HAYYHBIE COOBINEHUA

CTATUCTUYECKHH AHAJIM3 U TIPOTHO3UPOBAHUE HAJIOTA HA JIOBABJIEHHYIO
CTOUMOCTH B ABEPBAHJKAHCKOM PECITYBJIMKE

S1. TacaHbL, KaHO. 9KOH. HAYK,

HAH, Aszepbaiioscanckas Pecnybauka,

H. CyJaeiimanos,

Tockomcmam Aszepbaiioscanckoii Pecnyonuxu

Hanor na no6asnennyto croumocts (HIC) oTHOCHTCS K
KaTeropruu KOCBEHHBIX HAJIOTOB. B Azepbaiimkanckoii Peciry6-
nuke HJIC npumensiercst ¢ 1992 1. B nactosmiee Bpems H/IC
SBIISICTCS OTHUM M3 JIEBATH CYIIECTBYIOIIUX B CTpaHe rocy-
JIapCTBEHHBIX BUAOB Hajora. B coorBercTBuu co cratheit 173
Hanorosoro konekca A3epbaiimkanckoii Pecyonuku pasmep
HJIC cocraisier 18%!'. ITo uroram 2005 1., Hajior Ha 100aB-
JICHHYIO CTOMMOCTB cocTaBui 29,2% oT 00111eli cyMMBI 1OX0-
noB [ocynapcreHHoro OromkeTa Azepoaiimpkanckoii Peciyo-
JIMKHZ,

[pu aHanM3e U MPOTHO3UPOBAHUH ITOCTYIUICHUH B OO~
KET 110 HAJIOTY Ha JI00aBIEHHYIO CTOUMOCTB IIUPOKO HUCTIONb-
3YI0TCS JaHHBIE 00 00beMe U CTPYKTYPE BaJlOBOTO BHYTPEH-
Hero npoaykra (BBIT) (1 BaoBoit 106aBICHHOW CTOMMOCTH)
1 BaJIOBOT'O HAIIMOHAJIFHOT'O 10X0/1a.

CyIecTBYIOT pa3iuyHble CIIOCOOBI BHIYUCIEHUST 0a3bl
HaJlora Ha J00aBJIEHHYIO CTOUMOCTD. Pa3mdus Mex 1y HIMH,
C SKOHOMHYECKOI TOUKH 3pEeHUs1, 00YCIOBIEHBI TEM, YTO Ha
pa3HbIX cTaausx Bocpou3Boactsa BBII ucuncnsercs, B uact-
HOCTH, HA OCHOBAHWH JAHHEIX O IIEPBUYHBIX JOXO0aX U JJaH-
HBIX O pacxofiaXx Ha KOHEYHOE HCII0Ib30BAHNE.

Bennunna BBII kak cOBOKYIHOCTH 10XO/I0B, IIOJIyYEHHBIX
OT IPOM3BOJICTBEHHOH JIEATEIIEHOCTH, OTPEICIIACTCS MTyTeM
CYMMHPOBaHUS pa3MepOB NMEPBUUHBIX T0XOIOB SKOHOMHUYE-
CKHUX €IIMHUII-PE3UIECHTOB. Bal0BOI HALIMOHATIBHBIN JOXOA OT-
maaetcs or BBII Ha BennuuHy epBHYHBIX TOXO0J0B, IOCTY-
MUBIIMX U3-3a TPAHHIIBI, 32 BEIYETOM IEPBUYHBIX JOXOJIOB,
YIIEAIINX 33 PyOexK.

BBII o pacxomaM BEIYHCISIETCS CIIETYIONTIM 00pa3oM:

Y=C+1+(X-M),

rae Y - BBII; C - pacxonsl Ha KOHeuHOE NoTpednenue; / - BanoBoe
HakomuieHue; (X - M) - pazHuna Mexay skcrnoproM (X) U UMIOPTOM

(M) TOBapoB U yCIyT.

C TOYKH 3peHHs OyXTalITEePCKOro y4eTa, CylIeCTBYET Psijl
BapUaHTOB JJIsl onpeenenus odszarenseTs mo HJC.

B OonbumHcTBE cTpaH, rae npumensercs HJ{C, nanoro-
BbI€ 00513aTeNILCTBA ONPEAEIIAIOTCA 10 METOTY 3aMelleHHs (Me-
TOJ KOCBEHHOTO BBIYUTAHUS):

HO=1txs-txI,

rae HO - HamoroBoe o0s3aTelbCTBO; § - NMpojJaxka; [ - MOKYyIKa;
t - pa3Mep Hajora.

