CamocrTinnHa po6oTa 3 Kypcy «EKkoHomMmeTpuka» — 2015-2016 (1 cemecTp)

3aBnanns 1 ( mo 10 6axiB)

1.

Creoputu daitn y EViews 3 3ajie)xxHor0 Ta He3aJle)KHUMH 3MIHHUMU, BKA3aHUMU Y
Bamomy BapianTi aJist neBHoi kpainu. HoMep BapiaHTa 3a3HaYEHUN Y €JIEKTPOHHOMY
KypHani Bamoi rpynu B po3auii «CamocrtiiiHa poOotay. [{is omiHKM Mojenein
BUKOPHUCTAaTH KBapPTaJbHI JaHi. KO0 YacTMHA CIOCTEpPEXEHb BIACYTHS Y
CTATUCTUYHUX 301pHUKAX, TO BUKOPUCTATH MaKCUMAaJIbHO JOMYCTUMUI J1ana3oH, ajie
MOYaTOK JaHWX Mae Oytm He mi3Hime mepmoro kBaptamy 2004 poxy. OcrtaHHi
3HA4YE€HHS BIAMOBIAAIOTh YETBEPTOMY KBapTally MUHYJIOTO POKY.

1 exomoMiuHMii aHami3 3ameXkKHOi 3MIHHOI, BU3HAYMTH NPUYMHM 3MiH ii

[IpoBecTu
TMHAMIKH, €KOHOMIYHO TMOSICHUTH mepiogu 30L1blIIeHHA Ta 3MeHIIeHHS il

BeJIMYMHHU. 3alIPONIOHYBATH €KOHOMIYHI I'IOTE3H, 1[0 MOKYTh NOSICHUTHU 3MIHY LIbOT'O

napamMerpa. BusHauutu Hab1p MaKpOEKOHOMIYHUX MOKA3HUKIB, 1110 MOXKYTh MOSICHUTH
MOBEIIHKY 3aJIe’KHOT 3MIHHOI Ta iMmopTyBatu ioro g0 EViews (B pasi BiacyTHOCTI
PO3B’SI3KY 1ILOTO MYHKTY CKOPUCTATHUCS 3aMPONIOHOBAHUM HAOOPOM 3MIHHHUX).
[loOyayBaTH MHOXXHHHY pErpecito, 1€ 3aJIeKHOK 3MIHHOIO BHUCTYIAe Mepuia 3
BKa3aHUX Yy BapiaHTi 3MiHHUX. [IpoBecTu moBHy cnenudikaiilo moueni. Y pasi
HeoOX1IHOCTI 3MIHUTH BUTIsLa Bamoi perpecii. [Ipu notpedi BUKOpUCTaTH TPEHAOBI
Ta (PIKTUBHI 3MIHH1, a00 1HIII1 MAaKPOEKOHOMIYHI MMapaMeTpH.

[IpoananizyBaTu OTpUMaHy perpecito, MNEPEeBIPUBILIA MOJEIb Ha aJICKBATHICTD,
Koe(illeHTH  Ha  3HAYUMICTb. [lepeBipuT  MoOjAenb  HAa  HAsABHICTD
MyJIbTHKOJIHEapHOCTI. [lepeBiputu Momenb Ha HOpMabHICTh 30ypeHb. [lepeBipuTu
KIHIIEBY MOJIeJIb Ha CTIMKICTh IJIS BCiX TO4OK, nmouumHarouu 3 2008:1. IlepeBiputu
KIHIIEBY MOJIeJIb Ha HAsBHICTh IE€TEPOCKENACTHUYHOCTI 30ypeHb Ta aBTOKOpENSLil
3aUINKIB. Y BHUIIQJAKY BH3HAYEHHS IIMX SBHUII OLIHUTH PErpecito 3a JIOMOMOTOI0

BIIMOBITHOTO METO/1Y Ta MOBTOPUTH aHAI3.

! Posmip myHKTY 2 Ma€ CTAHOBUTH Bifl 2 JI0 4 CTOPIHOK AyTEHTHYHOT0 AHAJIITHIHOTO TEKCTY.
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5. llopiBHATH (QakTopu 3a CTyHEHEM iIXHbOTO BIUIMBY Ha 3aJIeKHY 3MIHHY,
BUKOPUCTABIIN 2 MAX0AU (METOA HOPMaJli30BaHUX 3MIHHHUX Ta METOJ KOe(]II[I€HTIB
€JaCTUYHOCTI).

