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B. M. CoJi0BiioB
TOKTOp (i3UKO-MaTeMaTUIHUX HAYyK, podecop

I. €. ®enopimun
CTYJCHT
Uepkacbkuii HallloHAIBHUN yHIBepcUTET iMeH1 borgana XMeabHUIIBKOTO

OCOBJIMBOCTI 3ACTOCYBAHHA CTOXACTUYHUX JTUHAMIYHUX
MOJAEJIEHN 3AT'AJIBHOI EKOHOMIYHOI PIBHOBAI'M

ExoHnomiko-maTemMaTuuyHe MOJETIOBAHHS € BAXKIUBUM IHCTPYMEHTOM IS BH-
BUYEHHS 1 IPOTHO3YBaHHS €KOHOMIYHUX CUCTEM, IPOLECIB 1 SIBUIL. Y MaKpOEKOHOMIiu-
HOMY MOJICJTFOBaHHI HAWOLIBII BIJOMHM 1 PO3MOBCIO/PKCHUM € TAXiJ, OB’ SI3aHUN 3
JTUHAMIYHUMH CTOXaCTUYHUMU MoJemsiMu 3aranbHoi piBHOBaru (DSGE) [1].

B octanne necatupiuds IOCATHYTHH 3HAYHUHN Mporpec, Sk B cnernudikaiii, Tak
1 B ominii DSGE, 30kpema, mpu q0cCiiKeHHI €KOHOMIYHUX LUKIIB. Ha BigMiHy Bif
BeKkTOpHUX aBToperpeciii, DSGE mMozeni € TeopeTnyHo oOTrpyHTOBAaHMMH, HMPOIOHY-
I0Tb BUKOPUCTaHHSI KOHKPETHUX €KOHOMIKO-MaTeMaTH4HUX mojeneid. [Ipu npomy ix-
HIM HEJIOJIKOM MOYKHA BBaXKaTH CHJIBHY 3aJIe)KHICTh BiJ] TCOPETUUHUX MEPEAYMOB Ta
cnabkuii 3B’S130K 3 pealbHUMU JaHUMU [2].

DSGE mopeni MmoxyTh OyTy mpeacTaBiieHi B AByX ¢opmax. AHamitTnyHa popma
MICTUTh OIUC MOJIEJICH MOBEIIHKY €KOHOMIYHHMX areHTIB y BUTJISI PIIICHHS ONTHMI-
3amiHNX 3a7a4 [3], a Takok aHai3 plBHOBa)KHOFO HAIPSAMKY PO3BUTKY E€KOHOMIKH.
HaBenenuii Huxde BaplaHT MICTUTh B COO1 TUIBKY JIHINHI PIBHSHHS JTUHAMIKHA KITIO-
YOBHX MAaKPOCKOHOMIYHUX 3MIHHUX.

B cBoemy minimanibHOMY BapianTi DSGE Moaens MicTuTh Tpu HalOLIBII BILIH-
BOBI 1 JOCTATHHO B1JIOMI1 3MIHHI:

— JIMHaMIKY BHUITYCKY 1 OTPUMaHy 3 Hel MOBEJIIHKY JOMOTOCIIOAAPCTB;

— HOBY KelHciaHChbKa KpuBy Difiinca, sika Mokaszye 3B’SI30K MK 1HQIAIIEO 1
BUITYCKOM, BUBEJICHY 3 MO/IEJI1 TOBEAIHKH (hipM 1 BpaxOBY€ KOPCTKICTh IIiH;

— mpaBwio Telnopa, iK€ BUKOPUCTOBYETHCS IS OMHCY KPEAUTHO—TPOIIOBOL
MOJIITUKH IIEHTPAIbHOTO OaHKY, siKa 3B’A3Y€ 3MIHY CTaBKHU IMPOLICHTY 3 BIAXUJICHHIM
1HQIIAIIT 1 BUITYCKY

Vo = Yoa o (i, —7iq) + &

ro=atni to* Y e ,

i, =T+ +B* (74 —7rT)+}/*)ﬁ’t +8ti
ne Yi, Y1 — BUIXWJIEHHS Ta OYiKyBaHE BiIXHMJIEHHs BHIYCKY Bijl pIBHOBaYKHOI'O CTaHy
B MOMEHTH 4acy t Ta t+1 BIMOBIAHO; {, — HOMIHAJbHA CTaBKa B1JICOTKAa B MOMEHT Yacy
t, 7,7

t+1

3HAYEHHs CTaBKU BiJICOTKA; 7' — UiIbOBUM piBeHb IHQUALIl; ¢ — €JaCTUYHICTh

— 1HGALIS Ta OYiKyBaHa 1HQIALIA B MOMEHTH 4acy t 1 t+1; 7 — piBHOBaXKHE

3aMIIICHHS CIIOKMBAHHS, @ — KOE(QIIIEHT TUCKOHTYBAHHS B ONTHUMI3AIliHIN 3amadi
JIOMOTOCIIOIAPCTBA; @ — KOEQILIEHT, M0 XapaKTepU3y€ eIaCTUYHICTh TPAaHUYHUX
BUTpAT 3 BUITYCKY Ta YyTJIUBICTh I[iH JI0 KOJMBaHb TPAHUIHUX BUTPAT; [ — UyTIUBICTH

MPOILIEHTHUX CTaBOK JIO0 BIAXWJICHHS OYiKyBaHOI 1H(MIAIIT Bif IITbOBOTO 3HAYCHHS;
¥ — 9yTJIUBICTh MPOIEHTHUX CTaBOK JI0 BIIXHMJICHHS BHUITYCKY BiJl PIBHOBa)XHOTO CTa-

HY; & ,&,&’ — MIOKM MONMTY, iHQIIALIT Ta (iHAHCOBHI IOK, 3aJaHi €K30r€HHO a0o
3MO/Ie1bOBaH1 aBTOperpeciinuM npouecom AR [4].

