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MHHIIITC HAH Ta MiHoCBiTH 1 HayKu YKpaiHu

B ymoBax nepexiHOi eKOHOMIKH Pi3KO 3pOCTalOTh BUMOTH A0 €(EKTUBHOCTI MPUHHATTS
1 peaiizallii onepaTUBHUX 1 CTPATETIYHUX PIIICHh HA BCIX PIBHIX - JEPKaBHOMY, BIJIOMYOMY,
pErioHaJIbHOMY YH MiCLIEBOMY. 30KpeMa, e(pEeKTUBHICTh MPUUHATTS OnepamusHux pilieHb y
MepIry 4epry 3aJIeKATh HE TaK BiJ KIIBKOCTI HasBHOI iH(opMallii, SK BiJ ii SIKOCTI Ta
rOuHU i1 MATOTOBKY, OMPAIIOBAHHS, y3aralbHEHHS 1 MOJaHHS y HanexHid ¢opwmi. Le
CBITYUTH MPO aKTYAIBHICTh PO3po0JIeHHS crcTeM 300Dy, Mepeaadi, aHalily, Bizyamsalii Ta
JOKYMEHTYBaHHSI CTaTHCTUYHOI iHQOpMalii, a TaKo)X BUKOPUCTAHHS 11 JJIs OIIHIOBAHHS,
MOJICJTFOBaHHSI Ta OIEPATUBHOTO TMPOTHO3YBaHHS COIIalbHO-€KOHOMIYHHMX MpoIieciB. Taki
CHCTEMH MOXHA Ha3BaTH KOMII'IOTEPHUMH  cucmemamu  COYiaibHO-eKOHOMIUHO20
MOHImopuHrey. ICTOTHUMH CKJIaJOBUMHM YaCTHHAMH THIIOBOI CHCTEMH MOHITOPHHTY €
MiJCUCTEMH B3a€MOJIT 3 0a3aMM JAaHUX, Bizyami3allii, eKCIIEpPTHOTO 1 CTATUCTUYHOTO aHaIi3Yy,
MOJICTIIOBaHHS,  KOPOTKOCTPOKOBOTO  IPOTHO3YBaHHsS, KOMIT'IOTepHOI  rpadiku  Ta
JOKyMEHTyBaHHsS. [IpenMeToM MOHITOPHHTY € HaWBaXJIMBILI AN SKUTTS CYCIUIBCTBA
COIIIaIbHO-€KOHOMIYHI, AemorpadiyHi, €KOJOTiyHi, (GiHAHCOBI Ta IHII NPOLECH PIZHOTO
piBHS.

TyT mOWiIBPHO HAroJOCHUTH HAa TOMY, IO 3aJadl cnocmepedceHHs 1 MOHImopuHey He
TOTO’KHI, X04a MepiIa 3 HUX € HeoOXiIHUM eTanoM Jpyroi. ToOTO MOHITOPHHT 0O0B’SI3KOBO
8KII0YAE CTIOCTEPEIKEHHS, ajle HOTo 3aBIAaHHS 3HAYHO Wupuli, OCKIIBKU B XO/i MOHITOPUHTY
Ha OCHOBI ()aKTUYHHMX JaHUX NpPO 3MiHY B 4Yaci NEBHUX IOKAa3HHMKIB KOHTPOJIHOBAHUX
MPOIICCIB TTOBUHHI TIPOBOIUTHUCS: OI[IHIOBAHHS MOTOYHOTO CTAaHY MPOIIECIB; aHaJi3 MOTOYHUX
JAHWUX; OIEepaTUBHE IMPOTHO3YBaHHA KOPOTKOTEPMIHOBHMX TEHJAEHII PO3BHUTKY MpOIIECIB;
Bi3yastizallis pe3yJibTaTiB MOHITOPUHTY.