6. Tlogatu exoHOMIWHMIA aHami3 MOJedi. BusHaunmTh, sSK came CIif IHTepHIpeTyBaTH
pe3yabTaTh MOJIEN, SKI 3MIHM y €KOHOMIYHIN TOMITHIN CJIA 3p0OMTH BHACTIIOK
OTPUMAaHUX 3 MOJIeJIl pe3yabTatiB. [IpoBeCcTH AUCKYCIIO 1010 MOXKIUBOCTI peaIbHOTO
3acTOCyBaHHS Mojeni. BkazaTu i1 HeoMIKH.

7. 3pobutu mporHo3 Ha yoTupu kBaptanu 2015 poky st 3amexHoi 3MIHHOT Ha OCHOBI
nanux 10 2014 sximouno. [lopiBHATH OTpUMaHi 3HaYEHHS 3 peallbHUMHU, MiAPaxyBaTH
oMKy nporuo3y (RMSE).

8.  Odopmutu pe3ynabTaTH y BUTISAI IPYKOBAHOTO 3BITY, 1[0 MiCTHTh:

— EKOHOMIYHMM aHaJl13 MaKpPOECKOHOMIYHHUX MMOKA3HUKIB Ta MOJEII;

— YITK1 BIIMOBI/I1 Ha BC1 MyKTH 3aBJIaHHS;

— pe3yJIbTaTH OIIHKH BCIX MOJICIICH 3 iX aHATI30M;

— rpadiku BCIX perpecii;

— 00rpyHTyBaHHS BUOOPY HAWKpAIoi MOJIENI 3 yCiX PO3TIISIHYTHX;

— TPOTHO3HI 3HAYCHHS, 3aJIC)KHOI 3MIHHO1, III0 00PaXOBYIOTHCS HAa OCHOBI JIOJJATKOBUX
CIIOCTEPEIKECHBb KOXKHOT HEe3aIe)KHOT 3MIHHO].

9. BiamoBicTy Ha MUTAHHS BUKJIAJadiB 1010 BUKOHAHOT pOOOTH.

3aBnanuda 2 (10 S 6aJiB)
1. [linroryBaTu mpe3eHTAIlil0 MPAKTUYHOTO 3aCTOCYBaHHS MOJIEN1, BKa3aHoi y Bamomy
BapianTi (c.11). PoOoTa moBuHHa MaTu pedepaTUBHUI XapakTep, 3 BKa3yBaHHSIM BCIX
BUKOPHUCTaHUX JixKepen. J[>kepena Ta BUKOPUCTaH1 MOKa3HUKA MaroTh OyTH JaTOBaH1

32011 10 2015 poky BKJIHOYHO (KIHIIEBA J1aTa JJIsl CIIOCTEPEIKEHB ).

2. Posmip mpudTiB y mpe3eHTarii He _MoxKe OyTH MEHINM 22, a KUTbKICTh CIIB Ha

onmHomy cnaiai — mepesunnyBatu 40. IlpeseHraris mae mictutu He MeHme 20
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cianaiB. Bei ¢popmynu maroTh Oyt BeTaBieHi y penakropi MathType. Ocranni

CJ'IEIfII[H MarOTh MICTHTH CITHCOK BHUKOPHUCTAHUX IKCPCII.

3. BigmoBicTh Ha MUTaHHS BUKJIAIAadiB 11010 BUKOHAHOT pOOOTH.

3paua podoru

1. EnekTpoHHY Bepciro pobOTH Ciifi po3MicTHTH B OfHii manmil (3Bir y ¢opmari MS

Word (ua3Ba daiury BiAmoBizae mpi3BHIly Ta HOMEpy BapiaHTta), daitn EViews 3
yciMa JaHWMMH Ta po3paxyHkamu (Ha3Ba (aiiy BIiATOBiIae HOMEpPY BapiaHTa),
npe3eHramiro 'y MS PowerPoint (na3sa ¢aiiny BiamoBizae Ha3Bi TemH)) Ta ii
3aapXiByBaTH OJHUM ZIP - apxiBoMm (Ha3Ba (¢ainy Biamosigae Barmromy mpi3Bumry),

