KuiBcbkuii HanioHaabHuil yHiBepcureT iMmeHi Tapaca [lleBuenka
M. KuiB, ByJs. Bosiogumupcbka, 64

YAK 330.115 (075.8)
Homep nepxaBHoi peectpartii: 0101U00 6884
KII 73.20.12.000

[TOT'OIXKEHO 3ATBEP/IKYIO

[IpopekTop 3 HayKOBOI poOOTH [Tepmmit 3acTynmHHUK

KwuiBchbKkOTro HaIiOHATEHOTO Jlep»aBHOTO cekpeTaps

YHIBEPCUTETY MiHicTepcTBa €KOHOMIKH Ta 3 IUTaHb

imeni Tapaca IlleBuenka €BPOMNENCHKOT 1HTETpalii YKpainu
B.I1.I'onaroa 1.O.lllymuso

“« 2001 p. “« 2001 p.

3AKJIOUYHWMN 3BIT

o poroBopy Ne92 Bix 19.07.2001 p. (Ne 011T1040-01)

“Po3pobKka METOIMKY MPOTHO3YBaHHS MPUOYTKY Ta 30UTKIB MIANPUEMCTB’

JlexaH
€KOHOMIYHOTO
dakynbTeTy npo¢. JI.M.YepBanroB

HaykoBuii kepiBHUK,

3aBiyBay Kadeapu
€KOHOMIYHOI KIO€pHETHUKH not1. O.1.Uepnsik

Kuis -2001



Cnmcok aBTOpIB

. HaykoBwii kepiBHUK — K. ().-M. H., IOIIEHT, 3aB. Kaenpu eKOHOMIYHOI
kioepreTuku O.1. UepHsik — Po3ainu 1-6.

. 3acTymHHUK MpopeKkTopa 3 HaykoBoi pobortu, c.H.c. JI.B.Ckpunka —
Beryn, Pozain 1.

. 3aBiyBad HAyKOBO-OPraHi3alliiHOrO BIIJUTY HAayKOBO-IOCJITHOT
gactuau JL.IL.Camoiisienko — Berym, Po3min 1.

. Ilpodpecop  kadenpu  exoHomiyHOI  KiOepHETHKH,  K.().-M.H.
0.0.KaparoaoBa — Po3zninu 1-6.

. IIpodecop xadpenpu ekoHOMIYHOT KIOEPHETHKH, 1.T.H. A.A.AJTEKCEEB —
Pozninm 5, 6.

. HoueHnt xadeapu ekoHOMIYHOT KiOepHEeTUKH, K.(.-M.H. O.B. Komamko
— Po3nin 6, JlomaTok 2.

. JoueHt Kadenpu €KOHOMIYHO1 KIOEpHETHKH, K.(}.-M-.H.
A.B.Kamincbknii — Po3zin 5.

. JloueHTt xadeapu ekoHoMiuHOi KibepHeTHkH, K. €. H. [.O. HopHoyc —
Po3ninu 3, 4, Jlomatok 2.

. Acuctent kxadenpu exoHomiuHOi KiOepHeTHKH A.B. CTaBHIbKMHA —

Po3zmimm 2-10, Jlomatku 1, 2.

10.Creunianict I kareropii M.B. I'pa6inina - Jlogatok 2.

11.1mxenep I kareropii JI.I. AAuyk - Jlomatok 2, ApyKyBaHHS MaTepialiBb.



PE®PEPAT

3iT ipo H/IP “Po3pobka MeTOqMKU MPOrHO3yBaHHS NPpUOYTKY Ta 30MTKIB
nianpueMctB”: 50 c., 1 puc., 2 mxepena.

O06’eKT TOCHiIKEHHS — IPUOYTOK Ta 30UTKHU MiITPUEMCTB Y KpaiHH.

Meta podoTH — po3poOKa METOJWKH MPOTHO3YBaHHS OOCHTIB
npuOyTKy Ta 30UTKIB MIANPUEMCTB Ha 0a3i CTBOPEHOI0 METOJUYHOIO
IHCTYMEHTapil0 10J0 BHW3HAYCHHS HAWOUIHII BIUIMBOBUX (DaKTOpIB Ta
BCTaHOBJICHH ()YHKIIIOHAIBHOI 3aJIEKHOCTI MK 00csiraMu MpuOYTKY Ta 30UTKIB
IUMH GaKkToOpaMu.

MeTtoau JOCHiIKeHHS — CTAaTUCTUYHI METOJM, EKOHOMETPHUYHI
METO/IY, €KCIIEPTHI OI[IHKH.

B poGoti po3pobieHi MeToiMKa MPOrHO3yBaHHs 00cATIB IpUOYTKY Ta
30UTKIB MiJIPUEMCTB, EKOHOMIKO-MaTeMaTHYH1 MOJIEII B3a€EMO3B’sI3Ky 00CSATIB
npuOyTKy Ta 30UTKIB MIAOPHEMCTB 3 OKPEMHUMH MaKpPOCKOHOMIYHUMH
nokazHukamu. CTBOpeHE HporpamMHe Ta KOMIBIOTEpHE 3a0e3MeueHHs Ul
BH3HAUCHHsI TPOTHO3HUX OOCITIB NpHOYTKY Ta 30UTKIB MIAINPUEMCTB
(mporpaMHO-TEeXHIYHUIA KOMILIEKC).

Pesynbratu  HJ/IP BnpoBagxkeno B poOoOTy JaemnapTaMeHTy
MIKpDOEKOHOMIYHOTO aHaiizy MiHicTepcTBa €KOHOMIKM Ta 3  IHTaHb
€BPOTEHCHKOI 1HTEerpamii YKpaiHd Ta B HaBYAIBHUH MPOIEC EKOHOMIYHOTO
¢dakynpreTy KuiBchbkoro HaiioHaapbHOTO yHiBepcuteTy iMeHi Tapaca IlleBuenka
JUISL CTYACHTIB 4-T0 Kypcy Kadeapu eKOHOMIYHOT KIOEpHETHUKH MPU BUKJIAaHH1
HOPMAaTHUBHOIO Kypcy “MeTonu NporHo3yBaHHs .

I[MPUBYTOK TA 3BUTKU HIAIMPUEMCTB, BATATO®AKTOPHI
MOJEJII, JIATOBI MOAEJIIL, ITPOTTHO3YBAHHS, EKCITEPTHI OLIIHKU.

YMoBu oxepkanHs 3Bity: 3a goroBopom. 03171, Kwuis-171, By
I'opekoro, 180, YkpIHTL.
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BcTyn

[Togana po6oTa cripssMOBaHa Ha TOYHE i EKOHOMIYHO Ta MaTEMaTUYHO
OOIpyHTOBaHE NPOTHO3YBaHHS NPUOYTKIB Ta 30UTKIB MiAIPUEMCTB
HApOJIHOTO IOCTIOIAPCTBA YKPAiHH, SIKi € OJHUMHU 3 OCHOBHHMX MPOTHO3HUX
MaKpOCKOHOMIYHHMX TIMOKa3HHUKIB ISl PO3pOOKH MpOTrpamMHu COILIaIbHO-

€KOHOMIYHOTO PO3BUTKY Y KpaiHH.

JlJ1s BIanoro mporHO3yBaHHS 3allpOIIOHOBAHO ACKiiabKa miaxomdiB. I1o-
mepiie, CTaTUCTMYHI METOAM, SKi JO3BOJSIOTH albcTparyBaTHCS Bin
30BHIIIHIX HEMOCTIMHMX BIUIMBIB Ha JOCHKyBaH1 mporecu. Ilo-apyre,
€KOHOMETPUYHI METOJM, AKI € 0a3or s nmoOyaoBu OaraTtoakTOPHHUX
MoJiesiell, iX aHai3y Ta BUSHAYEHHIO BIUIMBY OKpEeMHUX (PAKTOpiB Ha 3MIHY
NpUOYTKIB Ta 30UTKIB MiANPUEMCTB. TpeTii iIsx nepeadayae KOMOIHAIIIO
MEepIIMX JIBOX IMITXOJIB 3 E€KCIEPTHUMHU OIlIHKaMH, SKI BHJIO3MIHIOIOTH
OPOrHO3 B 3aJ€KHOCTI BiJl TMOTOYHOI CBITOBOI Ta BHYTPIIIHBOI

KOH IOHKTYPHU Ha PUHKY.

['onoBHOIO 3ajmader0 BHUKOHABIIIB OyJi0 CTBOpeHHS Ha 0asi
PO3MIISIHYTUX — MIAXOMAIB  3PYYHOTO Yy KOPHUCTYBaHHI  IMPOTPAMHOTO
3a0e3MeyeHHsl, IKe MPU BBEJCHHI MiHIMYMY 1HQOpMAIIii 37aTHE:

1. 0OpobuTH Ta BiApenaryBaT BBEJAEHY 1H(POPMAIIIIO;

2. 3reHepyBaTy MPOTHO3HU IO BCIX BIJOMHUX MOEISIX;

3. BHUKOPHUCTATH €KCIEePTHY 1H(OPMALIiI0 KOPUCTYBaYa,;

4. BpaxyBaTH METOJMKY NMPOTHO3YBAHHS, sIKa HUHI BUKOPUCTOBYETHCS Y
MiHiCTEpPCTBI €KOHOMIKH Ta 3 IUTaHb €BPONEHCHKOI 1HTErparlii
Ykpainu;

5. peKOMEeHIyBaTH NPUNHATH 10 PO3TISAY OAUH YU OljIbIlIe CLIEHAPIiB

PO3BUTKY.
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BaxJmBUM acreKkToM HamvcaHHs MPOrpaMu OYJO TakoXK MoOakaHHS
3aMOBHUKIB, 1100 4Yac HaBuyaHHS pPOOOTI 3 KIHIIEBUM MPOAYKTOM OYB
3BeJIeHUH 70 MiHIMyMy. Peamizaiii€ero mocTaBlieHOI METH CTajla Iporpama
“The Best Models”, Bci KOMIOHEHTH 5IKOi OyJiM peani3oBaHi y CepeOBHIII

Microsoft Excel.



Pozain 1. KoHuenuia nporpamu

Po3poOka nmporpamu mpoBOAKIIACS 3T1THO TT00aKaHb 3aMOBHHKA:

® BBEJICHHS JIO MPOTPAMH MiHIMAJIBHOT KUIBKOCTI JaHUX;

e MiHIMaJbHa  3aBaHTAXCHICTh  KOPUCTyBadya  MaTEMaTHYHOIO
iH(}opMalriero;

® MOXJIMBICTh ()aKTOPHOTO aHaJi3y 1HpOpMaIlii;

® MOXJIMBICTh KOPUT'YBAaHHSI IPOTHO31B;

¢ MOXIMBICTB IIBUAKOTO HaBYaHHS POOOTI 3 IPOrPaMOI0.

TakuMm YUHOM, TOJIOBHOIO 3ajqadero mporpamu Oyno 3BiUIbHEHHS
KIHIIEBOTO KOPUCTyBaua Bij 3aliBUX (OpMyJ, MaTEMaTHYHUX BIIOMOCTEN
TOILl0, TOOTO BiJl HEEKOHOMIYHHUX (PAKTOpiB. AJle HASIBHICTh KOPHCTyBaya
3aJIMIIAETHCS KPUTUYHOIO JUIS MPOrpaMU B TOMY PO3YMiHHI, 110 caMme BiH
BUOUWpaE, SKUW caMe MPOTHO3 3aCTOCYBATH, IKUM YHHOM Ha OCHOBI BiJTOMO1
oume  HWomy  iHdopmarmii  Horo ckopuryBatH. OtTxe, mporpama

po3po0siiacs K 3py4HHI MOMIYHUK, a HE 3aMIHHUK JIIOJIUHU.



Posgin 2. CtatTMCTUYHi MeTOAU NPOrHO3yBaHHSA

PosrnsnyBmm rpadgik mpuOyTKIB Ta 30MTKIB MIIMPUEMCTB HEBAXKKO
3poOMTH BUCHOBOK, IIIO JIaHI MAalOTh YITKY CE30HHY CTPYKTYPY 3 TPEHIIOM.
Oco06iMBO 1€ TOMITHO JJIS MICSYHHMX JaHUX, KOJM TepIIl JBa MicCsIl
KOXKHOTO KBapTally XapaKTEPH3yIOThCS HHU3BKUM pIBHEM, a OCTaHHIN

MICSITh KO)KHOTO KBapTaTy — 3HAYHUM CTpUOKOM (puc. 1 momaTky).

