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BCTYII

IIpenmeTroM BUBYCHHS HABYAIHHOI AMCIMIUIIHU € €KOHOMIYHI SIBUINA Ta KUIBKICHHHA 3B'S30K MiX
HUMH.

MixkaucuuniiHapui 3B’s3kH: B CTpyKTypHO-JOTIYHIA cXeMmi TporpamMu MiATOTOBKH (axiBIlsd
BUBUYEHHS Kypcy «EKOHOMETpHUYHE MOJETIOBAHHS» 3a0e3Me4yl0Th TaKi AWCIMIUIIHU: OCHOBH €KOHOMIKH,
MaTeMaTUYHUN aHali3, Teopis KMOBIPHOCTEH Ta MaTeMaTHYHA CTATHCTHKA. 3HAHHS, 3700yTi MpHU BUBYCHHI
€KOHOMETPUYHOTO MOJCIIOBAHHS 3HAXOJATh 3aCTOCYBaHHS IPH BHKOHAaHHI TBOPYMX 1HIUBITyaTbHUX
3aBJaHb, KYPCOBUX POOIT Ta HATMCAHHI JUIIOMHHX ITPOCKTIB.

[TporpaMa HaBYAILHOT TUCIUIUTIHY CKJIATAETHCS 3 TAKMX 3MICTOBUX MOJIYJIB:

1. Metoau eKOHOMETPUIHOTO MOJICTFOBAHHSI.

2. Oco0aMBOCTI 3aCTOCYBAHHS METO/1y HAWMEHIINX KBaApaTiB Al 6araTopakTOpHUX MOJETICH.
3. CyuacHi 3a/1a4i EKOHOMETPHKH.

1. Mera Ta 3aBJaHHs HABYAJIbHOI AUCHMILTiHH

1.1. MeTor BUKJIaIaHHS HABYAJIbHOI TUCHHMILTIHU «EKOHOMETpHYHE MOJICIIFOBAHHS» € 03HAHOMIICHHS
CTY/ACHTIB 3 METOJIaMH JOCII/KEHb, TOOTO METOJaMH NEPEeBipKH, OOIPYHTYBaHHS, OLIHIOBAHHS KUIbKICHUX
3aKOHOMIPHOCTEH Ta SKICHMX TBEpP/DKEHb (TiMOTE3) B MIKpPO- Ta MaKpOEKOHOMIIll Ha OCHOBI aHami3y
CTAaTUCTHYHUX JaHWX. 3HAHHA, 3400yTi CTyIEHTaMH IIiJi Yac BHBYEHHS CKOHOMETPHUKH, IIHPOKO
3aCTOCOBYIOTHCS B MEHEIP)KMEHTI, MapKETUHTY, ()iHAaHCOBiH CIpaBi TOILIO.

1.2.0CcHOBHUMH 3aB/JaHHSAMH BUBUCHHSI JUCUUIUTIHU «EKOHOMETpUYHE MOJEIIOBAHHS €

OMaHyBaHHS METO1B OOY/I0BU Ta OL[IHIOBAHHS €EKOHOMETPUUYHUX MOJIENIEH;

HaOyTTs MpPAaKTUYHUX HABHUYOK KIJbKICHOTO BHMIPIOBaHHSA B3a€MO3B'SI3KIB MDK €KOHOMIYHMMHU
NOKa3HUKAMU;

BHU3HAUEHHS KPUTEPIiB AJIs MEPEBIPKU TIMOTE3U 1100 SIKOCTEH €KOHOMIYHUX MOKA3HUKIB Ta GopM iX
3B'SI3KY;

NOrIMOJIEHHS TEOPETUYHUX 3HAHb B rajly3l MaTeMaTUYHOTO MOJIEIIOBAaHHS €KOHOMIYHHX IPOLIECIB Ta
SIBUIL;

BUKOPUCTAHHS PE3yJbTaTiB EKOHOMETPUYHOTO aHaNli3y JUIsi TPOTHO3YBAHHS Ta MPUHHSITTA
OOTPYHTOBaHMX €KOHOMIYHUX PIIICHb.

1.3. 3rizHo 3 BUMOraMu OCBITHBO-TIPO(ECiiHOT MPOrpaMu CTYIEHTH TOBUHHI:
3Hamu :

NPUHIUIH CTATUCTUYHUX MIpPKYBaHb, CYTHICTh Ta 3MICT €KOHOMETPUYHOTO MO/ICTIOBAHHS, THITH
€KOHOMETPUYHHUX MOJIEJICH Ta OCOOIMBOCTI iX MOOYI0OBH; METOAM OILIIHKY TTapaMeTpiB MOJIETI B
YMOBaX MYJUIbTUKOJIIHEAPHOCTI Ta METOAM ii epeBipKU; 0COOIMBOCTI MOOYI0BH MoIesIeit
JIEKOMITO3HIIIT YaCOBOTO PSTY.

emimu :
3HAXOJUTH CTATUCTUYHI OLIHKMA SKOCTI E€KOHOMETPUYHOI MOJENi; aHali3yBaTH HPUYHMHHO-
HACJIIJIKOBI 3B’SI3KM B EKOHOMIYHMX IIpollecax; 3JIHCHIOBaTH CTaTHUCTUYHY MEpeBIpPKY
BIPOT'iIHOCTI €EKOHOMETPUYHHUX MOJIEIIeH; 3aCTOCOBYBATH METOAM perpecii st moOya0BU MOENi
B yMOBaxX MYJbTHKOJIIHEAPHOCTI Ta TETEPOCKEAACTHYHOCTI; 3aCTOCOBYBAaTH E€KOHOMETPHYHI
METOAM 10 OOpOOKH i aHaNi3y JaHUX 1 MPUHMATH HA OCHOBI I[LOT'O OOIPYHTOBAHI PIILICHHS.

