MIHICTEPCTBO OCBITH 1 HAYEH YEKPAIHH
TAXIAHOVEPAIHCEEHA HAINOHAABHHA YHIREPCHTET
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1 ancuEanaing «ExonoMerprkas
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Poboua nporpama CKAALEHA HA OCHOBI OCRITHEO-NPOdECiAHOT Iporpamy
maroToskn Gakanaspa ranyal suaee 07 «Ynpasaiees Ta aaMIHICTPYBAHHAR
crewianbocTi (72 odinanch, GaHKIBCBKE CTIpasd, CTPAXyBaHHs Ta QoHI0BHT
pHHOK, 3aTBep/kenol Buenow panow 3YHY (npotokoa Ne 11 six 26.06.2024p.)

Potoay MporpaMy CRIATa A0UEHT Kadeapy ¢yuaammrr HHX Ta CHeUiankHHX
JHCUHIUNH, KaH gis.-mar. sayk Jlina Cessmmmn /g7 91,

Podosa nporpama JTBEPIKEHE HA- 1 kadeapn pyHIAMEHTATEHHX Ta
CHIELIANEHAX JTHCITAIUNIH {NpoT MeA/Bim 28.08.2024 p.)
Janiayrau kadeapu y homvoia JEPMAHCBKA

7

PoarnsuyTto ta cxpaiedo rpynoio safeinedeHns c emaJLme_:ri 072 wdinancw,
GaHkiBChKA CTIPABA Ta CTPAXVEAHHA® (NpoTokoa Ne 7 mia 50 & /ip)

KepisHHE rpynm
3abe3aneuenng CnemaTbHOCTI Onera KHPHJIEHKO

Fapasr O il Frecr— 10nin BYTEJIb



CTPYKTYPA POBOYOI MPOI'PAMU HABYAJIbHOI JTUCHMIIJIITHU

«Exonomerpuka»

Onuc pucuumiainu «kExoHomerpuka

I'any3b 3HaHb, cCIENiAIbHICTD,

XapaKkTepuCcTHKA HABYAIbHOL

Jucnumaina OoCBiTHBO-IpOdeciiiHa TUCIUILIIHYA
«ExoHOMeTpUKa» nporpama, CTyliHb BHIIOL
OCBiTH
Crartyc AUCHMILTIHA 010K

KinbkicTh kpeauTiB
ECTS -5

I"any3sb 31anb — 07 YrpaBninHs Ta
aZIMIHICTpyBaHHS

000B’SI3KOBUX IHUCIUILIIH, IHKI
npodeciiHOl MiArOTOBKU
MoBa HaBYaHHA yKpalHCbKa

Pik miaroroBku:

. ) CremianeHicth — 072 dinancu, | dewna — 1
KinpkicTh 3aI1KOBHUX .
) OaHKiBCBhKa crpaBa, crpaxyBanHs | Cemectp:
MOJYJIIB — 5 iy
Ta (POHTOBUN PUHOK OeHHa — 2
3a04Ha —2
Jlexit:

Kinpkicte 3MicTOBHUX
MOJIYJIiB — 2

OcsiTHBO-TIpO(eEciiiHa nporpama
— dinadcu, OaHKIBChKA
CIpaBa Ta CTpaxyBaHHS

Oenna — 30 rox
3a04Ha — 8 TON
[IpakTuuHi 3aHATTS:
oenna — 30 rog
3a04Ha —4 ron

3arajgpHa KUJIbKICTb
roquH — 150

CrymiHp BUIIOT OCBITH — OakaniaBp

CamocriitHa poboTa:
Oenna — 78 Ton
3aoyna —138 rox
Tpewninr:

OeHHa — 8 To
[nauBinyansHa poboTa:
oenna — 4 rox

TwXHEBHUX TOIUH:

10 ron, 3 HUX 4 rox
ayIUTOPHHX (JICKIIIT — 2
TOJl, PAKTHUYHI 3aHATTS
—2 rom)

Bu mijicyMKOBOTO KOHTPOJIIO:
IT cemectp — ex3amen




2. Mera i 3aB1aHHA BUBYEHHSA QUCHUILTIHU «KEKOHOMeTpHKa)

2.1. MeTa BUBYEHHS JUCIUILIIHHA
Mertoro aucuuiutinu « EKOHOMETpHKa» € OBOJIO/IHHS CYKYIHICTIO MAaTeMaTHYHUX METO/IIB,
0 BUKOPUCTOBYIOTHCS JJIs KIJIBKICHOI OIIHKKM €KOHOMIYHMX SIBHI 1 TPOIIECIB; HaBYaHHSI
€KOHOMETPHUYHOTO MOJICTIOBAaHHS, TOOTO MO0y I0BM EKOHOMIKO-MaTEMaTHYHUX MOJIEJICH, TapaMeTpu
SIKUX OIIHIOIOTHCS 3ac00aMHM MAaTeMAaTHYHOI CTATUCTUKH, HABYAHHS EMITIPUYHOTO BHBOJY 3aKOHIB;
MIATOTOBKA [0 MPHUKIATHUX JOCTIKEHbh B O00JACTi €KOHOMIKH; OBOJOJIHHS MaTeMaTUYHHM
amapaToM, 110 JJOTIoMara€e aHaji3yBaTH, MOJICTIOBATH 1 PO3B’sA3yBaTH NPUKIIAIHI €KOHOMIYHI 3aja4i,
PO3BHUTOK B CTYJICHTIB JIOT1YHOTO 1 aITOPUTMIYHOTO MUCIICHHS; HABYAHHS X METO/IIB PO3B’A3yBaHHS
MaTreMaTUu4HO (OpMalli30BaHUX 3a]a4; MPHUIICTUICHHS IM HABUKIB CAMOCTIHOTO BUBYEHHS HAyKOBOT
1 JIOBIIKOBOT JIiTepaTypH.
[Ipeamer  OUCHMIUIIHM —  €JIEMEHTH ©KOHOMETPUYHOTO  aHall3y, IOCHiJ0BHOCTI,
nudepeHiiagbHe Ta IHTerpajbHe YucieHHs QyHKIH o/Hi€l Ta 6araTboxX 3MIHHHX, AU epeHIialbHi
PIBHSIHHS, YHCIIOBI Ta (QYHKITIOHAIbHI PSJIH.