OnepaTuBHE NMPOTHO3YBAHHS € KIHOYOBUM EIEMEHTOM 3a/ladi MOHITOPUHTY COILalbHO-
€KOHOMIYHUX TMPOIIECIB, OCKIIBKH CaMe€ pPE3yJbTaTH IMPOTHO3YBAHHS MAalOTh BHUpIIIAIbHE
3HA4YEeHHs JJI1 OOTPYHTOBAHOI'O HPUNHATTS 3aKOHOJABYMX, BHKOHABYMX 1 YIPaBIiHCHKHX
pimieHb. 3a3HauyMMo, IO 3a/Jada IMPOTHO3YBAaHHA MOXKE BHUCTYNATH SIK eKCMpanoiayis
3aKOHOMIPHOTO PO3BHTKY MOJEBOBAHMX MPOIIECIB Ha MalOyTHIH NMPOMIXKOK yacy abo sk

imimayitine MoOent08anHs, TOOTO 3aCTOCYBaHHS OJIEPKAHUX MATEMATHUYHUX MOJENEH IS
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JOCIIJKEHHSI XapakTepy 3MIHM MalOyTHHOTO PpO3BUTKY MOJICNIbOBAHUX TIPOILECIB Yy
3QJIGKHOCTI BiJl PI3HUX BapiaHTIB TOBEAIHKH HE3aJICKHHX (akTopiB (HOpMATHBHE
IIPOTHO3YBaHH).

TpanuiiitHo HAUMOMMUPEHITUMH ISl IPOTHO3YBAHHS € JIBl TPYIH METOIIB: €KOHOMIKO-
MaTeMaTHYHE MOJIETIOBaHHA y (OopMi MpsIMOrO pO3pPaxyHKy MarepiajabHO-(piHAHCOBUX
MOTOKIB 1 0OaJaHCOBUX CIHIBBIIHOIIEHh Ta EKOHOMETPUYHE MOJICIIOBAaHHSI — IMO0YyI0Ba
MoOJIeJIel 32 TOTIOMOTOI0 OI[iHIOBAHHS MapaMeTpiB i3 3aCTOCYBAaHHSIM pPErpeciiiHOro aHaiizy.
[Tepeniyeni METOIU BITHOCATBHCSA A0 O€OVKMUBHUX, METOHOJIOTIS SIKUX TOJIATAE y TEPeXOoi
“BiJ] 3araJbHOTO /0 KOHKPETHOTO’, TOOTO BiJi BHBYCHHS 3arajlbHUX 3aKOHOMIPHOCTEH 10
MoOyZOBM MOJIENe KOHKPETHUX sIBUI] Ta TmporeciB. [lpu 3acTocyBaHHI IHMX METOMIB
3HAYHOIO MPOOIEMOIO € BUOIpP CTPYKTYpU MOJIEII.

Ils mnpobiema cTae HEICTOTHOK TMPH 3aCTOCYBAaHHI [HOYKMUBHO20 NIOX00Y IO
MO/ICITIOBAHHSI €KOHOMIYHHUX TPOLIECIB, IKUH TPYHTYEThCS HA MPUHIIHII “‘BiJl KOHKPETHOTO JI0
3arajibHOTO”’, TOOTO BiJ OJIEp)KaHHS EMITIPUYHUX JAHUX MPO MOBEAIHKY KOHKPETHHX SIBUII Ta
MIPOIIECiB 10 MOOYIOBH MOJIEJIEH 13 3aCTOCYBAHHSIM CIIELiaJIbHUX 1HPOPMAIIHHUX TEXHOJIOTIN
“BumoOyBaHHs 3HaHB 13 gaHuX. Lle¥ miaxin peanizoBaHUN y METOMA1 TPYIOBOTO ypaxyBaHHS
aprymeHTiB  (MI'YA), skuii (QakTHYHO € METOAOM HOWYKY  3aKOHOMIpHOCMeEl
(MaTeMaTUYHOTO OIMHUCY 3aKOHOMIPHHMX MPUYMHHO-HACTIIKOBUX 3B’S3KIB MK €JIEMEHTaMH
JOCIIJKYBaHUX TPOIIECIB) 3 aBTOMAaTHYHUM BHUOOPOM CTPYKTYpH 1 MapaMeTpiB MOAei Ha
OoCHOBI1 i1H(popMaIlli KOpOTKOi BHOIPKM CTAaTUCTUYHUX JaHMX. B #oro OCHOBY MOKJIAIEHO
MPUHIMIHN 30BHIITHHOTO JOMOBHEHHS, aBTOMATHYHOI T'eHepallii Ta TOCTITOBHOI CeNeKIIil
YCKJIAHIOBAHUX CTPYKTYpP MOJENEH.

