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CYYACHMM NIAXiO A0 MOQRENIOBAHHSA
B’iISBHUX NOTOKIB Y TYPU3MI

B dawHilt pobomi Ha ocHosi cucmemMHOo20 rnidxody po3pobrieHa cmpykmypHa cxema
rnposedeHHs1 3azallbHO20 aHasisy mypucmcbkoi cgbepu. 3arnporioHogaHa cxema
docnidxeHHs1 Yacosux psidie OCHOBHUX MYPUCMUYHUX MOKa3HUKI8 Ha OCHO8I Cy4aCcHO20
cmamucmuy4Ho2o nioxody. Ha npuknadi OuHamiyHo2o psdy  3asaHmakeHocmi
mpbOX3ipPKOBO20 20mesito 00epxKaHi KOHKYpeHmMHi modesii ma 3pobrieHi rnpoeHo3u Ha
OCHOBI SIKUX OUiHEeHa CKnadHiCmb 8UBYEHHS NMOKa3HUKa 3a8aHMaXxeHocmi 8 20meJsibHOMYy
eocrnodapcmei Ykpairu.

Knro4doei cnoea: cucmemHul nidxid, Yacosi psidu, KOHKYpeHmMHi MOOeri, MpogHO3.

B OaHHoU pabome Ha ocHose cucmemHoz20 rodxoda pa3pabomaHa cmpyKmypHasi
cxema rnposedeHusi obuje2o aHanusa mypucmckol cebepbl. [lpednoxeHHass cxema
uccriedosaHusi Yacoebix psi008 OCHOBHbIX MypPUCMUYECKUX oKa3amesnel Ha OCHO8e
COBPEMEHHO20 Ccmamucmu4yeckoe2o rodxola. Ha npumepe OuHamuyeckozo psida
3a2py)XeHHOCmMuU mpex38e30HOl 20CMUHUUbI  Of1y4EHbl KOHKYPEHMHbIe MOOenu u
cOenaHHbl, MPO2HO3bl, Ha OCHOBE KOMOPbLIX OUEHEHHa CII0KHOCMb  U3YYEHUSs
rokasamerisi 3agpy>eHHOCMU 8 20CMUHUYHOM X035icmee YKpauHsbl.

Knrodesble cnoega: cucmemHbil nodxod, 4Yacoebie psidbl, KOHKYPEeHMHbIe MoOesu,
MpPO2Ho3.

In this work on the basis of system method we have developed a structural scheme for
making general analysis of tourist sphere. We have suggested a scheme for time lines
investigation of the main tourist indices on the basis of modern statistical method. Using
dynamic line of three star hotel occupation, we have got competitive models and made
prognosis, that gave possibility to evaluate the complexity of investigation the indices
occupation in Ukrainian hotel economy.

Key words: approach of the systems, sentinels rows, competition models, prognosis.

BCTYyIl

Typusm BigHOCHTBCA 10 TIIoOambHUX mporieciB XXI cr. 1 6e3mocepeaHh0 abo OmocepeaKoOBaHoO,
Yyepe3 TYPHUCTChKE CIIOKMBAHHA, 3MIMCHIOE CTUMYIIOIOYMH BIUIMB Ha PO3BUTOK TAaKUX BUJIB
€KOHOMIYHOI isTBHOCTI, SK TPAHCIOPT, TOTEIl Ta pPECTOpaHHW, po3ApiOHA TOPTIBIA, Xap4yoBa
MIPOMHUCIIOBICTE, OYIIBHHUIITBO, 3B’ 530K, CTpaXxyBaHHsI, (iHAHCOBE MOCEPETHUIITBO, TISUTHHICTE y cdepi
BIJIMTOYMHKY 1 po3Bar, KyJabTypH Ta CIOPTY TOIIO; CTUMYIIIOE TIOKBABIIEHHS MICIIEBOI €KOHOMIKH Ta
CTBOPEHHSI JIOAATKOBUX TIOCTIMHHUX Ta CE30HHHUX PoO0YMX Micip. TypHCTChKE CITOKMBAaHHS aKTHBHO
MIITPUMY€ iICHYBaHHS Ta pPO3BUTOK HAPOIHUX peMeces, HalliOHATbHOI KyJIbTYPHOI CIIaAIIUHN [6].

Orinka eKOHOMIYHOT e()eKTUBHOCTI Ta COIialIbHOT BAXKJIMBOCTI PO3BUTKY TYpU3MY 3IIIHCHIOETHCS Y
BIIMOBIIHUX CYKYIMHHX 0a30BHX MMOKa3HHWKAX, BU3HAYEHUX Ta PO3PAXOBaHUX CIelialibHO. BaroMicTsb
TYpU3My Ta HWOro BIUIMB JUIS HAlliOHAJIbHOI €KOHOMIKM Ha ChOTOAHI HEYITKO BH3HAYECHO, X04Ya Y
nepeIoBUX KpaiHax €BPOIH HAIXOIKCHHS Bl TYPH3MY CKIIAIAIOTh OilbIie 25 MIIpA J0iapiB.

