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 

 

 





(𝑢𝑖)

𝑦𝑖𝑡 = 𝛼 + 𝑥𝑖𝑡(𝑥𝑖𝑡 < 𝛾)𝛽1 + 𝑥𝑖𝑡(𝑥𝑖𝑡 ≥  𝛾)𝛽2 + 𝑢𝑖 + 𝑒𝑖𝑡,

𝑦𝑡 = 𝛼1 + 𝛼2𝐼(𝑥𝑡 > 𝛾) + 𝛽1𝑥𝑡 + 𝛽2(𝑥𝑡 − 𝛾)+

+ 𝑒𝑡 . 
(1) 

𝑦𝑡

𝑡

𝑥𝑡 𝑡

𝛾

𝐼(𝑥𝑡  >  𝛾) 1 𝑥𝑡  >  𝛾 0

(𝑥𝑡 − 𝛾)+ 𝑥𝑡 −  𝛾 𝑥𝑡  >  𝛾 0

𝑦𝑡 = 𝛼1 + 𝛽1𝑥𝑡 + 𝑒𝑡 ,  (2) 

𝑦𝑡 = (𝛼1 + 𝛼2) + 𝛽1𝑥𝑡 + 𝛽2(𝑥𝑡 − 𝛾) + 𝑒𝑡 ,  (3) 

(𝛼1 + 𝛼2 − 𝛽2𝑦

(𝛽1 + 𝛽2)

https://trends.google.com/trends/explore?date=2007-01-01%202024-03-31&geo=UA&q=інфляція%20%2B%20инфляция&hl=en-US


https://newsinitiative.withgoogle.com/resources/trainings/google-trends-understanding-the-data/
https://data.worldbank.org/indicator/IT.NET.USER.ZS?end=2022&start=2004


https://www.ukrstat.gov.ua/


𝛂𝟏

𝛃𝟏

𝛂𝟐

𝛃𝟐

(𝛾)

𝑦𝑡 = 48.756 + 10.409 ∗ 𝐼(𝑥𝑡 > 9.9) + 0.643𝑥𝑡 −

3.330 ∗ (𝑥𝑡 − 9.9)+ + 𝑒𝑡 ,  
(4) 



β1

β1 +  β2

https://cran.r-project.org/web/packages/gtrendsR/gtrendsR.pdf




𝛂𝟏

𝛃𝟏

𝛂𝟐

𝛃𝟐

(𝛾)

𝑦𝑡 = 30.779 + 12.273 ∗ 𝐼(𝑥𝑡 > 9.1) − 0.010𝑥𝑡 −

2.466 ∗ (𝑥𝑡 − 9.1)+ + 𝑒𝑡 ,  
(5) 

β2

𝛂𝟏

𝛃𝟏

𝛂𝟐

𝛃𝟐

(𝛾)

ln (𝑦𝑡) = 3.9188 + 0.1331 ∗ 𝐼(𝑥𝑡 > 9.9) +

0.0073𝑥𝑡 − 0.0409 ∗ (𝑥𝑡 − 9.9)+ + 𝑒𝑡 ,  
(6) 

(𝑒0.1331 − 1)  ×  100%
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𝛂𝟏

𝛃𝟏

𝛂𝟐

𝛃𝟐

𝑦𝑡 = 50.267 + 9.968 ∗ 𝐼(𝑥𝑡−1 > 9.9) + 0.419𝑥𝑡 − 2.974 ∗ (𝑥𝑡−1 − 9.9)+ + 𝑒𝑡 .



 

 

𝛂𝟏

𝛃𝟏

𝛂𝟐

𝛃𝟐

𝑦𝑡 = 50.051 + 11.850 ∗ 𝐼(𝑥𝑡−2 > 10.2) + 0.519𝑥𝑡 − 3.957 ∗ (𝑥𝑡−2 − 10.2)+ + 𝑒𝑡 .



 

𝛂𝟏

𝛃𝟏

𝛂𝟐

𝛃𝟐

𝑦𝑡 = 50.855 + 10.208 ∗ 𝐼(𝑥𝑡−3 > 10.0) + 0.385𝑥𝑡 − 3.090 ∗ (𝑥𝑡−3 − 10.0)+ + 𝑒𝑡 .


