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KOMIT'HIOTEPHA CUCTEMA ABTOMATHN30BAHOI'O AHAJII3Y,
IMPOTHO3Y TA IMITALI IIMK/ITYHUX EKOHOMIUYHUX
ITPOLIECIB

[yiss TIpUMHATTS ONTUMAaJbHUX PillleHb €KOHOMiCTaM TIOTPiOHO BpaxOBYBaTH BCi
MOXX/IMBI (aKkTOpH, SIKi y LIbOMYy [JOMOMarar0Th, He OCTaHHKO pO/Jb B [JaHOMy NMTaHHI
BiZlirparoTh 3acO0M aBTOMATM30BAHOTO aHai3y Ta MPOTHO3y eKOHOMiUHMX [MK/IiYHUX SIBHIL]
BTijieHi y Takux nporpamHux npoaykrax: E Views (D.Lilien, R.Engle, R. Hall, R. Start),
Stata, BMDP Statistical Software(W.J.Dixon), SAS (Alice Allen Ray), SPSS(Normn H.Nie ),
Rats(Thomas Doan and Robert Littermn), Micro TSP (David M. Lilien), STAT
Graphics(STSC corporation), Minitab(Minitab Inc.).

HesBakatouu Ha 3HauHi 3700yTKH y chepi MaTeMaTUUHOTO MOZe/FOBaHHS, aHasi3y,
MPOrHO3Yy Ta iMiTalil LMK/IIYHMX eKOHOMIUHHUX SIBULL y iHpopMaL[iiHUX chcTeMax, Ma€ Miclie
psf, HeJoJliKiB. [Jo HUX MOXKHAa BiJHECTHW: HeNOCTaTHS TOYHICThb, JOCTOBIPDHICTb METO/IB
00pobOKM B ZaHKX 3aco0ax, He BpaxyBaHHS PUTMY /IOC/IiZPKYBaHOTO TIPOLieCy, He BpaxyBaHHS
BJIACHOT'0 Yacy [0C/Ii)KyBaHOI CUCTeMHU.

Y poborax [1, 2], Bmepiie $K Mofelb LUKIIUHOTO €KOHOMIUHOTO MPOLeCy
0OrpyHTOBaHO LIMK/IiUHMI BUMAJKOBUI MTPOLieC, KW BPaxOBY€ LUK/ UHICTb, CTOXaCTUUHICTb
Ta 3MIiHHICTb PUTMY [OCTi[PKyBaHMX €KOHOMiYHMX TmiporieciB. Ha 6a3i maHoi mogeni
3arpoIriOHOBAaHO MeTOJU CTaTHCTUYHOIO aHajily, a came (PyHKLii pUTMy, MaTeMaTH4YHOIrO
CriofiiBaHHs1, AWcCrepcii Ta aBToOKopessLiiiHoI QyHKLii. Y poborti [3] obrpyHTOBaHO HOBMIA
MiAXiJ [0 CYMICHOrO aHali3y [AeKiIbKOX B3a€MOIOB’SI3aHUX €eKOHOMIUHMX TIPOLIeCiB i3
BUKOPDUCTAHHAM IX MaTemMaTUYHOI MOJe/i y BUIVIAAI BeKTOpa LUK/IIYHUX PUTMIYHO
TIOB’sI3aHUX BUIMAAKOBUX TpoiieciB. OOIPYHTOBAHO CTAaTHCTHUYHI METOAM CYMiCHOTO aHasi3y
B3a€EMOIIOB’SI3aHUX €KOHOMIUHMX LIMK/IIYHUX TIPOLieciB Ha 0a3i ix mMozeni y BUIIsAi BeKTOpa
LMK/IIYHUX PUTMIUHO TIOB’S3aHMX BUIAJKOBUX TMPOLECIB, 10 YMOK/IMBWIO aJarTaLito
METOZIB iX aHaJ/i3y Ta MPOrHO3y 3 BUKOPHCTAHHSM 3aco0iB CyuyacHOI OOUMC/TIOBABHOI
TeXHIKHU.

Po3pobneni metomu 00poOKu Ta imiTanjiiHOro MopentoBaHHs Oysiu BTileHi B
TporpaMHOMY 3abe3reueHi aBTOMaTH30BaHOI iH(opMal[iiiHOI crcTeMM aHasi3y, MPOrHo3y Ta
imMiTallii eKOHOMIYHMX LIMK/TIYHUX TIpo1ieciB Ha 6a3i EOM.
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