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CAHOAT KOPXOHAJIAPH ®AOJMUATH UKTUCO NN
CAMAPAJTIOPJIMT'MTHHU OIIUPUIITHUHI SdKOHOMETPUK MOJEJIN

bepaues Kacyp Kyanomesuu
Kapwu myxanoucaux-ugkmucoouém uncmumymu “busnec ea unnosayuon
Menedxcmenm” Kagheopacu kamma YKUmyeuucu

AnHoTtaumsa: Canoam Maxcylomiapuuu XaXCMUHU OWUPUWHU NPOSHO3NAUOA
MavCcup 2Mysuu OMULLAP MAauIab OAUHUO, KYN OMULIU IKOHOMEMPUK MOOelIap Kypuul
VUYH acocull Kouoaiapuoan oupu mooenea MAaHIauud OaUHAOUSAH OMUILIAP YPMAcuoa
Oo2naHUW 3UYTUKIAPUHU AHUKIAW, SAbHU MAHIAHUO ONUHAEMeaH OMULIAp Ypmacuod
bo2nanuw - MYTbMUKOIIUHEAPIUK — MYAMMOCUHU — meKuwupuwl  xucoobaanean. Huinabd
YUKAPUNAH CAHOAM MAXCYIOMU XAXCMU 64 YHed MABLCUP dMYUU OMULIAD YPmMacuoazu
IKOHOMEMPUK MOOeb Mmy3ull 6a MAaxiuil Kuiuwl YYyH dHE KUUUK K8aOpamiap Ycyauoaw
Qotidaranub n-0apadxcany  pezpeccus. mMeH2Iamacy  Kypuruwea ugooarad xamoa
UKMUCOOULL MAaXIUN KUTUHUD, XYI0ca 8a MaKIuguap obepuieaH.

Kamutr cy3nap: Canoam  kopxowanapu, 95KOHOMEmMpUK — MOOELIAUMUPULL,
9KOHOMEmpUK — MoOel,  NPOSHO3NAUl,  KOppenayus  Kodgguyuenmu,  pezpeccust
KO3 puyuenmu, Kyn OMUuLIU IKOHOMEMPUK MOOe, KOBAPUAYUS, YUSUKIU KOPPeAYUs]
KOO puyuenmu, KOppersyuon mampuya, 4UsUKIL Kyn OMULIL IMAUPUK MOOET, 0apaicanu
KVI OMUJLIU IMAUPUK MOOel, Oaxonaul Me30HAApu, IKOHOMEMPUK MAXIUL, UKMUCOOULL

maxau.

KHNPHII

Kaxon mukécuaa xkopxoHanap ¢GaoJUATHHU OOIIKApHIIIA 3aMOHABHM yciyOiapaaH
Makcaii  (poWJaaHnIl, WKTUCOMUN CAIOXUATHHA WHTETPAT KYpCaTKUWIap acocuaa
KOMIUIEKC Oaxojialll Ba MPOTHO3JANI XaMJa HMKTUCOAMN CaTOXUSTHUHU OIIUPUINTa JIOUP
Kyrmab WiaMuil TaaKuKoTiap amanra ommpuiMmoknaa. Lllyaunrnek, 3amMoHaBui XHCOO
TU3UMHUHN TaKOMUJUIAIITHPUIIT XUCOOWUTa KOPXOHATIAPHU HMHHOBAIMOH PUBOKIAHWIIUHU
TabMHHJIAI, KOPXOHAJAPHUHT  HMHHOBAIIMOH  CAJIOXMSTHHU  3aMOHaBH  Oaxouaill
METOAOJIOTUSICHHYA TAKOMUJUIAIITUPHUII, WHHOBAIMOH-UKTUCOAUN CAIOXUSITHU THU3UMITU
TaxJ W1 YCYJJIAPUHU KYJUTalll Macajiajapura bTHO0p KydauTUPUIIMOK/IA.

V36ekucTona XaM TypaH MYJIKYMIMKKA ACOCIAHTAH KOPXOHAnap (aoausTHAA
UKTUCOAMM CaJOXUAT MaXyMmMacHIaH camapainu (podjallaHuIIHU TabMUHJIAII, UKTUCOIHM
camMapaJlopJUrMHU Oaxojaml Ba MPOrHO3JMAII, MOJHUS XamJla WHBECTULIMOH CAIOXUATUHU
HSKOHOMETPHUK yCyJUlap/a TaXJIWI KUJIUII OYinya TU3UMIIM HIJIap aMmalira OIIUPUIMOK/A.
[lyaunraek, 2017-2021 iunnapaa V36ekucron PecnyOnukacuHmn ssHajga pUBOXKIAHTUPHII
Oyiinua XapakaTiap cTpaTeruscuaa «TapKUOWH Y3rapulUIapHU YYKYpJIAITHUPHIL,
KOpXOHaJlap  pakoOaTOapAOUUIMTMHU  OWIMPHUIN  XamMJa  3KCIOPT  CAJOXUSATUHU
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IOKCANITUPHIIP2» KaOu yCTyBOp Baszudanap Oenrwianran. Yoy BasudanapHUHT caMapain
WKPOCH KOpPXOHAJNAp HMKTUCOAUM CaJOXUSATMHU Oaxojamija 3aMOHAaBHIl HSKOHOMETPHUK
yciyonapuaan — (QoWJANaHWIIHKA — TaKOMWUUTAIITHPHUIN,  UKTUCOAMM  CAJIOXUATHU
caMapaJOpJUTrHU OLIMPUIITHU SKOHOMETPHUK TaJKUK 3TULI Ba MPOTHO3JIAIIHU TaK030 3TaIu.
AJJABUETJIAP IIAPXH