B nonp3y Takoro noaxozaa mpuBeieM HECKOIBKO apryMeH-
TOB. Bo-1iepBBIX, BO BpeMs IPUMEHEHHS JAHHOTO METO/[a BO3-
HUKHOBEHME HAJIOTOBOT'O 00s3aTENIbCTBA TECHO CBSI3aHO CO
BpEMEHEM OCYIIIECTBICHHUS SKOHOMHYECKON OTIepalliH, a cue-
Ta-(akTypbl COCTaBISIOT €r0 JOKYMEHTHPOBAHHOE MTOTBEP-
*eHune. Bo-BToOphIX, MpUMEHEeHHEe TaHHOTO METOo/Ia YIIpoIla-
€T IIpOoLIeAY Py HAJIOTOBOTO KOHTPOJIS U 1aeT BOSMOXKHOCTh Ha
MIPOBEICHIE B3aUMHBIX MIPOBEPOK. B-TpeThux, TONbKO O1aro-
Jlapsi ’TOMY METO/Ty TIPEJICTABIISIETCS BO3MOXKHBIM B3bICKAaHUE
HJC no HeckonbKkuM cTaBKaM. B-4eTBEpTHIX, TOT METOJ Ipe-
JlyCMaTpUBaeT MPUMEHEHHE JIF00Oro HAJIOTOBOTO TMEPHO/Ia,
TOTZa KaK METOIBI OyXralTepcKkoro OaraHca JaroT BO3MOXK-
HOCTB JIJTs1 BEIYUCIICHISI HAJIOTOBBIX 0053aTEIIECTB HA IIEPHOJT
MIPEeIOCTAaBICHHS OYXTaITepPCKOTO OTYETa, YTO CUUTACTCS X
OCHOBHBIM HEZOCTATKOM.

[IpenocraBnenne BOOCIEACTBUN YTOUHEHHBIX JEKJIAPALIUI
o H/IC npuBOAXT K HECKOJIBKUM BapUaHTaM 3HaYE€HUH OHO-
'O U TOTO K€ MoKa3arens. B kauecTse ke mpumepa onpeerne-
aust HAC Ha ocHOBE 0aTaHCOBOTO METO]a MOYKHO OTMETHTh
cuctemy HIC, npumensiemyro B Snonunu ¢ 1 anpens 1989 r.
[IpenMymiecTBOM MPUMEHEHHUSI OyXTaNTepCKOrO OTYETa IO
BEIUHCIICHHIO 00s13aTenberBa o HJIC sBisteTcst ncmonp3oBa-
HUE TOKYMEHTOB, HEOOXOIMMBIX JJISl BEIYMCIICHHS HAJIOTa Ha
TPUOBLTB, YTO CHIDKACT PACXOIbI Ha HAIOTOBOE aIMHHUCTPH-
poBaHue.

B Azepbaiimxane, Kak ¥ BO MHOTHX JPYTHX CTPaHaX, B TOM
ymcie crpanax EBponerickoro Coro3a, Hanorosas AeKjiapauus
o HJIC 3amonusieTcs Ha OCHOBaHHMHM cueTOB-(pakTyp. OqHaK0
BO BpeMs coctasneHus oruera no HJAC nns psiga kommepue-
CKHUX oTepanuii HeoOX0AUMO MTPUHATH BO BHUMAHUE ITOJIOMKE-
HUS HAJIOTOBOTO 3aKOHOMIATEIBCTBA M CBEICHHS OyXTranTep-
CKoro OanaHca.

B cootBercTBUE co cTaTheit 11 3akoHa AzepOaiimxaHcKoit
Pecmy6mukn «O OrOmKeTHOH CHCTEME) TIPOSKT rOCYIapCTBEH-
HOTO OIO/KETa Ha OUepeHO OIOKETHBIN roj] pa3padaTrIBa-
€TCA Ha OCHOBE MAKPOIKOHOMUYECKUX MPOTPAMM 3KOHOMH-
YECKOTO M COLIMAJIBHOTO Pa3BUTHS CTPAHBbI, LEJIEBBIX MPO-

' Cm.: Hanorossiii xoneke Asepbaitpkanckoit Pecriymuku. - Baxy, 2006. C. 191.
2Cwm.: Craructuyeckue rokasarenn AsepOaiimxana. - baky: Tockomcrar Asepbaiijkanckoil PecriyGmuku, 2006,
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rpamM, a TaKkke Ha OCHOBE OLIEHMBAHUS UTOTOB (PMHAHCOBO-
XO3SHCTBEHHOH e TEITbHOCTH BCEX OTpacieil SKOHOMHUKH, afl-
MUHHUCTPAaTHBHBIX M 9KOHOMUYECKHX PaiiOHOB M MIPEATIPHS-
THI BHE 3aBUCHMOCTH OT ()OPMBI COOCTBEHHOCTH 3a TEKYIIN
1 odepeHbIe Tpy roa. OTHOBPEMEHHO IIPOEKT OI0pKeTa 10I1-
JKEH OTpakaTh IPOTHO3 J0X0/10B. Hastor Ha 1o6aBneHHyTO CTO-
HMMOCTb, SIBISIOIIUICS OJHAM U3 UCTOYHHKOB JI0XO/1a TOCY-
JIapcTBeHHOTO OromKkeTa Azepbaiimkanckoit PecryOmuku, co-
CTOUT M3 00mIeH CTOMMOCTH HaJIoroo0iaraeMbIX orepanuit
3a OT4ETHBIN nepuoa. OQHAKO IPOTHO3UPOBAHKE MOCTYILIE-
HUS 3TOTO HaJIoTa B OIOMKET OCTaeTcs aKTyaJIbHOM mpooite-
MOW - TIPH TIOCTAaHOBKE M Pa3pelIeHnH BONPOCa BO3HUKAET
PSI METOZIONOTHYECKUX TPYIHOCTEH.