Ha BuBueHHs HaBUanbHOI qucHuuIing BigBoauThes 180 ronun 6 kpeautis ECTS.

2. Indgopmaniiinuii 06CcAr HABYAJBHOI IMCUMUILTIHA
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3micToBuii Moayuab 1. MeToam eKOHOMETPHUYHOTO MOJAEJTIOBAHHS.

Tema. 1. IIpocra miniitna perpecisa. CTpykTypa MoJeNi Ta OCHOBHI MPUITYIIECHHS MpH ii mo0yI0Bi.
OuinroBaHHs Mozeni. Merton HaliMeHIMX KBaapariB. HamifiHi iHTepBanmu oOIiHOK. YuCIOBI KpuTepii
anekBaTHocTi Mmojem. KoedimienT aerepminanii. [HII MeTOau OIIHIOBaHHS MOJIENI Ta iXHE MPAKTHUYHE
3HaueHHs. BimactuBocTi mapamerpiB Mozemi. 3anuimku mojaeni. Jucnepcis moaeni. IlepeBipka cTaTUCTUYHUX
rinore3. ['imore3a mpo 3HaAYUMICTh OAHOTO 3 KoedinieHTiB. I'imore3a npo miHiitHI 0oOMexeHHs Koe]ilieHTiB.
IlepeBipka Momeni Ha aaekBaTHICTh. IlepeBipka Mojem Ha HasBHICTh CTPYKTYpHHUX po3puBiB. Kputepiii
mucnepciiinoro ananizy. Kpurepiit Hoy. [IporHo3yBaHHs 3a JOOMOTOFO MPOCTOT JIiHIHHOT perpecii. Moaen,
K1 3BOJATBHCS 1O MOJEI MHOXHHHOI JiHIMHOI perpecii. Ilpukinamum 3actocyBaHHS MPOCTOI JIHIHHOT
perpecii.

Tema. 2. MuoxunHa perpecis. CTpykTypa Mozeni Ta OCHOBHI NPUIYIIEHHS Hpu ii moOyaoBi.
OuinroBaHHs Mozeni. MeTton HaiiMeHIUX KBaapariB. HaniiiHi iHTepBanmu OIiHOK. YuCIOBI KpuTepii
anexkBatHocTi Mozeni. Koedimient merepminanii. CkopuroBanuii koedimient aerepminauii. BmactuBocti
napaMmeTpiB mojenm. 3anuiku moaen. Jucnepcis mozeni. IlepeBipka rinores. ['imoTe3a mpo 3HAYUMICTD
onHOTO 3 KoedimieHTiB. ['imoTe3a moa0 cucremMu JTiHIKHUX oOMexeHb. IlepeBipka Mojerni Ha aleKBaTHICTb.
[TepeBipka Mozeil Ha HAsIBHICTh CTPYKTYpHUX po3puBiB. [IporHo3yBaHHs 3a JOMOMOTOI0 JiHIHHOI perpecii.
Moneni, mo 3BOATHCS 0 MOJIETI MHOKHHHOI JIIHIHHOI perpecii.

Tema 3. Ilpuknaau 3acToCyBaHHS MHOXXHHHOI JiHIMHOI perpecii. [HTepmperaris koedilieHTIB
perpecii. [lopiBHsHHS (akTOpiB 3a cTynmeHeM iX BIUIMBY. ExkoOHOMiWHMI 3MicT Koe(illi€HTIB perpecii.
Koediuientn enactuynocti. MyiabTHKONIHEAPHICTh y perpecii. MeToau BU3HAUEHHS MYJIbTKOJIIHEapHOCTI.
[Insxu 1m030aBICHHS MYJIBTUKOIIHEAPHOCTI.

3microBuii Moayab 2. Oco0auBOCTI 3aCTOCYBAaHHSI MeTOAYy HAaWMEHIIMX KBaJApaTiB A
O0araroakTOpHUX Moaes el

Tema 4. Mogenp NiHIHHOT perpecii 3 TeTepocKeJacTYHUMU 30ypeHHIMU. MoJenb JiHIHHOT perpecii
3 IeTepOCKeAACTUYHUMH 30ypeHHsIMHM, 1i CTpYKTypa Ta OCHOBHI NpumylleHHs. Hacmiaku 3acTocyBaHHS
MHK st omintoBanHs wmoxeni. BusiBnenns rerepockemactuunocti. Kpurepii Tondenma-Ksonara.
Kpurepiit I'neitzepa. Kpurepiit Vaiira. OninioBaHHa Mojeni. 3BaK€HHH METOJ HaMEHIIUX KBaJpaTiB y
BUIAJKY BIJOMOI KoBapiamiiiHoi marpuii 30ypeHb. Buxopucrtanus kpurepiiB [neiizepa Ta VYaiita s
OILIIHIOBaHHS Mojeni. Meronu mo30aBieHHs retepockenactuyHocTi. [Ipukian anamizy NiHIHHOT perpecii 3
reTepoCKeIaCTUYHIUMHU 30YPEHHSIMHU.

