3aedaHHs Ansi camocmitiHoi po6omu 3 Kypcy «[Ipo2HO3y8aHHsT»
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Buxonaiite 3aBganHs camocTiiiHoi pobotu Bamioro Bapianty. Homep BapianTy
Bi/MOBiIae BammoMy HOMEpY y CIIUCKY XypHATY 8i0n08i0HOI TPYIIN.
Pesynbratit poGoTH ciii OPOPMUTH y BUTIAAI CKPIMJIEHOT0 HAAPYKOBAHOIOQ
nokyMeHTy oocsrom 10-15 cTopiHOK, 1110 Ma€ MiCTUTH:
a. TUTYJbHY CTOpiHKY (0OOB’SI3KOBO CIIii BKa3aTH HOMEp BapiaHTy Ta
IPi3BHIIEC BUKOHABIIS);
b. BuKOHaHI 3aBmaHHS POOOTH (KOKHE 3aBIAaHHS Ma€ TOYHMHATUCS 3 HOBOI
CTOPIHKH);
C. CIHMCOK BUKOPHCTaHOI jniTeparypu (Ha OKpeMil CTOPIHIIi).
PoGoty cnig Brimactu m0 mpo3oporo Qaitry pasoM 3 AMCKETOI0, IO MICTUTH
CJIEKTPOHHY Bepcito poboTu (pazom 3 BiAmoBigHWMH (ailimamu), Ta 34aTH
Bukiaaady a0 14.05 18 rpaBus 2007 poky.

3aBnanns 1. HarmucaTtu 3BIiT mpo po6OTY Ta OCHOBHI JOCATHEHHS BIJOMOTO €KOHOMICTA,
10 Ma€ 3Ha4yH1 3100yTKUA B TEOPii Ta MPaKTHUIll aHAJi3y yacoBuX psaiB. Ciia 3a3HAYUTH
1oro kKopoTky Oiorpadito, OCHOBHI Mpalll, pe3yJbTaTH, IXHE 3aCTOCYBaHHS B Cy4YacHIH
CKOHOMIIIi, 31100yTi Haropou (3-5 CTOpiHOK).

3aBaanusa 2. Po3iOpatucs Ta miaArotyBaTu iHGOPMAIIIO MPO OJAUH 3 BIIOMHUX METOIB
aHaI3y 4acOBUX PSIiB.

3aBaanHsa 3. 3 oOpaHUX HA MOYATKYy CEMECTPY 3 YACOBUX PSJIIB BUOpatu 1, 1mjs sIKOTO
peamizyBat BCI BuBYEHI MPOTATOM CeMeCTpy METOAU MPOTHO3yBaHHs. PesynpTatom
poboTH Mae OyTH:

JaHl 9acoBOro psay (Ha3Ba, MEePiOIUYHICTh, OE3MOCEPETHBO JIaHi);

3BejIcHa TabIuIg MPOrHo3HuX 3HaueHb 32 BCIMA meronamu Ha 4-6 miepiois,
3BeJIcHAa TAONMISI TOMHJIOK NPOTHO3yBaHHSA (HA OCHOBI JaHHMX IOINEPEIHBOIO
POKy);

o0rpyHTOBaHUM BUOIp HAWKpaIO1 MOJIEI TPOTHO3YBAHHS,

noBHa iH(opMarllis mo oOpaHid Mojeni, ii po3paxyHKy, peainizaili, rpagiaHOMy
MIPEACTABICHHIO TOIIIO.

BapianTu 3aBaanns 1.

NoOkwbDE

®enmc (Phelps E.S.) 8. VYotcon (Watson M.W.)
Ipeckott (Prescott E.C.) 9. Xamncen (Hansen L.P)
Jlykac (Lucas R.E.) 10. J1i6onx (Diebold F.X.)
Jx. Teiinop (Taylor J.) 11. KOx (Yule G.U.)

dynep (Fuller W.A.) 12. Crok (Stock J.H.)

Cimc (Sims C.A)) 13. Henscon (Nelson C.R.)

I'peitnmxep (Granger C.W.J.) 14. Xapsi (Harvey A.C.)



15. Xennapi (Hendry D.F.) 21. Woxancen (Johansen S.)

16. I'aminsron (Hamilton J.D.) 22. To06iu (Tobin)
17. Bonepcaes (Bollerslev T.) 23. Yaiit (White H.)
18. Yoy (Chow G.C.) 24. T'pin (Greene W.)
19. Enrn (Engle R.F.) 25. Pao (Rao P.)

20. Xingper (Hildreth C.)
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3HaXOKEHHS MaKCUMyMY (PYHKITIT MPaBIomoai0HOCTI 3 OOMEKEHHIMH.
IVAR mogeni: cucteMu 4acoBUX PSIIB 3 UTMMU 3HAYCHHSIMU.

Imnynecamit anamiz VAR — mogeneii.

Meronu migpaxyHKy KoBapiamiiiHoi wmatpuiii Ta 1i  oOepHeHOi st
crarionapaux AR mporiecis.

®inetp Kansmana.

Meton MakcHUMalbHOI TPaBAOMOIOHOCTI MPU 3HAXOKEHHI HEBITOMHX
koedimientiB ARIMA mopenei.

OCHOBH CIIEKTPAIILHOTO aHAJI3y YaCOBUX PSIIIB.

I"apmoOHIifHI KOTMBaHHS Ta iX 3aCTOCYBaHHSI.

[IpoGmemMn TO€MHAHHS TPOTHO3IB JEKUIBKOX METOMIB 3 EKCIICPTHUMH
OIlIHKaMH.

Mogemi 31 3SMIHHUMH TPEHIAMHU.

ME - metogn.

[HCTpYMEHTANBHI 3MiHHI

AHaNITUYHI BUAHA TPEHIY Y MAaKpOEKOHOMIYHHUX TTpoIiecax

DSGE-moznemi

TpueranHuit METO I HAMMEHIIINX KBAIPaTiB

Monenb mipo6iT (probit)

Monens norit (logit)

Mogpens ToGiT

Mogeni 3 naHEeTbHUMHU JaHUMU

ExcniepTHi METOIM IPOTHO3YBaHHS

CTpyKTypHI MaKpOSKOHOMIYHI MOJIeTi

Mogen MHOKHHHOTO BUOODPY

Tect Xaycmana

Mertonu Census X11 ta Census X12

HeniniiftHui MeTO1 HAHMEHININX KBaIpPaTiB