2.2. 3aBIaHHS BUBYEHHS TUCIUILIIHA
B pesynbTari BUB4eHHs Kypcy «EKOHOMETprKa» CTyI€HTH OBUHHI:

e 3IICHIOBATH aHAJi3 EKOHOMIUYHUX 00’ €KTiB Ta MPOIIECIB;

e 37ilicHIOBaTH MOOYJIOBY Ta aHali3 €KOHOMETPUYHHMX Mojeneil, poOuTu oOrpyHTOBaHi
€KOHOMIYH1 BUCHOBKH Ta PO3PaxyHKH ITPOTHO3HUX MOKA3HHKIB,

®  BUKOPHCTOBYBAaTH MPOTrPecUBHi 1HGOpPMAIIiiiHI TEXHOJIOTII Ta MpOorpamMHi CUCTEMH IS
MOJICTIIOBAaHHSI €KOHOMIUHUX SIBUIII Ta MPOIIECIB;

® 3aCBOITM METOJMKY Ta TEXHIKY pO3paxyHKiB EKOHOMIYHHUX TIIOKa3HUKIB, YMOBHU
BUKOPHUCTaHHSA OKPEMUX €KOHOMETPUYHHMX METO/IB [T BCEOIYHOT0 aHali3y COLiaIbHO-
€KOHOMIYHUX MPOIIECIB;

® BHUKOPHUCTOBYBATH pE3yJbTaTH EKOHOMETPUYHOTO JOCHI[DKEHHS B IPaKTHUHIN
YIPaBITIHCHKIN JiSUTBHOCTI.

2.3. HailimeHyBaHHsl Ta ONHKC KOMIIETEHTHOCTeil, (popMyBaHHSI KOTpHX 3al0e3mevye
BUBYEHHS JUCUMILTIHA « EKOHOMeTpUKa»:
CKO04. 3parHicTh 3aCTOCOBYBAaTH E€KOHOMIKO-MATeMAaTHYHI METOAM TaMOJENl JIsl BUPIIICHHS
¢dbiHaHCOBHX 3a/1ay.

2.4. IlepenymMoBH AJis BUBYEHHS TUCHUILTIHN « EKOHOMeTpHKa»:

MeTo010T1s Ta METO/IMKA, IITO0 3aCTOCOBYETHCS B KYPCl EKOHOMETPHUKH, 0a3y€ThCsI Ha Mparisax
BITUYM3HSIHMX Ta 3apyODKHUX BYEHHX 3 IHUTAaHb TEOPETHMYHOI EKOHOMIKM Ta MEHEKMEHTY,
MaTeMaTUYHOIO MOJENIOBAHHS, BUINOI MaTeMaTHKH Ui €KOHOMICTiB. OCHOBHMM B Kypcl €
a0CTPaKTHO-JOTIYHUI METO/, a TaKoXX METOAM CHUCTEeMHOTO aHaji3y, Teopii MMOBipHOCTEH 1
MaTeMaTUYHOI CTATUCTUKU, MATEMaTUYHOI'O IIPOTrpaMyBaHHS.

2.5. [IporpamMHi pe3yJibTaTH HABYAHHS

ITP06. 3acTocoByBaTH BIAMOBIIHI €KOHOMIKO-MaTeMaTUYHI METOAM Ta MOJEII ISl BUPIIICHHS
¢dinaHCOBUX 3ajau.



3. lIporpama HaB4YaJbHOI AUcHHUILIIHN: «EKOHOMeTpHKa»

3microBuii MoayJab 1. MeromoJsioriss mo0yaoBu OJHO(PAKTOPHUX €KOHOMETPHUYHMX
Mo/ eJIeH.

Tema 1. IIpeameT Ta MeTO €KOHOMETPII.

[Ipenmer Ta meton exoHometpii. [cropuuni BimomocTi. [Ipuknany Mmoneneit Ta METOAIB, AKi
HOCSITh 1 HE HOCATh XapaKTep €KOHOMETPUYHUX JOCTIIKEHb. 3HaYCHHs KYypCy Ta B3a€MO3B’SI30K 3
IHIMAMHA €KOHOMIYHUMH AUCIHIUTIHAMU. MaTemMaTuyHa MOJENTh Ta OCHOBHI eTamu ii MoOYJOBH.
TeopeTnyHi OCHOBM MaTeMaTUYHOTO MOJICITIOBAHHS Ta KiacudiKallis MOICIICH.
Jliteparypa: [1] c.386-414, [2] c.3-5, [3] ¢.20-27.

Tema 2. OnHodgaKkTOpHA JiHiIiIHA eKOHOMETPUYHA MO/EJIb.

PerpeciifHa Ta eKOHOMETPUYHA MOJENb. 3HAXOKEHHS CTATUCTHYHHUX OLIHOK IapaMeTpiB
MeToA0M HaiiMeHmmx kBaapartis (MHK).
Jliteparypa: [1] c.415-429, [2] c.6-13, [3] ¢.27-33, c.44-53.
Tema 3. CtaTucTHYHA MepeBipKa OLIHOK 0THOPAKTOPHOI eKOHOMETPUYHOI MO/eJi.