Jns Bu3HaueHHs e(EeKTUBHOCTI TYpUCTCHKOI Tamy3i YKpaiHM Ta pO3pOOKH CTparerii cTamoro
PO3BUTKY MOTPIOHO MOOYIyBaTW CydacHI MaTeMaTH4YHI MOJCJIi Ta CTBOPUTH CHCTEMY MiATPUMKH
OPUUHSTTS pillleHb HA OCHOBI METOJOJIOTIl CHCTEMHOTO aHaNi3y IUISXOM pPO3paxyHKIiB 3a HasSBHHX
CTaTUCTUYHUX JAHWX, CTATUCTUYHUX AOCIHIIKEHb Ta €KCIIEPTHHX OIIHOK, BUXOISYM 3 HOPMATHBIB
CTHOXKMBYKX BUTPAT TYpHUCTIB [1, 3, 6].
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NMOCTAHOBKA 3A4AYI

Jocnigutn MOXIHMBICTE MOOYIOBH €KOHOMETPUYHUX MOJENeH TypHUCTUYHUX MOTOKIB YKpaiHU Ha
OCHOBI MTOKAa3HMKIB 3aBaHTa)KEHHs ToTeI0 KHiB Ta CTBOPUTH MOAENI MPOTHO3YBAaHHS.

PO3B’5130K 3A4A4I

Typuctcbka chepa BITHOCUTBCS 10 CKIAIHUX CHCTEM COLaJbHUX MPOLECIB, SKi 32 TEPMIHOJIOTIEI0
Yekinenaa gicranu Ha3By M’ sikux cuctem (MC).

Cucremuuiit ananiz MC, B ToMy 4Hcal i TypHCTChbKa cdepa, MaloTh CBOIO METOJOJIOTIIO
3actocyBanHs. [Ipupoxa niei MC, B sikii IpUCYTHIH MIOACHKHHA (DAKTOP, MOPOIKYE psiA MpodieM,
NOB’S3aHUX 3 0araToOeTamHiCTIO YHPaBIIHCHKUX pillleHb, SKi NPOTIKAIOTh y B3a€MOIOB’S3aHUX
mificucTeMax pi3HOTO MOXOKEHHS B YMOBaxX HEY3TOMKECHOCTI Liled 3 IHTepecaMu YYacHHKIB i
XapaKTepPU3YIOThCS HAsIBHICTIO BEJMKOI KiIBKOCTI BHMAAKOBUX MOAIM 1 PU3HMKIB, HU3BKHUM DiBHEM
SIBHAX NPUYMHHO-HACIIIKOBUX 3B’SI3KIB B YMOBaxX HEIOCTOBIPHOCTi, HEBH3HAUEHOCTi, HEYiTKOCTi
BUXIJHHUX JaHUX Ta iHQOpMamiiHUX JKepes Pi3HOTO XapaKTepy.

Ilpy wtpoMy eKCHepTHI 3HAHHSA, [IO0 3aCTOCOBYIOTHCS Ul OLHIOBAaHHS CTaHy [iSUIBHOCTI
TYPUCTCHKUX oOprasizamiii Ta e(ekTHMBHOCTI BHOpaHHX BIUIMBIB TOTO YH IHIIOTO BHUAY, MAarOTh
cy0’eKTHBHHIA XapakTep, 3yMOBJICHHWH, TMepIl 3a Bce, MpodeciiHUMY Ta IHIIMMH iHTEpecaMmH, IO
NPUBOIUTH A0 00’ €KTUBHOI CyINEPEYHOCTI EKCIIEPTHUX 3HAHb.

bazyrouncs Ha AepskaBHil Hmporpami po3BUTKY TYPUCTCHKOI chepu YKpaiHu, BUAIIMMO Taki ii 1Ba
ocHOBHi eranu:1-it etam — 2001-2005 poxwu; 2-i eran — 2005-2010 poku; i po3risHEMO, Ha OCHOBI
METOJIOJIOTi] CHUCTEMHOTO aHajily, BapiaHT CHCTeMaTH3amii BCiX 3agad i METOJIB JOCIiKEHHS
TypU3MY Y BUTIISIAI OaraTopiBHEBOI i€papXidHOT CXEMH.

Iepmuii piBeHb — 11e piBeHb 0E3MOCEPEIHHOTO KOHTAKTY 3 TYPUCTCHKOIO CHEporo (CHCTEMOIO).
Jo 3agay 1poro piBHS BiOHOCATHCS: AOCHIIXKEHHS TYPHCTCHKOI c(epu, sIK 00’€KTy CHCTEMHOIO
aHami3y i omepkaHHS 0a30BUX 3HaHb, SKi 0a3yIOThCA Ha (QyHIAMEHTAIHLHUX TCOPETHUYHHUX HAYKOBUX
TUCITUTUIIHAX (€KOHOMIYHA Teopis, COIiooris, ginocodis, reorpadis, MaTeMaTHKa, CTATUCTHKA); 30ip
Ta TIEpBUHHAa O00poOKa KUIBKICHOT Ta sKicHOI iHdopMmamii Tpo 00’€KT  ITOCHIIHKEHHS
(BUKOPUCTOBYIOTBCS JaHI NEpPKaBHUX CTATHCTUIHUX 3BEJCHB, METOIU COIIIOJOTIYHUX OCIIKEHB,
€KOHOMETPHUKH, CTATUCTUYHOI 00poOKM iH(opMarlii); opraHizamiiHi MipOIIPHEMCTBA, SKi HaNpaBJcH]
Ha IUJTFOBY 3MiHY IOBEIIHKH CHUCTEMH 1 Ha KOPEKIIito mporeayp 300py iHdopmartii (yka3u, 3aKOHH,
CIIOCTEPEKEHHS, aHKETYBaHHS, METOI MEHEPKMEHTY TIPOEKTIB 1 T.J).

