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V. BimomocTi npo guceprauiio

Mosga guceprarii:

Koau TemaTHYHHUX PYOPHK: 06.35.51

Tema gucepranii:

1. MopesoBaHHSI MaKPOEKOHOMIYHUX IIPOLECIB B YMOBAX HECTALIIOHAPHOTO CEPELOBUILA

2. Modeling of macroeconomic processes in non-stationary circumstances

Pedepar:

1. O6’eKT mOCiI>)KeHHs: MAKPOEKOHOMIYHi ITpoLjecy B YMOBAX HECTalliOHAPHOTO CEPEJOBUILA; METa POOOTH:
PO3p0OKa KOMILJIEKCY MOAEJIEN 11 MEXaHi3MiB OL[iHKY, aHaJli3y Ta IPOTHO3yBAaHHS AMHAMIKM MaKPOEKOHOMIYHUX
IIPOLIECIB 3 ypaXyBaHHSM iHIMKATOPiB HECTALIOHAPHOCTI, 1O 403BOJIsIE GOPMYyBaTU €(EKTUBHI HAYKOBO-
OOI'PYHTOBaHI YIIPaBIiHCHKI pillleHHS; METOJMKa JOCIiIKeHHS Ta anaparypa: AUCIepCciiHuil aHasi3, KIacTepHui
aHali3, METOM aHaJli3y 4acoBUX PsZiB, PaKTOPHUII aHAJIi3, CUHTYJIIPHE PO3KJIalaHHs, METOIU OLiHKU YaCTOTU
rapMOHIK, PErpecCiiiHi Ta EKOHOMETPUYHI METOIM, METOLY ITPOTHO3YBAHHS TEHEHIIIN Ta aMILIITYy i KOJIMBAHb,
METOJIY HeJIiHINHOI JuHAaMIKY; TEOPETUYHI Ta IPAKTUYHI pe3yJIbTaTh: KOHLENTyaJbHO-IHCTPYMEHTaIbHU 6a3uc
MO/JIEJIIOBaHHSI MAKPOEKOHOMIYHUX IIPOLIECIB, 110 HA BiIMiHY Bill iCHYI0OUMX 3aCHOBAHO Ha [TOEHAHHI I10JIOKEHb
CHACTEMHO], JIOTiCTUYHO], KIbepHETUYHOI Ta CUHEPreTUYHOI METOMOJIOTIH, 10 6a3yeThCs Ha 3aIIPOIIOHOBAHIN
CHUCTEMIi MEXaHi3MiB Ta JO3BOJISIE MiIBUIIATYA €(PEKTUBHICTD YIIPABIiHChKUX pillleHb; MOMEb TUIi3allii

