CIIO/IiBaHHS 3aJIMIIKIB JOPIBHIOE HYJIIO, 3HAYCHHS BEKTOpa
3aJTUTIIKIB 3aJIEKHI MIXK COOOF0 1 MAIOTh IMOCTIIHY AWCIEPCIIO ;

MaTeMaTHYHE CIIO/IiBaHHS 3aJIMIIKIB HE TOPIBHIOE HYIIIO, 3HAUCHHSI
BEKTOpA 3aJIMIIKIB HE3aJIS)KHI MiXK COOO0F0 1 MaOTh MOCTIHHY AMCIEPCIO;

MaTeMaTHYHE CTO/[iBaHHS 3aJUIIKIB JOPIBHIOE HYJIIO, 3HAYCHHS BEKTOpa
3JIMIIKIB 3aJIeXH1 MK COO0I0 1 HE MalOTh MOCTIHHY AUCIEPCIIO;

MaTeMaTHYHE CTIOJ[IBaHHS 3aJUIIKIB JOPIBHIOE HYJIIO, 3HAYCHHS BEKTOpa
3IMIIKIB HE3AJICkKHI MK COO0I0 1 MaIOTh HYJBOBY JHCIEPCIIO .

IIurauns 7
Cepen HaBeleHUX CTATHCTHYHUX KPHUTEPIiB 3HAWTITH TOM, 110
3aCTOCOBYETHCS VISl MEePEBIPKU HA 3HAYYIHICTH MapaMeTPH MOJIeJIi:
A?=-[n-1- 1(2m +5 )]In|r];
6
T= f“ :
c,C i
R 1-R*
k-1 n-—k
A
c,C ii
n—-m
Fik=(Cik- 1) —h
IIuranns 8
Hanummrs popMysly BU3HAYEHHS iHTepBaJy H0BipH 1Jist
napaMeTpa a 1y NpocTii JiHiiiHili eKOHOMeTpU4Hiii MoeJTi :
IIutanusa 9

BcerasTe nponyuieHi cjioBa:

Jlj1g onycy OJJHOTO €KOHOMIYHOTO IIPOLECY NPUMHATHI Bl MOJIENI.
OO6unsi anexBatHi 3a F- kpurepiem dimepa. Skiit HagaTu nepesary, Tiil y

ITuranus 10

IlepenymMoBH 3aCTOCYBaHHSI MeTO1Y HAMEHIINX KBA/IPATiB:

MaTeMaTH4YHe CIO/iBaHHs 3aJUIIKiB JOPIBHIOE HYIIO, 3HAYSHHSI BEKTOpa
3JIMIIKIB HE3aJIeKH1 MK COOO0I0 1 MaIOTh TIOCTIMHY TUCTIEPCIIO;

MaTeMaTHyYHe CIO/iBaHHS 3aJHUIIKiB JOPIBHIOE HYJIO, 3HAYEHHSI BEKTOpa
3IAIIKIB 3aJI€KH1 MK COOO0I0 1 MaIOTh TIOCTIMHY JUCIIEPCIIO

MaTeMaTH4YHE CTO/iBaHHS 3aJUIIKIB HE IOPIBHIOE HYIIO, 3HAUCHHS
BEKTOpA 3IUIIKIB HE3aJIEKHI MK COOOI0 1 MAOTh MOCTIHHY TUCIIEPCito;

MaTeMaTH4YHe CTO/iBaHHS 3aJUIIKiB JOPIBHIOE HYIIO, 3HAYSHHSI BEKTOpa
3IMAIIKIB 3aJI€XH1 MK COO0I0 1 HE MAlOTh MOCTIHHY AUCTIEPCIIO;

MaTeMaTH4YHe CTO/iBaHHS 3aJUIIKiB JOPIBHIOE HYJIIO, 3HAYCHHSI BEKTOpa
3QIAIIKIB HE3aJIeXKH1 MK COOO0I0 1 MAIOTh HYJIbOBY JAHMCIEPCIIO .