TakuMm 4UHOM, TPUPOAHUM € BHUKOPHCTAHHS CE30HHUX MOjeJei Ha
ocHOBI (ikTHUBHUX 3MiHHMX. DikTHBHI ab0 OiHapHI 3MiHHI NPUHMAIOTh
Tinbku 3HaueHHs 0 abo 1. Hampukiaz, Ko My po3riisgaeMo 4acoBUA psilt
3 KBapTalbHOI CTPYKTYPOIO JaHUX, TO JOLIIBHUM € pO3IJII TakKoi

MOJIENL:
Y, =B+ Ba, + Brq, + B34, +5z,

Ie ¢, mpuiiMac 3HAaYeHHs 1, SKIIO ¢ BiANOBiga€ MEpPIIOMY KBApTaldy POKY,
0 - B iHmmx Bumagkax. TakuM 4YHMHOM, BEKTOP ¢, Ma€ BHIIIAL
g, =(1,0,0,0,1,0,0,0,1,0,...) . Toxi y nepmmii kKBapTan y, = 3, + f, +¢,. B cBoro
uepry ¢, IpUiiMac 3Ha4eHHs |, AKIO ¢ BIANOBIiZAa€ IPYromMy KBapTay
poky, 0 - B iHIIMX BHIAaKax, TOOTO ¢, =(0,1,0,0,0,1,0,0,0,1,0,...) iy mpyruii
KBapran — y, =pf,+f,+¢. Hapemri Bekrop ¢, Ma€ BHIJIL
¢, =(0,0,1,0,0,0,1,0,0,0,1,0,...) , a y TpeTili KBapram — y, =p,+ B, +s,.
3ayBaXkuMoO, LIO JUIS PO3LIISAAY s CE30HIB JOCTATHHO MAaTd s—1 CE30HHY

3MIHHY, OCKUIbKH PIBHIO OCTAaHHBOTO s-TO CE30HY BIAMOBIJA€ KOHCTAHTA:
v, =0, +e,.

BuiienaBegena Moaeab OLIHIOETHLCS 32 3BHYAMHUM — METOIOM
HaMEHIIIMX KBAJPAaTiB, 3HAXOMATHCS KoeDImieHTH f,,i =0,3. ITicis mporo

MO>KHa pOOUTH MPOTHO3 HAa KOXKHUM 3 KBapTaliB POKY.
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Ao po3rifgnaTd 4acoBHM psAJ 3 MICSYHOIO CTPYKTYpPOIO, TO,

3BHYaiiHO, He0OX11HO MaTH 11 QIKTUBHUX 3MIHHHX.

MO}KHI/IBO, YaCOBHUM paa Kle CE30HHOTO KOMIIOHEHTa Mae€ 1

TpeHnoBuil. B TakoMy pasi, MOeNb CITiJl PO3IIUPUTH:

Vv, =Py tat+ Big, + Brq, + iq; + &, (21)

Jlns nocnipKyBaHUX PSAIB 3alIPOIIOHOBAHO YOTHPU MOJIENI:

Hassa monem Ormuc monenm

Mopnens 1Q Monens, ocHoBana Ha Qopmi (2.1). Ilpusnauena s
MPOTHO3YBaHHA MPHUOYTKIB Ta 30MTKIB HAa KBapTaJbHIi

OCHOBI.

Mopens 1M Monens, ocHoBaHa Ha ¢opmi (2.1), ame mictuts 11
¢ikTrBHUX 3MiHHUX. [Ipu3HayeHa NJIs1 MPOTHO3yBaHHS

npuOYTKIB Ta 30MTKIB HAa MICSYHIM OCHOBI.

Mogens 1Q Real | Monens, ocHoBana Ha dopmi (2.1). Ilpusnauena ans
MPOTHO3YBaHHA MPHUOYTKIB Ta 30MTKIB HAa KBapTaJbHIi
OoCHOBI. BxigHa iHpopMallis CrioyaTKy HOPMYEThCS Ha

. 1
P1BCHDb KUTTA .

Mopens 1M Real | Mogens, ocHoBana Ha dopmi (2.1), ame mictuth 11
¢ikTrBHUX 3MiHHUX. [Ipu3HayYeHa sl MPOTHO3YBaHHS
npuOyTKiB Ta 30UTKIB Ha MICSYHIM OCHOBI. BxinHa

. . . 1
1H(dOopMaIisl CIIOYaTKy HOPMYETHCS Ha PIBEHb KUTTS .

Crig 3ayBaXXuTH, IO I OCTAHHIX JBOX MOJENCH, AN PO3pOOKH
MPOTHO31B, HEOOX1THO 3HATH TporHo3u 1H(ImiT 10 2007 poky. SAxmo He

BKa3aTW 1HIIE, TO IMporpamMa BHUKOPUCTOBYE mMporHo3 1% iHusmii

" Tlimx piBHEM JKHTTS PO3YMI€THCSA BapTICTh TOBApIiB Ta MMOCIAYr y TOPIBHSAHHI 3

1.01.1998 p. Takum ynHOM, A1ist Moneneit “Monens 1Q Real” Ta “Moaens 1M Real” Bei
JlaH1 BUKOPUCTOBYIOTHCS B I[iHaX Ha mo4yaTok 1998 poky.
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momicauHo Ta 3% iHGuAml nokBaptanbHO. [lpu 3MiHI €KOHOMIYHOT

KOH IOHKTYpH 11l 3HaYeHHSI MOKHA 3MIHUTH BPYUHY.
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Pozain 3. baratodakTtopHi mogeni

B OararodakTopHuX MOJENsAX OYIYyEThCA perpeciiHa 3aJIeKHICTh

BUTY
Y, =f(x1,x2,...,xn), (3.1)
ey, — NOCTIIKyBaHa €eKOHOMIYHA 3MiHHA,
X, X,,...,X, — (PAKTOPH, KI MOXKYTb BIUIMBATH HA y,,
f — nesika GyHKIIIS, K IPaBUJIO, JIIHINHA.

CkJIaIHICTIO IPOTHO3YBAHHS HAa OCHOBI €KOHOMETPHUYHHUX MOJENEH €
BIJICYTHICTh TOYHHMX MPOTHO31B OCHOBHUX MAaKPOEKOHOMIUYHUX MOKA3HUKIB.
Ockinbku iX MPOTHO3M, SK MPABUJIO, MOAAIOTHCA HA MOTOYHMU PIK, TO

JOBI'OCTPOKOBC ITPOIrHO3YBAHHS Ha OCHOBI 11050.¢ MOI[CJ'ICﬁ HCMOJKIIUBC.

[lepernsim  G6araThOX EKOHOMETPUYHHMX MOJENEd ToKa3aB, IO
a0CoJIFOTHA OUIBIIICTh 3 HUX HE € CTaOlLIBbHOI0, TOMY OyJIO peai30BaHO
JIeK1JIbKa MOJIeTIeH, sIKi BKa3yIOTh Ha 3aJIeKHICTh MiXk dakTopamu. Ha Hamny
JYMKY, TOJJOBHUMH MOMEHTaMHU B IIMX MOJENSAX € KOe(DIIEHTH BIUIMBY
oJHUX (DaKTOPIB HA 1HII, a HE MPOHO3M, 3T€HEPOBaHI 3a iX JOIMOMOTIOIO.
Tomy 111 MO/IEII BapTO 3aCTOCOBYBATHU JUIsl aHAIII3Y CUTYyaIlli, a TAaKOX JJIs
MONepPeHBLOI0 MPOTHO3YBAHHS MPUOYTKIB-30MTKIB MAMPUEMCTB MPU 3MiHI

MPOTHO31B IO OCHOBHUX MAaKpPOEKOHOMIYHUX MOKa3HHUKAaX.

Crnin 3a3HaYUTH, MO TMPOTHO3M 3a JIOMIOMOTOI0 EKOHOMETPHYHUX
MOXXYTh OyTH 3reHEepOBaHi JIMIIIC 32 YMOBHU HAsBHOCTI MPOTHO3IB OCHOBHUX
MaKpOEKOHOMIYHMX ToKa3HuKiB. [Ipu iX BiACYTHOCTI mporpama BHUAA€
auiie pyHKIIOHAIBHHE B perpecii. JIJIs oTpUMaHHS MPOTHO3Y MOXKHA Y
OTpUMaHEe PIBHSHHS TIJCTaBUTH OIIHKA TPOTHO31B  BiJMOBIIHUX

MaKpOEKOHOMIYHHUX IMOKAa3HUKIB.

3arasiom OyJo peanizoBaHo 20 Mojenei:



12

HazBa mozgeni | Onuc mopaeni [TouarkoBa
JapyHKa

Mogens 2.1a | [IpuOyTOK 3a/1€KUTh BiJ MOTOYHOTO 1HJIEKCY AAl
1HISIT

Mogens 2.1b | 30UTOK 3alIeKUTh BiJ MOTOYHOTO 1HIEKCY All
1HISIT

Monens 2.2a | [IpuOyTOK 3a/1eKUTh BI IHAEKCY KUTTS AQI1

Mogens 2.2b | 30UTOK 3aJI€XKUTH BiJl IHACKCY KHUTTS AY1

Mogens 2.3a | [IpuOyTok 3anexuTh Bl HOMIHAJIBHOTO BGl1
piBas BHII

Mogens 2.3b | 30UTOK 3aJ€XUTh BiJl HOMIHAJILHOTO PIBHS BOl1
BHII

Mogens 2.4a | [IpuOyTOoK 3aeXUTh Bl PEaTbHOTO PIBHS BWI
BHII (B inax Ha mouatok 1998 poky)

Mogens 2.4b | 30UTOK 3aNeXHUTh BiJ PEaJbHOrO PIBHS CEl
BHII (8 inax Ha mouatok 1998 poky)

Mogens 2.5a | [IpuOyToK 3anexXuTh Bif 1HAEKCY KHUTTI Ta CM1
HOMIHaJIbHOTO piBH BHII

Mopens 2.5b | 30UTOK 3almeXuTh B 1HACKCY >KUTTS Ta CVl1
HOMIHaJIbHOTO piBH BHII

Mopens 2.6a | PeanpHuii npuOyTok (B I[iHAX Ha MOYATOK DE1
1998 poxy) 3aeXuTh BijJl peaJbHOrO PiBHS
BHII (B ninax Ha mouatok 1998 poky)

Mopens 2.6b | PeanbHuii 30uTOK (B I1iHax Ha moyaTtok 1998 DM1

POKY) 3aJIeXXHUTh Bia peansHoro piBHs BHII

(B miHax Ha moyaTok 1998 poky)




13

HazBa mozgeni | Onuc mopaeni [TouarkoBa
JapyHKa

Mopens 2.7a | Jlorapudm HaTypaidpbHHI Big NOpUOYTKY DU1
3aJIeKUTh BiJ] JorapumiB HaTypadbHHUX BiJ
HominaneHoro BHII Ta ingekcy xutts

Mopens 2.7b | Jlorapudm  HaTypambHUl B~ 30UTKY EDI
3aJIeKUTh BiJ] JorapumiB HaTypadbHHUX BiJ
HominaneHoro BHII Ta ingekcy xutts

Mopnens 2.8a | [IpuOyTOK 3aI€KUTH BiJT OIJIATH Mpalli EMI

Mopens 2.8b | 30UTOK 3a1€KUTH BiJ OIJIATH Ipaili EUI

Mopnens 2.9a | [IpubyToK 3ameXuTh Bijl 1HIAEKCY OMTOBHX FCI
IiH

Mogens 2.9b | 30UTOK 3a7I€XKUTH BiJl 1HAEKCY ONTOBUX IIIH FK1

Mopnens 2.10a | [IpubyTok 3anexuTh B Kypcy HoJiapa FS1
CILIA

Monens 2.10b | 30uTok 3anexuTh Bia Kypey aonapa CIIA GAI

Cnig 3a3HauYUTH, 1[0 XO04Ya HABEIEHI MOJEII B CBOIM OLIBIIOCTI HE

BiJITBOPIOIOTH TIOBHICTIO €KOHOMIYHUX 3B’5I3K1B, aJie¢ BOHU BKa3yIOTh JIOBOJI1

TOYHO Ha B3a€MO3B’SI3KU M1 OKpeMUMU (aKTopamu.
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Po3ain 4. Nlarosi mogeni

JlaroBi Mopemi CcX0ki Ha EKOHOMETPWUYHI, SKI ONHCaHl B
MOTIEPETHBOMY PO3/iTi, ajne (GakTopu, MO BILUIMBAIOTH HA JOCIIHKYBaHHI
3MiHHI1, BUBYAIOTHCS Y TUHAMIIIL. 3aBSKH [IbOMY MOKHA BU3HAYUTH, SKUM
caMe YMHOM 3MiHa OJHOro (aKTopy B MHUHYJIOMY BIUIMHE Ha 3MIHY
JOCTI)KyBaHUX TPOLECIB y MalOyTHhOMY. IHIIOIO MepeBaror JaroBUX
MoOJielelt € Te, IO JJIs CTBOPEHHS IPOTHO31B HEMOTPIOHI MPOTHO3U
MaKpOEKOHOMIYHHUX IMOKAa3HUKIB.