B coorBetcTBuM co cTatbelt 159 HanoroBoro konekca Asep-
OaitxaHcKoi PecyOnmku mpencraBieHre TOBAPOB, BBIITON-
HeHHe paboT 1 OKa3aHHe YCIYT ABISIOTCS 00BEKTaMH HaJlo-
roo6noxenus mo HIC.

Jus seraucnennst HJIC BBII 6epetcs B kauecTBE OCHOB-
Horo nokasarens. [Tokazarens BBII, paccuuTtsiBaemblil mpo-
M3BOJICTBEHHBIM METOJIOM B II€HAX ITOKYyTIaTesel, BKIFoYaeT B
ce0s moKazaTelb YUCTHIX HAJIOroB (Torna kak BBII B ocHOB-
HBIX IICHAX ONMCHIBACT KOHEYHBIE HTOTH MTPOM3BOACTBA IIPO-
Oykouu U yeuyr). Kosddunnent xoppesunm Mex Iy TuHa-
Mudeckumu xapakrepuctukamu HIIC u remnamu pocra BBIT
JIOBOJIBHO BBICOK.

st Beranciienus Hanorosoi 6a3sr HJC B mepByro ode-
penb cienyeT OnpeAeanTs 00beM MPHUBICUCHHON K HAJIOTyY
BaJIOBOH 100aBIIEHHOM cTOMMOCTH. [17151 3TOr0 HE0OX0IMMO
VYHUTHIBaTh 00BEMBI OIleHIBaeMoit [ ockomcTatoM A3epoaii-
JUKaHCKO# PectryOrmikn BasioBoi 100aBIeHHOW CTOMMOCTH, CO-
371aBaeMOi B HEHaOJII01aeMOM CEKTOPE 3KOHOMHKH, a TAKKe
N00aBICHHYIO CTOMMOCTb, CO3/IaBaEMYI0 B OCBOOOXKIEHHBIX
ot HIC otpacnsx:

HB = BBIT- a xBBII - (1 - B) XBBII - (1 - y) XBBII =
=(B+y-a-1) xBBII,

rne HF - nanorosas 6a3a HJIC; a - mons HeHaOIr0qaeMoi SKOHOMH-
ku B BBII; B - nonst 106aBiIeHHONW CTOMMOCTH OCBOOOXICHHBIX OT
Hayora otpacneit B BBII; y - nons n100aBineHHOH CTOMMOCTH HalIorooo-
naraeMsix oTpacieil B BBIIL.

Taknm o6pazom, cymma Berauciennii mo H/IC takosa:
HJJC =0xHP,
rae O - craBka HJIC.

Kak ormeuanocs Bellle, B HacTosmee BpeMs pazmep HJAC
B AsepOaiiqxanckoil Pecniyonuke cocrasnser 18%. ([as
CIpaBKH: 110 orleHkaM [ockoMcTara AzepOaiimxanckoii Pec-
ITyOITUKY, TOJI HeHaOmromaeMoii skoHoMuku B BBIT3a 2004 1.
cocrasisiia 19%.)

OnnuMm u3 3P PEeKTUBHBIX METOIOB aHAIN3a U IPOTHO3HU-
posanus 3asucumoct HIIC ot BBII sBnsieTcs 3xoHOMETpH-
94eCKOe MOJCTIUPOBaHHE’.

CaMbIMU IPOCTHIMH MOJEIISIMH, XapaKTEPU3YIOLLIUMHU 3a-
BucuMoctb HJIC ot BBII, siBistoTes caenyomue:

1) mocTpoeHHast Ha OCHOBE JIMHEHHO-PETPECCHOHHOTO aHa-
JIM3a;

HJIC = C(1)+C(2) xBBII:

2) mocTpoeHHast Ha OCHOBE JINHEHHO-TI0Tapu(hMHIECKOTO
PETPECCHOHHOTO aHaJIH3a:

LOG (HIC) = C(1)+C(2) xLOG (BBII), (1)

rane C(1), C(2) - mapaMeTpsl, OLlCHUBAEMbIE CIIOCOOOM HAHMEHb-
mux kBajaparos; C(1) xapakrepusyer crabuibHble paxTopsl, C(2) -
inusHue u3MeHeHnit BBII na ypoens HJIC. Ilpu nuneiiHo-norapud-
MHYECKOM PErpecCHOHHOM aHanm3e mapameTp C(2) moka3biBaeT Kodd-
¢uunent snactuanoctd HJIC B otHomenun BBII.

OKOHOMETpHUUYECKas MOJENb, IOy4eHHAsl HA OCHOBaHUU
YpaBHEHUH PErpeccry ¢ UCMONb30BaHNEM O(DUIINATIBHBIX CTa-
THUCTUYECKUX MTOKa3aTeNneH, 1aeT BO3SMOKHOCTH IIPOBEACHUS
aHanmM3a u mporuo3os mo HICH.

Cratuctuyeckas MOJenb, NONy4eHHAass HA OCHOBAHHUH
COOTBETCTBYIONIHNX MOKa3aTenei mo Azepbaiimkany 3a 2000-
2005 rT., BBIDIAINT CIIETYFOIIIM 00pa3oM:

LOG(HJIC) = -4,587802654 + 1,180913416 x LOG(BBI); (2)
R>=0,93.