Jis mpukiazy B JIOTOBiAI HaBeIEHO pe3yiabTaTh moOymoBu 3a gomomororo MI'VA
MOJeJIC ISl TPOTHO3YyBaHHS KOHKPETHOTO EKOHOMIYHOTO TPOIEeCcy — 3MIHH 00CsTy
Hao0xo00xcensb 00 depacasHozo biodxcemy. JIns 1iei 3agadi 6yno oopaHo nonaa 20 MoKa3HUKIB
(dakTopiB), SIKI MOXYTh BIUIMBATH Ha IIJTLOBUW IMOKA3HUK - JTOXOJW KOHCOJIIJIOBAHOTO
oroxery. Illomicsuni 3HaUEHHS BCiX MOKa3HUKIB Oyi0 B3sATO 3 OrosereHs [lepkkoMcTary 3a
niepiox 3 auctonana 1995 mo cepnens 1999 pp. (ToOTO HOBXKHMHA TTOYATKOBOI BUOIpKH — 46
TOYOK). 32 UMMM JaHUMH OJIEPKAHO MOJENI 3aJeKHOCTI JA0XOAy OIOKETy BiJl MOTOYHHUX
3Ha4YeHb (PAKTOPIB, IPUIOMY IIi MOJIEIII MAIOTh ONTHUMAIBHY CTPYKTYPY, TOOTO MICTATh TUTBKH
HallicTOTHIII 3 yciX moyatkoBux (axtopis. [ToOynoBaHi Moaeni MalOTh JOCTATHIO TOYHICTh
MIPU 3aCTOCYBAaHHI B PEXKUMI MIPOTHO3YBaHHS, 1110, 3 OJTHOTO OOKY, CBITYHTH MPO HASBHICTH Y

CTAaTHUCTUYHUX JAHHUX MPO MOJETHOBAHI MPOILECH MEBHUX 3aKOHOMIPHOCTEH, a 3 APYroro —
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po e(heKTUBHICTh 3aCTOCYBAaHHS 1HIYKTUBHOTO Miaxoay Ha ocHOBI MI'YA nist po3B’s3aHHA
3a/1a4 OTMEPaTUBHOTO MPOTHO3YBaHHS B CHCTEMI MOHITOPHHTY TOJIaTKOBUX MPOIIECIB.

Mpuxaag. Moxaens Ui BU3HAYEHHS 00CATY JOXOAY 3BEACHOTO OIOKETY MOTOYHOTO
MICSALA 3a 3HAYEHHSAMHU BXIIHUX 3MIHHUAX ITOTOYHOI'O MICAIA.

Cnovatrky Oynmo BuOpano 3 [1-3] Taki BXigHi 3MiHHI (BiAOMpaTUCh Ti CTATUCTHYHI
napameTpH, Jie He OyJI0 MPOMYCKiB JaHUX ):

X1 - rpoIIoBi JOX0IM HACENeHHs, BChOTo (MJTH.TPH.);

X2 - rpoIIoBi BUTPATH Ta 3a01Ia/PKCHHS HACEJICHHSI, BChOTO (MJIH.TPH.);

X3 - iHgeKc crnokuBUKX IiH (%);

X4 - iHAeKc 1iH BUPOOHUKIB TPOMHUCITOBOI MpoayKiii (%);

X5 - iHAeKC 1iH BUPOOHUKIB JIETKOI TPOMUCITOBOCTI (%);