ITuranus 11

Ouinku napamMeTpiB MojeJii € BUOIpKOBUMHU XapaKTePUCTUKAMU i
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MAaKTh TaKi BJaCTHBOCTI:

JIOCTaTHOCTI, OOTPYHTOBAHOCTI, €()EKTUBHOCTI, IHBAPIaHTHOCTI ;

HE3MIIIEHOCTI, JOCTATHOCTI, €PEKTUBHOCTI,;

HE3MIIIEHOCT1, OOTPYHTOBAHOCTI, €(EKTUBHOCTI, IHBAPIaHTHOCTI ;

00rpyHTOBAHOCTI, €EKTHBHOCTI, IHBAPIaHTHOCTI;

HE3MIIIEHOCTI, OOTPYHTOBAHOCTI, IHBAPIaHTHOCTI.

[Turagus 12

Sk 00uMcanTH AUcHepcil 3aJMIIKIB, AKIIO U — 3aJIUIIKH, N — YUCJI0
OMHMIB CYKYIIHOCTIi, M — YMCJI0 03HAK, SIKi OMUCYIOTh KOMKHY
OUHMIIO ?

O0u’=>u?/(n-m-2);

02~y wl(n-m-1) ;

Ou>=Yu?In ;

Ou>=>u?/(n-m)?;

Ou2=ZU2.

ITuranus 13

OCHOBHI HACJTIAKM MYJIbTHKOJIHEAPHOCTI :

CIIOCTEPIra€ThCsl BUCOKHUM CTYIMIHDb KOPEJSIIIT MIJK 3aJTUIIKaMH Ta
He3aJeKHOI0 3MIHHOIO ;

HpO6HeMI/I 13 CTaTUCTHYHUMHU BHUCHOBKaMU,

JUCTIEPCii OIIHOK IMapamMeTpiB MOJIEI Pi3KO 30UIBITYIOThCS, TOXUOKH
napaMeTpiB 3HaYHO 301IBIIYIOTHCS , OI[IHKU MTapaMeTPiB MOXKYTh OyTH
CTATHCTUYHO HE3HAYYITUMU;

JUCIIEPCis 3AJIMIIKIB 3MIHIOETHCS JIJISI KOJKHOT'O CITOCTEPEIKEHHS a00
TPYIH CIIOCTEPEKCHb

JUCTIePCis 3aJIMIIKIB TOCTiiHA.

[Turanus 14

MyJIbTHKOJIIHEAPHICTh HASIBHA, KOJIU:

[Turauus 15

SAKi craTHCTHYHI KpUTEPII AOCTIIKYIOTh HASIBHICTH
MYJIbTHKOJIHEAPHOCTi?

T- kpurepiit CTbIOJEHTA;

Bci mocnimkyroTs ;

> -KpUTEPIH ;

YKOJICH HE JTOCJIIJIKYE

F — kputepiit dimepa.

ITuranus 16

SAxuil cTaTUCTHYHMI KpUTepiii nepeBipsic MyJIbTHKOJIIHEAPHiCTH
YCHOI'0 MACHBY He3aJ1€KHUX 3MIHHHX:

T- kputepiit CTbro/IeHTa;

Bci nocnimkyroTs ;

Y> -KpUTEpi ;

YKOJICH HE JTOCIIIJIKYE ;

F — xpurepiit dimepa.

ITuranus 17

Ao gerepMiHaHT KopeasiniiiHOI MaTpuui npsamye 10 1, Toxai:

ICHY€ NTOBHA MYJIbTHKOJIIHEAPHICTB;

MYJIbTUKOJIIHEAPHICTh BIACYTHS;

MOTPIOHO MPOJOBKUTH AOCIIJDKEHHS;
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HISIKHX BUCHOBKIB CTOCOBHO MYJIbTHKOJIIHEAPHOCTI 3pOOUTH HEMOXKHA;

ICHY€ TeTepPOCKETaCTUIHICTb.