Jpyruii piBeHb — piBeHb iHTEpIpeTamii iHpopMAIlii peacTaBIeHHS PO TYPUCTCHKY Cchepy SK
00’ext anamizy. Jlo 3amad mpOro PIBHSA BITHOCATHCS: 3aaadi KIIBKICHOTO aHamidy iHdopmariii
(omTHMI3aIlis CITOCTEPEKEHD, 300py CTATUCTUIHUX NAaHWX, OIlIHKA CTAHIB, MiJICHCTEM, IMeHTH(IKAIIIA
napameTpiB, eKOHOMiKO-MaTeMaTHYHE MOJICIIOBaHHS, MMPOrHO3YBaHHS OCHOBHUX ITOKAa3HHKIB Taiys3i,
TEOpisl KepyBaHHS Traiy33l0); 3ajadi SKICHOro aHamizy iHdopmarii (i 3amavi po3B’S3yOTHCS
METOlaMl  MaTeMaTH4YHOI JIOTiKM  (JIOTIYHE MOJENIOBAaHHS), HEYITKUX MHOXHH (HEUiTKe
MO/JIEITIOBAHHS ), IPOTHO3Y (HEWiTKE POTHO3YBaHH)).

Tperiii piBeHb — piBeHb iHPOPMAIIITHOTO 3a0e3MeUEeHHS IPUHHATTS PillleHb (PIBEHh CUCTEMHOTO
aHami3y), sKuii 0a3zyeTbCsl Ha PO3B’SA3KY TaKUX 3aJad:y3ro/UKCHHs pi3HOpiaHOI iH(opMaii;
npezacraBieHHs iHdopMaii y Burisiai 6a3 nanux i 6a3 3Hans (ctBopenHnst b/l ta b3); crBopena cucrem
niarpuMkn npuitHATTS pimeHs(CIIIP); Bu3HaueHHs ekcriepTaMH MOXIUBHX BapiaHTIB PO3B’S3KY
npo0ieMu (CTBOPEHHS EKCIIEPTHUX CHCTEM).

3agaui TpeThOro piBHSA PO3B’S3YIOTHCS HA OCHOBI Cy4acHHX Teopiid iH(opMamiiHUX CHCTEM,
iHpOpPMaLiTHOTO MEHEIKMEHTY, €KCIIEPTHHUX OL[IHOK.

YeTBepTHii piBeHb — piBEHb MPUHHATTS PillIeHb.

Ha upomy piBHi, Ha OCHOBI iHpOpMaIii, sika ofep:kaHa Ha MOMEPeAHiX piBHAX, ocola sika mpuiiMae
pimennst (OITP) po3p’sizye HacTynHi 3ajadi: OWIHKAa LiNeHd 1 NpPIOPUTETIB NPUHHSATTS pIillleHb;
EBPUCTUYHE OI[IHIOBAHHS CTaHIB CHUCTEMH 1 ii MiJICUCTEM; aHaJi3 PEKOMEHIAIlii eKCIEePTiB; aHai3
pe3yabTaTiB poOOTH CUCTEMH MiATPUMKH MIPUUHSATTS PillICHb.
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Sk 1 KOXXHa ramy3b, TYpU3M Ma€ CBOIO 3arajbHy CHCTEMY IIOKa3HHKIB, SKa € ITiJICHCTEMOIO
ro0anbHOI CHUCTEMH HApOAHOTOCHOJAPCHKUX TOKA3HHKIB, A0 SKUX BIIHOCATHCS: ITOKA3HHUKH
HaI[IOHAIBHOTO 0araTcTBa; MOKA3HWKH HACETEHHS 1 TPYMOBHUX PECYPCiB; MOKA3HUKH BHUPOOHHIITBA
MOCITYT B TypH3Mi; MMOKa3HUKH COIIAIbHO-EKOHOMIYHOI €(heKTHBHOCTI TypHU3MY; MOKA3HHWKH Tparli i
3apo0iTHOI TUTaTH; TIOKa3HUKM OCHOBHHX (DOHIIB (MaTepialbHO-TEXHIYHOI 0a3w); MOKa3HUKHA BUTPAT
BHPOOHHUIITBA, 00ITy, ITiH 1 TapudiB; MOKa3HUKA (DIHAHCOBOTO CTaHY.