HaliCIIaTH eleKTPOHHOIO MOIITO0 Ha aapecy SOEI@univ.Kiev.ua? no BkasaHoi ais

rpynu aatu . HajapykoBaHy 4YacTMHY poOOTH HOTPIOHO IOJATH IJIS 3aXUCTY

CEeMIHapHCTy 10 MO4aTKYy ceminapy Ne8* Po6oru crynentis EIl, He monani a6o He
zaxunieHi 10 20 rpyans 2015 poky, oTpuMaroTh 3arajibHy OLIHKY He Ouibmie 5
0aJjiB. Pobotu crynentiB OA, He monani abo He 3axuiieHi 10 26 rpyans 2015 poky,
OTPUMAIOTh 3araJIbHY OLIIHKY He OijibiIe 5 0aJiiB.

3axucT poOOTH BIIOYAEThCS MiJ 4Yac JIAOOPATOPHUX 3aHATh Ta KOHCYJIbTaIlll y
Jucronagi-rpyaHi 2015 poxky.

MakcumalibHO MOKJIMBA OLIIHKA 32 caMOCTIiHYy poOoTy — 20 6auiB. OctanHi 5 6aiis
BUCTABJISiE JIEKTOP Ha OCHOBI 3arajbHOr0 aHajiidy poOiTH, BYACHOCTI 1i mojauyi,
JOTPUMAHHSI BUMOT IIOJI0 AOKYMEHTAIlll, HATOBHEHHS, BUKOPUCTAHHS JIKEPEIbHOI

0a3u, caMOCTIMHOCTI BUKOHAHHS TOIIIO.

! Haspa nanxu 3anmcyetbes sx «IIpissuuie CrieniaibHiCT» yKpaiHCHKOK MOBOIO, Hanpukias, Iletpop OA.

2V moni Tema CNiJ 3a3HAUMTH Ha3By cremiambHocTi (2 sitepu), kype (1 mudpa), npisBume cryaenta y Qopmari
«CrnemiansaictsKype IpisBume», nanpuxian, «OA_3 Ilerpoy.

3 I'pyna EIT mae nagicnatu po6oru a0 18.00 5 rpyaus 2015 poky. I'pyna OA mae Haaiciati po6otu o 18.00 9 rpyaust 2015

POKy.

4 3axucr MIPOCKTiB MOXKE OYTH 3[IHCHEHUI paHille i€l JaTu.
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mailto:SOEI@univ.kiev.ua

No3HauyeHHs, BUKOPUCTaAHI y 3aBAaHHI
Moka3nuk | Onuc Jlxepesio B YKpaini?
BBII; http://bank.gov.ua/files/GDP_u.xls
M 2 TpOIIOBHIA arperat M2, http://bank.gov.ua/files/3.1-
Monetary_Statistics(1.1-1.4).xls
r CTaBKa pedinancysanns | http://bank.gov.ua/files/PInterestRates.xls
HBY;
i piBenb miH (piBeHb mouatky | http://bank.gov.ua/files/PR_u.xls
1996 poxy nmpuilHATH PIBHUM
1);
| piBEHb IHBECTHIIIH; http://bank.gov.ua/files/Cap_u.xls
W cepeaHs 3apo0iTHA IIIaTa; http://bank.gov.ua/files/PAY _u.xls
C pIBEHb CIIOKHUBAHHS, http://bank.gov.ua/files/GDP_u.xls
G JepKaBHI BUIATKH; http://bank.gov.ua/files/BUD _u.xls
cur KypC €BpO JI0 TPHBHI; http://bank.gov.ua/files/Exchange_r.xls
U 0e3po0iTTS; http://bank.gov.ua/filessMAR_u.xls
cred piBEHb KPEIUTIB; http://bank.gov.ua/files/3.3-Loans.xls
dep PiBEHB JETIO3UTIB; http://bank.gov.ua/files/3.2-Deposits.xls
prom peasizartis npomuciosoi | http://bank.gov.ua/files/IND_u.xls
IPOJYKILI,
ex excropT ToBapiB Ta mociyr; | http://bank.gov.ua/files/GDP_u.xls
imp IMIIOpPT TOBapiB Ta MOCTYT. http://bank.gov.ua/files/GDP_u.xls