ITuranus 18

Cepen HaBeleHNX CTATUCTHYHUX KPUTEPIiB 3HAUITH TOM, 1110
3aCTOCOBYETHCS /IJIsl OLiHIOBAHHS MYJIbTHKOJIIHEAPHOCTI NMEeBHOL
3MIHHOI 10 pelTH:

A2=-[n-1- %(2m+5 )1injr;

ai
T=—1;
0,Cjj
_R? 1-R?
k-1 n-k
T:L
0,C;

n-m
Fik=(Cix- 1) 1

ITuranus 19

SK 004MCINTH CTAHJAAPTHI NOMMJIKYU apaMeTpiB:

var (A)y=c,2(X’S 1X)*: ;

var (A)=6’(X"X)*

var (A)=c,2(X’X)";

var (A)=o(X’X)™*

var (A)=c(X’S X),

ITurtanus 20

3a IKUM 3 AJITOPUTMIB BHSIBJICHHSI HASIBHOCTI reTepocKexacTHYHOCTI
0a3yeTbcs HA YU MIKIB y 3AJIMIIKIB MicJIsl BIOPSAKYBaHHSA PAAY Xij

[Turanus 21

Kouu BUXigHA CyKYNHICTh clIOCTEpeskeHb I0CUTh BeJINKa, HAABHICTh
reTePOCKeJACTHYHOCTI NEePeBIPSIETHCS 3a:

ITutanus 22

Cepenns BilHOCHA MOXNOKa anpoKkcUMALil po3paxoByeThbes 3a
q)opMynom'

- 100%
n t=1 |yt
:—Z ly, — yt|100%
\yt
1000/
; Iytl >
¢, = %ZH:(VW |yt) 100%.
t=1 t

ITuranus 23
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KoediunienT 30iskHOCTI po3paxoByemo 3a ¢gopmyJioro:

~ Zn:(yt —)_/ )2
Z(yt_yt )2

[Turanus 24

YacoBuii psijg ue :

3MiHa ITOKa3HHUKA B CEPCAHLOMY 3a BCCh YaC CIIOCTCPCIKCHH

Ko o3Haka, 3a KO0 BiIOYBA€THCS YIIOPSIKYBaHHS P € Yac;

pAd, XapaKTCPp SAKOro HE 3MIHIOETHCH 3 qaCoM,

CTiliKa CHCTeMaTH4YHa 3MiHa MPOIECY MPOTATOM JIOBTOTPUBAIIOTO
nepiozy;

KOJIN HOCJIiIIOBHiCTB CIIOCTCPECIKCHb OJJHOI'O IMTOKAa3HUKa YIIOPsJAKOBaHA
3aJIC)KHO BiI[ HOCJ'Ii,Z[OBHO 3pOCTAOYUX abo CIIaIHUX 3HAYCHb APYyTroro
ITOKa3HHKa.

ITurtanus 25

Ilix BiiuBoM sikux ¢gakropiB popmyroThcesi piBHI 4acoBoro psjay?

JIBoX rpym (hakTOpiB : TOBrOTPUBAINX, BUIAIKOBUX;

YOTUPBOX I'PpYyIL (paKTOpiBI KOPOTKOTPpUBAJINX, CC30HHUX, I_[I/IKJ'Ii‘lHI/IX,
BUIIAAKOBHUX,

TPbOX Ipyn (aKTOPiB: JOBIOTPUBAINX, CE30HHUX, BUIIAIKOBHX;

YOTUPHOX TPy (PAKTOPIB: JOBrOTPUBAIHMX, CE30HHUX, [TUKIIIYHUX,
BHUIA/IKOBUX;

TPBHOX TPYI (PAKTOPIB: JTOBFOTPUBAINX, CE30HHUX, HUKITUHHX.

ITurtanus 26

B yomy noJgisirae nomnepeaHii aHaiz yacoBuX psiAiB i AKI MeToAU NPHU
bOMY 32CTOCOBYIOTHCSI?