164



Opniero 3 Halikpanux nporpamMuux miatdopm peanizainii DSGE € Dynare [5].
[Ipoctopom arentiB Dynare MoxxyTh OyTH CIOXHKBaui, BUpOOHWY1 DipMH, ypsia, Tpo-
IIOB1 BKJIAJIU, IHBECTOPHU Ta (PIHAHCOBI MOCEPEAHUKHU, a00 1X 00’ €THAHHS.

KopucryBau 3anae TekctoBuii (haiii, 1m0 MiCTUTh CITUCOK 3MIHHUX MOJIENI, JH-
HaMI4Hi pIBHSHHS, KOTP1 MOB’S3YIOTh Il 3MiHHI, aJlfTOPUTM PO3B’A3KY Ta iHTepdeic
pe3yJbTaTHUX JAHUX.

Pi3Hi nep>kaBHI opranu (LeHTpaJibHI OaHKM, MIHICTEPCTBA €KOHOMIKH 1 (DiHAHCIB,
MDKHApPOJIHI OpraHizaiii) 1 Jeski nmpuBaTHI (DIHAHCOBI YCTAHOBH BHKOPHUCTOBYIOTh
Dynare 1711 BUKOHaHHS aHAJI13y TOJIITUKH 1 K JIOMOMDKHMM 3aci0 JIsl MPOTHO3YBaHHH.

3a nonomororo Dynare MokHa po3poOUTH TUHAMIYHY CTOXaCTHYHY MOJENb 3a-
TaJIbHOI pIBHOBAaru YKpaiHu, 10 J03BOJISE OIIHIOBATH Ta MPOTHO3YBATH 3MiHY MOKa3-
HUKIB MAaKPOEKOHOMIYHO1 cTabiIbHOCTI YKpainu [6].

OOGroBopIOIOTHCS MPOOIEMHU CTBOPEHHS TEOPETUYHOT MOJEINI YKPATHCHKOI €KO-
HOMIKH 3 YpaxyBaHHSIM II’SITH TOJOBHUX €KOHOMIYHHMX areHTiB: 1) TOMOroCroaapcTs;
2) HamionansHoro Oanky Ykpainu; 3) ¢ipm, 110 BUpOOISIOTH TOBApH KiHLIEBOTO CIIO-
KUBaHHS; 4) QipM, 1110 BUPOOIISIOTH MPOMIXKHI TOBapH; 5) dipM iMIOpTEPIB.

Mogenb BKIIIOYA€E 3B’ A3KH PI3HUX €KOHOMIYHUX areHTIB Mk CO00I0, MOJICITIOE 1
MPOTHO3Y€E B KOPOTKOCTPOKOBOMY TEPIOJII CTAaH KOKHOTO 3 HABEJCHHUX arcHTIB, a Ta-
KO MOJIMBUH MPOTHO3 3arajJbHOI MAKPOEKOHOMIYHOI CTa0IBHOCTI.
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H. A. Copouyumuna
acmipaHt
Knacuunuii mpuBaTHUI yHIBEPCUTET

CHUCTEMA HIHHOCTEM SIK MEXAHI3M JEPKABHOTI'O YIIPABJIIHHA
IHHOBAIIMHHUM PO3BUTKOM YKPAIHHU

VkpaiHa € CKJIaJ0BOI0 YaCTHHOIO CBITOBOI mmBLM3amii. [luBimizamis — ckiam-
HUM, OaraTomapoBuil COMaIbHUM OPTaHi3M BHIIOTO MOpsAAKy. s Toro, mobd He 31-
CKOYMTH 3 PEHOK LMBLII3ALIHHOTO PO3BUTKY, HEOOXIHO MOCTIHHO BIPOBAKYBATU
IHHOBAIIli PI3HUX HANPSIMKIB 1 PIBHIB.

[HHOBAIIIS CTIOYATKY € TMOXIJHOI BiJl AYXOBHOI cepH, Mepexoasud MoTiM Ha
MaTepiaJibHUl piBeHb. B 1yxoBHY cdepy (abo cdepy AyXOBHOIO BIATBOPEHHS) BKIIIO-
YalOThCS HACTYITHI €JIEMCHTH:

— HayKa — piBeHb II3HAHHS 3aKOHOMIPHOCTEH MPHUPOIU Ta CYCHIILCTBA 1 YMIH-
HS X BHKOPHCTOBYBATH JIJII PO3BUTKY TEXHOJIOTIYHOTO, CKOHOMIYHOT'O Ta €KOJIOTIY-
HOTO CTIOCO01B BUPOOHUIITBA, Y COIIAIBHO — MOJITHYHOMY yCTPO1 CYCIUIBLCTBA;
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