CrapmapTHa moxuOKa OLIHKM 3a DIBHSAHHAM €KOHOMeTpu4Hoi Mognenmi. KoedimieHt
nerepmiHaiii ta koedimieHT kopensii. OcHoBHI mpunyieHHs npu BukopuctanHi MHK. 3aranphi
BiJIOMOCTI MpO CTaTUCTUYHI omiHkU. He3mimenictp 1 edekruBHicTh ominok MHK. Ilepeipka
Hy1hOBHUX TinoTe3. [loOyaoBa iHTEpBaliB OBip sl PIBHSHHS €KOHOMETpU4YHOiI Mojeni. IlepeBipka

HyJIbOBMX TiIIOTE3 1 TOBIpYi iHTEpBanM napameTpis &, i ;. IlepeBipka Mojieni Ha A/IEKBATHICT.

[IporHo3yBaHHs 32 EKOHOMETPUYHOIO MOJIEILIIO.
Jliteparypa: [1] c.430-448, [2] c.19-37, [5] c¢.41-50.

Tema 4. OnHO(PAKTOPHI HeJIiHiHI eKOHOMETPHUYHI MoeJIi.

Kpusi 3pocranss. 3BeleHHs NEAKUX HENIHIMHUX MoAelied mo0 JiHiMHuX. JliHeapu3aris
KBagpatuuHuxX  (ynkmoi. JliHeapu3ailis 3BOPOTHMX  KpuBUX 3pocTaHHs. JliHeapu3amis
eKkcrioHeHminanX Qynkmii. Jlineapusamis creneneBux (yHkmid. Ilpukmanu 3actocyBaHHSA
HETHIMHUX MOJIeNel Ha IPAKTHIII.

Jliteparypa: [1] c.449-457, [2] c.45-48, c.51-67, [4] c.262-307, [7] c.124-130.

3microBuii Moayab 2. Meronosioria mo0ynoBu 0araropakTOpHHUX €KOHOMETPHYHHUX
MO/IeJIeid.

Tema 5. Knacuuna niniiiHa 6aratogaxkropHa MojeJb.

Jlinitina OararodakTopHa ekoHoMmeTrpuyHa Mozaenb. MHK ans  6GaratodakropHOi
eKoHoMeTpu4uHO1 Mojeni. JIiHiifHa eKOHOMETpUYHA MOJIeh 3 TphoMa 3MiHHUME. MHK mist mozeni 3
TproMa 3MiHHUMU. KoediieHTr mapHoi, 9aCTUHHOT Ta MHOXKHHHOT KOPEJIAIIii.

Jliteparypa: [1] c. 465-468, 483-493, [2] ¢.54-56, c.61-63, [5] c.93-96.

Tema 6. Marpuunuii miaxia a0 JgiHiiHoI 0aratogakTopHOI MoeTi.

ITocranoBka 3ama4i B MaTpuyuHiid popmi Ta ocHoBHI npunymenas MHK mnsa 3aranbHoro
sunanky. MHK B matpuuniit dopmi. ducnepciiino-kopapiamiitna marpuus var(a). Marpunus

kopernii. [lepeBipka Mojeni Ha anekBaTHICTh. [lepeBipka HyJIbOBUX TIMOTE3 1 IOBIpYi iHTEpPBAIH
napamerpiB. IlepeBipka HyJIbOBOI TilOTE3M CTOCOBHO Koe(illi€eHTa MHOXXHUHHOI KOPEJSLii.
[IporHo3yBaHHs 32 EKOHOMETPUUHOIO MOJIEILITIO.
Jliteparypa: [1] ¢.468-476, 494-510, [2] c. 51-67, [3] c. 249-263.

Tema 7. YacoBi psau i NPOrHO3yBaHHS.

3aranpHi BIJOMOCTI MPO YacoBi psiad 1 3aaadi ix aHamizy. CramioHapHi 4acoBi psaM 1 iX
XapaKTEePUCTUKUA. ABTOKOpensIiiiHa (yHKIiA. AHaTITAYHE BHUPIBHIOBAHHS (3TJIa)KyBaHHS)
YacoBOTO psAy (BUAUICHHS HEBMIIAJKOBOI KOMIOHEHTH). IIporHo3yBaHHS Ha OCHOBI Mojenen
YaCOBHX PSIIB.
Jliteparypa: [1] ¢.538-557, [7] ¢.133-150.

3microBuii MoayJab 3. Oco0MBI BUNIaAKH B 0arato(pakTOpHOMY €KOHOMETPHYHOMY
aHaJi3i.

Tema 8. MyJIbTHKOJIIHEAPHICTD.

MynbTHKOIIHEapHicTh 1 11 Hacmiaku. JlocimipkeHHs MynbTuKosiHeapHocTi. Crocobu
YCYHEHHS MYJIbTHKOJIIHEAPHOCTI.



Jliteparypa: [2] c.76-85, [3] c.228-244, [8] c.247-258

Tema 9. I'eTepockenacTHUHICTb.

[TonsiTTs TOMO- 1 rerepockenacTUUHOCTI. Y3aranpbHeHuid MHK. Meroau BusiBieHHS
reTepPOCKEIaCTUIHOCTI. Y CYHEHHS TeTEePOCKETaCTHIHOCTI.

Jliteparypa: [4] c.207-237, [7] c.155-167, [8] c.192-193.

Tema 10. ABTOKOpeEAsLis.

[Tpupona aBTOKOpENsALii Ta ii BILIUB B €EKOHOMETPUYHUX MOJACIAX. MEeTOIu 3HAaXOKCHHS
OLIIHOK B YMOBax aBTOKopessiii. TecTn Ha HassBHICTh aBTOKOPEJIALii. Y CyHEHHS aBTOKOPEJISII].
Jliteparypa: [8] ¢.258-278, [7] ¢. 170-177.

Tema 11. ABTOperpeciiiHi i IMCTPUOYTMBHO-JIar0Bi MOeJIi.