[IpomeMoHCTpyeMO TOOYIOBY MOIEICH IJisi APYroro piBHS HA OCHOBI CYYacHHX IIIXOIIB IO
00p00OKM 9acoBUX psAiB. [l BUSBIIEHHS 0COONMBOCTEH PO3BUTKY TOTEIHHOTO TOCTIONAPCTBA Y KpaiHU
€KOHOMETPUYHUMH METOAaMH, OyJIo I MpHiIamy PO3TIIHYTO 3-X 3ipKoBHWiA ToTenb M. Kuema. 3a
MTOKA3HWKH JJIs1 THHAMIYHOTO aHAJi3y B3SATO MIOPIYHY KUTBKICTh 3IMaHUX HOMeEpIB (Tadm. 1.), ski Maau
HACTYTHY CTPYKTYPY: PO3OUTTS HA THUIH KITIEHTIB: TPOMAISTHE Y Kpainu, rpomansan kpain CHJI, inmmi
1HO3eMHI TPOMAaJISIHY; TTOAUT KOKHOTO 3 HUX 3a THIIAaMH HOMEpiB: 1-MicHI HOMepa, 2-MiCHI HOMepa,
2-MiCcHI HOMepa-JIIOKC, 3-MiCHI HOMEPa-JIIOKC, JIIOKC-aIlapTaMeHTH, BChOTO HOMEDIB.

TakuM uyWHOM, BXifHa iH(MopMamis ckiagamacs 3 18 TOTOKIB (4acoBHX psIiB), 32 SIKHMH B
NoJaNbIIOMY OYyJIO 3p00JICHO €KOHOMETPHYHHI aHai3.

Tabnuys 1
Buxinni nani

| 1996 | 1997 | 1998 | 1999 | 2000 | 2001 | 2002 | 2003 | 2004

I'pomansinu Ykpainu
l-micuinomepn | 3744 | 7223 | 5677 | 6875 | 9210 | 6220 | 6517 | 3527 | 1128
2-wiicwi Homepu | 12026 | 16261 | 12066 | 14475 | 17158 | 18678 | 19850 | 10944 | 2924

2-MiCHI JIIOKC 12910 | 20255 | 13636 | 15229 | 14679 | 15116 | 17348 | 7648 | 2157

3-MiCHI JIIOKC 1197 2401 1846 1264 1260 1433 1598 421 184

JIrokc-amapTam. 4 36 58 70 44 88 167 58 32

Bceboro 29881 | 46176 | 33283 | 37913 | 42351 | 41535 | 45480 | 22598 | 6425
I'pomansanu kpain CHJ

1-MicHi HOMepH 211 721 418 493 399 1412 1758 1807 544
2-MicHI HOMepH 101 408 140 359 652 792 538 1678 518

2-MICHI JTIOKC 76 407 189 216 159 306 717 1767 442
3-MiCHI JIIOKC 20 33 9 74 2 0 32 10 16
Jlrokc-amapram. 8 10 22 34 3 14 14 33 16
Bceporo 416 1579 778 1176 1215 2524 3059 5295 1536

Inuri ino3emMHi rpoMaasiHn
1-micHI HoMepH 513 1209 1289 871 637 1868 3243 2663 608
2-MmicHI HOMepH 163 364 582 188 416 762 1183 1353 217

2-MIiCHI JIIOKC 14 174 69 98 59 303 810 2200 388
3-MiCHI JIIOKC 18 10 16 22 0 52 20 22 22
JIrokc-anapram. 36 180 176 236 35 16 25 25 16
Bceworo 746 1937 2132 1415 1147 3001 5281 6263 1251

O06po0OKky BkazaHUX MOTOKIB (Tabi. 1) po3i6’emo Ha 2 eramu:

[lepmmii eram — Ha OCHOBI METOMY aHANi3y JAWHAMIYHUX DPSIB BUSABUTH JWHAMIYHI 3MiHH B
CepeIHbOMY JIJIsl BUBUCHHS TEHICHITIT TIPOIECY B TIEPIIIOMY HAOJIVIKEHHI;

Jpyruii etan — moOyIyBaTH CTPOTY MATEMATHYHY MOJIENh HA OCHOBI CYy4aCHOTO €KOHOMETPHYHOTO
TMiIXO0Iy Ta 3pOOUTH TIPOTHO3.