Monens (2) moka3ssiBaer, uto 1% nmpupocra BBII crioco6-
cteyet mpupocty HIC Ha 1,2%. Kak BuaHO, TeMITs IpHpocTa
HJC onepexarot Temn npupocra BBII. Teopernuecku 3to-
MYy CYLIECTBYIOT TPH IIPUIHHBL. BO-TIEpBBIX, 3TO BO3MOXHO
npu pocte ctaBku HIC, Ho yunTtsiBas, uro craBka HJIC 3a
2000-2005 rT. He MeHsIIach, IEPBOE HE MOXKET OpaThCst 3a OCHO-
BY. BO-BTOpBIX, ClTydan yKIIOHEHHS IIAaTETIBIIUKOB OT YIIaTHI
HJC. B-TpeTpux, HalM4ue B CTPaHE CUCTEMBI YIIPOLIEHHOTO
HaJIOT000I0KEHN S, TEHEBOI SKOHOMHUKH, OCBOOOKIECHHE CEIIb-
CKOTO XO35IMICTBA OT BCEX BUJOB HAJIOrOB, B ToM uncie ot HJIC.
Takum o6pazom, mnatensmukn HC, ncnons3ys TpogyKnuio
TUIATEITBIMKOB YIIPOIIIEHHOTO HAJIOTA, CEIbCKOTO X035 CTBA 1
TEHEBOH YKOHOMHUKH, He MoryT 3aMemmars HJIC B cuity Hemno-
Jy4eHHs HAJIOTOBBIX CUETOB-(DaKTyp, IOITOMY BBIHY>K/ICHBI IT0-
BTopHO BeITaunBaTh HJIC B pazmepe nezamemennon HIC.

Taxum 006pa3oM, MO’KHO HPHUITH K BBIBOJY O TOM, UTO
npeumMy1ecTBo Temnos pocta HJIC Hag Temnom pocta BBII
CBSI3aHO CO BTOPOH M TPETheW MPUIMHAMH.

Ha npuBenenHom Ha c. 71 puCyHKe IIpecTaBIeHb! (pakTh-
YecKue 1 IporHo3Hble mokasarenu H/IC, naTepBan mporHos-
HBIX TIOKa3aTeneil.

[TomMuMO 3TOT0, MOXKHO MOBBICHUTH aJI€KBATHOCTH HKOHO-
metpudeckor mogenu 3asucumoct HIC ot BBII. C stoit
LIeJIBI0, YIUTHIBAsI TO, YTO CTaHAAPTHAs OIIMOKa mapaMeTpa
C(1), XapaKTepu3yomero BO3AeHCTBHE CTAOMIBHBIX (aKTo-
POoB, cocTarisieT 95% 3HaAYNMOCTH U B TEHEPAILHOH COBOKYTI-
HocTH BbImIe napamerpa C(2), nocTtoBepHOCTH ero Hirke. [1o-
sTomy napametp C(1) MOXXHO OITyCTHTB.

3 Christopher Dougherty ‘’Introduction to econometrics’, Oxford university press, London, 2002.
4Robert S. Pindyck, Daniel L. Rubinfeld “Econometric models and economic forecasts”, Irwin/McGraw-Hill, 1997.
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Pucynok. ®@akTuyeckue H nporuo3ubie noxkaszareau HJAC

Ipumeuanue. Residual - o3Ha4aeT pazHUIYy MeXAy (PaKTHYECKUM
(Actual) n monenvubIM (Fitted) 3HaUYCHUSAMHU 3aBHCHUMOI NMEPEMEHHOM

(HJC).

Torna ypaBHeHHE perpeccuy IpUMeT BU:

LOG (HJIC) = C(2) xLOG (BBII). 3)

A cratucTUyecKast MOZIeNTb BBINISIUT CIIELYIOIINM 00pa3oM:

51 mommap CIIA = 0,8735 manara.

LOG(HJIC)=0,6627119991 x LOG(BBII); R>=0,75. (4)

Craructuueckas 3Ha4uMoCTh napametpa C(2) B Mozenu
(4) 6ombirre, uem B Mozen (3). M3 moaenu (4) BUIHO, UTO TPH-
poct BBIT Ha 1% cniocobetByet npupocty HJIC Ha 0,66%. Ot-
craBanue Temna pocta HJIC ot Temna pocra BBII cBsizano ¢
psinom ¢akTopoB. Bo-TiepBbIX, B pe3ylisTaTe yCHICHHS HAJIOTO-
BOT'0 8/IMHHHCTPUPOBAHHUS T10 ITPEIOTBPAILIEHHIO B CTPAHE CITy-
YaeB YKJIOHEHUs Hajlororiarenbiiyka ot Beimiarsl HJC, Obuia
nmukBHIUpoBaHa peructparys 10 5000 HAC-mnateasumxos ¢
MOCJIEYFOLINM MPEBPAILEHUEM X B IUIATEIBIINKOB YIPOIIEH-
Horo Hasora. B pe3ynsrare atoro Temmnst pocta no HJIC B Oron-
JKETHBIX IIOCTYIIEHUSIX OTCTAIOT OT TemIioB pocta BBII. Bo-
BTOPBIX, N0 Hererazororo cekropa B BBII perynspho pa-
cret. C Ipyroii CTOPOHBI, H0JIS HHOCTPAHHBIX HE(TAHBIX KOMITa-
HUH B J0OBIYe HeTH U raza npojoinkaeT pactu. [1o 3akmoueH-
HBIM MEXIyHapOIHBIM KOHTPaKTaM HHOCTPaHHbIE HE(TSIHbIE
KOMMaHKuH, 0cBoOOkMassch oT HJIC, mmaTsaT ToapKo HAJIOT Ha
puObLTE. Bee 310 B 11eoM otpakaercs Ha Temmax pocta HIIC.