VY mepeBipIii OMHOPITHOCTI PATY 3a TOMOMOT0I0 MeToAy IpBiHa, HASBHOCTI
TPEH/Y 3a JIOTIOMOT'0I0 METOIB: MEPEBIPKU PI3HUILIb CEPEIHIX PIBHIB
psany, @ocrepa-Crroapra;

VY mepeBipIii OMHOPIAHOCTI PSATY 32 TOMOMOTO0I0 Kputepito Jlapoina-
YoTcoHa, HassBHOCTI TPEHY 3a JJOIIOMOT'0I0 METO/IiB: MEPEBIPKU Pi3HUILIb
cepeqHiX piBHIB psaay, Koupena-Opkarra;

y MepeBipIll OTHOPIAHOCTI PSATY 3a JOTIOMOTOI0 METOIiB IpBiHa,
®docrepa-Crroapra;
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y BUSBJICHHI 1 YCYHEHH1 aHOMaJIbHUX 3HAYCHB PIBHIB PSIY 32
JOMIOMOT 010 MeToly IpBiHa, HASBHOCTI TPEHY 32 JIOTIOMOTOI0 METO/IiB:
TIePEBIPKH PI3HUITL CEPENIHIX PiBHIB psany, Docrepa-Crroapra;

y BUSIBJICHHI i YCYHEHH] aHOMaJIbHUX 3Hau€Hb PiBHIB pAIy 32
nonomororo meroxy Pocrepa-Crroapra, HasIBHOCTI TPEHIY 3a
JIOTTIOMOTOI0 METO/1iB: IEPEBIPKH Pi3HUIIL CEpeIHIX PiBHIB psay, IpBiHa ;

ITuranus 27

IMonmepenni MeToamn
NOALIAIOTHCA HA:

BUSIBJIEHHSI TpPeHAY B 4acoBOMYy psiai

BizyanpHuii, METO/I MOCIIJOBHUX PI3HUIb, METOJI XapaKTEPUCTHK
MIPUPOCTIB;

METOJ MIEPEBIPKU Pi3HUILIb CepesiHiX piBHIB paxy, Pocrepa-Crroapra;

MEXaHiYHi — [1e METO ITPOCTOi KOB3HOI CEPEIHBOI Ta METO
eKCTIOHEHINIAJIbHOTO 3TJIa/KYBAaHHS; aHATITHYHI 32 KDUBUMH 3pOCTaHHS,

MEXaHI4HI — 11 METO]I TIOCIIIOBHUX PI3HUIIb T4 METO]]
€KCIIOHCHIIIAJIbHOTO 3TJ1aPKYBaHH; aHATITHYHI,

Bi3yalIbHI — I1€ METO]I IPOCTOI KOB3HOI CEPEeTHBOI Ta METO/]
€KCIIOHEHIIAJIbHOTO 3IJIA/KYBAHHS; aHAJITHYHI 32 KPUBUMH 3POCTAHHS.

ITuranus 28

S0 mapaMeTp 4o € CTATHCTHYHO HE3HAYYIIMM, 2 A1 € CTATUCTHYHO
3HAYYIIHUM, TOi:

TeTEPOCKEIaCTUYHICTh BIJICYTHS;

3JIMIIKA TeTePOCKEIACTHYH] |

SAJIMIIKN MArOTbh YUCTY reTepOCKeI[aCTI/I‘lHiCTB;

3aJMIIKA MAalOTh MIlIaHy T€TEePOCKETACTHYHICTD .

ITuranus 29

Ao napamerpu 4o0i 41 € CTATUCTHYHO HE3HAYYIIIMMM, TOJi:

TeTEPOCKEIaCTUYHICTh BIJICYTHS;

3JIMIIKA TeTePOCKEIACTHYH] |

SAJIMIIKNU MArOTh YUCTY reTepOCKe,I[aCTI/I‘lHiCTB;

3QJUIIKH MalOTh MIIIAHY F€TePOCKEAACTUYHICTD .

[Muranas 30
KoedinienT nerepminanii 1y1s K0KHOI 3MiHHOI MOKHA 00YMCJINTH 32
dopmyoro:
1
RA=1- —;
Ckk
”
Rzk:]. - & ’
Ckk
1
R3=1+ —;
Ckk
1
R%=1 - -
C ik
R%= 1 —Ck.

