OpHak, HEe TUBISYUCHL HA BWINE 3a3HAYEHE, BUUEPITHOTO OIHCY MEPEITKO
MOJKJIMBOTO TIEPEXOAYy 10 MHUPKYJISIPHUX MOJeNel BHPOOHHWIITBA Ta CIIOKWBAHHSA,
CIIoco01B MIPOSIBY, @ TUM O1JIbIIIe YHIBEpCAJIbHOI Kiacu(ikallii Takux 0ap'epiB MOKHU HE
PO3p00OJICHO.
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MOJEJIOBAHHA CTAJIOT'O PO3BUTKY JII)]SIBQI)KOi OBJIACTI 3A
JOITIOMOI'OIO BEKTOPHOI ABTOPEI'PECIMHOI MOJAEJII

M.I. KOMAP, kann.ekoH.HayK, JOIIEHT Kadeapu eKOHOMIYHOT KIOepHETHKU
JI. M. 3B0MYAK, kaHnj.eKOH.HayK, IOIEHT, TOIEHT Kadeapu eKOHOMIYHOT
KiOepHETHKH

I. FO. KAPIIA, marictp

Jlvsiscokuti Hayionanvruuu ynisepcumem imeni leana @pamnka, m. Jlveis, Ykpaina

PerionanbHMil cTamuii pO3BUTOK BH3HAYa€ MPOLIEC 3MIHU CTaHIB JUHAMIYHOL
pPIBHOBAaru MiX pEriOHAIbHUM PO3BUTKOM Y COILIaJIbHOMY, E€KOHOMIYHOMY Ta
€KOJIOTTYHOMY acliekTax. Peamizallis 3aX0/iB y BIAMOBIIHOCTI O KOHIIEMIIIT CTaJIO0ro
PO3BUTKY JIa€ 3MOT'Y PETiOHaM CTBOPUTH OCHOBY i €(PEeKTHUBHOI peai3allli Takoro
po3BUTKY. [IpoekTn, siki 6a3yr0ThCS Ha 3acaaax KOHIICTIIIT CTaJoro po3BUTKY, TIOBUHHI
MOETHYBATUCS 31 CTPATETIUHOIO €(PEKTUBHICTIO, JOBTOBIYHICTIO KaIliTaly PO3BHUTKY, a
TaKO>K BHECKOM €()EKTUBHOCTI PO3MOJILITY.

HuHi 3HaueHHs pETiOHIB y CBITOBIM €KOHOMII 3pocTae. Tak caMo 3pocTae
1HTEpeC JI0 PeriOHAIbHOTO PO3BUTKY cepei MOCHiMHMKIB. Ha perioHampHOMY piBHI
3aCTOCOBYIOTH PI3HI MaTeMaTUYHI METOAM Ta MOJIEIIi: MPOCTOPOBE MOACIIOBaHHS [ 1],
pelTUHTYBaHHS [2], norictTuuHy perpecito [3], knactepusanito [4], CUMyJIbTaTUBHE
MO/JIeJTFOBaHHA [5] To1o.

[ToOynyeMo BEKTOPHY aBTOPErpeCiiiHy MOJENb CTajJoro pO3BUTKY IS
JIpBiBChbKO1 OOmacti. Jns 1i moOymoBu oOpana BajdOBUM pErioHAJbHUM MPOAYKT,

166



HAsIBHUH JTOX1]] HAa OAHY 0COOY Ta BUTPATH Ha OXOPOHY MPUPOAHOIO CEPEAOBHUIIIA, TaH]
3a 2000-2020 poxku mo oOpaHUX IOKAa3HUKAX 13 calTy [0JOBHOTO ympaBiiHHS
CTAaTUCTUKH y JIBBIBCBHKIM 00JacTi [6].

[TepruM KpoKoM J1j1s1 TOOYIOBH MOJIEII € HOpMaJIi3allisl Ta MepeBipka 4aCOBUX
PSIB HA CTalllOHAPHICTh. YcCl1 3HaueHHs kKputTepito ADF € meHmmumu 3a KpuTudHe
3HAYEHHS 13 piBHEM 3HauymocTi 1% skpa3 uist APYTUX PI3HUIIb YACOBUX PSIIB, TOMY
caMe Ha iXHiil OCHOB1 OyJ1IeMO 3/11MCHIOBATH MTOOY10BY MOJIEI.