[Ipupona  aBTOperpeciiinux  Mozenei. [lpukimagu  MPaKTUYHOTO  3aCTOCYBaHHS
aBTOperpeciiHux moxenei. OmiHKa mapaMeTpiB IUCTPUOYTHBHO-JAaroBux moaeinei. Kombinaris
MOJCNIC aNanTUBHUX OYIKYBaHb 1 YacCTKOBHX MpHUCTOCYBaHb. OIIIHIOBaHHS TapaMeTpiB
aBTOperpeciiHuX Moeneil. BusBieHHs aBTOKOPEALi B aBTOPErpeciiHuX MOJEIISX.

Jlireparypa: [7] c. 167-188.

Tema 12. Dummy-3miHHi

[Tpupoga Dummy-3miaauX. Perpecis omHiei KiMbKICHOT Ta OJIHI€T SAKICHOT 3MIHHOI JBOX
KJaciB abo kareropiil. Perpecist kKinbKiCHOT 3MiHHOT Ta OJHi€l AKICHOT 3MIHHOI 3 OULIBII HIX JBOMA
Kiacamu. Perpecis ofHi€l KUTbKICHOT 1 ABOX SIKICHUX 3MIHHUX. [IOpIBHSIHHS TBOX perpeciiHux
MOJICIIECH.

Jliteparypa: [3] c. 310-325.



CTpykTypa 3a/1iKOBOr0 Kpeaury 3 IucUUIIiHE «ExoHOMeTpHUKa»

(nenna opma HaBYaHHS)

KinpkicTs roqusa

Inausi

Hazga Temn ...| [IpakTaHi | CamocTiiina . KonTtpoashni
Jlexkuii ayajibHa | Tpeninr
3aHATTH poborta 3aX04H
podoTta
3micTroBmii Mmoayab 1. Metogosorisi mo0yaoBu 0qHO(PAKTOPHUX
€KOHOMETPHYHHMX MojieJIei
Tema 1. IIpenmert Ta 2 2 3
METO/l €eKOHOMeTpil
T.elv.[il 2. OnqnodaxkTopHa 2 2 3 oToune
JIHIHHA OTUTYBAaHHA,
€KOHOMEeTPHYHA TeCTOBI
MOAETH 3aBJIaHHS,
Tema 3 CTaT{/ICTI/I‘IHa 2 2 3 ) 3 MpaKTHYH
nepeBipka ouliHOK 3ABJAHES
onHodakTopHOI
€KOHOMETPHYHOI
Moaei
Tema 4. OnqnodakTopHi 4 4 3 3amikoBuit
HeJIiHiiHi MOAYJb 110
€KOHOMETPHYHi Mojei Temax 1-4
3micToBHii MoayJb 2. MeToa0J10Tisi MOOYy10BH 0araTtogakTOpPHUX
€KOHOMETPHYHHMX MojieJIei
Tema 5. Knacuuna 4 4 3
JiniiiHa
o0aratodakTopHa
MojieJib
Tema 6. MaTpuuHmii 2 2 4
miaxin mo JiHiHOT
O0aratogakTopHoi
MojaeJi
3micToBuii Moayab 3. OcodauBi BUaaKu B 0aratoGpakTopHoMy TToToune
€KOHOMETPUYHOMY aHaJi3i ONUTYBAHHS,
Tema 7. Yacosi psiau i 2 2 5 TECTORBI
NMPOTHO3YBAHHS 3aB/IaHHA,
Tema 8. 2 2 5 IPAKTHYHI
MyJabTHKOJiHEAPHICTH 3aBJaHHAI
Tema 9. 2 2 5
I'eTrepockenacTHYHICTH
Tema 10. 4 4 5
ABTOKOpesis 2 5
Tema 11. 2 2 4
ABTOperpecHBHi i
AUCTPHOYTHBHO-JIATOBi
Moaei
Tema 12. Dummy- 2 2 5 3amikoBuit
3MiHHI MOAYJb 110
Temax 5-12
Pazom 30 30 78 4 8 Ex3amen




3aouyHa popMa HABYAHHSA

HpakTnyni Camocriiina KonTpoas

HasBa Temu Jlexuii .
3AHATTS poborta Hi 3axo0au

3microBuii MoayJb 1. Merogosorisa no0y10Bu 01HOPAKTOPHHX €KOHOMETPHYHHX

Moaese
Tema 1. Ilpeamet Ta MeTO 12
eKOHOMeTPil 5
Tema 2. OnHodakTopHa JiHiliHA 12
€KOHOMETPUYHA MO/Ie/Ib
Tema 3. CtaTncT4YHa nepesBipka 12
OLIiHOK 0HO(AKTOPHOL
€KOHOMETPHUYHOI Mo eJIi ) 2
Tema 4. OnHodakTOpHI HeiHilHI 12

€KOHOMeTPUYHI Moaei

3microBuii Mmoayab 2. MeTromosorisi no0ya0oBu 0arato(pakTOpHUX eKOHOMETPUYHUX MOJIesIel

Tema 5. Kinacu4una JiHiliHa 11
O0ararogakTopHa MoaeIb

Tema 6. MaTpuunuii miaxig a0 2 11
JiHiHHOI 0araTogakTOpHOI Moaei

3micToBuii Moay b 3. Oco0/1MBi BUNIAAKH B 6araTo)akTOPHOMY €KOHOMETPHYHOMY aHAaJIi31

Tema 7. Yacosi psigu i 11
NPOTrHO3YBaHHS

Tema 8. MyabTuKOJIHEApHICTH 2 11
Tema 9. I'eTepockeaacTHYHICTH 11
Tema 10. ABTOKOpeAsALIc 2 11
Tema 11. ABTOperpecusHi i 12

AUCTPUOYTHBHO-J1ArOBI MOeTi

Tema 12. Dummy-3MiHHi 12

Pazom 8 4 138 Ex3amen




5. TemaTuka NpakTUYHUX 3aHATH
AeHHa popma
IpakTuyne 3ansarrs Nel.

Tema: Ilpeamer Ta MeTOA eKOHOMETPUKH. OTHOPAKTOPHA JIIHIHHA EKOHOMETPHYHA
Mo/elb

Meta: BUBUNTH OCHOBHI O3HAUEHHS MPEAMETY; MOHATTS (PYHKLIOHAIBHOTO,
CTATUCTUYHOTO 1 KOPEJISAIIMHOTO 3B’ S3KY; PIBHSHHS perpecii; MeTo ] HAWMEHIITNX KBaIpaTiB 1
YMOBU HOT'0 3aCTOCYBaHH.