8. MeToau HABYAHHSA
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[ndopmariitHO-MOBIAOMIIIOBAJIBHI 3 €JleMeHTaMu TPOOJEMHOCTI 1 HAOYHOCTI,
Oecima, po3B’sA3yBaHHSA  3aJady, BUPIIICHHA CHUTYaliWHUX 3aBIaHb, OQOPMIICHHS

JOKyMEHTaIlli, podota B [HTepHET TOIIIO.

9. ®opmMH KOHTPOJIIO

KoHTponbHI 3ax0nM BKIIIOYAKOTh MOTOYHMM Ta MIJACYMKOBUN KOHTPOJIb 3HAHb
cryaeHTa. [loTounmii KOHTPOJIb 3AIMCHIOETHCA 1] Yac MPOBEJACHHS MPAKTUYHUX Ta B
npoueci 3A1MCHEHHS CaMOCTIHHOI poOOTH 3a TakUMHU HalpsIMKaMU: €KCIpec-

ONUTYBaHHS, TECTH, 3aBAAHHS «BIPHO-HEBIPHOY, 3a/1a4l.
Po3noain 6ajiB, siki orpumyloTh cryaeHTH. OI[IHIOBaHHA 3HaHb CTYJEHTa
BiOyBaeThcs 3a 100-0apbHOIO IIKAJOK 1 MEPEBOAMTHLCA B HAIlOHAJIBHI OINIHKH
3rigHo 3 Tabn. 1 «llomoxxenns npo ex3amenu Ta 3aiiku y HYBIIl Ykpainn» (Hakas

po yBeAeHHs B Jito Big 27.12.2019 p. Ne 1371)

. OuiHka HanioOHAJIbHA
PelTHHT cTy/l€eHTA,
3a pe3yJbTaTH CKJIAJAAHHS
0asu . -
Ex3ameniB 3aJTiKiB

90-100 Bigminno

74-89 Hoope 3apaxoBaHo
60-73 3a10BiIbHO

0-59 He3anoBinibHo He 3apaxoBaHo

JI1st BU3HAYEHHS pEUTHHTY CTyAeHTa (Ciyxaua) 13 3acBO€HHS AUCHUILTIHA Rauc (10 100
OaJtiB) ofiep>kaHuil pedTuHr 3 atectarii (10 30 6aiB) 10AA€THCS 10 PEUTUHTY CTYACHTA

(cyxaua) 3 HaBuanbHOI poooTH Rup (10 70 6aniB): R suc = Rup + R ar.

11. Meroauune 3a0e3neuyeHHA

1. HopmaTuBH1 JOKYMEHTH.
2. Komiekc HaB4aabHO-METOAUYHOTO 3a0€3IIeYeHHs JUCIUATLIIHH.
3. MeroanyHi BKa31BKH 10 CAMOCTIHHOIO BUBUEHHS TUCIIUILIIHHA.

4. https://elearn.nubip.edu.ua/course/view.php?id=1660
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12. PexoMeH10BaHa JiiTepaTypa
ba3oBa
3akonoo0aeui i HOpmMamueHi akmu

1. 3akon Ykpainu "[Ipo nepkaBHY cTaTuCTUKY" 3aKOH BBEICHO B JiI0 3 JHS MPUUHATTS

(3rigHo 3 ITocranoBoro BepxoBHoi Panu Ykpainu Big 17 Bepecus 1992 poky N 2615-
XII) I3 3MiHamu 1 TOTTOBHEHHSMH, BHECCHUMH 3akoHamMu Ykpainu Bix 13 murmas 2000
poky N 1922-1I (3akonom Yxkpainu Bia 13 munus 2000 poxy N 1922-111 ueit 3akon
BHUKJIQJICHO B HOBi#l pemakmii), Bim 15 rpymus 2005 poxy N 3205-1V, Bim 5 Gepes3ns
2009 poxy N 1070-VI, Bixg 1 gepBus 2010 poxy N 2289-VI (3miHu, BHECEHI 3aKOHOM
VYkpainu Big 1 yepBns 2010 poxy N 2289-VI, BBoasatbes B aito 3 31 numas 2010 poky),
Bi1 2 rpyausa 2010 poxy N 2756-VI, Big 13 ciuns 2011 poky N 2938-VI