CUCTEMHBIN 3®®EKT B SdKOHOMMUKE M B )KU3HH

M.M. FO36a11eB, 0-p 9KOH. HAYK,
Canxm-ITlemepbypackuil azpapHulii yHugepcumenm,
T.M. MuxaiijioBa, KaHo. 5KOH. HAYK,

B coBpemMenHO# HayKe 00IIEPHHATO, YTO CIOKHBIE ITPO-
LIecChl B MPUPOJIE M OOILIECTBE CIEAyeT M3ydaTh C TO3UIUI
«CHCTEMHOT0 ITOJIX0/1a», TO €CTh U3Yy4aTh BIUSHUE HE OT/CITb-
HBIX ()aKTOPOB Ha 3TH IPOLIECCH M X PE3YIIBTAThI, a KaK LeJo-
CTHBIE CHCTEMBI ()aKTOPOB M Pe3yibTaToB. Jleno B ToM, 9TO
(haKkTOPBI CBSA3aHBI MEXTy COOOH M 3TH CBSA3M U3MEHSIOT BINS-
HHE KaK10T0 (aKkTopa, yCHIINBAs I 0cnadiss ero. Biusaue
CHCTEMBI HE CBOAWTCS K apU(PMETHIECKOH CyMMe BIMSHUH
Ka)X710T0 (pakTopa B OTAENBHOCTH; BOSHUKAET OOIIIHIA «CHCTEM-
HBI 3G QeKT», BIUAIOMIHA Ha pe3ysbTar Ipolecca, KOTOPBIi
MOXKET OBITB KaK ITOJIOKUTEILHBIM, TaK M OTPUIIATEIEHBIM.

Heo6xoquMoCTh CTaTHCTHYECKOTO H3YUYEHHUS CHCTEMHO-
ro adexra u MeToANKA €TO N3MEPEHHS YXKE AOCTATOYHO
naBHO (¢ 1995 1) m3nararorcs B yaeOHuKe «O01Ias Teopus
ctatucTHKN» aBTopoB M.U. EnuceeBoii u M.M. I0306areBa’.
OpHaKo HU B JPYTUX y4eOHHKaX IO CTaTHCTHKE, HU B Jes-
TEIbHOCTH YKOHOMHCTOB-aHAJMTHKOB Ha IPAKTHKE H3MEpe-
HUE CUCTEMHOTO 3 eKTa He MOTyIHIO0 ITHPOKOTO IpHUMe-
HeHwus. L{enb aHHO# cTaTh! COCTOUT B U3JI0KEHUH CMbICTIA
MOKa3aTeNs CHCTEMHOT0 3 (eKTa Ha PEaTbHBIX IPIMEPaxX B
TepMUHaxX (MOHATHIX) OOBIICHHOTO, & HE MATEMAaTHI€CKOTO

Canxm-Ilemepbypeckuii um. B.b. Bobkosa gunuan Poccutickou mamodicennou axademuu

SI3BIKA.

PaccmoTtpum 1o manHbM Poccrara 3a 2004 1.2, BKITFOUaro-
M OCHOBHBIE COITMATFHO-3KOHOMHYECKNE MTOKA3aTEIH 110
cyowexram LlenTpansroro genepansaoro okpyra (LIPO), nc-
KJII04asi Pe3K0 OTIMYAIOMIKecs M0 yPOBHIO IOKaszaremnei
I. MockBy 1 MOCKOBCKYIO 00J1aCTB, psiIt ABYX(aKTOPHBIX KOP-
PEIAMOHHBIX CUCTEM CBS3H (CM. Ta0IuIy 1).

Cucrema No 1
Y - BPII (BanioBOM perMOHANBHBIN IIPOMYKT); X| - YUCIICH-
HOCTB HaceneHus; X, - OIID (0CHOBHBIE TPOU3BOICTBEHHBIE
(boHpI). .
Vpasrenue cBsazu: Y= 1,78 +0,00595X,+0,2552X,
K03 DUIHEHT JeTepMUHAIINE R 2YX] x, = 0,8360,
CTaHIapPTU30BaHHbIE KOA(PPHUIIMESHTHI PErPECCUH:
B,=0,00595 x 370,9/22,1=0,0999;
B,=0,2552%72,4/22,1=0,8365.
Ortciona: B>=0,0099; B*=0,6989. Cuctemusrit 5ddexr &
€CTh Pa3HOCTb:

k
E=R* - Z ﬁ/z =0,8360-0,0099-0,6989=0,1272.
J=1

' Cwm.: Emuceea U.U., F036ames M.M. O6mast Teopusi craructuku. Yueouuk / [lox pex. U.U. EnnceeBoii. - 5-¢ usn., mepepab. u gom. - M.:

®dunancel u cratuctuka, 2004. - 656 c.: un. C. 376-378.