[Mepmmii eram. Jlms #oro peamizariii po3rIsTHEMO CEpelHi MOKa3HUKW (IUB TaOI. 2.) BiIHOCHO
MMOTOKIB TypHUCTiB 3-X 3ipkoBoro roreiio M. Kuesa 'y 1999-2004 pp.
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Tabruys 2
CepenHi nokasHuKn
Cepenne Cepenniii abcoloTHUIH Cepenaniii Temn
apupmMeTnyHe npupict pocry
I'pomansinu Ykpainu
1-MicHI HOMepH 5569,00 -327,00 86,07%
2-MicHI HOMepHU 13820,22 —1137,75 83,80%
2-MiCHI JIFOKC 13219,78 —1344,13 79,96%
3-MiCHI JIIOKC 1289,33 —126,63 79,13%
Jlrokc-amapram. 61,89 3,50 129,68%
Bcworo 33960,22 —2932,00 82,52%
I'pomansinm kpain CHJ{
1-MicHI HOMepHn 862,56 41,63 112,57%
2-MiCHI HOMEpH 576,22 52,13 122,67%
2-MiCHI JIFOKC 475,44 45,75 124,62%
3-MicHI JIOKC 21,78 -0,50 97,25%
Jlrokc-amapram. 17,11 1,00 109,05%
Bceboro 1953,11 140,00 117,74%
Inwi iHo3eMHi rpoMasiHn
1-MicHI HOMepH 1433,44 11,88 102,15%
2-MicHI HOMepHU 580,89 6,75 103,64%
2-MiCHI JIFOKC 457,22 46,75 151,47%
3-MiCHI JIIOKC 20,22 0,50 102,54%
Jlrokc-amapram. 82,78 -2,50 90,36%
Bcworo 2574,78 63,13 106,68%

Ha ocHOBI aHami3y JAHIIOTOBHX Ta aOCOMIOTHUX TEMIIIB POCTY 1 TEMIIB MPUPOCTIB Ta CEpeIaHIX

MMOKA3HHKIB MOXHA 3pOOUTH HACTYITHI y3araJIbHIOIOY1 BUCHOBKH:

OCHOBHUMH KJIIEHTAMH TOTEIIIO € TPOMaJsHU YKpaiHy, 1 skmo Ha 1996 pik BoHM nepelinburyBanu
3a KIJIBKICTIO TPOMAJISH IHIMUX KpaiH B JAEKLIbKa AECATKIB Pa3iB, TO B OCTaHHI J[Ba POKH CHUTYaIlis
3MIiHHJIACS TOKOPIHHO i CHIBBIAHOIICHHS «YKPAIHII»: «iHII» JOpiBHIOBANO 2:1;

HAWOUIBII MOMYJIIPHAUME TUIIAMH HOMEPIB JJIsl TPOMajsiH YKpaiHu € 2-MicHI HOMEpH Ta 2-MiCHi
JIFOKC, a Uil BCiX iHO3eMLiB — l-MicHI HOMepH, IO BKa3y€ Ha Te, UI0 OCTaHHI B OCHOBHOMY
OPUIKIDKAIOTH 13 TITOBOIO METOIO;

3arajibHa KUIBKICTh HOMEpIB, 3HATUX TPOMaIsHaMK YKpaiHu: sKIIo He Opatu 1o yBaru 1997 pik, B
SIKOMY BifIOyJIOCs pi3Ke MiIBHIIEHHS, TO OyJIO MOCHiAOBHE 30UIBIICHHS JaHOTO MokasHuka a0 2002
POKy, a MOTIM pi3Ke 3HIKCHHS 3a J[Ba POKU JIO0 PIBHA NMpHOIU3HO 1/5, HABITH BiJ MOYaTKOBOTO
(;manIrOroBi TEMIU pocTy B 1i poku 0y 49,7 % 1 28,4 % anst 2003 i 2004 pokiB BiAMOBIAHO);

cXxoXa cutyaris Oyna i 3 rpomansHamu kpain CHJI (Toit ke ctpubok y 1997) 3a BUKITIOUESHHSIM
TOro, 10 30UIbIICHHS NPOAOBXKYBajock 10 2003 poOKy; B OCTaHHIA piK TakoX OYJ0 pi3ke
3HUKCHHS 1IbOTO MOKa3HuKa (JiaHiorosuii Temm pocty 2004-2003 6y 29 %);

13 3araJlbHAM MTOTOKOM iHIIUX 1HO3EMHUX TPOMAJISH 30BCIM iHIIA CUTYyAIlis, TYT OyIIO IiIBUIIICHHS
y 1996-1998 pokis, motiM mamiaHa g0 2000 poxy, MOTIM 3HOBY 3pOCTaHHSA ITOKa3HHKA [0
2003 poxy (1o MaKCHMyMY ), 1 3HOBY, SIK 1 TIOTIEpEIHIX BUTIAAKAX, HAHPi3Killle MaaiHHI B OCTaHHIN
pik (temm pocty 2004 BizrOCHO 2003 — 20 %, HAWHIKYNI TOKA3HUK).

Jpyruit eran. Ha mpoMmy erami DOCHIKEHHS NIWHAMIKH ITOTOKIB 3acelCHHS TPOBOAMINCH 3a

JTIOTIOMOTOF0 €KOHOMETPHUIHOTO TakeTy EViews. Ha OCHOBI MIOMIiCSYHMX MAHWX TIOMO KUTBKOCTI 34aHUX
HOMeEpiB ¥ 3-X 3ipkoBoMy roterm M. KueBa (aHi B poOOTi He HaBOIATHC). TakuM YMHOM, JOCHTIIPKEHO 18
YaCOBHUX PAIIB 1O 59 eeMeHTIB B KOKHOMY (3a 59 micsi npotsirom 01.2000 p. — 11.2004 p.).

1.