2. Haka3 JlepxaBHoi ciyx0Ou cratuctuku "lIpo 3arBep/ukeHHs GOpM JepiKaBHUX
CTaTUCTUYHHUX CIOCTEPEKEHb Y Tajy3l CUIbCHKOTO Ta PHOHOro rocroaapcta’ Bif
17.07.2012 p. Ne301

3. Hakas JlepxaBHoi ciny>x6u cratuctuku "[Ipo 3arBepmxenns [lonoxxenns npo Peectp
CTaTUCTUYHHMX OJUHULB Y CLIILCBKOMY IOCIOJIapCTBI, MUCIIUBCTBI, JTICOBOMY 1 pUOHOMY

rocriogapctsi — Peectp AI'PO" 02.07.2011 Ne278

Iiopyunuku (nasuanbvhi nocionuxku)

=

becanos A.B.Exonomerpuka.- K. : Konnop, 2007. - 196¢.

2. Tpy6ep 1. Exonomerpis.-K.: Hiu nasa,1998.- T.1,2.

3. Jluxa M. B., B. C. Mopo3 Exonometpis. — K.: IllenTp HaBuanpHOi niTepaTypH,
2016. -206 c.

4. 3apok B. B., Jlaroupkuii T. 1. Exonomertpist: [ligpyunuk. — K.: 3uanns, 2010. —
541 c.

5. Kosmenko O. B., Kyamenko O. B. ExoHoMikOo-MaTeMaTH4HI METOJU Ta MOJIEN1
(Exonometpuka). — K. : YuiBepcutenpka kaura, 2019. - 406 c.

6. Hazapeako O. M. OcnHoBu exonomerpuku: I[linpyunuk.- Kwuis: IleHTtp

HaBYaJIbHOI JiiTepatypu, 2009. — 345 c.
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http://ukrstat.gov.ua/Zakon/ukr/stat_u.html
http://www.ukrstat.gov.ua/norm_doc/2012/301/301_2012.htm
http://www.ukrstat.gov.ua/norm_doc/2012/301/301_2012.htm
http://www.ukrstat.gov.ua/norm_doc/2012/301/301_2012.htm
http://www.ukrstat.gov.ua/norm_doc/2012/301/301_2012.htm
http://www.ukrstat.gov.ua/norm_doc/2012/278/278_2012.htm
http://www.ukrstat.gov.ua/norm_doc/2012/278/278_2012.htm
http://www.ukrstat.gov.ua/norm_doc/2012/278/278_2012.htm

7. Hakoneunnit C. I., Tepemenko T. O., Pomanwok T. II. Exonomerpis:
[Tinpyunuk.-Bun. 3-€, non. ta nepepo6. - K. : KHEY, 2004. - 520 c.

8. Pyceka P. B. Exonomerpuka : HaBuainbHMil mocioHuk / P. B. Pycbka. —
Tepuomnins : Taiim, 2012. — 224c.

9. Cumonenko O. I. ExoHomeTpuka: HaBYalbHI BKa3iBKM JJs BUBYCHHS
aucuuruiiag cryaeHTaM OC GakaiaBp €KOHOMIYHUX .HaBUYalibHI BKa3iBKU.- K.:
KOMIIPIHT, 2019.-113c.

10. Cumonenko O. I. «kExoHOMeTpHKa : METOAWYHI BKa3IBKH [IJI1 BUKOHAHHS
MPaKTUYHUX 1 caMocTiiHuX poOiT ctyaentamu OC “bakanaBp” €KOHOMIYHHUX
crerianbHoCcTe» HaBuaiabHl BKa3iBku.- K.: KOMIIPIHT, 2020.-108 c.