! Yacruna nanux 3HaxomuThes y moi « Apxisy» caiity HBY.
2 flxuto By He 3MOrIM 3HANTH NaHi o BKasaHiil y Bamomy BapiaHTi kpaiHi, To BAKOPUCTATH JaHi o0 YKpaiHi (3arajibHa OlliHKa

3HIKYeThCs HA 40%).
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BapiaHTn 3aBgaHHA 1

Ne 3aJjiexxkHa 3MiHHA He3asexHi 3MiHHI Kpaina
1. §] r,Y(-2),i I'pernis
2. U M2(-2), Y Bounrapis
3. dep U r(-2), prom YropiuHa
4, Y r, M2 cur(-2) [Topryranis
5. G M2, w prom(-2) ABcTpis
6. r M2 Y prom(-2), cur Yexis
7. dep M2 prom(-2), Y Cep0is
8. cred w(-2), dep, Y Ipnanmis
9. prom dep, Y (-2), r JlutBa
10. prom M2 Y (-2), cur JlatBis
11. U C. 1(-2), dep XopsarTis
12. i C, dep(-2), w CnoBayunHa
13. ex Y, cur (-2) Ectonis
14. ex M2 dep, cur(-2) Janis
15. ex I, cur w(-2) Hinepnanan
16. imp I (-2), cur(-2) w [IBetinapis
17. imp M2, dep(-2), cur Mongosa
18. imp Y, cur(-2) Benbris
19. imp G, dep, cur(-2) AnGanis
20. imp r,G M2(-2) Typeuunna
21. ex C cur r(-2) CnoseHis
22. ex cur w dep(-2) Dpanis
23. imp w cur dep(-2) Icmanis
24. imp w cur cred (-2) IIBewis
25. ex cred Y, w(-2) Hopseris
26. imp cred Y, w(-2) Himeuunna
27. ex dep(-2) w, Y OIHIIHALSA
28. imp dep (-2)’ w Y ITonpmia
29. ex Y(-2),Y,U Itanisa
30. U C ex(-2), w Benuka bpuranis
31. o Lr(2) Pymymis
32, C Y, 1(-2) ['perist
33. U dep r(-2), w Bonrapis
34. % U r(2),Y VYropuHa
35. W dep’ Y(-2), r [MopTyranis
36. AY U, r, AM2(-2) ABCTpis
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Ne 3anexHa 3MiHHA He3anexHi 3MiHHI Kpaina
37. AM 2 AY, U(D), r(-2) Hexis
38. Y M2 prom DpaHiTis
39. M 2 Y, prom Icnanis
40. C Y, prom [IBerrist
41. | Y, prom, r Hopgeris
42. cred r,vy, M2 Himeuunna
43. dep r,y, M2 QIHIIHTISA
44, w Y, M2 prom IMonbma
45. dep w M2 r ITamis
46. [ M2 r Benuka bpuranis
47. | cur dep’ M2 PymyHis
48. | G, r,prom ['perist
49, M 2 r, w, dep Bomrapis
50. M 2 G cur | VYropiiuHa
51. cur M2 Y I [MopTyramis
52. dep cur, M2/ G ABcTpis
53. W G, M2 cur Yexist
54, w M2 i Y Cep0is
55. prom r, Y, i Ipnanmgis
56. prom M2Y JIuTBa
57. dep U r, prom JIatBist
58. Y r, M2 cur Xopgaris
59. G M2, w prom CroBauyunHa
60. r M2 Y prom, cur EcTonis
61. dep M2 prom, Y HManist
62. cred w dep,Y Hinepnanau
63. prom dep, Y, r [Iselinapis
64. prom M2 Y cur MomnaoBa
65. prom C, I, dep Benbris
66. i C, dep, w AnGanis
67. ex Y, cur Typeuunna
68. ex M2 dep, cur CrnoBeHis
69. ex I, cur w dpaniis
70. imp I, cur w Icnanis
71. imp M2, dep, cur [IBeris
72. imp Y cur Hopgeris
73. imp G, dep, cur Himeuunna
74. imp r,G M2 OIHIIHIIA
75. ex C cur r IMonbma
76. ex cur wdep Itanis
77. imp w cur dep Benuka Bpuranis
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Ne 3aJjiexxHa 3MiHHA He3anexHi 3MiHHI Kpaina
78. imp w cur cred Pymymist
79. ex cred Y, w I'pewis
80. imp cred Y, 6w Bonrapis
81. ex dep w cred YropmmHa
82. imp dep w, ex IMopryranis
83. ex Y, dep”, U ABcTpis
84. prom C ex w Yexis