3arayiom OyJo peanizoBaHo 18 mopeneii:

Haszsa monem | Onuc mozent [TouaTtkoBa

qapyHKa

Mopens 3.1a | [IpubyTok 3anexuTh Big NOpuOyTKY 3a AAl

nonepeaHin mepioj

Mogens 3.1b | 30utox  3amexuth Bin OpHOYTKY 3a All

nonepeaHin mepioj

. 1 . o
Mopens 3.2a | BinHomieHHss mTpuOyTKIB 3a MOTOYHHM Ta AQl
MOTIEPETHIA ~ KBapTaid  3aJIeKUTh  BIJ

BiauoIenuss BBII

Monens 3.2b | BigHomiendss 30UTKIB 3a MOTOYHUI Ta AY1
MOTIEPETHIA ~ KBapTad  3aJIeKUTh  BIJ

BiguoIenuss BBIT

Mopens 3.3a | BigHomieHHs:T mnpuOyTKIB — 3alIeKUTh  Bij BGl1

1HAEKCY THGIAIIT

! [ix BigHOMWEHHAM HESKOT 3MIHHOT PO3yMI€ThCS BITHOMICHHS 3MIHHOT Y TOTOYHOMY
KBapTaJIi 10 3MIHHOI y MONIepeIHHOMY KBapTaIi.
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Haszsa monem | Onuc mozent [TouaTtkoBa
yapyHKa

Mopens 3.3b | BinHomeHHs 30MTKIB 3aJI€KUTh B1Jl 1HICKCY BOl1
1H TSI

Mopnens 3.4a | [IpubyTok 3anexuTh B Kypcy HoJiapa BWI1
CHIA nonepeaHboro KBaptaiy

Mopens 3.4b | 30uTOK 3anexuTh Bia Kypcy posapa CIHIA CEl
MOTIEPETHHOTO KBAPTATY

Mopens 3.5a | BinHomieHHss mnpuOyTKIB 3aJ€XHUTh BiA CM1
BimHomieHHss BBII Ta i#aekcy iHduamii 3a
NoTepeIHIi KBapTan

Mogens 3.5b | BigHontenuss  30MTKIB  3aJIEKUTH  BiJ CVl1
BimHomeHHss BBII Ta i#aexkcy iHduamii 3a
NoTepeIHIi KBapTan

Mopens 3.6a | BinHomieHHsT mnpuOyTKIB  3alIeKUTh  Bij DEl1
BiHomeHHss BBII, iHdmasamii, BigHOIIEHHS
Kypcy nonapa CIIA

Monens 3.6b | BigHomnrendss  30UTKIB  3aJIEKUTH  BIf DO1
BimHomeHHss BBII, iHdmasamii, BigHOIIEHHS
Kypcy nonapa CIIA

Mopens 3.7a | [IlpubyTtoxk  3aieXuTh  Bil  HNPUOYTKY DY1
MUHYJIOTO KBapTaidy, 30UTKYy MHUHYJIOTO
kBaprany, BBII munynoro kBaprany

Mopens 3.7b | 30MTOK 3a7eXuTh BiJ NPUOYTKY MHUHYJIOTO EIl

KBapTajly, 30MTKY MHUHYJOIO KBapTamly,

BBII munynoro kBaprainy
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Haszsa monem | Onuc mozent [TouaTtkoBa
JapyHKa
1

Mopens 3.8a | Temn 3pocTaHHs  OpUOYTKY 3aJICKHUTh ES1
HATypaJIbHOTO aorapupmy TEMITY
3poctanns BBII, BigHOImIEHHS KypCy qonapa
3a MUHYJIHN Tiepioa, (piKTUBHOI 3MIHHOI 3a
YETBEPTUN KBApPTaJ

Mogens 3.8b | Temn  3pocTaHHs  30UTKY  3aJI€XKHUTh FCl1
HATypaJIbHOTO aorapupmy TEMITY
3poctanns BBII, BigHOImIEHHS KypCy qonapa
3a MUHYJIUN Tepiof, (PIKTUBHOI 3MIHHOI 3a
YEeTBEPTHIl KBapTal

Mopnens 3.9a | [IpubyTok 3anexuTh Bix peaasHoro BBII 3a FM1
MHHYJIMM KBapTajl, BAIOTHOIO KypCcy 3a
NOTOYHUM KBapTaj

Mogens 3.9b | 30uTok 3anexuTh MPUOYTKY pPIK TOMY Ta FV1
30UTKY PiK TOMY.

Mopens 3.10a | [IpubyTtoxk  3aieXuTh  Bil  MONEPEIHIX GEl
3HaYeHb IMIIOPTY TOBapiB Ta TOCHYT,
1HJIEKCY JKUTTSL.

Mogens 3.10b | 30UTOK 3a7eXUTh BiJ NMONEPEAHIX 3HAYCHB GN1

eKCIIOPTYy TOBApiB Ta IMOCIYT, pPeaJbHOro

BBII.

J{ns BU3HAYEHHSI TOYHOCTI BIATBOPIOBAJILHOI 3aJI€KHOCTI HEOOX1THO

3BepTaTH yBary Ha koedimient aerepminauii R”. IIporHo3Hi 3HaueHHS,
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OTpI/IMaHi 3a JIarOBUMH MOJACIEIMH, BAPTO BHKOPHUCTOBYBATH JIMIIC 3a

YMOBH, KOJIM aOCOJIIOTHE 3HAUEHHS KOe(IIIEHTY AeTepMiHalli OJu3bKe 10

l.

Yi = Via

172 .
HII[ TCMIIOM 3pOCTaHHA BEJIIMUUHHA yl‘ PO3YMIETHCA BEJIMYMHA ——— .

Vi
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Pospin 5. [lporHo3yBaHHA Ha OCHOBI BaxerniB

[Ipu mporHo3yBaHHI NpUOYTKIB Ta 30UTKIB MIANPUEMCTB  CIIIJT
3a3HAYMTH, 110 MOPYIIYETHCA iX piuHa CTpYKTypa. Lle BUsBIs€ThCSA B TOMY,
110 Ha MPOTA3l OCTaHHIX TPHOX POKIB 3HAYHO 3MIHIOETHCS YaCTKa KOXKHOTO
KBapTaly B PIYHOMY O0OpOTI MpUOYTKIB Ta 30MTKIB mianpueMcTB. OnHaK
TOYHE TMepen0ayeHHs TaKUX YaCTOK MOXE CYTTEBO JOMOMOITH TMpH
KBapTaJIbHOMY MPOTHO3YBaHHI, a00 MPHU MPOTHO3YBaHHI TaHUX MOTOYHOTO
poky. Takum unHOM, MOcTana HEOOXIAHICTh PO3POOIIEHHS MOIEI, sika O Ha
OCHOBI TIOTIEPEAHIX JaHUX OyJia CIpPOMOXXHA mepeadadaTt, skKa came
qacTKa 3arajbHOrO pIYHOrO NpHOYTKY TpUIIAJe Ha TEepIINX KBapTal

BIJITOBITHOTO POKY.

3a OCHOBY ISl CTBOpPEHHS Mojieni Oyia B3sita Mozaenb “Monens 1Q”.

3a ii omomororo Oynu nependavyeHi YaCTKU
® [IEPIIOTO KBApTaIy KOKHOTO POKY,
® TIEPIIOTrO MiBPIYYsI KOKHOTO POKY,
e TMepmmux 9 MICSIIB KOKHOTO POKY

st npuOyTkiB 1 30utkiB g0 2007 poky BkimouHo. Ha ocHoBI i€l
iHbopMaIlli Ta TaHUX MO MPUOYyTKax Ta 30MTKAaX MOTOYHOTO POKY MOKHA

o0y IyBaTH MPOTHO3 JOCTIIKYBaHUX MPOIIECIB HA MOTOYHUH PIK.

Crix 3a3Ha4UTH, IO MOJENb JOCIIPKYETHCS JTUIIE ISl KBaPTATIbHUX

HOMIHAQJIbHUX 3HAY€Hb MPUOYTKIB Ta 30UTKIB.
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Po3ain 6. AHani3 3anexHocTteu

SIKI0 3a JOTOMOTOK0 €KOHOMETPUYHHUX a00 CTATHCTUYHHX MOJENeH
HE BJIA€THCS BCTAHOBHUTH TICHOTY 3B’SI3Ky MK 3MIHHUMH, TO ISl ITHOTO
BUKOPHUCTOBYETHCS KOPEAIIMHUN aHam3. 3a JOMOMOrorw KoediiieHTa
KOpEJSIIii BU3HAYAETHCS, SK CHUJIBHO OJIHA 3MIHHA BIUIMBAE Ha 1HIIY.
Peanizamisi kopensmiitHOro aHamizy mojaHa y poOodoMy JMcTi “‘AHai3
3anexxHocteit”. [lpu 1mpoMy aHami3yeTbes 3aleKHICTh MK OCHOBHUMH
MaKpOEKOHOMIYHUMH (pakTopamu Ta mpruOyTKaMH 1 30MTKaMH IiAMPHUEMCTB
y AMHaMIIIl 32 OCTaHH1 4 KBapTaju.

PiBeHb 3aJ1€’)KHOCTI YMOBHO MOJUICHO Ha Taki rpymnu (sl 3py4HOCTI
COPUHHATTS PpPe3yJibTaTIB KOEPIIIEHTH KOpeysauii Uisi pI3HUX PIBHIB

3QJIEKHOCTI MOKa3aH1 PI3HUMU KOJbOpaMHu):

AbcomotHe 3HadeHHst | PiBenb 3anexxnocti | Komip Tekery

KOoe(ILI€HTY KOPEeIALii

0,991-1,000 Jlyke BUCOKUI YepBoHuit
0,900-0,990 Bucokwnit dioneroBuit
0,600-0,890 Cepenniii Cumniit
0,300-0,599 Huspknit Kopuunesuii

0,000-0,299 BincytHii 3enenuit
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Pozgin 7. Po6oTa 3 nporpamoto

PoGota 3 mporpamoro € HaJI3BUYAHO JIETKOK 1 He MoTpedye

cneriaabHuX 3HaHb. JlocTaTHROIO 0a3010 1JIsi poOOTH 3 MPOTPAMOI0 €

MOYaTKOB1 HABUYKHM poOOTH 3 cepenoBuiiieM Microsoft Excel.

[lepuum kpokoM € 3aBaHTaxeHHs nporpamu “Models2.x1s”, npuyomy

cJ1iJ1 000B’SI3KOBO JTI03BOJIMTH 3aCTOCYBAHHS MAaKpOCIB.

[Iporpama ckiaga€eTbes 3 TAKMX HEOOX1THUX JIUCTIB:

Hazsa mmcra

Onwuc mucra

3MiHHI (MicsIri)

3HaueHHs BCIX HAsABHUX 3MIHHUX Yy
MICSYHIA CTPYKTypi JaHux. B 1mel muct
HEOOXITHO BBOAWTH HOBI JaHHI KOXHOTO

MICSIIS.

3MiHHI (KBapTajn)

Jluctu AJIs1 BBOAY JaHUX

3HayeHHS BCIX HasSBHUX 3MIHHUX Y
KBapTalbHIM CTPyKTypl nAanux. JlaHi mo
MPUOYTKY-30UTKY M MPUEMCTB
H1APaxOBYIOTHCS aBTOMATHYHO 32 MICSYHOIO
iHpopMartiero. B melr nmct HEOOX1THO
BBOJMTH HOBi JaHHI KOXHOTO KBapTaly IO

BBII, iadmsii.