11.Ton6atoB 1O. A. Exonomerpuka : [ligpydyHuK A1 CTYJ€HTIB €KOH. CII€Il. BUII.
HaBy. 3akJ.- K. : UerBepra xBuiis, 1997. - 320 c.

12 Yepusik O.1. Exonometpuxka. - K. : KuiBcbkuit yniepcuret, 2018. - 359 c.

JlonomizkHa

1. bepespka K. M. EkoHOMETpIsl: OCHOBHU TE€OPii Ta KOMI IOTEPHUI MPAKTUKYM /
K. M. bepesbka. — Tepnomnins : Taiim, 2007. — 137 c.

2. ExoHOMIKO-MaTeMaTHYHE MOJCIIOBaHHS: HaBYaJIbHUN MOCIOHUK / 3a per. O.
T. Isamyka. — Tepuonins : THEY Exonomiuna gymka, 2008. — 704 c.

3. Komamko O.B. Ilpuknagna exoHomerpuka : miapyunuk. — K.:llenTp
HaBUaJabHOI JiTepaTypu, 2017. — 335 c.

4. KoponsoB O. A. IlpakTukym 3 €KOHOMETpIi: 3aBAaHHS 3 MPaAKTUYHUMU
PEKOMEHJALIIMH, AJITOPUTMAMH Ta MPHUKIAJIOM iX HACKPI3HOTO BUKOHAHHS /
O. A. Koponwos, B. B.Psa3anneBa. — KuiB: Bua-so €spon. yH-Ty, 2017 —
250 c.

5. Jlomuap C. I. Ekonometpis 3acobamu MS Excel : napuansauii mocionuk / C. 1.
Jlonnap, P. B. FOpunens — K. : Bua-so €Bpon. YH-Ty, 2017. — 242 c.

6. Meroapl MareMaTH4YeCKOM CTaTUCTUKM B 00pabOTKE HAKOHOMUYECKOM
unpopmamuu: yued. mocodbue / T.T. Lpmmbanenko, A.H. baynakos, O.C.

Hpemmbanenko u ap.; moa ped. npod. T.T. LpimOanenko. — M.: ®@uHaHCH U

cratuctuka; Crasponoiis: API'YC, 2007. — 200 c.
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7. THammit U.A. Tlpuxnannas cratuctuka: YdeOHoe mocodue. — M.: M3naTenbeko—
toproBas kopnopauus "Jamkos u K", 2008. — 224 c.

8. [IpuknagHa eKOHOMETpPHUKA : HaBY. Moci0. : y ABOX yacTUHaX. YactuHa 2 :

[Enextponne Bunmanns] / JI. C. I'yp'suosa, T. C. Knebanora, C. B. IIpokomoBuu

ta 1. — XapkiB : XHEYVY im. C. Ky3neus, 2016. — 252 c.

13. Indpopmaniiini pecypcu
BepxoBna Paga Ykpaiuu http://zakon.rada.gov.ua/

MinictepctBo ¢inanciB Ykpainu http://www.minfin.gov.ua

Ka6iner MinictpiB Ykpainu http://www.kmu.gov.ua/control/

I'azeta «Bce npo Oyxrantepchkuii 00tik» hitp://www.vobu.com.ua

I'azera «Ypsmosuii Kyp’ep» http://www.ukurier.gov.ua/

Kypuan «BicHuk oaaTkoBoi ciyx0u Ykpainm» http://www.visnuk.com.ua

MinictepctBo (iHaHciB Ykpainu http://www.minfin.gov.ua

HopmatusHi akTd  YKpaiHu - 3aKOHOJIaBCTBO  JUIsl  TPAKTHUKIB

http://www.nau.kiev.ua

9.
10.

Odimiitauit BicHuk Ykpainu http://www.gdo.kiev.ua

Enextponnuii kypc «ExoHOMeTpuka», po3pooHuk Cumonenko O. I

https://elearn.nubip.edu.ua/course/view.php?id=1660
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