MaKpPOEKOHOMIYHUX IIPOLIECIB, 10 Ha BiIMiHY BifJ iCHyI0OUMX I'PYHTYETLCS Ha iX PO3MOAiJi 32 03HAKOIO



CTalliOHAPHOCTI / HECTALlilOHAPHOCTI Ta A€ MO>KJIMBICTb BUSIBUTU 4ACOBi, IDOCTOPOBi, CTPYKTYPHi OCOGJIMBOCTI 1
XapaKTep B3aeMO/Iii MAKPOEKOHOMIYHUX MPOILIECiB i3 30BHIMIHIM cepenoBuieM; cpopMOBaHa cCUCTEMA iHAUKATOPIB
HEeCTaliOHAPHOCTI, BiIMiHHOIO OCOBJIMBICTIO SIKOi € KOMITJIEKCHUI PO3IJISif, TAKUX XapaKTEPUCTHK, SIK
6ipypKauifiHicTb, PPaKTaNbHICTb, IUKJIYHICTb, IOMYJISILiHICTb, €HTAJIbIINHICTb Ta CTIMKICTB, IO 1O3BOJISIOTh
BpaxyBaTH iX BILJIUB HAa CTPYKTYPY ¥ IMHAMIKy MaKpOiHAMKATOPIB; MOZEJIi OLIIHKY 1 aHajli3y CTPYKTYPU Ta
IIPOTHO3YBAaHHS AUHAMIKY MaKpOEKOHOMIYHUX IPOLIECiB, OCOOIMUBICTIO IKUX € 6a3yBaHHS Ha SSA-MeTopi, 1110
I03BOJISIE OTPUMATH SIKICHE PO3KJIaJJaHHS 4YaCOBUX PSZiB HA KOMIIOHEHTHU — TPEH]I, [1ePiOAMKY, LIyM, BCTAHOBUTHU
nepioay LMKIIIYHOCTI, BUSIBUTY aMILTITyy KOJIMBaHb, IOOYAyBATHU SIKICHI TPOrHO3K; PO3p006JIeHi SIKiCHI IPOrHO3HI
PiBHiI OCHOBHMX MaKpPOE€KOHOMIYHUX ITOKA3HUKIB, 10 HA BiIMiHY Bifl iCHYI0OUMX I'PYHTYIOTbCS Ha MOJENSX
LJMKJIOYTBOPEHHS 1 BPaXOBYIOTb BIVIUB iHAMKATOPIiB HECTAllilOHAPHOCTI, Ha 6a3i SIKUX BCTAHOBJIIOIOTHCS aJl€KBaTHI
TOPU30HTHU IIPOTHO3YBAHHS, 10 NO3BOJISIE OTPUMATU BUCOKOSIKICHI TPOTHO3M 1J1s1 YaCOBUX PSIiB Pi3HOI JOBKUHU Ta
Ha iX OCHOBi (pOpMyBaTH yNPaBJIiHCHKI PillleHHS SIK BiTHOCHO IVIAHOBUX, TaK i PETYJISTOPHUX MaKPOTPAEKTOPIl;
IIpeJMeT i CTyIiHb BIIPOBA)KEHHS: pO3POOKY 3HANIIIIM IPAKTUYHE 3aCTOCYBaHHSI Ipy (POpMYBaHHi cTpareriii
COLiaJILHO-€KOHOMIYHOT'O PO3BUTKY PETiOHIB YKpaiHU Ta BIPOBAKEHI B IPAKTUYHY HisIJIbHICTb HA MiIIPUEMCTBAX
3AT HayKOBO-BMpOOHMYE MiANPUEMCTBO «IHTEpPTEK» Ta [T «APTEMIBCBKill CIMPTOBUI 3aBOL»; cdepa
BUKOPMCTAHHS: YIIPAaBJIiHHA €KOHOMIYHMMMU NIPOLIECAMU Ha Pi3HUX PiBHSAX iepapxii, MAKpOEKOHOMIYHA MOJIITUKA,

HaBYaJIbHUM IIPOLEC.

2. Subject of inquiry: macroeconomic processes in non-stationary circumstances; purpose of work: working out of
complex of estimation models and mechanisms, dynamics of macroeconomic processes analyzing and forecasting
taking into consideration non-stationary indicators that enables forming of effective science-based management
decisions. research technique and instrumentation: disperse analysis, cluster analysis, methods of time series
analysis, factor analysis, singular spectrum analysis, methods of harmonic frequency estimation, regression and
econometric methods, methods of tendency and amplitude of oscillation forecasting, methods of non-linear
dynamics; theoretical and practical results: conceptual and instrumental basis of macroeconomic process
modeling that unlike the existing ones is based on combination of thesis of system, logistic, cybernetic and
synergetic methodologies that is grounded on the proposed system of mechanisms and enables to enlarge
efficiency of management decisions, macroeconomic process typification model that unlike the existing ones is
grounded on sorting of them by stationary / non-stationary criterion and enables to determine time, space,
structural peculiarities and character of coupling of macroeconomic processes with environment, system of non-
stationary indicators is formed, distinctiveness of which is complex consideration of such characteristics as
bifurcation, fractality, cyclicity, population, enthalpy and stability that enables taking into account influence of
macroindicators on structure and dynamics, models of estimation and analyzing of structure and macroeconomic
process dynamics forecasting peculiarity of which is being based on SSA-method that provides qualitative
decomposing of time series on compounds - trend, periodicals, noise, enables to determine periods of cyclicity,
detect amplitude of oscillation, formulate quality forecasts, quality forcast levels of main macroeconomic indices
are worked out that unlike the existing ones are grounded on the cycle making models and take into account
influence of non-stationary indicators on the basis of which appropriate horizons of forecasting are specified that
provides high-quality forecasts for time series of various length and enables forming of management decisions on
their basis both with respect to planned and regulatory macrotrajectories; subject and rate of application: the
works out were practically applied in course of strategic social and economic development of regions of Ukraine
forming and introduced in practices on enterprises of closed joint-stock company scientific-industrial enterprise
“Intertek” and branch establishment “Artemivskyj spyrtovyj zavod”; field of application: management of economic
processes on different hierarchy levels, macroeconomic politics, educational process.
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