[MoGynoBa eKOHOMETPUIHOI MOJIEIIi POBOIMIIACH 32 3POCTAHHAM CKIIQJHOCTI Mozedni [4, 5].
Crioyatky BHKOPHCTOBYEMO Mojenb AR ans pi3Hux 3Ha4eHb mapaMeTpy (KoeillieHTH piBHSIHHS
BU3Ha4YaeMo 3a jorioMmororo MHK) Ta BOupaeMo 3 HUX OfHY «HaHKpairy».
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2. Jns miel «HalKpamioi» Moaei 31 BCiX KOHKypeHTHHX AR Oymayemo:
- ii rpadik pi3HUIB (TOMHIIOK) BiJl CTATUCTHYHHX JAHUX;
- rpadik MporHo3y 3a TMHAMITHAM METOJIOM;
- rpadik MPOrHO3y 3a CTATHYHUM METOJIOM;

3. [TloBroproemo 1.1, 2 gy mopeneit MA, ARMA, ARIMA;

4. TIpoBoamMo aHaJi3 OTPUMAaHUX PE3yJIbTaTiB.

Jlnst omHOMICHOTO HOMEpPY IS TpoMaAsH YKpainu Haiikpammmu Monensamu Tamy AR e: AR(3) mis
SKOT TMOKa3HWKH anekBaTHOCTi: R-squared=0.847993, Durbin-Watson stat=1.985788, Haiikpammmu
monensmu tury MA e: MA(3) mist sikol mokasHukU anekBaTHOCTI: R-squared=0.700840, Durbin-
Watson stat=1.748276; 1 naiikpammumu Moaensimu iy ARMA e: ARMA(3,3) m1st K01 IOKa3HUKH
agekBaTHOCTi: R-squared=0.847993, Durbin-Watson stat=2.099093.

IMpote mis Bcix 18 yacoBUX PsiiiB HE BAAETHCA MiMIOPaTH €IMHOT MPUAATHOI, 32 BKa3aHUMH BUIIIC
MOKa3HUKaMH aJIcKBATHOCTI MOJIEJI, 3a SIKO0 MOKHA OyJio 6 3p00HUTH MPOTHO3 Ha HACTYITHUH YacOBUii
nepioa. Bigmitumo muire, mo monemi ARIMA Oynu 3a mokasHukamu koedillieHTa JeTepMiHaiii
kpami, HiX iHmi (mopsaxy 0,35-0,45). Ti Mozeni, mo moka3yBainyd KoeQilieHTH IeTepMiHaIil BUIle
0,6 BIAKUIAIKCH Yepe3 MyKe BENUKY cTaTuCTUKY JlapOina-Barcona (Ginbiie Hixk 2,35). 3BiacH MOXKHA
3pOOUTH HACTYIHI BUCHOBKHU:
® [IOTOKH TpoMaisH YKpaiHW, SKi 3HIMaIH HOMEpPHU B TOTENi, CTAIllOHApHI 1 I HUX HAWOILIBIT

niaxonate moaeni ARMA, momemi AR ta MA myke Onu3bki 3a MOXuUOKamu, ajie¢ B OLIBIIOCTI
BUTIA/IKIB BCE )X TaKH TipIlIi;

® TIOTOKM I1HO3EMHHUX TpOMaJsSH OilbIIl TOJIOHI Ha HECTAIlOHapHI 1 TOMY Ui HHUX HeIOTraHi
MMOKa3HHUKHU KOe(IIieHTy AeTepMiHallii JeMOHCTPYIOTh Moieni ARIMA;

e i moToKiB rpomansH kpain CHJ] He 3Halinutocs 3araqbHOI MoOIeNi TNPHAATHOI IS
MIPOTHO3YBaHHs — HAHOUThII mpuaaTHa cepen HUX B kinaci ARIMA moka3zana qOCTaTHBO BEJIHKY
craructuky JlapOina-Barcona;

e TIOMIYCHAa TEHJCHIlS KBAapTAIbHOI CE30HHOCTI, OIIBINICTh «HAHKpAIIUX» MOJeNed Maia
napaMeTpu «3».

Taxox OyJ10 MPOBEAECHO OJHOKPOKOBE MPOrHO3YBaHHS METOAAMHU EKCIIOHEHIIHHOTO 3T1aKyBaHHS
naketoM EViews. PosrisHemo, Hanpukiaa, TaOiauii Juis OJHOMICHHUX 1 JBOMICHHX HOMEPIB IS
rpomMajisiH YKpainu. BoHU MICTSTh CTaTUCTHYHI aHI XapaKTEPUCTUK METOMY, a CaMe CyMy KBaJpaTiB
NOXHOOK, CEepeOHbOKBAAPATUYHY TMOXHOKY, a TakoK Koe(ilieHT 3IiIapKyBaHHS, SKUH
BUKOPUCTOBYBABCS Ta iHII.