X6 - ingexc BBII (%);

X7 - obcsAr BUPOOHUIITBA MPOMHCIOBOCTI BCHOTO (MITH.TPH.);

X8 - 00csT BUPOOHHUIITBA JIETKOI TPOMUCIIOBOCTI (MJTH.TPH.);

X9 - po3apibHuit TOBapoOOIT BCHOro (MIIH.TPH.);

X10 - 3aranpHa 3aHATICTH: YUCEIBHICTh POOITHHKIB 1 CITY>KOOBIIIB (THC.9OJ);

X11 - 3afHATICTH y JErKii MPOMHCIOBOCTI (IIPOMHCIOBO-BUPOOHUYMN TEPCOHAI,
THC.90J);
X12 - 3apobitTHa mnaTta (cepeIHbOMICAYHA HapaxoBaHa Ha OJHOTO IpalliBHUKA,

HOMIHAJIbHA, TPH.);

X13 -ingexc peansHoi 3apmiati ("HeTT0", %);

X14 - 3apobiTHa TuIaTa y JIETKIA MPOMHUCIOBOCTI (CepeaHhOMICSAYHA HapaxoBaHa Ha
OJTHOTO TIpaIliBHUKA, HOMIHAJIbHA, TPH.);

X15 - BcraHOBIEHA CepeAHBO3BAKEHA OOJIIKOBAa MPOIEHTHA CTaBKa pediHaHCYBaHHS
KoMepiiitHux 6aHkiB (% piuHUX);

X16 - cepenHbO3Ba)KEHI MPOIEHTHI CTaBKM OaHKIBCHKOI CHCTEMH Ha KpPEIUTH Y
HaIlOHaNIbHIN BamoTi (% piyHUX);

X17 - rpomoBa maca rotiBku B 00iry (MO)(MH.TpH.);

X18 - odimiitauit kypc rpusHi 10 100 nonapis CIIIA (rpH.);

X19 - nebiTopchbka 3a00proBaHICTh MIXK MIAMPUEMCTBAMH Y KpaiHu (MJIH.TPH.);

X20 - kpenuTOpCchKa 3a00proBaHICTh MIXK MiIIPUEMCTBAMHU Y KpaiHu (MJIH.TPH.);

X21 - Bupatku 3BeICHOTO OI0/KETY, BChOTO (MJTH.TPH.).

B sxocti ninmeoBoi (BuxigHOT) 3MiHHOI Y Oyl0 MPUWHATO AOXOIU 3BEACHOTO OIOIKETY,

BCHOTO (MJTH.TPH.).



JloBxk1HA BUOIPKH CTAaHOBUTH 47 MICSIIIB.

3a nonmomoroto nporpamuoi cuctemu ACTPIJI, B ocHOBI s1K01 J1exkaTh anroputmMu MI'VA,

OyJio ofiep,aHO TaKy JIIHIMHY MOJAENs 3MIHU JOXOJIB 3BEIECHOTO OIO/HKETY B 3aJIC)KHOCTI Bif

MOTOYHMX 3HAYEHD BXITHUX 3MIHHUX:

+1.9715X2 —0.0007X50+0.70404X;;.

Mogens mae Ttaki xapaktepuctuku: CKO=200.64 - cepenHbOKBagpaTH4HA MOXHOKa

MozenmoBaHHs; R=538.53 - makcumanbHa pizHUIA (po3Max) MiK (HaKTUIHUM 1 MOJCIHHUM

3HaueHAMU; Ry, =18.19% Big po3dMaxy BUXiTHOI 3MiHHOI.

Ha puc.1 npencraBneHo rpadik MOMICIYHIX 3HAYCHb JOXOIB OIO/DKETY, OTPUMAHUX 3a

mozemto (1), Ta TabnuuHi AaHi.
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BepeceHb 1999 p. , orpumana 3a moaemmo (1).