ITuTtanua 111 00rOBOPEHHS:

1. TloOGymoBa eKOHOMETPUYHHUX MOJIENEH 3 IBOMA 3MIHHUMHU METOZOM HAalMEHIITUX KBaIpaTiB
4yepe3 CUCTEMY PIBHSIHB
2. TloOynoBa ekOHOMETPUYHHUX MOJIENEH 3 IBOMA 3MIHHMMHU METOJJOM HalfMEHIIINX KBaJIpaTiB
gyepes MPUPOCTH.
YcHe onuTyBaHHsA
Jliteparypa: [1] c.415-429, [2] c.6-13, [3] c.27-33, c.44-53.

IIpakTnune 3aHATTA Ne2
Tema: CtaTucTHYHA NepeBipKa OUIHOK 0AHO(AKTOPHOI EKOHOMETPUYHOI MOeJTi
Meta: HaBunTtucs 31iiiCHIOBaTH CTaTUCTUYHY IEPEBIPKY OLIIHOK MapaMeTpiB
0JTHO(DAKTOPHOT EKOHOMETPUIHOI MOJIEITI.

I[lutanHs 11 00roBOPeHHs:

1. TlpoBeneHHS AUCTIEPCIHOTO aHAII3Y.
2. 3HaxO/HKCHHSI IHTEPBAIBHHUX OIIHOK €KOHOMETPUYHOT MOJIEITI.

3. 3Haxo/UKEHHs IHTEPBAIBHUX OLIHOK MapaMeTpiB &, 1 (.

TecToBi 3aBIaHHA
Jliteparypa: [1] ¢.430-448, [2] c.19-37.

IIpakTnune 3anaTTsa Ne3
Tema: CtaTucTHYHA NepeBipKa OUIHOK 0AHO(AKTOPHOI EKOHOMETPUYHOI MO eJTi
Meta: HaBunTtucs 311iiCHIOBaTH CTaTUCTUYHY IEPEBIPKY OLIIHOK MapaMeTpiB
0JTHO(DaKTOPHOT EKOHOMETPUIHOI MOJIEITI.

IlutanHs 11 00roBOpPeHHs:

1. TlepeBipka HyJILOBHUX TIMOTE3.
2. TlepeBipka Mojeli Ha aJleKBaTHICTh HA KOHKPETHOMY €KOHOMIYHOMY MPHKJIAJ].
Jlireparypa: [2] ¢.19-37, [5] c.41-50.

IIpakTuyne 3auaTTsa Ne4-5
Tema: OgqHodakTOpHI HeiHIHI eKOHOMETPUYHI MojeTi
Meta: BuBunTr OCHOBHI HENTiHIMHI 3aJIEKHOCTI 1 MAXOIH 10 JTiHEapH3aIlii.

I[lutanHs 11 00roBOpPeHHs:

1. TloOynmoBa HEMHIHHUX €KOHOMETPUYHUX MOJIEICH 3 JABOMa 3MIHHMMH (€KCIOHEHITIHHA,
norapu¢MmivHa, CTENICHEBA, 3BOPOTHA).
2. IloOymoBa HENMiHIMHMX E€KOHOMETPUYHUX MOJCNIed 3 JBOMa 3MIHHMMH B CEpEIOBHIII
EXCEL.
Jliteparypa: [1] ¢.449-457, [2] ¢.45-48, ¢.51-67, [4] ¢.262-307, [5] ¢.93-96, [7] c.124-130.

IpakTuyne 3auaTTs Ne 6-7
Tema: Knacuuna qiniiina 6arartodgakropHa Moaelb
Meta: HaBunTucst BU3HA4YaTH MapaMeTpH JTiHIHHOT 6araTodakTopHOT MOJIeTi Ta
KOCQIIIEHTH KOPEIsLii.



ITuTranua 111 00rOBOPEHHS:

[ToOynoBa eKOHOMETPUYHOT MOJIEN 3 TphOMa 3MiHHUME MeTogoM MHK.
3HaxXoKEHHS Koe(iIieHTIB MapHOi, YaCTUHHOT Ta MHOKWHHOI KOPEJIAIIi.
3Haxo/pKeHHS Koe(illieHTa AeTepMiHallii Ta OLIIHEHOTo KoedillieHTa eTepMiHaIlii.
TectyBanns agexkBatHocTi OaraTodaktopHoi moaem. ANOVA-aucnepciitHuii aHamis.
TecToBi 3aBHaHHs.

Jliteparypa: [1] ¢.468-476, 494-510, [2] c. 51-67, [3] c. 249-263.

P

IIpakTuyne 3aHATTS Ne§
Tema. MaTpuunnii miaxia xo jginiiiHoi 0aratogaxkropHoi Moaei
Meta: HaBuuTucst BU3HAYaTH MapaMeTpH JiHIHHOT 6araTodakTopHOT MOIEl 3a
JOMIOMOTOI0 MAaTPHILIb Ta OIIHIOBATH ii aJIeKBATHICTb.

IuTaHHa 111 00rOBOPEHHS:

3HaXOKEHHS OLIHOK eKOHOMETPUYHOT MOJIENI Y MaTPU4HIi (hopmi.
3HaXOKEHHS JUCTIEPCITHO-KOBapialiiHOT MaTPHIIl TapaMeTpiB perpecii.
Ominka nucnepcii BUMaaKoBOi BEIMYUHU.
[TepeBipka rimores moa0 mapameTpiB B MATPUIHOMY BUTJISII.