Tema 5. Moaens niHiliHOT perpecii 3 aBTOKOpenbOBaHMMHU 30ypeHHAMHU. CTpyKTypa MOJENi.
Hacninku 3acrocyBannss MHK miist oninroBanHst mojeni. BusiBinennst aBrokopessiii. OiHIOBaHHS MOJENI.
V3aranbHeHUH MeTOJ HaWMEHIIMX KBaJApaTiB Yy BHUMAJIKYy BiAOMOI KOpensiiiHOi MaTpuii 30ypeHb.
ABTOperpecis mepuioro MHopsaKy. ABToperpecis Apyroro mnopsiiky. OLIHIOBaHHS MoOJENl y BUIAAKY
HEBiIoMOi KopensuiiHoi Marpuui 30ypeHb. Mertoau mno36aBneHHs aBTokopessuii. Ilpuknan anamizy
JHIAHOT perpecii 3 aBTOKOPEIbOBaHUMU 30ypEHHIMHU.

3micToBuii MoayJib 3. CyuacHi 3a1a4i eKOHOMETPUKH.

Tema 6. Cucremu opHOUacHHMX perpeciiiHux piBHsAHb. CTpykTypa Mmozeni. [lpuxiagu cucrem
OJIHOYACHUX perpeciiinux piBHsAHb. Kitacudikariiist piBHIHb Ta 3MiHHUX. CTPYKTYpHHI Ta 3BEICHUI BUTIISAL
CHCTEM OJIHOYACHHX PiBHSHB. IneHTH]iKallisl cCUCTeM OJHOYACHHUX piBHSAHbB. IneHTHdikamis yepe3 3BeIeHHH
Burisig. [lopsakoBa ymoBa inenTudikamii. Panrosa ymosa inentudikaiii. OninroBanns mozaeni. Hempsmumii
METO/1 HaMEHIINX KBaJpaTiB. /[BoeTanmHuii MeTO HaltMEeHIINX KBapaTiB. [Ipukian 3acTOCyBaHHS CHCTEMH
OJIHOYACHUX perpeciiiHuX piBHSIHb

Tema 7. Beryn o teopii yacoBux psaniB. OcHoBHI BU3Ha4YeHHA. [lopsaok aHamizy 4acoBUX PSIiB.
AIIMTHBHA Ta MYJIBTHUIUIIKATUBHA MOJIETI YacOBHX psAiB. Mipu TOYHOCTI mMporHo3iB. Jlarosuii omepartop.
CrarionapHicts 4acoBux psmiB. @yHkiis aBrokopemnsmnii. CtabinpHICTh Moaeni. Meronu 3riaKyBaHHS
yacoBUX paAmiB. KiacuuHi miOXOomu: METOA YCEpEIHEHHs, IOJBIMHE YCEPEIHEHHs, MPOICHTHE
muepeHIIiFoBaHHS, MPOIICHTHA Pi3HUI). MeToIn eKCIIOHSHINIAILHOTO 3TIIaPKyBaHHS: 3BUYAHE, TIOIBIlHE,
noTpiitHe. Hecezonna monens Xonra-BinTepa. [Ipobiema nezarperyBanHs 4acOBUX PSIB.

Tema 8. Cywachi mpoOiemu exkoHOMETpHKH. Meronu crneunudikanii moxaenei. BuxopucraHHs
CTOXAaCTUYHUX perpecopiB. besyMoBHe MpOrHo3yBaHHs 3a JOIIOMOIOI0 perpecii. YMOBHE NMPOTrHO3YBaHHS 3a
JIOTIOMOT010 perpecii. MeTosy MakcCUManbHOI MPaBAONOMIOHOCTI. BHKOpPHCTaHHS OLIHOK MaKCHMAJIbHOI
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npaBaonoaioHocTi. IlepeBipka rimore3 3a momomoroio (yHKIIT mpaBaonoAaioHocTi. Moaeni GiHapHOTO Ta
MHOXHHHOTO BUOOpY. [lepcrieKTHBY €eKOHOMETPHKH.

8.

9.
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4. ®opma nmicyMKOBOI0 KOHTPOJII0 YCHIIIIHOCTi HABYAHHS 3aJIiK.

3aco0m JIarHOCTHKH YCHIIIHOCTI HABYAHHS IIOTOYHE TECTYBAHHS TEOPETUYHOIO
Matepiay, KOHTpOJIbHa po0OTa, yCHE OMUTYBaHHS.