AHai3 pe3ynbTaTiB MOJACIIOBaHHA 3a OaraTopsaauM anroputMoM MI'Y A mokasas, 1mo
3miHHI Xg, X1, Xi6, X138 - Xp0 BUSBHIUCH HECYTTEBUMH IS IILOTO HAOOPY MaHUX. 3aBASKU

IboMY OyJIO 3MEHIIICHO KUIbKICTh BX1THUX 3MIHHHX 3 21 710 15, 110 CyTT€BO 3HU3UIIO BUTPATH

y= —1841.3 —0.070449X; +10.229X; —6.5579Xs +11.175X¢+0.18811X7; —0.1057X, +
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Jacy Ha MOJCIIOBAHHS 1 Jajo 3MOTY MOKPAIIUTH TOYHICTH MOJENI 3aBISKUA BBEIACHHIO
IOIIOMIKHUX 3MIHHHUX - JJarOBHUX 3HAUYEHDb NEIKAX BXITHUX 3MIHHUX Ta BUXI1THOI BEINYHUHU.
Mopnenb A0X0/IiB 3BEACHHOTO OI0/pKeTy 3a 15 BXigHuMu 3MiHHUMU X - X7, X9 - X9, X2

- X135, X17, X21 Ma€ TaKUH BUTIISAI:

y=—2185.8 +10.846X3 +7.9135X4 —5.8905X5+0.16467X7 +1.5082X, +3.2765X3 —
—0.020574X14+0.65081X5;. (2)

Mopnens mae Taki xapakrepuctuku: CKO =215.64, R =531.97, Ryip= 17.97% .
Ha puc.2 npencrasneHo rpadik MOMICIYHUX 3HAYCHb JOXOIB OIO/DKETY, OTPUMAHUX 3a

MoeIuTo (2), Ta TaONMYHI AaHi.
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Puc. 2. Jlunamika momicsiaHOT 3MIHU JOXO/IIB 3BEICHOTO OFO/KETY 3 mucTomnana 1995 no

BepeceHb 1999 p. , orpuMana 3a mojeso (2).

Jnst momimimeHHsT SKOCTI MOJENIOBAaHHS Ta MPOTHO3YBaHHS Oysio BBEACHO (IIUIIXOM
nigoopy) nomnomixHi 3MiHHL: X20=X4 0, X237X43, X24=Xs,01, X25=X12,-2, X26= Y1, A€ t -

MMOTOYHUM MicsIb (t = 4,..., 47). [Ipu 1boMy OyJI0 OTPUMAHO TaKy MOJIEINb:

Y =-3988.9 — 0.033522X; + 0.0235X,+ 46.52X3+ 0.06161X7+ 1.9426X 0+ 2.1137X3
+0.72839X5 —5.0242X5; —11.411X053 +2.7277X54 +0.78062X5+0.10484X 56. 3)



Mopnens mae Taki xapaktepuctuku: CKO =170.48, R = 540.7, Ryj= 18.26% .
Ha puc.3 npencrasneHo rpadik MOMICIYHUX 3HAYCHb JOXOIIB OIO/DKETY, OTPUMAHUX 3a

Mozemto (3), Ta TaONMYHI AaHi.
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Puc. 3. Jlunamika noMics9HOT 3MiHU JJOXOJIIB 3BEJCHOT0 Or0pKETY 3 mucronaaa 1995 mo
BepeceHb 1999 p., orpumana 3a moaesio (3).

SIk BHIHO 3 HAaBEJCHMX JAQHHMX, BBEJICHHS JOMOMDKHHMX 3MIHHHUX 3HAYHO MOJIIIIIUIIO
MOKA3HUKN MOJICTIOBAHHS 1 POTHO3YBAHHSL.
OpnepxaHi pe3yibTaTH CBiI4aTh NP0 €(EKTUBHICTh 3aCTOCYBAHHS 3aIPOINOHOBAHOTO

MiIX0Y B 33Jja4aX MOHITOPUHTY TOJIaTKOBUX MPOIIECIB.
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