3miHHI (POKH)

3HaueHHs BCIX HASBHUX 3MIHHUX Yy PIUHIM
CTPYKTypi JnaHux. JlaHi mo mnpulyTKy-
30UTKy  MIANPUEMCTB  MIAPAXOBYIOTHCA
aBTOMATHYHO 3a MICAYHOI 1H(OpMaIII€ELO.
[leit Jsmct He 1OTpeOye  BBEICHHS

JIOJTaTKOBUX JaHUX.




21

CratucTuuHl MOIEN1

Mogaens 1Q

Peanmizamis  momemi  “Mopgens 1Q7. VYV
cToBmumkax “S”-“T” HaBeaeH1 MPOTHO3U TIO
kBaptaiax g0 2007 poky BKIOYHO. Piuni
IIPOTHO3U 3HAXOJATHCS y CTOBMUYUKaX “W’-

66X9’
.

Mogens 1M

Peamizamiss momemt  “Mopens 1M”. VY
croBmuukax “AE”-“AF” naBeneHi nporuosu
no Micsauax 1o 2007 poky BKIHOYHO. Piumi

MIPOTHO3M 3HAXOJATHCSA Y CTOBMUMKAX “Al”-

66AJ9’.

Mogens 1Q Real

Peanizamis moxeni “Mogens 1Q Real”. ¥V
cToBImuuKax “S”-“T” HaBeaeH1 MPOTHO3U 1O
kBapTaiax 710 2007 poky BKIIOYHO B I[iHAX
Ha Tmo4yaTtok 1998 poky. HomiHanbHi
IIPOTHO3U 3HAXOMAATHCS y CTOBIYMKAX “Z’-
“AA”. PeanbHi piyHi Ta HOMIHAJbHI PIuHI
MIPOTHO3M 3HAXOJSTHCS Yy CTOBIMUMKAX “W’-

“X” ta “AD-AE” BianoBigHO.

Mopens 1M Real

Peanizamiss mogem “Monens 1M Real”. V
cToBImuukax “S”-“T” HaBeaeH1 MPOTHO3U 1O
micsasax 10 2007 poky BKIIOYHO B IiHAX HA
novyaTok 1998 poky. HomiHanbHi IpOrHO3U
3HAXOAATBCS Yy CTOBMUMKAX “Z7-“AA”.
PeanbHi piyHi Ta HOMIHANBHI  PiYHI
MIPOTHO3M 3HAXOJSThCS y CTOBIMUMKAX “W’-

“X” ta “AD-AE” BianoBigHO.
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Hazssa imcra

Onuc nmucra

Yactku Q

B IbOMY  JINCTI  TIOJlaHa  MOJETh
MPOTHO3YBAHHS JIAHUX 32 MOTOYHUN PIK TPU
HassBHOCTI TMoMepeaHnoi 1Hdopmarii. VY
croBmuukax “I”’-“J” HaBegeHl NPOTHO3U
YaCTOK KOXKHOTO KBapTajly y piuHid
cTpykTypl. Y croBmumkax “BL”-“BN” rta
“BP”-“BR” 3HaxoAsiTbCsl MPOTHO3U YaCTOK
MEepIIOro KBapTaly, MEpHIOro MiBpivYs Ta
nepmmx 9 MicAmiB KOXKHOTO poky. Ha
OCHOBI 1I1i€i 1HQoOpMAaIi y CTOBIMYMKAX
“BV7-“BX” Ta “BZ”-“CB” renepyrorbcs
nporHo3n Ha  motouHudd  pik.  Corix
3a3HAYUTH, IO MPOTHO3M MiJIPAXOBYIOTHCH,
BUXOJISIYU 3 TPUITYIICHHS, IO MPUOYTKH Ta
30UTKHU BCIX HEBBEICHUX MICSIIIB
nopiBHiolOTh 0. Takum YuHOM, TMIpHU

HAsBHOCTI

e JaHMX 3a MOBHI 3 MicCAIl, MOKHA
KOPUCTYBAaTHCSl JIMIIE TIPOTHO30M Ha

OCHOBI IIEPILIOTO KBapTaiy,

e JaHUX 3a IIOBHI 6 MIiCAIB, MOJXKHA
KOPUCTYBAaTHCSl TPOTHO30M Ha OCHOBI
MepImioro  KBapTrajly Ta  MEPIIOTO

MiBp1YYs,

e JaHMX 3a MOBHI 9 MICAIIB, MOKHA
KOPUCTYBAaTHCS BCIMAa TphOMa BHUIAMU

MIPOTHO3IB.




23

Hazssa imcra

Onuc nmucra

®axropu Q

[leit nuct wmicTuTh HAOIp  (PaKTOPHUX
MOJEJIEH, OIMMCAHUX B pOo3 LI
“BaratodakTopHi Monemi”. Ix cTpykTypa €
MOBHICTIO OJIHaKOBO1O. Ilepmuii cToBmMUMK
MOJIell MICTUTh 1 Ha3By Ta HOMEPH
KBapTaJliB, JAPYTHil CTOBMYMK — 3HAYCHHS
KoeQillieHTy JeTepMiHalii Ta MPOTHO3,
3po0JieHHH 3a MOJEJUII0, YeTBEpTUH Ta
HACTYITHI — ¢axropw, AK1
BUKOPUCTOBYBAIUCS B MOJEN. 3 TPEThOrO
CTOBMYMKA KOXKHOI MOJEIl y Jpyromy
PSAIKY HABOASATHCS 3HAYCHHS KOEQIIIEHTIB
MOZIeNIl Yy TakoMy TMOpPSAJKY: KOHCTaHTAa,
KoeQillieHT Tpu  nepuioMy  (akTopi,
koedilieHT npu  apyromy  (dakropi,
Koe(]illieHT TpH TpeThoMy (HaKTOpi TOIIIO.
Cnin 3a3HAYNTH, 11 (0) MOJIEILIIO
PEKOMEHIIYETbCS ~ KOPHUCTYBaTHUCS — JJIs
MPOTHO3YBAaHHS JIMIIE 3a YMOBH, IO
KoedilieHT aerepmiHamii Bummit 3a 0,75.
Mogen BHU3HAYAIOTh OCHOBHI 3aJI€KHOCTI
npuOyTKiB  Ta  30UTKIB  MiJMPHEMCTB

VYkpainu Bii MAKpOEKOHOMIYHHUX (PaKTOPiB.
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Hazssa imcra

Onuc nmucra

Jlarosi moneni

Ile#t amcr wmicturh HaOIp  JaroBUX
(dhakTOpHUX MOJIeNiel, OMUCAaHMX B PO3ALTI
“JlaroBi mMojeni”. IX cTpykTypa € MOBHICTIO
onHakoBor. [lepmmii cTOBMUMK Mozemi
MICTUTh ii Ha3By Ta HOMEPH KBapTaliB,
JIPYTUil CTOBIMYUK — 3HAYEHHS KOe(DIili€HTY
JeTepMiHallli Ta MPOTHO3, 3pOOJCHMI 3a
MOJEIIIIO,  4YEeTBEPTHMM Ta  HACTYIHI —
dakTopu, SIKi BUKOPUCTOBYBAJIUCS B MOJIEJIL.
3 TpeThoro CTOBMYMKA KOXKHOI MOJENl Yy
JIpPYroMy DpSIKY HaBOJATHCS  3HAUCHHS
KOeQIIIEHTIB MOJETl y TaKOMy TMOPSAKY:
KOHCTaHTa, KOe(IIIEHT TMpU MEPIIOMY
dakTopi, koediieHT npu apyromy ¢GakTopi,

KOe(]iIlIeHT MPU TPETbOMY (HaKTOPi TOIIO.

AHati3 porHo3iB

[leit nWCT MICTUTH pIYHI TPOTHO3M TIO
npuOyTkax Ta 30UTKax MIANPUEMCTB,
3po0JIeHI 3a JOTIOMOTOI0 BUIIIEHABEIECHUX
YOTUPHOX MOJENIeH, TOMY BiH NMPU3HAYCHUM
JUTSL aHATI3y MoJieTiel 1 BUOOPY HaMKpamioi 3

TOYKH 30pYy eKcrepTa.

Amnaj3 3aJeXkHOoCTen

JIuct MICTUTH KOPEJSIINHY TaOIHIo, sSKa
MOKa3ye PiBEHb 3AJICKHOCTI MI’K OCHOBHUMH
MaKpOEKOHOMIYHUMH  IMOKa3HUKAMH  Ta

npuOyTKamMu 1 30UTKaMH y TUHAMILI.

KopuctyBau y mporeci poOOTH 3MIHIOE JUINE OBa TEPIIl JUCTH

MporpaMM, KOJM BBOJUTH YM peaarye MICSIYHI YM KBapTajbHI [IaHi.
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BBoauTu naHi MOXKHa JIMINIE y YapyHKHU, SIK1 MO3HAYEHI CIPUM KOJBOPOM.
Bci 1H11 aucTH 3MIHIOIOTHCS aBTOMAaTHYHO TIPU KOMaH/1 KOpUCTyBaya 1 ix

HC PCKOMCHAYETHCA pCaaryBaTu.

Sxmo mporpama Oyna BCTAHOBJIEHA HAa KOMITIOTEp IMPEICTaBHUKOM
BUKOHABLA, TO mpu 3amycky Microsoft Excel 3’sBuserbcs mnanenb 3
kHonkoto  “IlimpaxyBatu”. Bubip 11€i KHOOKM MNPU3BOAUTH 1O
nepepaxyHKy Beix ganux . CIif 3a3HAUMTH, 10 OOPAXyHOK MOXE 3aifHATH
JIeK1IbKa XBUJIUH (B 3aJIEKHOCTI BiJl MOTYKHOCTI KOMIT IOT€pa Ta KIJILKOCTI
BBEJICHUX JIaHWX), a TAaKOXX MPU3BOJUTH 10 THMYACOBOTO 3HUKHEHHS
nporpamu  Microsoft Excel 3 moniTopy (ue 3poOneHO sl 3py4HOCTI
cripudHATTS HOBOi1 1Hdopmarii). Ha expani 3’gBis€TbCS BIKHO, SIKe
iHbOpMYyE PO Te, KA came OIepallisi BAKOHYEThCS y JaHUM MOMEHT 4acy.
[Ticnst 3akiH4eHHA OOPaxyHKY, BIAKPHUBA€THCSA JUCT “AHani3 MporHo3ip”

JUTsl BUOOPY HAMKpAaIIoro 3 TOYKU 30py eKCIepTa.

Ha mucrax, sxi wmictate Momem “Moxens 1Q7, “Mogens 1M”,
“Mogenr 1Q Real”, “Mogens 1M Real” posramoBani rpadiku, sKi
MOKa3yI0Th JUHAMIKY 3MIHU PO3TJISAYBaHUX IMPOLECIB, @ TAKOX MPOTHO3H,
CTBOpEHI1 3a UMM MoAeNsaMu. Takuil rpadiuHuil MaTepiai CTaHe y Haroji
Npyu  aHamizl 3MiH TpUOYTKIB Ta 30UTKIB MIANPUEMCTB 5K Y

KOPOTKOCTPOKOBOMY, TaK IOBFOCTPOKOBOMY IIJIaHI.

3py4HICTIO TporpaMu € Hablp KOMEHTapiB. Bci yapyHKH, SK1 MICTSTh
y BEpPXHbOMY TPaBOMYy KyTi YEpBOHUN TPHUKYTHUK, MAlOTh CXOBAaHHIA
KoMeHTap. Jlyis oro mokasy Ciiij HaBECTH KypCOp MHUIIKH Ha IO YapyHKY.
BianoBigHuii KOMEHTap MICTUTh JIMIIE JOMOMDKHY 1H(oOpMaIio A0

aKTUBHUX YapyHOK ab0 poO0Yoro jucra.

! Ananoriunmii 3ammycK poOOTH MPOTpaMu MOKIIMBUHN MPH 3aTyCcKy Makpoca StartForm.
I[Tpo 3amyck MakpociB a00 HACTPOMKY KHOIIOK YNTATe y KePIBHUIITBI KOPUCTYBaya 1O
Microsoft Excel.
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[HIIOK0  3pYYHICTIO € KOJBOPOBE BHUJAUICHHS CXOXHUX YapyHOK

nporpamu. Ilpu  KOpUCTyBaHHI MPOrpaMoOI0  MPUNHATI  HACTYIIHI
NO3HAYECHHS:
Komnip wapynku Onwuc yapyHku

CBITJIO-KOBTUI

[li yapyHKH MICTATh Ha3BU CTOBMYHMKIB, PSAKIB Ta

HIITY CJIY»K00BY 1H(OpMaIIifo.