5. 3HaxXoKEeHHS IHTEpBAJIiB JOBIPH VIS TapaMeTpiB.
Jlireparypa: [1] ¢.538-557, [7] ¢.133-150.

P

IIpakTuyne 3aHATTS Ne9
Tema. YacoBi psian i NporHo3yBaHHs
Meta: HaBuuTucst pO3pi3HATH CTalliOHAPHI 1 HECTAIlIOHAPHI YacoBi psau, OyayBaTH iX
MOJIeTIi.

IuTanua 111 00rOBOPEHHS:

[ToHATTS cTAIOHAPHOCTI YACOBOTO PATY.
Mopeni cTaiioHapHUX YaCOBUX PSITIB.
Mogerni HecTalliOHapHUX YaCOBUX PSIJIIB.

4. 3rmampKeHHS 9acOBOTO PSIY 1 MPOTHO3YBaHHS.
Jliteparypa: [2] ¢.76-85, [3] ¢.228-244, [8] c.247-258.

W=

IIpakTnune 3ansarTsa Nel0-11
Tema. MyaIbTHKOJIIHEAPHICTD.
Meta: HaBunuTucs BUSBIATH MYJIbTUKOIIHEAPHICTD 1 M030yBaTHCA Ti.

IIuTanusa st 00rOBOPEHHA:
1. TectyBaHHS HasBHOCTI MYJIbTHKOIIHEAPHOCTI B EKOHOMETPHUUHUX MOJIEIISX.
2. BwuzHaueHHs piBHS MYJIbTHKOJIIHEAPHOCTI.
3. YcyHeHHs MyJIbTHKOJIHEAPHOCTI.
4. InauBigyalibHE 3aBIAHH.
Jliteparypa: [4] ¢.207-237, [7] ¢.155-167, [8] ¢.192-193.

IIpakTnune 3ansaTTs Nel2
Tema. I'eTepockeaacTu4YHICTH
MeTa: HaB‘II/ITI/ICH HpaLIIOBaTI/I 3 MOACIIsIMU 3 FeTepOCKGI[aCTI/I‘IHI/IMI/I 3AJIUIIIKAMHA.

IIuTanusa st 00rOBOPEeHHA:
1. TlepeBipka HassBHOCTI SIBUIIIA T€TEPOCKETACTHYHOCTI 3 JOMIOMOT'OI0 ITAPAaMETPHUYHOTO TECTY
lNonadenna-Keonara.
2. OuiHIOBaHHS MapaMeTpiB METOJIOM y3aralbHEHUX HAlMEHIINX KBAJPAaTiB.
Jliteparypa: [8] ¢.258-278, [7] ¢. 170-177.



IIpakTuyne 3ansaTTa Nel3
Tema. ABTOKOpeIsALIA
Meta: HaBuuTHCs ipaifoBaTvi 3 MOJICTISIMU 3 aBTOKOPEISAIIMHIME 3aTUIITKAMHU.

IMutanHs 11 00roBOPEHHS:
1. TecTtyBaHHS aBTOKOPEJIAILi.
2. 3HaxXOJUKEHHS OLIHOK €KOHOMETPUYHOI MOJETl B yMOBaX aBTOKOPELIii B CepeloBHILI
EXCEL.
Jliteparypa: [7] c. 167-188.

IIpakTnune 3ansarTsa Nel4
Tema. ABTOperpecuBHi i AMCTPUOYTUBHO-JIATOBI MO/ eJIi.
Meta: HaBuntucs OynyBaTu aBTOPETrpEeCUBHI 1 TUCTPUOYTHBHO-JIATOBI MOEITI.

IIuTanusa st 00rOBOPEeHHA:
1. 3Haxo/KEHHS OLIHOK IapaMeTpiB aBTOPETPECIMHUX MOJENeld METOAO0M JIOTOMIKHHUX
3MIHHHX.
2. Tecr I'penxepa.
3. ImauBigyanbHi 3aBIaHHS.
4. Jlireparypa: [3] c. 310-325.
Jlireparypa: [3] c. 310-325.

IpakTuyne 3anarrsa NelS
Tema. Dummy-3miHHi
Meta: HaBuutucs 6yayBatu Mmojesi 3 Dummy-3MiHHUMH.

IMutanHs 11 00rOBOPEHHS:
1. TlopiBHSHHSI IBOX perpeciiiHuX MOJIECH.
2. Chow-TecT Ta miaxiJ 3 BAKOPUCTaHHAM Dummy-3MiHHOI.
InauBianpH] 3aBIaHHSA
Jliteparypa: [2] ¢.54-56, c.61-63, [7] c. 160-165.

3aouna ¢opma

IpakTuyne 3anaTrs Nel
Tema: CraTHCTHYHA NepeBipKa OLiHOK 0XHO(AKTOPHOI €eKOHOMETPHYHOI MO eJIi
Meta: HaBunTucs 3/1IiICHIOBATH CTaTUCTUYHY MEPEBIPKY OIIHOK IMapaMeTpiB
0JTHO(AKTOPHOT EKOHOMETPUIHOT MOJIETII.

IuTanua 11t 00rOBOPEHHS:

1. TlepeBipka HyJIbOBUX TiIOTES.
2. IlepeBipka Mojeni Ha aICKBaTHICTh HA KOHKPETHOMY €KOHOMIYHOMY MPHUKIIA/I].
Jliteparypa: [1] c.415-429, [2] c.6-13, [3] ¢.27-33, c.44-53.