M2 Y 1

85. = o Cep0is

86. C A Ipnanis

87. prom dep r, w JIutBa

88. E U r, cred Jlatsis

i
89. w dep cred, r Xopsaris
90. AY cred, r, AM2 CroBauunHa
91. AM 2 AY , dep, r EcTonis
G w Janis
= de ’ et

92. v p, r, v

93, ﬂ cred, r % Hinepnanau
i

94. £ U cred, M2 [setinapis
[ i

05. ei_x cur cred, YT Monnosa

96. @ cur cred, YT Benpris

97. TW cred (-1), %(—1), TZ(—l) Anbais

08, E i cur r Typeuunna

[ i ’

99. Y M2(-1), prom CrnoBeHis
100. M 2 Y, prom(-1) DpaHitis
101. C Y (-1), prom Icnanis
102. [ Y, prom(-1), r [IBerrist
103. cred r,Yy, M2(-1) Hopseris
104. dep r,Yy, M2(-1) Himeuunna
105. W Y, M2 prom(-1) Oinmauisn
106. dep w M2 r(-1) [Monpmia
107. [ M2(-1), r ITamis
108. | cur, dep(-1) M2 Benuka bpuranis
1009. | G r(-1), prom PymyHist
110. M 2 r(-1), w, dep ['pewis
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Ne 3aJjiexxHa 3MiHHA He3anexHi 3MiHHI Kpaina
111. M 2 G cur I(-1) Bbomrapis
112. cur M2 Y (-1), | YropiuHa
113. dep cur(-1), M2, G [TopTyramis
114. w G, M2, cur(-1) ABcTpis
115. W M2 i Y(-1) Yexis
116. prom r,Y,i(-1) Cep0is
117. prom M2 Y (-1) Ipnanmgis
118. dep U r(-1), prom JlutBa
1109. Y r, M2(-1), cur JlatBis
120. G M2, w(-1) prom(-1) Xopsaris
121. r M2 Y prom, cur CrnoBavyunHa
122. dep M2 prom, Y (-1) Ecronis
123. cred w(-1), dep, Y Janis
124, prom dep, Y, r(-1) Hinepnanau
125. prom M2 Y cur(-1) [Iserinapis
126. prom C(-1), I, dep Monznosa
127. i C(-1), dep, w Benbris
128. ex Y, cur(-1) AnOaHis
129. ex M2, dep(-1), cur Typeuyunna
130. ex I, cur(-1), w CroBeHis
131. imp I, cur w(-1) Dpanis
132. imp M2 dep, cur(-1) Icnanis
133. imp Y (-1), cur IIBertis
134, imp G, dep, cur(-1) Hopseris
135. imp r,G(-1), M2 Himeuunna
136. ex C cur(-1), r Oinnaugisn
137. ex cur w dep(-1) IMonba
138. imp w cur dep(-1) ITanis
139. imp wocur(-1), T* Benuka bpuranis
140. ex cred (-1), Y, w Pymymnis
141. imp cred (-1), Y, w ['pewis
142. ex dep w(-1) T~ Bonrapis
143. imp dep w(-1) T~ YropiuHa
144, ex Y, T U(-1) [Mopryranis
145, prom C ex w(-1) ABcTpis
146, o =T () Hexis
147. C Y, 1(-1) Cep0is
148. prom dep r(-1), w Ipnanmis
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Ne 3aJjiexxHa 3MiHHA He3anexHi 3MiHHI Kpaina
149. E U r, cred(-1) JlntBa
i
150. W dep ex, r(-1) JIatBis
151. AY ex(-1), r(-1), AM2 Xopsaris
152. AM 2 AY U(-1), r CnoBauyunHa
G W EcTonis
hd U r —(.
153. v v (-1)
154. = U, r, S (1) Haris
155. % U cred, MTZ(-l) Hinepnanau
156. ei_x cur cred , YT(‘l) [Ipefinapis
157. @ cur cred, YT(-l) Mounosa
158. ¥ cred (-1), 2, MTZ(—l) Bembria
150, = L r(e) AnGatis
160. dep r,Y(-2), M2 Typeuunna
161. W Y, M2(-2), prom CroBeHis
162. dep w M2(-2), r Odpaniis
163. [ M2 r(-2) Icnanis
164. | cur(-2), dep(-2) M2 [IBemis
165. | G r(-2), prom Hopsgeris
166. M 2 r, w(-2), dep Himeuunna
167. M 2 G cur(-2), | Oinnsgumis
168. cur M2 Y 1(-2) [Tonpmia
169. dep cur M2 G (-2) ITamis
170. w G, M2 cur(-2) Benuka Bpuranis
171. w M2 i(-2), Y Pymymnis
172. % cred, r, g(-z) Cepbis
173, TW cred(-2), r, % Ipnannis
174, & U, dep(-2), 12 Jlursa
175. ei_X cur U(-2), YT JlaTBis
176. @ cur  U(-2), YT XopeaTis
177, TW G M2 CnoBauyunHa