Cipmit

B 1l yapyHkn HEOOXiTHO BBOAMTU 1H(OPMAIIIIO.
HemoTtpiOHO HisIKUM YHMHOM 3MiHIOBaTH (opmar

YapyHOK, 3alPONIOHOBAHUI MTPOTrPamoro.

binuii 6e3 rpaHuIlh

OO0uncIrOBaNbHI HUX 3HaXOIIThCS

YapyHKH, B
dbopMynu, TOMy 3MIHIOBATH iX OYIb-SIKHM YHHOM HE

PCKOMCHAYETHCA.

CBITJI0-3€JIEHU M

B mmx wapyHkax 3HaXOISThCS MPOTHO3H, 3pOOJIEHI
porpaMor0. bBUIBIIICT, TaKWX YapyHOK MICTUTh
dbopmynu, TOMy MpU KOMitOBaHHI 1HPOpMAITi 3 TAKUX

YapyHOK HEOOX1JHO KOMIOBATH JIHILIE 3HAYCHHS.

TeMHO-3eeHMI 13

30JIOTUM TCKCTOM

[IporHo3u YacTok BIAMOBIIHOIO MEPIOAY y PIiUHIN

CTPYKTYypi MpUOYTKiB Ta 30UTKIB.

Koptuii [li yapyHku MicTATh Koe(ilmieHTH (aKTOPHUX Ta
JaroBUX MOJEIIEH.

dioneToBuit [li yapyHku MICTATh KOE(DIMIEHTH JeTepMIHAI]
pPO3TIITHYTUX (PaKTOPHUX Ta JTArOBUX MOJICIIEH.

binmmit 3 | [HII1 YapyHKH, sKi MICTATH (opMyin abo J10JaTKOBY

rpaHuIIsIMHA

1HpOpMaIliio.
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[Ipu 3akiHYEHHI POOOTH 3 MPOrPAMOIO0 PEKOMEHIYETHCS 3aIlUCaTH BCl
3MIHM ISl TOTO, 1100 HE TMOBTOPIOBATH BBiA 1HGoOpMaIii y MaiOyTHiX

cecisix poOoTH.
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Po3pin 8. LLlo HoBoro y nporpami Bepcii 1.25?

1. Jlonano mnmct ‘““JlaroBi Mojeni”, B SIKOMYy peaii3oBaHO 18 yaroBux
MOJENEN.

2. Jlomano smcT “AHam3  3ajieXKHOCTEW’, B SKOMY TOOYJIOBaHO
KOpPEJSLIAHY TaOIUIII0 OCHOBHHUX (DAaKTOPIB.

3. 3mineno nuct “@akropu Q”, mogaHO 6 HOBUX MOJEICH.

4. JlomaHo TmOBHHMH aHami3 (HaKTOPHUX MojJeNe Ha JucTi ‘“AHami3
OPOTHO31B”, 1€ TMOKa3aHl BIAMOBIAHI KOE(IIEHTH BIUIUBY Ta
Koe(]iIlIEHTH IeTepMiHaIlii.

5. 3miHeHo QopmaT JaHUX, 30KpeMa NMPUOYTKH Ta 30UTKU BBOJSITHCS Y
O1IBII 3pYUHIH OpMI — 3pOCTAIOUUM M1ACYMKOM.

6. JlonaHo koabOpoBe OOpaMJIeHHs MporpamMu Jyuisi OUIBINOI 3PYYHOCTI
COPUMHATTS 1HGOpMAIi.

7. Jng oTpuMaHHS OUTBII peaTbHUX MPOTHO31B 3MIHEHO MPOTHO3 1HOIAIIT
no 2007 poky 3 1,000 go 1,001 momicsuno 1 3 1,000 mo 1,030
MIOKBapTaIbHO. B pa3i HEeOoOXiMHOCTI IIi 3HAYEHHS MOXXHA 3MIHUTH
BpPYUHY.

8. Jlns aHamizy gojaHi (pakTOpH: €KCIOpPT Ta IMIOPT TOBAapiB Ta MOCIYT,
oriaTa Ipaiii, BaJIFOTHUN Kypc, 1HAEKC ONTOBHX I[iH.

9. Ilix wac poGoTH mporpamu Terep BUAAETHCS MOBIJOMIICHHS, IO caMe B
[I€ MOMEHT BUKOHY€E ITPOTrpama.

10.BumnpapieHi TOMUIKA Ta HETOYHOCTI B YCIX JIUCTaXx.
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Po3ain 9. BignoBigi Ha MOXNMBiIi NUTaHHA

Iutanusi: Ha xomm’rorepi 3HaigeHo daiimm  “Models.xls” Ta
“Models2.x1s”. Slka pi3HULIA MK HUMH?

BinnoBiab: ®aiin “Models.xls” € nepioro Bepci€ero mporpamu, sika He
JI03BOJIsSIE BUKOHYBATH J€SIKI 3 OMepallii, meperdaueHrux UM JOKYMEHTOM.
®aiin “Models2.x1s” € HOBOIO Bepci€lo, sika MICTUTh BUIIPABICHI TOMUJIKA
Ta HEJIOJIKH MonepeaHiX Bepciid. B Toit ke yac, SKIIo JesKi 1aHl HaOpaHi y
¢aiim “Models.xls”, To iX MOTPiOHO CKOMIIOBaTH Y HOBUM (haidJ.

IuranHs: SKmo mpu BBEACHHI JaHUX BHUMAAKOBO CTEPTH (GopMar
JaHUX, TO SIK BITHOBUTH iX CTPYKTYpy?

Binnoinb: Kpame 3a Bce — Buiitu 3 mporpamu 0e3 3amucy, a micis
IIOT'0 — 3aBAaHTAKUTH Mporpamy e pas. ko O0yna HaOpaHa iHdopMarlis,
Ky TpeOa 30epertH, To il BapTO CKOMIIOBATH B OKPEMHUIl (ailsl 1 BCTABUTH y
daiin “Models2.xls” micis TOBTOPHOTO 3aBaHTAKEHHS.

IuTanns: [Ipy BUKOHAHHI MPOTPaMH BUAAETHCS MOBIAOMIICHHS, IO
qJiama3soH X MICTHTH 3aiBl JaHi, a00 KUIBKICTh JAaHUX HE BIJIIOBiIaec
HEOOX1THUM yMOBaM.

BignoBiab: IlepeBipTe, 1m0 KUIBKICTh CIOCTEPEXKEHb MPUOYTKIB Ta
30MTKIB piBHA, IO BBEJACHI MPOTHO3HI JaHl mo iHaekcax 1iH, BBII,
3apo0iTHIN miatHi, Kypcy nonapa CIIA.

IuTanns: [Ipyu BUKOHaHHI 00paxyHKY MPOTHO3Y, B IEAKUX YapyHKax
3HaXOJIATHCS TOMHIIKOBI CHMBOJIH.

BinnoBiab: IlepeBipre y nucrax “3miHHl (Mmicami)”, “3MiHHI
(xBapTanm)”, 4y BCl HEOOXIOHI JaHI y CIpUX YapyHKaX BBEJEHI BIPHO.
BreBauTech, 1mo He OyJl0 CXOBaHO CTOBMYUKHA y OyAb-IKHX JIHCTaxX, a
TaKOX, 10 HE OyJIO 3HUIIEHO PSIT UM CTOBITYMK MPOTPaMH.

[uranns: [Ipumyctumo, 1o HEOOXiTHO HoaaTH GAKTOPH JIJIsl aHATIZY

naHux. Yu MoskHa 11e 3poOuTH 06€3 BUKOHABIIS?
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BinnoBiab: be3 BuKoHaBIs MOXKHA JIHIIE 3MIHUTH 0a30BY MOJIEb JIJIs
oOpaxyHky yacTok (muct ‘“Yactkm Q). Bei iHmi mopeni 3miHuTH 0€3
nepepoOKH MPOTPaMHOTO KOAY HEMOKIIMBO, TOMY HEOOXiTHE 3BEpTaHHS 10
npecTaBHUKIB BukoHaBIs.

IuTanHs: Bussiena nomuika, ska He OUcaHa B JaHOMY JOKYMEHTI,
10 POOUTH B TAKOMY BHITAJIKY?

BignoBiak: )Kogna xomn’1oTepHa nporpaMma He MOke OyTH TOBHICTIO
nmo30aByieHa HEAOJIKIB. BUKOHaBEIb JOKIaB BCIX 3YCWJIb, 100 3BECTH
KUIBKICTh TMOMMJIOK J10 MiHIMyMy. SIKIio >k mpu poOOTI mporpama He
BUKOHAaJa MOTpiOH1 onepailii, ab0 BUaNa MONEPeHKEHHS PO MOMUIIKHU, TO
BUKOHANWTE TaKl Iii:

1. 3anumite ¢aitn Ha auck mia Ha3Borw Error.xls.

2. Bipiuutits daitn 3a agpecoro chernyak(@mail.univ.kiev.ua

3. OnuuriTe Npu KA CUTYyaIl 3’ ABJISIETHCS TTOMUJIKA.


mailto:chernyak@mail.univ.kiev.ua
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Po3ain 10. BignosigpanbHicTb BUKoHaBUSA

1. PoGoTa mnporpamMu MOXJIMBa JUIIE MpPHU 3aBAHTAKEHHI MAaKpOCiB.
BukoHaBerp 10KJIaB BCIX 3yCHIIb IS TOTO, MO0 YHUKHYTH B Makpocax
BipyciB, ojJlHaK BukoHaBellb HE Hece Hi MaTepiayibHOi, HI HISKOI 1HIIOT
BIJIMOBIIAJILHOCTI Yy BUIAJKY HASBHOCTI BIPYCIB UYMW HACHIJKIB iX
BUKOHAHHS.

2. Tlporpama mocTaBisieTbCsA Ha 3aMOBJIEHHS MiHICTepCTBA €KOHOMIKH Ta
3 MWTaHb €BPOIEHCHKOI 1HTEerpamii YKpaiHu, aJanToBaHa [0 YMOB
pobotu 1i€i opranizaiii. BukoHaBelbr He Hece BIMIOBIIAJIBHOCTI B pasi
HEIMpaBUJIbHOI POOOTH MpOorpamMu Ha KOMIIIOTEpax, 10 HE HaJlekKaTb
IIOMY B1JJOMCTBY.

3. BukoHnaBeub, po3poOJigi0uM Tporpamy, siKa JI03BOJIIE aHaI3yBaTH
BIUIMB MAaKpOCKOHOMIYHMX (PakTOpiB Ha MNpuOyTOK Ta 30UTKU
OiANpUeMCTB  YKpainu, po6otu mporHo3u mo 2007 pik BKIHOYHO,
HaMarapcsi BAKOPHUCTATH HANO1IbII e(PEeKTUBHI AJITOPUTMHU peaizalli Ta
HaWO1IBIIT TOYHI METOIM MPOTHO3YBaHH:. [Iporpama po3paxoBana OyTu
NOMIYHUKOM JoCHiaHuKy. OjHaK, Npu peasbHOMY MPOTHO3YBaHHI
HEOOX1IHO BUKOPUCTOBYBATU JOAATKOBY 1H(OpMaIIi0, a caMe: OCTaHHI
TEHJICHIIi B eKOHOMIIIl, 3MiHY 3aKOHOJaBCTBA, 3MiHA aKI[U31B Ta MUTHUX
MoAAaTKIB TOIIO. BCHO BIAMOBINAJNBHICTh 3a KIHIIEBUH MPOTHO3 HECe
TOCTIAHUK, SIKHH KOPUCTYEThCS MPOrpamoro, Tomy BrukoHnasenb He Hece
HISKOI BIAMOBIAAIILHOCTI 32 BUKOPUCTAHHS YU HEBUKOPUCTAHHS JAHOI
POrpamH.

4. Cnip mam’siTaTH, IO TOYHICTb MPOTHO3YBAaHHS 3HAYHOIO MIpOIO
3aJIeKUTh B1JI TOYHOCTI JaHUX. BukoHaBelb 3p0OMB BCE MOXKIIMBE IS
BBEJIICHHS TOYHOI 1H(oOpMaIii, BKa3aBIIM TPH IBOMY JDKEPEJo

iH(popmarrii. Bukonasers He HECe BIMOBIAATBHOCTI 3a TOIABIITNI BBl
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iHpopMmalrii, sAKul  3AIACHIOETBCA  TpalliBHUKaMu  MiHICTEpCTBa
€KOHOMIKH Ta 3 MMTaHb €BPONEHCHKOI 1HTErpaLii YKpaiHu.