2 Cwm.: Poccust B mmdpax. 2005: Kpar. crar. ¢6. / Poccrar. - M., 2005. - 477 c. C. 36-37.
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Tabmuua 1
OCHOBHbBIE COLMAIBLHO-DKOHOMHYECKHE NoKa3aTeau no odaacram OO

Obnactu YucneHHOCTh OIldD, BPII, 3aHsATHIC B Cpennsist 3apa- OIl® na on- | Teppuropust, | IlmoTHOCTH

HaceJeHHU, MIPA. MIIDA. 9KOHOMHKE, OoTHas ruiata, | HOIO 3aHATOrO, | THIC. KB. KM | HaceleHwus,

TBIC. YETIOBEK pyoueit pyoueit TBIC. YEJIOBEK py6./mec. TBIC. pyO0./4eiL. YEeIL./KB. KM
Benropoackas 1512 247 80 668 5294 370 27 56
BpsiHCcKast 1347 191 49 608 4218 317 35 38
BuagumMupckast 1487 222 67 718 4999 309 29 51
Boponexckast 2334 376 105 1066 4570 353 52 45
ViBaHOBCKasI 1115 132 36 476 4087 277 22 51
Kanyxckas 1022 179 53 480 5574 373 30 34
KocTpomckas 718 160 33 328 4784 488 60 12
Kypckast 1199 249 60 598 4766 416 30 40
JIunenkas 1189 257 98 556 5743 462 24 50
OpJioBcKas 842 119 46 412 4416 289 25 34
PsizaHckas 1195 242 66 633 5010 382 40 30
CMoJeHcKas 1019 216 52 480 5017 450 50 20
Tam0boBcKas 1145 202 51 518 4108 390 34 34
TBepckas 1426 307 74 655 5375 469 84 17
Tynbckast 1622 267 77 771 5159 346 26 62
SpocnaBckast 1339 359 104 666 6240 539 36 37

Cpennss 1282 232,8 65,3 602 4960 389.,4 37,8 38,2
c 3709 72,4 22,1 133,6 606,3 75,9 16,5 14,4

[maBHBIM (hakTOpPOM, BIHSIONIMM Ha BAapUAIMIO BEINYH-
HBI BAJIOBOTO PETMOHAIBHOTO ITPOyKTa B 00nacTsix L{DO, siBu-
J1ach BapHaIHs pa3MEPOB OCHOBHBIX IPOM3BOJICTBEHHBIX (POH-
J0B. Bapnanus 4nciieHHOCTH HaceNeHNs BIMSET c1abo, 3aT0
HMMEETCS CYIIECTBEHHBIN CHCTEMHBIH 3(QEKT COBMECTHOTO
BiustHUSA pa3mepoB OIID u uncineHHOCTH HAaceNeHHs, YeM 1
0OBSICHSIETCS] TOCTATOYHO BBHICOKMI MapHBIN KO3 GUIHEHT
xoppessituu BPII ¢ urcnom skureneit (cM. Tadnuiry 2).

Tabnuua 2

Martpuua napHbix KO3 GpuIMeHTOB KOPPeIsun
B cucreme Ne 1

[pusnaku Y X, X5
Y 1 0,7325 0,9120
Xi 0,7325 1 0,7563
X5 0,9120 0,7563 1

B 00b11eHHOI KN3HH 3Ty cuTyanuro ¢ no3utid BPTI mox-
HO U3JIOXKHTH CJICIYIOIINM 00pa3oM: «Y MeHs eCTh JBa ApyTra -
OJTUH OYCHb OJIM3KUH, BTOPOH MHE HE OUEeHb HHTEPECEH CaM
o ce0e, HO OH IPYT MOETO JYUIIero APYra, ¥ IO3TOMY MBI -
XOopo1iasi KOMIaHHUS.

Cucrema Ne 2
Y - BPII; X - uncneHHOCTh HaceseHust; X, - TEppUTOpHS.

Tabmuua 3

Martpuua napHbix KO3 GpuuMeHTOB KOPPeIsun
B cucTeme Ne 2

[pusnaku Y X, X5
Y 1 0,7325 0,0363
Xi 0,7325 1 0,1070
X5 0,0363 0,1070 1

Vpapuenue csasu: Y= 11,87+0,0436X —0,0556X ,

TP 3TOM KO3(Q(HUIUEHT U X, HEHAJEKHO OTIHYEH OT
HYJISL:

R ZYXIXZ =0,507;
B, =0,0436 x370,9/22,1=0,7323;
B, =-0,0556 x 11,47/22,1=0,0414;
B,*=0,5362; 3,>=0,00172.

Cucremnbiii a3dpdext & =0,507 - 0,5362 - 0,00172=-0,0309.

Bapunanust 9iciIeHHOCTH HacelleHUsI CyIIIECTBEHHO BIIHSCT
Ha Bapuauuio BPII, a TeppuTopui - He BIUSET CYLECTBEHHO.
CucrtemubIi 3¢ (eKT, cKopee, OTPHUIIATENICH, HO TAK)Ke HeHa-
JIeKEH.