cred(-2), 7(—1) : T(—1)
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10

Ne 3aJjiexxHa 3MiHHA He3anexHi 3MiHHI Kpaina
178. % YT cur (-2), r(-2) Ecronis
179. Y M2(-1), prom(-2) JlaHis
180. M 2 Y, prom(-2) Hinepnanan
181. C Y (-1), prom(-2) [IBeitnapis
182. [ Y (-2), prom(-1), r MosoBa
183. cred r,Y(-2), M2(-1) benbris
184. dep r,Y(-2), M2(-1) AnGamnist
185. W Y, M2(-2), prom(-1) Typeuunna
186. dep w M2(-2), r(-1) CroBeHis
187. [ M2(-1), r(-2) DpaHITis
188. | cur dep(-1) M2(-2) Icnanis
1809. | G r(-1), prom(-2) [IBerwis
190. M 2 r(-1), w, dep(-2) Hopseris
191. M 2 G (-2),cur 1(-1) Himeuunna
192. cur M2(-2),Y (-1), | Oinmauisn
193. dep cur(-1), M2(-2), G [Monpma
194, w G, M2(-2), cur(-1) Irais
195. W M2 i(-2), Y (-1) Bennka Bpuranis
196. U r,Y(-2), i(-1) PymyHist
197. U M2(-2), Y (-1) I'peris
198. dep U r(-1), prom(-2) Bosrapist
199. Y r, M2(-1), cur(-2) VYropuiHa
200. G M2(-2), w(-1), prom(-1) | IToptyrais
201. r M2 Y (-2), prom, cur ABCTpis
202. dep M2 prom(-2), Y (-1) Yexis
203. cred w(-1), dep, Y (-2) Cep0is
204, prom dep, Y (-2), r(-1) Ipnangis
205. prom M2 Y (-2), cur(-1) JlutBa
206. U C(-1), 1 (-2), dep JlatBist
207. i C(-1), dep(-2), w Xopsaris
208. ex Y, cur(-1) CnoBauyunHa
209. ex M2 dep(-1), cur(-2) Ecronis
210. ex I, cur(-1), w(-2) HaHis
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BapiaHTn 3aBgaHHA 2

11

Ne Mopeanb Kpaina/perion
1. GARCH CIIA
2. ARCH CIIA
3. Panel regression CIIA
4, Switch-regime regression CIIIA
5. VAR-Monenn CIIIA
6. SVAR-mozaenn CIIA
7. ARCH-M CIIA
8. Threshold ARCH (TARCH) CIIA
0. EGARCH CIIA