IIpakTnune 3anATTA Ne2
Tema. MyabTuKOJiHEapHicTh. ['eTepockenacTHYHICTH
MeTta: HaBuuTucs BUSBIATH MYJIbTUKOIIHEAPHICT 1 M030yBaTHCA ii, @ TAKOXK IpalioBaTu
3 MOJICTISIMHU 3 TeTEPOCKENAaCTUYHUMH 3TUIIKAMHU

IMutanHs 118 00rOBOPEHHS:
1. TecTtyBaHHS HassBHOCTI MYJbTHKOJIIHEAPHOCTI B EKOHOMETPUYHUX MOJIEIISX.
2. BwusHaueHHs piBHS MYyJIbTUKOJIIHEAPHOCTI.
3. YCyHEHHS MYJIbTHKOJIHEAPHOCTI.
4. IenuBinyanbHE 3aBIaHHS.
Jliteparypa: [1] c.449-457, [2] c.45-48, c.51-67, [4] c.262-307, [7] c.124-130.



6. TpeHiHr 3 IMCHUIUTIHA

Merta TpeHinry 3 muctumiinu « EkoHoMmeTprkay — (popMyBaHHs y CTyJICHTIB IPAKTUIHUX HABIYOK
Ta BMIHb 3aCTOCOBYBAaTH MaTeMaTH4HI METOIM JUTSI PO3B’SI3yBaHHS €KOHOMIYHUX 3a/1a4.

[TpoBeneHHS TPEHIHTY I03BOJISE: 3a0€3IEYUTH TPAKTUYHE 3aCBOECHHS TEOPETHYHHMX 3HAHb,
OTPUMAHUX Yy TIPOLECI BUBYEHHS NUCLHUILTIHU «EKOHOMETpUKN»; BUPOOHTH Yy CTYICHTIB HAaBUYKU
BHOOpPY MaTeMaTHYHUX METO/IIB JJIsl IIPOBEICHHS EKOHOMIKO-MaTeMaTUYHOTO aHATI3y.

[Topsiiok IpOBEICHHS TPEHIHTY

1. BctynHa yacTiHA MPOBOIUTHCS 3 METOO 03HAHOMIICHHS 3 TEMOIO TPEHIHTOBOT'O 3aHSATTS.

2. Oprani3ailiiiHa 4acTHHA MOJISATA€ Y CTBOPEHHI pOOOYOTro HACTPOIO y KOJIEKTHBI CTYIEHTIB,
BU3HAYCHHI NPABUIT TPOBEICHHS TPEHIHTOBOTO 3aHSTTSI.

3. IlpakTMyHa 4YacTHHA pEANI30BYETHCSA IIIAXOM 3TiAHO  PO3JATKOBOIO Marepiaiy
(3aBmaHHs).

4.

Temamuka: 3acTOCyBaHHS METOMIB E€KOHOMETPUKH JUISI PO3B’S3YBaHHS EKOHOMIYHUX
3aja4

1. chopmyBatu y MaitOyTHIX (paxiBIliB TOBHE 1 I[IJTICHE YSABJICHHS PO MaOyTHIO MpodeciitHy
TISUTBHICTB 1 0COOUCTICTh podecionana;

2) po3BUBATH aJICKBATHE PO3YMIHHS caMOTO cebe K MaiOyTHHOTO mpodecioHana i 3MIITHUTH
npodeciiiHy CaMOOIIHKY;

3) chopmyBaTH 4iTKe YSIBJICHHS TIPO Mpodeciiine MaltOyTHE, ONTUMI3YBAaTH KUTTEBI IIAaHU
CTYJICHTIB;

4) cnpusTH YCBIIOMJICHHIO CTYJIEHTaMH CBOIX OCOOHCTICHHX OCOOJIMBOCTEH 1 TBOPYHMX
MO>KJIMBOCTEH, 3aKOHIB PO3MOALTY JUCKPETHUX BHUITAKOBHX BEMUMH Ta 3HAXOKEHHS 1X UUCIOBUX
XapaKTEPUCTHK.

5) IloGynoBa 3aKOHIB PO3MOALTY HENEPEPBHUX BUIAIKOBUX BEIMYMH Ta 3HAXOJDKEHHS iX
YHCIIOBUX XapaKTEPUCTUK

3acanvua oyinka cTyneHTa 3a poOOOTY MiA Yac TPEHIHTY BU3HAYAETHCS SK CEPEIHE
apupMeTHYHE 3 OI[IHOK, OTPUMAHMX 32 BUKOHAHHS 3aBJaHb Ha TPCHIHTY.

7. CamocTiiiHa po0doTa

CamocriiiHa po0oTa CTyIEHTIB MOJSATa€ y MIArOTOBLI IPE3eHTAlifHUX BUCTYIIIB, IO
OIiHIOITECA 3a 100-0aIbHOIO TIKAOK 1 BU3HAYAETHCS SK CYKYIMHICTh TMHTOMOI Barm KOXHOI
CKJIaJ0BOI:

-80% - miaroToBKa Mpe3eHTAaIlii;

-20% - 3aXUCT Mpe3eHTaIlii.

OOroBOpIOIOTECSL  pe3yJIbTaTH BHUKOHAHHSA 3aBAaHb. OOMIH JQyMmMKaMu 3 TIMTaHb, SIKI
BUHOCWJIMCh Ha TPEHIHT'OBI 3aHATTSL.
TemaTuka npe3eHTamii:
Tema 1. 3HaXOMKEHHS CTATUCTUYHUX OI[IHOK IMApaMeTPiB METOIOM HAMMEHIITUX KBAAPATIiB.
Tewma 2. Perpeciiina Ta eKOHOMETPHUYHA MOJICITb.
Tema 3. 3BeieHHS NEAKAX HETIHIMHUX MOJIEIEN 10 JIIHIHHUX.
Tema 4. JliniiiHa OararodakTopHa exoHomeTpuuHa wmonenb. MHK nmns  GaraTtodakrtopHOi
€KOHOMETPHYHOT MOJIEITI.
Tewma 5. Jliniitna ekoHOMETpUYHA MOJIENb 3 TphoMa 3MiHHUMEU. MHK 111 Moteni 3 TppoMa 3MiHHUMH.
Tema 6. KoedinieHTr napHoi, 4aCTUHHOI Ta MHOXHHHOT KOPEJIAIIi.
Tewma 7. ABTOKOpEmsIiiHA (PYHKITIS.
Tema 8. MynbTukosineapHicTh 1 ii Hachiaku. Criocodu yCyHeHHS MYJIbTHKOIIHEAPHOCTI.
Tema 9. [ToHATTS TOMO- 1 TETEPOCKETACTUYHOCTI.
Tema 10. Metoau BUSIBJICHHS T€TEPOCKETACTHYHOCTI.