Ha «0OBIIEHHOM S3BIKE» 3TO MOXKHO M3JIOKHUTD Tak: «Y
MEHsI €CTh JPYT, @ BTOPOIl 4eloBeK - MHE HHUKTO. 11 Moero
JpyTra OH TOXe He mHTepecyeT. Hac Tponx Henb3sl cunTarh
KOMITaHUEH, XOTS ¥ BPEAUT MHE 3TOT (haKkT OYEHb MAJIo».

Cucrema Ne 3
Y - cpennss 3apaboTHast 11ata; X - pOHI0BOOPYKEHHOCTh
(cronmocTs OIID Ha OIHOTO 3aHATOTO B 3KOHOMHUKE); X - TLIOT-
HOCTb HaCEJICHUS.
Tabnuua 4

Martpuua napHbix KO3 GUIMEeHTOB KOPPeIsaun
B cucTeme Ne 3

[pusnaku Y X, X5
Y 1 0,6583 0,020
X 0,6583 1 -0,509
X 0,020 -0,509 1
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Hayunvie coobujenusn

‘YpaBHEHUE CBA3U: /I\/= 13,75+7,194X +20,52X,.
O06a ko3 duieHTa perpeccu BeCbMa HaJIeKHBI:
R? .= 0,6013;

YXX,

B, =0,900; B, =0,487; B2=0,810; B2=0,238.

Ob6a ¢akTopa cBs3aHbBI CO CpeAHEH 3apabOTHOH IIaTOH
TIPSIMOM ¥ HAJIEXKHOH CBSI3bI0, XOTS apHBIA KO3 PUIIMEHT KOp-
PeJIALMH 7, HECYIECTBEHHO OTIHYEH OT Hyn! O1o 00bsic-
HSIeTCSL 0OPaTHON CBSI3bI0 MEXIY ITIOTHOCTHIO HACEIECHUS
(oHOBOOPYKEHHOCTHI0. CHCTEMHBIN 3 (heKT OTpHLIaTeseH:
¢ =0,6013-0,810-0,238 =-0,447. B «miepeBojie» Ha S3bIK
YEJI0OBEYECKUX OTHOILEHUH 3TO BBIIVISITUT TaK: «Y MEHS JOJDK-
HO OBLTO OBITH ABa ApyTa, HO OHH B CCOpE MEXIy co00M, 1
3TO MHE CHIIBHO BpeuT!». U neficTBUTENbHO, C TOUKH 3pEHUS
671ar0COCTOSTHIS HaCETIEHHs, pa3Be XOPOIIIO0, YTO B 00JIACTSX C
Goee BBICOKOH IUNIOTHOCTBIO HACEITICHUSI B CPeTHEM HaOo1a-
eTcs 6osee HU3Kast POHTOBOOPYKEHHOCTH? DKOHOMHUCTAM U
conuoioram L{®O cnenyer 3agymaTbes Hag UCTIPaBICHAEM
3TOTO HEJOCTaTKa.

Cucrema Ne 4

He Bce BO3MOXHBIE COUeTaHUS CBSI3€H yaeTcs MoKa3aTh
Ha npuMepe 3xkoHoMuKkH obnacreit LIOO. Yersepryto cucte-
MY MBI HJUTIOCTPUPYEM T10 UTOTaM yemnuoHara Poccuu 1o
¢byT60my 32 2005 1. Yenexu KOMaH/ BBICIIEH JIUTH H3MEPSIFOT-
sl 9UCIIOM HaOpaHHBIX 04KOB -Y. Ha 3T0 4mcio BIusioT 1Ba
(akTopa: 9UCII0 3a0UTHIX KOMAHIOW MUEH (TOIOB) B BOPOTA
COTIEPHHKOB - X| M YMCIIO TIPOIYIIEHHBIX B CBOM BOPOTA M-
vell OT comepHUKOB - X,. McX0mHbIE TaHHBIE TIPUBEIEHBI B
TabIuIE 5.

Tabmnuua 5

Hrorn yemnuonara Poccuu no ¢gyroomy, 2005 r.

Komanst Ha6pano 3abuto [NpomnymieHo

0YKOB MsTdei MsTdei
LICKA 62 48 20
Crnaprak 56 47 26
JlokomoTHB 56 41 18
Py6un 51 45 31
Mocksa 50 36 26
3eHur 49 45 26
Topneno 45 37 33
Jlunamo 38 36 46
I nHHMK 38 26 31
Tomb 37 28 33
CarypH 33 23 25
Amkap 33 25 36
Pocros 31 26 41
Kpbuibst CoBeToB 29 29 44
Ananust 23 27 53
Tepek 20 20 50

Cpennsis 40,68 37,69 37,69

c 12,44 9,34 10,69

Tabnuua 6

Matpuna napHbIX K03(pGULUHEHTOB KOppeIsauu
B cucreme Ne 4

IIpu3naku Y X, X,
Y 1 0,9083 -0,8466
Xi 0,9083 1 -0,5989
Xo -0,8466 -0,5989 1

YpaBHEHUE CBS3U: I//\= 31,4+0,83385X,-0,5584.X..
Bce ko3 hUIHEHTH BEICOKOHAIEKHBL: R 2 ox, 0,9678;
B, =0,8338 x9,34/12,44=0,6260;
B, =-0,5584 x10,69/12,44=-0,4798;

B2 =0,3914; B* =0,2302;
£=0,9678-0,3914-0,2302=0,3462.