1-micni Homepu 2-micHi nomepu
Date: 02/09/05 Time: 21:01 Date: 02/09/05 Time: 21:16
Sample: 2000:01 2004:11 Sample: 2000:01 2004:11

Included observations: 59 Included ob ons: 59
Method: Single Exponential neluded observations:

Original Series: 1X Method: Single Exponential
Forecast Series: 1XSM Original Series: 2X
Parameters: Alpha 0.6000 Forecast Series: 2XSM

Sum of Squared Residuals 613537.7

Root Mean Squared Error 101.9752 Parameters: Alpha 0.8000
- Sum of Squared Residuals 5932908.
End of Period Mean 15.90175
Levels: Root Mean Squared Error 317.1084
= = End of Period Mean 45.45517
Levels:

Jlns 6araTokpokKoBOTro MpOTHO3Y Oyio B3sATo Metomu MI'YA Ta ¢dimetp Kanmana. [[ns metomy
MI'YA napyanbHa Bubipka Oyia 3amana Ha piBHI 40. ToOTo octanHi 19 3HaUYeHB B3ATO I aHATI3Y
nporuo3y. [Ipu meomy @insTp KammMana OyB B3ATHN JTHIIIE JUTSI IIOPIBHSIHHS.
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Jlani B TaOMUISIX HABEACHO PE3yJIbTATH OOPOOKH MOTOKY rpoMajsiH Ykpainu. Pe3yipratu podotu
OUMHA METOJaMH MICTATh TaKi TOKAa3HUKHU: CEPEHbOKBAJPATHYHY MOXHOKY, CEpelHI0 MOXHOKY,
CEepPEeHI0 BiJICOTKOBY MOXHMOKY, KoedimieHT HepiBHocTi Teitma Ta iHmi. 3a3HaunMo, IO OCTaHHIH
MMOBUHEH OYTH SKOMOTA OJIFDKYE 10 HyJIS, 00 MOYKHA OYJI0 BHKOPHUCTOBYBATH METOJ JIJIS1 IPOTHO3Y.

PesympraTé poOOTH BKa3aHWX METOMIB JAIOTh MOJKJIMBICTE NPOBECTH TOPIBHSIHHS pPE3yJbTaTiB
MIPOTHO3Y 1 BUOpATH KpaIIuid sl KOSKHOTO 3 6-TH YaCOBHUX PSAiB BKa3aHUX B MEPITii KOJOHIII.

1-micHi HOMepH 2-MicHi HOMepH

Y Y Kaaman Y MI'YA Y Y Kaaman Y MI'YA
RSME 210,2147 90,54659 RSME 540,4846 301,8071
ME -154,111 -5,04055 ME -232,1566 26,51548
MPE -2,8351 -0,33319 MPE —3,386246 0,94703
MAPE 2,849688 0,49132 MAPE 3,484405 1,309011
U 0,202375 0,098603 U 0,206927 0,121306
UM 5,60014 7,239731 UM 7,347638 10,98684
2-MicHi HOMepPHU-TIOKC 3-MicHi HOMepHU-II0KC

Y Y Kaaman Y MI'YA Y Y Kaaman Y MI'YA
RSME 457,0971 176,3538 RSME 48.,26326 22,31507
ME -207,5495 14,68405 ME —19,7335 -0,86364
MPE -3,030463 0,190183 MPE -2,35929 -0,1403
MAPE 3,113814 0,453873 MAPE 2,483599 0,460091
U 0,211828 0,08601 U 0,249263 0,119791
UM 5,964603 14,90713 UM 6,987054 12,13682
JIIoKc-anapTaMeHTH Bcboro Homepis

Y Y Kaaman Y MI'YA Y Y Kaaman Y MI'YA
RSME 8,331219 7,169302 RSME 1207,218 581,4677
ME 0,372838 -0,25804 ME —-613,1774 62,09577
MPE 65535 65535 MPE —2,927588 0,770147
MAPE 65535 65535 MAPE 2,98949 1,056186
U 0,48672 0,379655 U 0,201635 0,103261
UM 32,37128 39,64265 UM 5,939636 5,125198

Takox Oyll0 TPOBEICHO TOPIBHAJIBHUN aHali3 3aCTOCOBAHMX EKOHOMETPHUYHHX MoOJIelNeit
CIIBCTABJIAIOUH 1X 3@ CEPEIHbOKBAAPATHUHUMU NoxHOKamu. Came 1151 TOXHOKa BioOpaXkae HaCKLIbKH
CUJIBHO BIAXUJISUIMCH 3HAYCHHS MOJENI BiJ CTATUCTHYHMX. JI0 TOTO XK 1€ 0JHA 3 HeOaraThoX MOXHOOK,
K1 OyJ M BU/IaHi BciMa MPOTPAaMHHUMU 3ac00aMH, 3a JIOTIOMOTOIO SIKMX IIPOBOJIMBCS aHAII3.

He Gepemo o yBarm cepemHio BiJICOTKOBY MOXHOKY TOMY, IO Ha JaHOMY €Tali MH IPOCTO
NOBUHHI BUOpaTH HaKpaIy 3i BCiX MOJIEIIEH.