Jani Ham moTpiOHO BU3HAYUTH DPIBEHB Jary, 3a TpbOMa 13 II'ITU KPHUTEPIiB
ONITHUMAJIBHHUM € JIaT, 10 PiBHMM 1.

Jaini noOynyemo rpadiku QyHKIH IMITyIbCHUX BIATYKIB (pHc. 1). Sk 6aunmo
13 rpadiky, y Ipyromy nepiofi cucTemMa He € CTablIbHOI0, TOMY 0yJI0 KOPEKTHO 00paHo
Jiar, 1o piBHui 1.

Response of DOHID LM to VRP_LN Innowvation
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Puc. 1 — ®yHKIIIT IMITyJIbCHUX BIATYKIB (BIUIMB 3MIHM HasiBHOTO JJOXOAY Ha OJIHY
oco0y Ha 3miny BPII)
Jlxepeno: moby10BaHO aBTOpaMu
Takox moOymyemo rpadiku JEKOMIIO3UINN maucnepcii moMuinok (puc. 2). I3
PUCYHKY 2 BHUJIHO, 1[0 Y APYTrOMY Mepiojii BiAOYBarOThCS HAWOLIBII Pi3Kl peaKIlii.

Percent DOHID_LN variance due to VRP_LN Innovation
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Puc. 2 — Jlekomno3uttii gucnepcii HOMUIOK (BIUTMB 3MIHU HasiBHOTO JIOXOAY Ha OJIHY
oco0y Ha 3miny BPII)
Jlxepeno: mo0y10BaHO aBTOPAMHU
PesynpTaTn owiHIOBaHHS mapaMmeTpiB VAR-mozeni mnepmoro mnopsjaky Ta
KoedilieHTH perpecii HaBeAeH1 Ha PUCYHKY 3 Ta pIBHSIHHS MOJEII Ha PUCYHKY 4.
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Otpumarmu  tpadiku 3 (HaKTUYHUMH Ta TNPOTHO3HUMH  3HAYEHHSIMH
PEe3yIbTYIOUHUX 3MIHHMX, & TAKOXK JIOBIpY1 IHTEpBaIH (pHC. 5).
VRP_LN  DOHID_LN SEREDOV_..

VRP_LN(-1) 1.110279 1.061684  -0.299590
(0.28373)  (0.26439)  (0.41238)
[3.91321] [4.01553]  [-0.72650]

DOHID_LN(-1) 0171752 0.053763  0.328061
(0.24310)  (0.22654)  (0.35333)
[-0.70651]  [0.23735]  [0.92848]

SEREDOV_LN(-1) 0.061182  -0.224752  0.965926
(0.10897)  (0.10154)  (0.15838)
[0.56147]  [-2.21336]  [6.09890]

c -0.088818  0.636263  0.586767
(0.50975)  (0.47502)  (0.74089)
[-0.17424]  [1.33945]  [0.79198]

R-squared 0.996340 0.996745 0.983304
Adj. R-squared 0.995654 0.996135 0.980173
Sum sq. resids 0.079148 0.068730 0.167198
S.E. equation 0.070333 0.065541 0.102225
F-statistic 1452.049 1633.330 314.1030
Log likelihood 26.94285 28.35418 19.46430
Akaike AIC -2.294285 -2.435418 -1.546430
Schwarz SC -2.095138 -2.236272 -1.347284
Mean dependent 10.71681 9.624581 12.14134
S.D. dependent 1.066920 1.054249 0.725992

Puc. 3 — Pe3ynbTaTu ouiHtoBanHs VAR-Mozel nepmoro nopsiaKy
Jxepeno: noOya0BaHO aBTOpaMu

‘VRP;LN = 1?1 16é752é814 :VRP_‘\:N(-15 -b 171%5191621‘ B E.)OHID_ALN(-1) -; 0.05‘51182039’5;669 E SEREDOV_LN(-1) - 0.0888178904582