8. 3aco0u oniHIOBAHHS TA METOAM IEMOHCTPYBAHHSA Pe3yJIbTATIB HABYAHHS
VY mporueci BUBYCHHS TUCHUILIIIHU «EKOHOMETpHKa» BUKOPHUCTOBYIOTHCS HACTYMHI 3aco0u
OLIIHIOBAHHS Ta METOAM AEMOHCTPYBaHHS pe3yJIbTaTiB HABYAHHS:
- IOTOYHE ONMUTYBAHHS Ta TECTYBAHHS;



- OIIIHIOBAHHS PE3yJIbTAaTIB MOAYJIBHUX POOIT;

- OLIIHIOBaHHS BUKOHAHHS 3aB/IaHb Ha TPEHIHTY;
- OIIIHIOBAHHS PE3yJIbTAaTIB CaMOCTIIHOI poOOTH;
- eK3aMEH.

9. Kpurepii, popMu mNoTo4HOro0 Ta MiICYMKOBOI0 KOHTPOJIIO
[MincymkoBwmii 6ai (3a 100-6a1pHOI0 MIKATOI0) 3 TUCHMILTIHA « EKOHOMETpHKay BU3HAYAETHCS
SIK CepeIHhO3BAKEHA BEIIMYHMHA, 3aJIEXKHO BiJ] TUTOMOI BarM KOJKHOI CKJIaI0BOT 3aJ1iIKOBOTO KPEHUTY:

Moayas 1 Monyas 2 Monyas 3 Moayasb 4 Moayasb 5
10% 10% 10% 10% 5% 15% 40%
Ilotoune | Moaynbhuuii | Iloroune | MonynbHui . Camocriiina
: ) Tpeninru Ex3amen
OLIIHIOBAHHS | KOHTPOJIb | | OLIHIOBaHHS | KOHTPOJIb 2 pobora
Busnauaetsc| MopaynbHa |Busnadaerbc| MoaynbHa | Busnawaetsce | Busnauaersc | Teoperuune
i K cepeiHe | poboTa — |5 K cepelHe | poboTa— | s SIK CEpedHeE | s SIK CepeHE | MUTAHHS —
apudmernyn | Makc. 100 |apudpmernun | makc. 100 | apudpmernun | apudpmernun |  maxc. 10
€ 3 OIIHOK, 0aJiB: € 3 OIlIHOK, 0aJiB: € 3 OIIIHOK, | € 3 OIlIHOK, Oauis,
orpuManux | TeopernuHe | orpumaHux | TeopeTuuHe | OTpUMAaHUX | OTPUMAHUX TecroBi
] 9ac MUTAHHS — TiJ] 9ac MUTAHHS — |32 BUKOHAHHS |32 BUKOHAHHS | 3aBJIaHHS 5 —
3aHSATD. Mmakc. 10 3aHATD. Mmakc. 10 3aBJlaHb Ha 3aBJaHb Mmakc. 30
OnutyBaHHS 6amniB OnutyBaHHsS 6amniB TPEHIHTY | CaMOCTIHHOI 6amniB
npoBoautbesi| TectoBi  |mpoBoauThesi| TecToBi pobotu 3am. 1 — makc.
3teM 1-7 |3aBmamHsa 5 —| 3TeM 8-12 |3aBmanHda 5 — 30 GamiB.;
makc. 30 makc. 30 3al]. 2 — Makc.
OaniB 6aniB 30 Gamnis.
3aa. 1 — 3aa. 1 —
Mmakc. 30 Mmakc. 30
OaiB.; OaiB.;
3a1. 2 — 3a1. 2 —
Mmakc. 30 Mmakc. 30
OauiB. OauiB.
Ikaja ouiHIOBAHHA:
3a 311;;?70[0 3a Hj::;lﬁj::nom 3a mkasow ECTS
90-100 BiJIMIHHO A (BiZMiHHO)
85-89 0Gpe B (myxe mobpe)
75-84 C (mobpe)
65-74 ) D (3amoBiiabHO)
60-64 SAAOBLIBHO E (moctatHbO)
35-59 ) FX (He3a0BUTbHO 3 MOKJIMBICTIO TOBTOPHOTO CKJIaJaHHS)
HE3aJJ0BLIBHO -
1-34 F (He3amoBuTbHO 3 000B’SI3KOBUM TTOBTOPHUM KYPCOM)




10.

IncTpymMenTH, 00JIaJHAHHA Ta IPOrpaMHe 3a0e3neYeHHs], BUKOPUCTAHHSA
SIKUX Mepeadavyac HaBYAJIbHA TUCIUILIIHA

HaiimenyBanHs Homep Temn

Komymnikaniiine mporpamae 3a0e3nedeHss (Zoom) s MpoBeIeHHs 3aHATh | 1-12
y peXuMi OHJIaiH (32 He0OX1THOCTI)

Komymnikaniiina HaByanbHa 1utargpopma (Moodle) mns  opranizamii | 1-12
JTUCTaHIIMHOTO HaBYaHHS (32 HEOOX1THOCTI)

Iactpymentu Microsoft Office (Excel) 1-12

10.

11.

12.

13.
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