BukoHaBelb rapaHTye IpaBHIIbHY pOOOTY IporpaMy mpoTsrom 1 poky 3
MOMEHTY Tnepenadi ii mpamiBHUKaM MiHicTepcTBa €KOHOMIKH Ta 3
NUTaHb €BPOIEUCHKOI 1HTerpamii Ykpainu. Skmo B meil yac OyayTh
3HAWJEH] TOMUIIKH, SIKi BUKJIMKAHI MOMIJIKAMH TMPOTPaMHOTO KOy,
BukoHaBenb 3000B’sI3y€TbCs BHUIPABUTH iX, SKIIO BUKOHAHI YMOBH,
HaBejgeHI B po3aiunl “BigmoBimi Ha MoxiuBI muTaHHs”. [apaHTis
MPUITHUHSETHCS, SKIO:

5.1.IIporpama 3pyiiHOBaHa BIpyCOM.

5.2.3MiHEH1 YapyHKH, TTO3HAYEH] HE CIPUM KOJIbOPOM.

5.3.HasBHi 3MiHH Y IPOTpaMHOMY KOJIi TPOTpaMu (IIUB. JOJIATOK 2).
BukoHaBenb 3000B’A3y€THCS IPOTATOM 3 MICAIIB 3 MOMEHTY Iepeaaul
nmporpaMu TpariBHUKaM MIHICTEPCTBAa €KOHOMIKM Ta 3 TIUTaHb
€BPOMNENCHKOT 1HTerpanii YkpaiHu He Ouiblie JBOX pa3iB 32 BUMOIOIO
MpaliBHUKIB OpraHizamii HajaTH OE3KOIITOBHY KOHCYJBTAIIO TIO
poOOTi 3 MPOrpPaMoI0 UM aHATI30M OTPUMAHUX PE3YIbTATIB.

3aMOBHHUK Ma€ TpPaBO JOAATKOBO 3BEPHYTHCS a0 BukoHaBus ais
nepepoOKH TporpaMu Ui YCYHEHHsT 4YHM JIOJaBaHHS OKPEMHX
KOMIIOHEHTIB, a TaK0X 3MIHHM MPOrpaMHOTO Koay. B mpomy BUMaaky
HiAMUCYETHCS T0IaTKOBA yro/a.

BukoHaBenp Ma€ TpaBO BHOCHUTH 3MIiHM 7O Tporpamu 0e3

MMOonepCaAHbOIO HOBiI[OMJIeHHH 3aMOBHHKA.
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BucHoBKuU

3anponioHoBaHa nporpama “The Best Models” € mnoTyxHUM
IHCTPYMEHTOM aHaji3y Ta MPOTHO3YBaHHS JUHAMIKU MPUOYTKIB Ta 30UTKIB
HiAMPUEMCTB HapOJHOTO TOCHoapcTBa YKpaiHu. BoHa m103Bojsie J€TKO i
0e3 3aifBUX 3aTpaT 4Yacy 1 KOIUTIB OTPUMYBaTH IMPOTHO3U HEOOXI1THHX
eKOHOMIYHUX mporieciB. Jlorian 3a mporpaMor0 He MHoTpedye 3HAYHHX
3yCUJIb, OCKUIBKH KOXKHOTO MicCAIlsl HEOOXITHO BBOJUTH JIMIIE JEKUIbKA
gucen. KopuctyBaTucs mporpamMoro 31aTHAN 1 HECTICIIATICT 3 MATEeMATHKH.
[IporpamMa kOMOiHye TmepeBarm TMOTY)KHUX MaTEMaTHUYHUX CHCTEM Ta

JJFIOACBKOI'O iHTeJIGKTy.

Takum 9MHOM, 3aIPOIMTOHOBAHA TIPOrpaMa Moke OyTH pPEKOMEHJ0BaHA
JUTsL BOPOBAKEHHS Yy MIHICTEpCTBI €KOHOMIKM Ta 3 MUTaHb €BPONEUCHKOT

1HTerpatii YKpainu, a TaKoX y HOro perioHajdbHHUX BIJIIICHHSX.
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dopatok 2. TekcT nporpamu

Modynb 1

Sub QuaterToYear(Celll, Cell2 As Range)

'TligpaxyHOK piYHHUX TAHUX HA OCHOBI KBapTaJbHUX JaHHX
Call PeriodToAggregate(Celll, Cell2, 4)

End Sub

Sub CalculateModel1Q()
' Iligpaxynok moxeni "Moxens 1Q"

Dim F As Boolean
Dim Curr As Long

Sheets("Mogens 1Q").Select

Range("B4").Select

Cells.Find(What:="", After:=ActiveCell, LookIn:=x1Values, LookAt:= _
xIWhole, SearchOrder:=xIByColumns, SearchDirection:=xINext, MatchCase:= _
False).Activate

Curr = ActiveCell.Row - 4

Range("$1$3:$P$24").Clear

Application.Run "ATPVBAEN.XLA!Regress", ActiveSheet.Range("$B$4:$B$" + MyRealStr(Curr + 3)),
ActiveSheet.Range("$D$4:$G$" + MyRealStr(Curr + 3)), False, False, , ActiveSheet.Range(
"$1$3:$P$24"), False, False, False, False, , False

Range("J19:J23").Select

Selection.Copy

Range("I1").Select

Selection.PasteSpecial Paste:=xlValues, Operation:=xINone, SkipBlanks:=
False, Transpose:=True

ActiveSheet.ChartObjects("Chart 1").Activate

ActiveChart.ChartArea.Select

ActiveChart.SeriesCollection(1).Values = "='Monens 1Q''R4C2:R" + MyRealStr(Curr + 3) + "C2"

Range("C4").Select

Cells.Find(What:="", After:=ActiveCell, LookIn:=x1Values, LookAt:= _
xIWhole, SearchOrder:=xIByColumns, SearchDirection:=xINext, MatchCase:= _
False).Activate

Curr = ActiveCell.Row - 4

Range("$1$3:$P$24").Clear

Application.Run "ATPVBAEN.XLA!Regress", ActiveSheet.Range("$C$4:$C$" + MyRealStr(Curr + 3)),
ActiveSheet.Range("$D$4:8GS$" + MyRealStr(Curr + 3)), False, False, , ActiveSheet.Range( _
"$1$3:$P$24"), False, False, False, False, , False

Range("J19:J23").Select

Selection.Copy

Range("I2").Select

Selection.PasteSpecial Paste:=x1Values, Operation:=xINone, SkipBlanks:= _
False, Transpose:=True

ActiveSheet.ChartObjects("Chart 2").Activate

ActiveChart.ChartArea.Select

ActiveChart.SeriesCollection(1).Values = "='Mozens 1Q''R4C3:R" + MyRealStr(Curr + 3) + "C3"

Call QuaterToYear(Range("S4"), Range("W4"))
Call QuaterToYear(Range("T4"), Range("X4"))
End Sub

36
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Modynb 2
Sub MonthToYear(Celll, Cell2 As Range)
'TlizpaxyHOK pIYHUX JJaHUX Ha OCHOBI PIYHUX

Call PeriodToAggregate(Celll, Cell2, 12)
End Sub
Sub CalculateModel 1 M()

Tligpaxynok moxaeni "Moxens 1M"

Sheets("Moxens 1M").Select

Range("B4").Select

Cells.Find(What:="", After:=ActiveCell, LookIn:=x1Values, LookAt:= _
xIPart, SearchOrder:=xIByColumns, SearchDirection:=xINext, MatchCase:= _
False).Activate

Curr = ActiveCell.Row - 4 ' Number of observations

Application.Run "ATPVBAEN.XLA!Regress", ActiveSheet.Range("$B$4:$B$" + MyRealStr(Curr + 3)),
ActiveSheet.Range("$D$4:$08" + MyRealStr(Curr + 3)), False, False, , ActiveSheet.Range( _
"$Q$4:$AB$114"), False, False, False, False, , False

Range("R20:R32").Select

Selection.Copy

Range("Q1").Select

Selection.PasteSpecial Paste:=xlValues, Operation:=xINone, SkipBlanks:=
False, Transpose:=True

Range("$Q$4:3ABS$114").Clear

Call MonthToYear(Range("AE4"), Range("Al4"))

ActiveSheet.ChartObjects("Chart 3").Activate

ActiveChart.ChartArea.Select

ActiveChart.SeriesCollection(1).Values = "='Monens 1M''R4C2:R" + MyRealStr(Curr + 3) + "C2"

Range("C4").Select

Cells.Find(What:="", After:=ActiveCell, LookIn:=x1Values, LookAt:=
xIPart, SearchOrder:=xIByColumns, SearchDirection:=xINext, MatchCase:= _
False).Activate

Curr = ActiveCell.Row - 4 ' Number of observations

Cells.FindNext(After:=ActiveCell).Activate

Application.Run "ATPVBAEN.XLA!Regress", ActiveSheet.Range("$C$4:$C$" + MyRealStr(Curr + 3)),
ActiveSheet.Range("$D$4:$08$" + MyRealStr(Curr + 3)), False, False, , ActiveSheet.Range( _
"$Q$4:$AB$114"), False, False, False, False, , False

Range("R20:R32").Select

Selection.Copy

Range("Q2").Select

Selection.PasteSpecial Paste:=x1Values, Operation:=xINone, SkipBlanks:= _
False, Transpose:=True

Range("$Q$4:3ABS$114").Clear

Call MonthToYear(Range("AF4"), Range("AJ4"))

ActiveSheet.ChartObjects("Chart 5").Activate

ActiveChart.ChartArea.Select

ActiveChart.SeriesCollection(1).Values = "='Monens 1M''R4C3:R" + MyRealStr(Curr + 3) + "C3"

End Sub



Modynb 3
Sub PeriodToAggregate(Celll, Cell2 As Range, NomberPeriods As Integer)
'TlipaxyHOK arperoBaHiX JaHUX Ha OCHOBI MEPIOIUYHHX JAHUX

Dim i, j, Nomber As Integer
Dim S As Single

Celll.Select

Cells.Find(What:="", After:=ActiveCell, LookIn:=x1Values, LookAt:=xIWhole, SearchOrder:=xlColumns,
SearchDirection:=xINext, MatchCase:=True).Activate

Nomber = ActiveCell.Row - Celll.Row "Uuciio HassBHUX CIIOCTEPEIKEHD

Cell2.Select
Fori=1 To Int(Nomber / NomberPeriods)
S=0
For j =1 To NomberPeriods
S =S + Cells(MyRealStr(Celll.Row - 1 + NomberPeriods * (i - 1) + j), Celll.Column).Value
Next j
ActiveCell.Value = S
Cells(Cell2.Row + i, Cell2.Column).Select
Next i
End Sub
Function MyRealStr(A) As String
'TlepeBi uKcia y CTPOKy 06€3 mepIioro mycToro CUMBOJIA

MyRealStr = Str(A)
MyRealStr = Right(MyRealStr, Len(MyRealStr) - 1)
End Function

38
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Modynb 4

Sub CalculateModell MReal()
'Migpaxynok mojeni "Mogens 1M Real"
'TIpuOyTKH

Sheets("Monens 1M Real").Select

Range("B4").Select

Cells.Find(What:="", After:=ActiveCell, LookIn:=x1Values, LookAt:=
xIPart, SearchOrder:=xIByColumns, SearchDirection:=xINext, MatchCase:= _
False).Activate

Curr = ActiveCell. Row - 4 ' Number of observations

Application.Run "ATPVBAEN.XLA!Regress", ActiveSheet.Range("$B$4:$BS$" + MyRealStr(Curr + 3)),
ActiveSheet.Range("$D$4:80$" + MyRealStr(Curr + 3)), False, False, , ActiveSheet.Range( _
"$Q$4:$AB$114"), False, False, False, False, , False

Range("R20:R32").Select

Selection.Copy

Range("Q1").Select

Selection.PasteSpecial Paste:=x1Values, Operation:=xINone, SkipBlanks:= _

False, Transpose:=True

Range("$Q$4:3ABS$114").Clear

Call MonthToYear(Range("AE4"), Range("Al4"))