DOHID_LN =1.06168377096 *VRP_LN(-1) + 0.0537686890278 * DOHID_LN(-1) - 0.224752162055 * SEREDOV_LN(-1) + 0.636263479364

SEREDOV_LN = -0.299589556505 * VRP_LN(-1) + 0.328060739868 * DOHID_LN(-1) + 0.965925957786 * SEREDOV_LN(-1) + 0.586766879651
Puc. 4 — VAR-monens ctanoro po3Butky JIbBIBCbKO1 007aCTI

Jxepeno: mnoOya0BaHO aBTOpaMu
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Puc. 5 — ®aktuuni Ta nporHo3Hi 3HayeHHs BPII, HasBHOTO 10X0ay HA OAHY 0CO0Y,
BUTPAT HA NMPUPOJTOOXOPOHHY MISIIBHICTh
Jxepeno: moOya0BaHO aBTOpaMu
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Variable Inc. obs. RMSE MAE MAPE Theil

DOHID_LN 2 0.178248 0.166266 1.482060 0.007889
SEREDOV_LN 2 0.009867 0.009778 0.073140 0.000369
VRP_LN 2 0.116640 0.108177 0.870943 0.004680

RMSE: Root Mean Square Error

MAE: Mean Absolute Error

MAPE: Mean Absolute Percentage Error
Theil: Theil inequality coefficient

Puc. 6 — O1iHKH SKOCT1 MPOTHO3Y

Jlxepeno: mo0y10BaHO aBTOPAMH

Sk OGaunmo 13 rpadikiB Ha PUCYHKY 5, moOymoBa MoOAeNTb Aa€ OUIbII
ONTUMICTUYHHUI MPOTHO3 AMHAMIKU po3BUTKy BPII Ta HasBHOrOo moxomy Ha oaHy
ocoby y 2020 ta 2021 pokax, a OT AMHAMIKa BUTpPAT Ha OXOPOHY HIPHUPOIHOTO
CepeOBUIIE MPAKTUYHO CITIBIAAAE, ajie TeX € OUIbII ONTUMICTHYHA JUHaMiKa. ToOTo
IPOTHO3 HA OCHOBI cuUMyibTaTHBHOI Mojaem Ta VAR- momo aunamiku BPII Ta
CepeaHBOTO JOXOy Ha OJIHY 0CO0Y 301raroThes.
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EKOHOMIKA 3HAHb 1 CTIHKA KOHKYPEHTOCHPOMOXHICTh
PET'TOHIB

M. I. MEJIBEJIEBA, xaunn. ¢pusz-mat. HayK, IOIEHT, JOIEHT Kadeapu MapKETHHTY Ta
O13HEeC-aHaAIITUKU
Jloneywvkuii HayionanvHut yHieepcumem imeni Bacuns Cmyca, m. Binnuys, Ykpaina

B ocraHHI poKM OTHMM 3 OCHOBHHUX 3aBJaHb, SKI CTOSTh NEpea KpaiHaMmHu, €
3aBIaHHS TOOYJOBM CHUJIBHOI Ta CTajoi EKOHOMIKM, a TaKOX ITiJIBUIICHHS ii
KOHKypeHTocrpoMoxkHOCTi. Ha mymky darepbepra [1], KOHKypeHTOCIPOMOXHICTh —
1€ MOKJIUBICTh KpaiHM BUPOOJISITH TOBApU Ta MOCIYTH, SIKI BIANOBIAAIOTH BUMOTaM
MDKHApPOJHUX PHUHKIB y BUTBHHUX Ta CIPAaBEIIMBUX PUHKOBUX YMOBaX, MPHU IBOMY
30epiraroud Ta 30UIBIIYIOYM peajbHl JOXOAW HACEJIeHHS Yy JOBIOCTPOKOBIM
nepcrnekTusi. OTxe, KO’KHa eKOHOMIKa Ma€e 0COOJIMBY yBary NpUILIsiTH TUM HAMPsIMaM,
K1 3a0€3Me4Yyr0Th 3POCTAaHHS TMOKA3HMKIB CTIMKOCTI Ta KOHKYPEHTOCIPOMOMXKHOCTI
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