10. GARCH with asymmetric effects CIIIA
11. Panel regression with fixed effects CIIIA
12. Logit CIIIA
13. Probit CIIIA
14, Gombit CIIIA
15. Panel regression with random effects CIIIA
16. Quantile regression CIIA
17. Duration models CIIIA
18. ARIMA CIIA
19. GJR CIIA
20. NGARCH CIIA
21, Integrated GARCH (IGARCH) CIIIA
22, Power ARCH (PARCH) CIIIA
23. Component GARCH (CGARCH) CIIA
24, Switching ARCH (SWARCH) CIIIA
25. Distributed Lag Models CIIIA
26. Simultaneous equations model CIIIA
217. Macroeconomic models CIIA
28. GARCH €Bpona
29. ARCH €Bpona
30. Panel regression €Bpona
31. Switch-regime regression €Bporma
32. VAR-monenn €Bpona
33. SVAR-monenn €Bporna
34. ARCH-M €Bporna
35. Threshold ARCH (TARCH) €Bpora
36. EGARCH €Bporna
37. GARCH with asymmetric effects €Bpomna
38. Panel regression with fixed effects €Bpomna
39. Logit €Bpomna
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12

Ne Mopeanb Kpaina/perion
40. Probit €Bporna
41. Gombit €Bporna
42. Panel regression with random effects €Bpomna
43. Quantile regression €Bporna
44, Duration models €Bporna
45, ARIMA €Bpora
46. GJR €Bpona
47. NGARCH €Bpona
48. Integrated GARCH (IGARCH) €Bpomna
49, Power ARCH (PARCH) €Bpomna
50. Component GARCH (CGARCH) €Bpora
51. Switching ARCH (SWARCH) €Bpomna
52, Distributed Lag Models €Bpora
53. Simultaneous equations model €Bpomna
54, Macroeconomic models €Bpomna
55, GARCH Asis
56. ARCH Asis
57. Panel regression A3is
58. Switch-regime regression A3is
59. VAR-Monenn A3zis
60. SVAR-mozaenn A3zis
61. ARCH-M Asis
62. Threshold ARCH (TARCH) Azist
63. EGARCH Asis
64. GARCH with asymmetric effects Azis
65. Panel regression with fixed effects A3is
66. Logit A3is
67. Probit A3is
68. Gombit Asis
69. Panel regression with random effects A3is
70. Quantile regression Azis
71. Duration models Azist
72, ARIMA Asis
73. GJR Asis
74, NGARCH Asis
75. Integrated GARCH (IGARCH) Azist
76. Power ARCH (PARCH) Azist
77. Component GARCH (CGARCH) Azist
78. Switching ARCH (SWARCH) Azist
79. Distributed Lag Models Azist
80. Simultaneous equations model Azis
81. Macroeconomic models Asis
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13

Ne Mopeanb Kpaina/perion
82. GARCH Kananma
83. ARCH [Hm1 perionn
84. Panel regression IH1T1 perionn
8b5. Switch-regime regression Iami perionn
86. VAR-Moze1b [Hm1 perionu
87. SVAR-monenn [Hm1 perionu
88. ARCH-M [Hm1 perionu
89. Threshold ARCH (TARCH) IH1T11 perionn
90. EGARCH [Hm1 perionu
91. GARCH with asymmetric effects IH1T11 perionn
92. Panel regression with fixed effects IH1T11 perionn
93. Logit IH1T11 perionn
94, Probit IH1T1 perionn
95, Gombit [HIIi perioHu
96. Panel regression with random effects IH1T1 perionn
97. Quantile regression IH1T11 perionn
98. Duration models [HIIi perioHu
99. ARIMA [Hm1 perionu

100. GJR IH1T1 perionn

101. NGARCH [Hm1 perionu

102. Integrated GARCH (IGARCH) IH1T11 perionn

103. Power ARCH (PARCH) Iami perionn

104. Component GARCH (CGARCH) IH1T1 perionn

105. Switching ARCH (SWARCH) IH1T11 perionn

106. Distributed Lag Models [HIIi perioHu

107. Simultaneous equations model [HIIi perioHu

108. Macroeconomic models Kanana

109. Macroeconomic models [HIIi perioHu

110. Macroeconomic models Aszig

111. Macroeconomic models €Bpona

112. Macroeconomic models CIIA

113. Macroeconomic models Ykpaina

114. Gombit Kanana
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