ActiveSheet.ChartObjects("Chart 1").Activate

ActiveChart.ChartArea.Select

ActiveChart.SeriesCollection(1).Values = "='Mozgens IM'IR4C2:R" + MyRealStr(Curr + 3) + "C2"

Call MonthToYear(Range("AL4"), Range("AP4"))

'36UTKH

Range("C4").Select

Cells.Find(What:="", After:=ActiveCell, LookIn:=x1Values, LookAt:=
xIPart, SearchOrder:=xIByColumns, SearchDirection:=xINext, MatchCase:= _
False).Activate

Curr = ActiveCell.Row - 4 ' Number of observations

Cells.FindNext(After:=ActiveCell).Activate

Application.Run "ATPVBAEN.XLA!Regress", ActiveSheet.Range("$C$4:$C$" + MyRealStr(Curr + 3)),
ActiveSheet.Range("$D$4:$0$" + MyRealStr(Curr + 3)), False, False, , ActiveSheet.Range( _
"$Q$4:$AB$114"), False, False, False, False, , False

Range("R20:R32").Select

Selection.Copy

Range("Q2").Select

Selection.PasteSpecial Paste:=x1Values, Operation:=xINone, SkipBlanks:= _
False, Transpose:=True

Range("$Q$4:3ABS$114").Clear

Call MonthToYear(Range("AF4"), Range("AJ4"))

ActiveSheet.ChartObjects("Chart 2").Activate

ActiveChart.ChartArea.Select

ActiveChart.SeriesCollection(1).Values = "='Mogens IM'IR4C3:R" + MyRealStr(Curr + 3) + "C3"

Call MonthToYear(Range("AM4"), Range("AQ4"))

End Sub



Modynb 5

Sub QuaterToYear(Celll, Cell2 As Range)
'TligpaxyHOK piYHHUX TAHUX HA OCHOBI KBapTaJbHHUX JaHHX

Call PeriodToAggregate(Celll, Cell2, 4)
End Sub
Sub CalculateModel1 QReal()

Tligpaxynok mozaeni "Moxens 1Q Real"

1

Dim F As Boolean
Dim Curr As Long

Sheets("Mogens 1Q Real").Select

Range("B4").Select

Cells.Find(What:="", After:=ActiveCell, LookIn:=x1Values, LookAt:= _
xIWhole, SearchOrder:=xIByColumns, SearchDirection:=xINext, MatchCase:= _
False).Activate

Curr = ActiveCell.Row - 4

Range("$1$3:$P$24").Clear

Application.Run "ATPVBAEN.XLA!Regress", ActiveSheet.Range("$B$4:$B$" + MyRealStr(Curr + 3)),
ActiveSheet.Range("$D$4:$G$" + MyRealStr(Curr + 3)), False, False, , ActiveSheet.Range( _
"$1$3:$P$24"), False, False, False, False, , False

Range("J19:J23").Select

Selection.Copy

Range("I1").Select

Selection.PasteSpecial Paste:=xlValues, Operation:=xINone, SkipBlanks:=
False, Transpose:=True

ActiveSheet.ChartObjects("Chart 1").Activate

ActiveChart.ChartArea.Select

ActiveChart.SeriesCollection(1).Values = "='Monens 1Q''R4C2:R" + MyRealStr(Curr + 3) + "C2"

Call QuaterToYear(Range("S4"), Range("W4"))

Call QuaterToYear(Range("Z4"), Range("AD4"))

Range("C4").Select

Cells.Find(What:="", After:=ActiveCell, LookIn:=x1Values, LookAt:= _
xIWhole, SearchOrder:=xIByColumns, SearchDirection:=xINext, MatchCase:= _
False).Activate

Curr = ActiveCell.Row - 4

Range("$1$3:$P$24").Clear

Application.Run "ATPVBAEN.XLA!Regress", ActiveSheet.Range("$C$4:$CS$" + MyRealStr(Curr + 3)),
ActiveSheet.Range("$D$4:$G$" + MyRealStr(Curr + 3)), False, False, , ActiveSheet.Range( _
"$1$3:$P$24"), False, False, False, False, , False

Range("J19:J23").Select

Selection.Copy

Range("I2").Select

Selection.PasteSpecial Paste:=xlValues, Operation:=xINone, SkipBlanks:=
False, Transpose:=True

ActiveSheet.ChartObjects("Chart 2").Activate

ActiveChart.ChartArea.Select

ActiveChart.SeriesCollection(1).Values = "='Mozens 1Q''R4C3:R" + MyRealStr(Curr + 3) + "C3"

Call QuaterToYear(Range("T4"), Range("X4"))

Call QuaterToYear(Range("AA4"), Range("AE4"))

End Sub
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Modynb 6

Sub CalculateW(Celll, Cell2, Dest As String, Nomber As Integer)
'TlizpaxoBye Baxemi

'Calculates wages, Celll - source (small periods), Cell2 aggregate values, Dest - destination,
'Nomber - periods in aggregate value

Dim i, Curr As Integer

Range(Celll).Select
Cells.Find(What:="", After:=ActiveCell, LookIn:=x1Values, LookAt:=
xIPart, SearchOrder:=xIByColumns, SearchDirection:=xINext, MatchCase:= _
False).Activate
Curr = ActiveCell.Row - Range(Celll).Row ' Number of observations
Fori=1 To Curr
Cells(Range(Dest).Row + i - 1, Range(Dest).Column).Value = Cells(Range(Celll).Row +1i - 1,
Range(Celll).Column).Value / Cells(Range(Cell2).Row + Int((i - 1) / Nomber), Range(Cell2).Column).Value
Next
End Sub
Sub CalculateWages()

' TligpaxyHOK BaXXeJIiB IO KBapTalaX. 3apa3 He BUKOPUCTOBYETHCS
1

Call CalculateW("B4", "F4", "14", 4)
Call CalculateW("C4", "G4", "J4", 4)
End Sub
Sub CalculateFirstPeriods(Celll, Cell2 As String, k, Total As Integer)
' [ligpaxoBye arperopany cyMy nepmmux k nepiozis, Total - KiIbKicTb IIepioiB B poli

Dim S, i As Integer

Range(Celll).Select

Cells.Find(What:="", After:=ActiveCell, LookIn:=x1Values, LookAt:= _
xIPart, SearchOrder:=xIByColumns, SearchDirection:=xINext, MatchCase:= _
False).Activate

Curr = ActiveCell.Row - Range(Celll).Row ' Number of observations

Fori=1 To Int((Curr - 1) / Total) + 1

S=0
Forj=1Tok
S =S + [If(Cells(Range(Celll).Row + Total * (i - 1) +j - 1, Range(Celll).Column) = "", -S, Cells(Range(Celll).Row

+ Total * (- 1) +j - 1, Range(Celll).Column))

Next j

Cells(Range(Cell2).Row +1i - 1, Range(Cell2).Column) = S

Next i

End Sub

Sub CalculateAggrPeriods()
' TlizpaxyHOK YaCTHH JJIs nepmux 3, 6, 9 MicsiiB

Sheets("Uactku Q").Select

'KBapran

Call CalculateFirstPeriods("B4", "P4", 1, 4)
Call CalculateW("P4", "F4", "S4", 1)

Call CalculateFirstPeriods("C4", "Q4", 1, 4)



Call CalculateW("Q4", "G4", "T4", 1)

'TliBpivus
Call CalculateFirstPeriods("B4", "Z4", 2, 4)
Call CalculateW("Z4", "F4","AC4", 1)

Call CalculateFirstPeriods("C4", "AA4", 2, 4)
Call CalculateW("AA4", "G4", "AD4", 1)

' micaiiB
Call CalculateFirstPeriods("B4", "AJ4", 3, 4)
Call CalculateW("AJ4", "F4", "AM4", 1)

Call CalculateFirstPeriods("C4", "AK4", 3, 4)
Call CalculateW("AK4", "G4", "AN4", 1)

End Sub
Sub GenerateAggregateData()
'TligpaxyHOK piYHHAX IaHUX 110 3, 6, 9 MicsIsIX

Dim Curr As Integer
Range("AJ4").Select
Cells.Find(What:="", After:=ActiveCell, LookIn:=x1Values, LookAt:= _

xIPart, SearchOrder:=xIByColumns, SearchDirection:=xINext, MatchCase:= _

False).Activate
Curr = ActiveCell.Row - 4

Call CalculateFirstPeriods("AU4", "BA4", 1, 4)
Call CalculateFirstPeriods("AU4", "BB4", 2, 4)
Call CalculateFirstPeriods("AU4", "BC4", 3, 4)

Range("AK4").Select
Cells.Find(What:="", After:=ActiveCell, LookIn:=x1Values, LookAt:= _

xIPart, SearchOrder:=xIByColumns, SearchDirection:=xINext, MatchCase:= _

False).Activate
Curr = ActiveCell.Row - 4

Call CalculateFirstPeriods("AV4", "BE4", 1, 4)
Call CalculateFirstPeriods("AV4", "BF4", 2, 4)
Call CalculateFirstPeriods("AV4", "BG4", 3, 4)

End Sub

Sub CalculateWagesAll()

' 3aranpHAN MiApaxyHoK y JucTi "Yactku Q"

Sheets("Uactku Q").Select
Call CalculateWages

Call CalculateAggrPeriods
Call GenerateAggregateData

End Sub
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Modynb 7
Sub CalculateData()

' [TlinpaxoBye KBapTaJbHi Ta PiyHi AaHI 110 MICSIHUX
' BUKOpUTOBYETBCS JUIsl 3alIOBHEHHSI JMCTa "3MiHHI (KBapTainu)"
' ta "3MiHHI (pokn)" o aucTy "3MiHHI (Micsi)"

1

Call FirstAggregate("3minni (Mmicami)", "3minni (kBapTanu)", Range("'3minni (Micsami)'!B4"), Range("'3minHi
(xBapTanm)''B4"), 3)
Call FirstAggregate("3minni (Micami)", "3minni (kBaptanu)", Range("'3minni (Micsami)'!C4"), Range("'3minHi
(xBapTanm)'!C4"), 3)

Call FirstAggregate("3minni (micsmi)", "3minni (pokn)", Range(""3minHi (micaui)'!B4"), Range(""3minni (poku)'!B4"),
12)
Call FirstAggregate("3minni (micsmi)", "3minni (pokn)", Range(""3minHi (micaui)'!C4"), Range(""3minni (poku)'!C4"),
12)

End Sub
Sub FirstAggregate(Sheetl, Sheet2 As String, Rangel, Range2 As Range, Nomber As Integer)

Dim Curr, i, j As Integer
Dim S As Single

Sheets(Sheet1).Select

Rangel.Select

Cells.Find(What:="", After:=ActiveCell, LookIn:=x1Values, LookAt:= _
xIPart, SearchOrder:=xIByColumns, SearchDirection:=xINext, MatchCase:=False) _
Activate

Curr = ActiveCell.Row - Rangel.Row 'Unco HasBHUX CIIOCTEPEKEHB

Sheets(Sheet2).Select
Range2.Select
Fori=1 To Int(Curr / Nomber)
S=0
Sheets(Sheet1).Select
Forj =1 To Nomber
S =S + Cells(Rangel.Row + (i - 1) * Nomber + j - 1, Rangel.Column)
Next j
Sheets(Sheet2).Select
Cells(Range2.Row + i - 1, Range2.Column).Value = S
Next i
End Sub
Sub Clearance()
' Deletes all unneccessary information

Sheets("3minHi (kBapTanu)").Select
Range("B4:C150").Select
Selection.ClearContents

Sheets("3minHi (poku)").Select
Range("B4:C150").Select
Selection.ClearContents

Sheets("Yactku Q").Select
Range("BA4:BG13").Select
Selection.ClearContents
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End Sub
Sub CalculateAll()

'TIpoBOUTE OCIITOBHUN BUKJIUK BCIX
'HEOOX1THUX TPOIIEAYP IS MOBHOTO OOPaxyHKY

1

Dim NewL As String

NewL = Chr(13) '+ Chr(10)
Windows("Models2.xls").Activate

Call Update("Tlouatok pobotu: " + NewL + "[nimianizamis 3MiHauX")
Call Clearance

Call CalculateData

Call Update("O6paxynok npornosis: " + NewL + "Mogens 1Q")

Call CalculateModel1Q 'Modulel

Call Update("O6paxyHok nporuo3sis: " + NewL + "Mogens 1M")