HacrymnHi Tabnuii po30uTi mo Bcix 18 moTrokax i MICTSTh CKOPOUYEHI MO3HAUYEHHS METOJIB Ta IXHIO
CepeHbOKBAIPATUYHY MMOXUOKY TPH POOOTI 3 TaHUM YaCOBUM PsIOM. Pe3yiabTaTu MOPIBHSHHSA IS
MIOTOKY «TpOMaJsiH YKpaiHW» HaBEJCHO HUXKYE:

1-micHi HOMepH 2-MicHi HOMepH 2-MicHi HOMepH-JII0KC

AR(3) 95,9 AR(3) 3116 AR(3) 217,7
MAQ3) 132,5 MA(10) 259,5 MA(3) 236,2
ARMA(@3,3) | 917 ARMA(@3,1) | 306,4 ARMAQG,1) | 214,1
ES 102 ES 317,1 ES 2194
MI'VA 90,5 MI'YA 301,8 MI'VA 176,4
DK 210,2 DK 540.5 DK 457,1
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Komm’rtomepHi mexHonoeii

3-micHi HOMepH-JIIOKC

Jokc-annaprameHTH

Bcboro Homepis

AR(2) 27,7 AR(5) 7.3 AR(2) 574
MA(8) 26,1 MA(9) 6,6 MA(7) 5178
ARMA(2,1) | 274 ARMAQG3,1) | 7.3 ARMA(1,5) | 492,8
ES 28,4 ES 8,3 ES 584,1
MI'YA 223 MI'YA 7,17 MI'YA 581,5
DK 48,3 DK 8,33 DK 1207,2

3BiJICH BUILIMBAE, IO «HAHyHIBEpCATBHIIIUMY» Ta «HaieQEKTUBHIIIUMY» MpPU aHai3i OimbIIol
KIJIBKOCTI 4acoBHX psiaiB BusiBiBca MI'Y A, ToMy 10 BiH poOUB MporHo3 Ha 19 ocTaHHIX 3HAuYCHb, a
IHIII METOJIU € OJTHOKPOKOBHUMH 1 BAKOPUCTOBYBAJIM BCi 59 3HaUeHb A1 OOy 10BH Mojedi, a He 40, sk
MI'VA. I Bce  Takud Iied METOJ BHSIBUB JyXe IIOTaHMW pE3yJNbTaT MPH aHai3l OJHOro 3
HAWTOJOBHIIIMX ITOTOKIB: 3arajibHOi KUIBKOCTI HOMEpIB, 3alHATUX TpoMalsHaMu YKpaiHd, a TaKoxK
nporpaB TMpH aHami3i MOKa3HUKIB 2-MIiCHMX HOMEpIB JUIsl TOTO K TUIY KII€HTIB — TYT HaHOiLIbII
yemimauME 0ynu moneni ARMA ta MA, siki B3araiii To 10 MOKa3HUKaxX TpoMalisH YKpaiHu He ayke
BigctaBamu Big MI'YA (mo wiei x kateropii BimHOCHThCS Monaenb AR). IS MoOka3HUKIB MOTOKIB
iHo3eMHHX TrpomaigsH MIYA moka3aB aOCONIOTHy TiepeBary HaJ IHIIMMH METOJaMHM, Xoya
BpaxoBYyIOUM KoeQilieHTH HepiBHOcTi Teina, 3acTocyBaHHS LIOrO METOAA AJSl MPOTHO3YBaHHS
MOJMJIMBE JIUIIE Ui |-MiCHUX HOMEpIB, 2-MICHUX JIOKCIB Ta 3arajibHOi KUTbKOCTi. [ljis moToKiB
rpomansiH kpain CHJI cutyamis cxoxka Ha momnepeaHio (Takox koedimient Teiima mokaszas, mio
MIPOTHO3YBaTH MOHA TiJIbKK MO 1-MICHUX HOMepax, 2-MiCHHX JIFOKC Ta BChOTO 3HATUX HOMEPIB LIUM
TUIIOM KIII€HTIB), €AMHUM BUKJIIOUYEHHSM CTajoO Te, 0 B 2 MOTOKax 3 6 OiNbII BOATUM BUSBUBCS
¢ineTp Kanmana, ane He TaM, e MOXKJIMBE IPOTHO3YBaHHSI.

BUCHOBKU

B poboti Ha OCHOBI 3amporOHOBaHOI 4-piBHEBOi CTPYKTypHM TYPHUCTHYHOI Tairy3i IOCHiIKeHa
MOXJIMBICTh TMOOYZOBH Mojeneli B’i3HWX moTOKiB. [lopiBHSHHA pi3HUX Mojenei 3a 6-ma
3arallbHONPUHHATAME MOKa3HUKAMH JIA€ MOJMJIMBICTh BHOOPY HaWKpamioi Mojerti Ui TOAaIbIIoro
MporHo3yBaHHA. Tak &I TOTOKIB TpoMansH YKpaiHH HAWOUTBI NpUAaTHI IS aHamizy Ta
nporHo3yBaHHs Moneni AR, MA, ARMA mnpu oGuuciieHHi koedimieHTiB iX piBHAHL 32 MHK; mus
MOTOKIB rpoMansH kpain CHJI Ta iHMMX 1HO3EMIIiB MOXXHA 3aCTOCOBYBATH METOJI 0araTOKpOKOBOTO
nporHo3yBaHHs MI'YA.
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