HmeewM cyniecTBeHHOE BIMSTHHE HA BAPUALIUIO PE3YJIbTa-
TOB KOMaH]] 000X ()aKTOPOB U BEChMa 3HAYMTENBHBIH T10JI0-
KHUTENbHBIN CUCTEMHBIHN 3D (heKT, KOTOPBIiT 03HaYaET U3BECT-
Hoe (yTOOIHMCTaM NPaBHIIO: «XOpOlllee HallaAeHHe - JIydIiast
3amuTay. Kto 6osplre 3a0MBaeT, TOT, B OCHOBHOM, H MEHBIIIE
npormyckaet. M Ha000poT, XOpoImuid BpaTaph U 3alIUTHUKY -
OCHOBA yCIIeXa HalaalolluX - UM He HY)KHO IIOCTOSIHHO Oe-
raTh K CBOMM BOPOTaM IIOMOTaTh 3alIUTe.

Ha s3pIKe THYHBIX OTHOLICHUI 3Ta CHCTEMa TakoBa: «Y
MEHs €CTbh XOPOILIUK APYT U CUIIbHBIN Bpar. Ho onu - Bparu
IPYT OIpYyTyY ¥ 3TO XOpOoIo 11t MeHs! B Hareit Tponie oTHO-
IIICHHUS TAKOBBI, KAKHMMH U JIOJDKHBI OBITH!».

Heob6xoamMo cka3ate B 3aKJII0U€HHE O CBOMCTBaX MOKa3a-
TeJIsl CHCTEMHOTO 3 eKTa U ero MecTe B 0011Iei KitacCudpu-
KalliH CTaTHCTHYECKUX ITOKA3aTeNeH.

CucreMHOe BIHsSHHE KOMIUIEKca (JaKTOPOB Ha Pe3ysbTaT
MOET OKa3aThCsl OCNA0JICHHBIM B CIIydae, eClii pa3jinuHbIe
(akTOphI BIMSIOT Ha Pe3yJbTaT B Pa3HbIX HAINPABICHUAX, TO
©CTh UMEETCSI OTPHUIIATESIIBLHBIN «CHCTeMHBIH 3 dexT». B aTOM
clly4ae BIMSHHE KOHKPETHOTO j-TO (haKTopa MOXKET 0Ka3aThCsl
OoJiee CUITbHBIM, YeM BIIMSHUE BCETO KOMILTEKca pakTopoB. B
CHJIY 9TOTO Bf MO’KET OKa3aThCsI [0 BEIMYHHE OOJIbIIE, 4eM R,
Takoe MoJI0XKeHne HAOMIOMAETCS B IPUBEICHHO BBIIIIEC CHCTE-
Me No 3. B HEKOTOPBIX peIKHX CIyYasx sz MOYKET OKa3aThCsI
Oonbiie 1. MaremaTn4ecKkoro 3arnpera Ha 3TO He CYIIECTBYET.
WurepnpernpoBath ,6’]? HEOOXOIMMO KaK IT0Ka3aTelb COOTHO-
IICHKS BAPUALIMH PE3YJIBTaTa 3a CUeT j-T0 HaKTopa U Bapuarim
pe3yJbTara 3a CueT BCero KoMIuiekca (paktopos, a He Kak JI0Io?,
TaK KaK Imoka3artejb JOJI1 He MoxeT mpeBbimath 100%.

[Toka3aress cHCTEMHOTO 3 deKTa ABIsIeTCS COOCTBEHHO
CTaTHCTUYECKUM MOKa3aTesieM, TOCKOJIbKY KaueCTBEHHOE CO-
Jiepkanue 1 popMa ero pacyera MoJHOCTHIO OIPEACIISIOTCS
CTaTHCTHYECKO Haykoii. [To cBoeMy coziepKaHHIO OH OTHO-
CHTCS K TpyIIIE [T0Ka3arelei B3auMOCBs3H pu3HaKoB. OHa-
KO OH MU3MEpSIET HE CUITY MJIM TECHOTY CBSI3H, a CTETEeHb COIvIa-
COBaHHOCTH BIUSHUS (aKTOPOB Ha pe3yibTar. Yem Gorblie
MONIOKUTENbHOE 3HaUeHue &, TeM Oojiee COrTacOBAHHOM SIBIISI-
eTcs cucrema (pakTopoB. YeM OombIle MOIYIb OTPUIIATEIb-
HOTO 3HaueHust &, TEM MEHee CoIiacoBaHa, boJiee MPOTHBOpe-
4yuBa cucTeMa (PaKTOPHBIX IPU3HAKOB.

3 Cwm.: Enuceea U.U., I036ames M.M. O6was teopust cratuctuku: Yue6buuk / [lox pen. U.U. Enuceesoii. - 4-e u3a., nepepab. u jgom. - M.:
®unancsl u cratuctuka, 2000. C. 280-281; 5-e u3a., nepepad. u gom. - M.: @unance u craructuka, 2004. C. 377.
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