Call CalculateModellM 'Module2

Call Update("O6paxyHnok nporuo3sis: " + NewL + "Mogens 1QReal")
Call CalculateModel1 QReal 'Module5

Call Update("O6paxynok nporuo3sis: " + NewL + "Mogaens 1MReal")
Call CalculateModell MReal 'Module4

Call Update("O6paxyHoxk nporno3is: " + NewL + "Anaini3 yactok")
Call CalculateWagesAll 'Module6

Call Update("O6paxynoxk nporno3is: " + NewL + "®akropni mozemni")
Call MainModel2 'Module9

Call Update("O6paxynoxk npornosis: " + NewL + "Jlarosi monemni")
Call MainModel3 'Module10

Call Update(" Anamniz 3minaux: " + NewL + "Kopensriitauii anamiz")
Call StartCorel 'Modulel 1

Call Update("3aBepmenns podotu: " + NewL + "[linroroBka pe3ynbTaTiB")

Sheets("Yactku Q").Select
Range("BU1").Select

Sheets(" Anani3 nporuo3sis").Select
Range("A1").Select

End Sub
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Modynb 8

' TonoBHMI MOJYJIb AJIs TOCATKY OOPOOKH BCIX JIMCTIB
' 3aBanTaxye Gopmy, cxoBye Excel, Bukimkae CalculateAll
' 3aBepirye 0OYUCICHHS

Sub ActiveWork()
' O6pobka popmu

UserForm1.Repaint
Call CalculateAll
Unload UserForml
End Sub
Sub StartForm()
' [Touatox poboTH porpamu
'Came 111 mpoLieiypa OBUHHA BU3UBATHCS JUISL KOPEKTHOI poOOTH

On Error GoTo L1
Application.Visible = False
Load UserForml
UserForm1.Show

L1: Application.Visible = True

End Sub

Sub Update(S As String)

UserForm1.Label4.Caption = S
UserForm1.Repaint
End Sub
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' Monynb mist 06poOku nicra @axropu Q

Sub CalculateRegression(StartModelCell As Range, MyVars As Integer)
'TlizpaxoBye OJIHY perpecito 1o 3aaHuM HapaMeTpam:

'Tlepmuit - nepira yapyHka, ae Hanucano Mogens 2.XXX

'Tlpyruii - KUTBKICTh 3MIHHUX Y perpecii (KOHCTaHTa He paxy€eThCs)

Dim Curr As Integer

Cells(StartModelCell.Row + 3, StartModelCell.Column + 3).Select

Range(ActiveCell, Cells(ActiveCell.Row + 39, ActiveCell.Column)).Select

Cells.Find(What:="0.0", After:=ActiveCell, LookIn:=xIValues, SearchOrder:=xIByColumns, SearchDirection:=xINext,
MatchCase:=False).Activate

Curr = ActiveCell.Row - 4 'Nomber of observations

Application.Run "ATPVBAEN.XLA!Regress", ActiveSheet.Range(Cells(StartModelCell.Row + 3,
StartModelCell.Column + 3), Cells(StartModelCell.Row + 3 + Curr - 1, StartModelCell.Column + 3)),
ActiveSheet.Range(Cells(StartModelCell. Row + 3, StartModelCell.Column + 4), Cells(StartModelCell. Row + 3 +
Curr - 1, StartModelCell.Column + 4 + MyVars - 1)), False, False, , ActiveSheet.Range( _
"$1IAS$1:$1V$30"), False, False, False, False, , False

Cells(StartModelCell.Row + 1, StartModelCell.Column + 1).Value = Cells(5, "IB").Value 'R"2

Range("IB17:1B" + MyRealStr(17 + MyVars)).Select 'Coefficients
Selection.Copy

Cells(StartModelCell.Row + 1, StartModelCell.Column + 3).Select
Selection.PasteSpecial Paste:=x1Values, Operation:=xINone, SkipBlanks:=
False, Transpose:=True

Range("$IA$1:$1V$30").Select
Selection.Clear

Range("A1").Select

End Sub

Sub MainModel2()

' TonosHa nporpama o6po6ku ucra dakropu Q
' 31ilCHIOETBCS TMAPaXyHOK BCiX perpecii

1

Sheets("®akxropu Q").Select

Call CalculateRegression(Range("AA1"), 1) TlpubyTtok ~ Iaaexc indmsmii
Call CalculateRegression(Range("AIl"), 1) '36utok ~ [naexc indmamii

Call CalculateRegression(Range("AQ1"), 1) TIpuOGyTok ~ Innekc »kurts
Call CalculateRegression(Range("AY1"), 1) '30utok ~ [Haekc xKutTs

Call CalculateRegression(Range("BG1"), 1) TIpubyrox ~ BBII Hominansuuit
Call CalculateRegression(Range("BO1"), 1) '36utox ~ BBII HoMinamsHuit

Call CalculateRegression(Range("BW1"), 1) TIpnbytok ~ BBII peansuuit
Call CalculateRegression(Range("CE1"), 1) '36utox ~ BBII peansuuii

Call CalculateRegression(Range("CM1"), 2) TlpuGyTox ~ ingexc xurts, BBII HomiHamsHUI
Call CalculateRegression(Range("CV1"), 2) '36urtok ~ inaekc xurts, BBII HomiHanpHUI



Call CalculateRegression(Range("DE1"), 1) TIpubyrok peansuuii ~ BBII peanbuuii
Call CalculateRegression(Range("DM1"), 1) '36utok ~ BBII peanbunit

Call CalculateRegression(Range("DU1"), 2) 'Log(ITpu6yTox)~ Log(BBII), Log(iamexc xutrs)
Call CalculateRegression(Range("ED1"), 2) 'Log(36uTok) ~ Log(BBII), Log(inmekc >kxutTs)

Call CalculateRegression(Range("EM1"), 1) TIpubytok ~ Omara mpari
Call CalculateRegression(Range("EU1"), 1) '36utok ~ Ormrara mpari

Call CalculateRegression(Range("FC1"), 1) TIpudyTox ~ IO1]
Call CalculateRegression(Range("FK1"), 1) '36utok ~ IOL]

Call CalculateRegression(Range("FS1"), 1) TIpubyTox ~ Kypc nonapa
Call CalculateRegression(Range("GA1"), 1) '36utok ~ Kypc noiapa

End Sub
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' Moayib st 0OpoOKH JIATOBUX MOJEICiH

Sub MainModel3()
' TonosHa nporpama o6po0Oku sucra Jlarosi mozaei
' 3nilCHIOETBCS TIAPaXyHOK BCiX perpecii

Sheets("Jlarosi momemi").Select

Call CalculateRegression(Range("AA1"), 1) TIpuGyTox ~ npudyTok (-1)
Call CalculateRegression(Range("AIl"), 1) '36uTok ~ 36uToK (-1)

Call CalculateRegression(Range("AQ1"), 1) 'BimHomienns npudyTkiB ~ Binnomienns BBIT
Call CalculateRegression(Range("AY1"), 1) 'BigHorienns 30utkiB ~ Bignomenus BBIT

Call CalculateRegression(Range("BG1"), 1) 'Bignomenns npuOyTKiB ~ BigHomeHnHs iHsmii
Call CalculateRegression(Range("BO1"), 1) 'Bignomenns 30uTkiB ~ Bignomenus iHgusii

Call CalculateRegression(Range("BW1"), 1) TIpubyTok ~ xypc monapa CIIIA (-1)
Call CalculateRegression(Range("CE1"), 1) '36utok ~ xypc momapa CHIA (-1)

Call CalculateRegression(Range("CM1"), 2) 'Binnomenns npudyTkiB ~ Binnomenns BBII, BixHomenHs iH(Ismii
Call CalculateRegression(Range("CV1"), 2) 'Binnomenns 36utkiB ~ Bignomenns BBII, Binnomenns iHdusii

Call CalculateRegression(Range("DE1"), 3) TIpubyTok ~ Binnomenust BBII, BigHomenHs iHdIsIii, Kypc gonapa
Call CalculateRegression(Range("DO1"), 3) '36utok ~ Binnomenus BBII, BigHomenHs iHGIALIT, Kypc Honapa

Call CalculateRegression(Range("DY1"), 3) TIpuGyrtok ~ IIpudyrox (-1), 36urok(-1), BBIT (-1)
Call CalculateRegression(Range("EI1"), 3) '36utox ~ [IpubyToxk (-1), 36utok(-1), BBII (-1)

Call CalculateRegression(Range("ES1"), 3) 'DP/P ~ In(GDP/GDP(-1), ER(-2)/Er(-1), Q4
Call CalculateRegression(Range("FC1"), 3) DP/P ~ In(GDP/GDP(-1), ER(-2)/Er(-1), Q4

Call CalculateRegression(Range("FM1"), 2) 'TIpubytox ~ BBII peansrnii (-1), Kypc nomapa (-1)
Call CalculateRegression(Range("FV1"), 2) '36urok ~ [IpudyTok (-4), 30urok (-4)

Call CalculateRegression(Range("GE1"), 2) TIpu6yTtok ~ ImmopT ToBapis Ta nociuyr (-1), ingexc xutts (-1)
Call CalculateRegression(Range("GN1"), 2) '36utok ~ Exciopt ToBapis ta nociyr (-1), BBII peanbuuii (-1)

End Sub
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Sub CountEls(Ind1, Ind2 As Integer)
' [linpaxoBye KiNBKICTb €IEMEHTIB Y KOXKHIM 3MiHHIN
Dim Curr As Integer

Cells(Ind1, Ind2).Select
Cells.Find(What:="0.0", After:=ActiveCell, LookIn:=x1Values, SearchOrder:=xIByColumns, SearchDirection:=xINext,
MatchCase:=False).Activate
Curr = ActiveCell.Row - 4
Cells(1, Ind2).Value = Curr
End Sub
Sub BigCount()
'TlizpaxoBye KiIbKICTh €JIEMEHTIB Y BCIX 3MIHHUX

Dim Vars, i As Integer

Range("B4").Select

Cells.Find(What:="", After:=ActiveCell, LookIn:=x1Values, SearchOrder:=xIByRows, SearchDirection:=xINext,
MatchCase:=False).Activate

Vars = ActiveCell.Column - 2

Fori=1 To Vars

Call CountEls(4,1+ 1)

Next
End Sub
Sub MakeCorr(StartRow, StartCol As Integer)
'TlinpaxoBye KOpPEJALiI0
Dim i, j, rl, 12, m, Val As Integer
Dim CelllS, Cell2S, CelllF, Cell2F, S As String

Call BigCount

Range("B4").Select

Cells.Find(What:="", After:=ActiveCell, LookIn:=x1Values, SearchOrder:=xIByRows, SearchDirection:=xINext,
MatchCase:=False).Activate

Vars = ActiveCell.Column - 2

Forj =1 To Vars 'Variable 1

Fori=1 To Vars 'Variable 2

rl = Cells(l, j + 1).Value

r2 = Cells(1, 1+ 1).Value

Ifr1 >r2 Then

m=r2

Else: m=rl

End If 'm - KimbKicTh eIeMEHTIB 71 pO3paxyHKy

CelllS = Cells(4, 1 +j).Address

CelllF = Cells(4 + m - 1, 1 +j).Address

Cell2S = Cells(4, 1 + 1).Address

Cell2F = Cells(4 + m - 1,1 + 1).Address

S ="=Correl(" + Cell1S + ":" + CelllF +"," + CelI2S + ":" + Cell2F +")"
Cells(StartRow + 2 + i, StartCol + j).Formula = S 'Records corr

' Painting

Select Case Int(1000 * Cells(StartRow + 2 + i, StartCol + j).Value)

Case 991 To 1000



Val=3

Case 900 To 990
Val=7

Case -1000 To -900
Val=7

Case 600 To 899
Val=15

Case -899 To -600
Val=15

Case 300 To 599
Val=9

Case -599 To -300
Val=9

Case -299 To 299
Val=10

Case Else
Val=0

' Case -100
' Val=2
End Select

Cells(StartRow + 2 + 1, StartCol + j).Font.ColorIndex = Val

Next i
Next j
End Sub
Sub StartCorel()
'TligpaxoBye BCi KOPEMAIiHHI 3a71eKHOCTI

Sheets(" Anani3 3anexxnoctei").Select
Call MakeCorr(1, 27)
Range("AA2").Select

End Sub
Sub ErrorStart()

Application.Visible = True
End Sub

50