Canoar KopxoHaapuja UIIA0 YHKAPUII KapaCHIAPUHU PUBOKIAHTUPHUIITHU
MOJICJUTAIIITUPHII Ba MPOTHO3JIAII, WIIIA0 YHKAPHUIIHUA KYT ME30HIM ONTHUMAJUTAIITHPHIIL,
CAHOATHUHT XyAYAUN PUBOXJIAHUIIM Ba YHUHT KYyI OMWJUIM SMIIMPUK MOJEIUIAPUHU
tacaudam wmacananapu C.B.KnementseBa, B.C.MypaBbeBa, A.N.Opnos, P.M.Hypees,
N.C.CetrynbkoB, JI.H. CnylikuHIapHUHT WIMHWE W3JIAHUIUIApUAAH KEHT JKOU rajijiarans?

MamnakatuMusia caHoaT MIUIa0  YUKApUII  JKapa€HJIApUHU  SKOHOMETPHK
MOJICIJIAIITUPULI Macanajgapu Oy Oopamard WIMHNA KU3UKHUIUIAPH TpeAMETH Oymuo
kenMmokaa. JKymianan, MaMIaKaTUMU3HUHT TaHUKIW UKTUCOAYU OJMMIIAPU T.I1I.
[llogues, P.X. Anumos, H.M. Maxmynos, b.T. Caimmos, C.K. Canaes, .C. AGaynnaes,
A.T. KenxaOaeBnapHUHI WIMHNA HIUIapUIa WIUIA0 YUKAPUIIHK MOJEIUIAIITHPHUII Ba
MPOrHO3JIall, MYpakka® HMKTUCOIUN IIAPOMTHAA WKXTHUMOUN-UKTUCOAMM KapaEHIapHU
MOJCIUIAIITUPHII, OapKApOp MAKTUMOUN-UKTUCOIUN YCUIITHUHT OMUJJIAPU Ba SKOHOMETPUK
MOJIEIJIApY, CaHOAT KOpXOHATapu  (AONMMSATHHA  HSKOHOMETPUK  MOAEIUTAIITHPHII
Macajajlapy 4yKyp Ba KEHI TaAKUK 3THIraH.>

Kyn connmm tagkukoTimapia Kaijg STWIWIIAYA, CAHOATra HKTUCOAWNM YCUIIHHHT
«acocHil TasHY HyKTacw» cudaTuna Kapanaau.”> Maskyp ¢GUKp CaHOaTHHHT OOIIKa
UKTHUCOAMET  TapMOKJapura HucOaTaH  WHHOBAIMSA Ba  OWIMMIADHUHT  SIHTH
KoMOMHanusicujad  (QoiganaHa ONUII WUMKOHUATHHUHT  IOKOPUJIIUTH, (aH-TEeXHUKA
IOTYKJIapW Ba WJIMHK HIIAHMAJIApHU TaTOMK 9Ta OJIUIIW, UKTUCOAUET Ba UIIA0 YUKAPHUII
TapMOKJIADUHU  TEXHOJIOTHUsJIap OwiaH  TabMHUHJIAM  OJIMIIHA,  UKTUCOAUETHU
MOJICpHM3ALMsUIANl Ba JUBEpCcUPUKAIMSIAII XaMJda MWUIMM UKTHUCOIWTHHUHT Xap Oup
TapMOFHU PUBOXJIAHUIIIMHU TAHBMUHIA0 OCPUII XyCYCUSTUTA STATUTY OWJIaH W30XJIaHAIH.

52¥36exucron Pecny6nukac Ipesunentunnnr 2017 finn 7 deppannarn «Y36ekucton PecnyOnuKacHHY SHAA PUBOKIAHTHPHII OYiiHua
Xapakatmap crparernsacu Tyrpucuma»ru [1O—4947-cormu dapmonn. Y3bexucron Pecrnybnuxacuauur Kouys xysoxatmapu Tymmamm,2017imm,6-
con,70-mMoma.

% Knementbesa C.B. TlpuMeHeHHe T€OPUM HEYETKHX MHOXKECTB JUIS M3MEPEHHS U OUEHKM ()()EKTUBHOCTH peau3allu HAayKOeMKOi
MPOAYKTOBO# MHHOBauuu // 3aBozackas nadoparopust. T.72. Nell. 2006; Mypasbesa B.C., OpioB A.W. OpraHu3aufoHHO -3KOHOMHYECKHE TPOOIEMBI
MIPOTHO3MPOBAHUS Ha MPOMBIIUICHHOM Npeanpusatuu // YmpasieHue OonpmuMu cucteMamu. Beimyck 17. - M.: UITY PAH, 2007; Hypees P.M.
OKOHOMHKA Pa3BUTHS: MOJENH CTaHOBJICHUS PHIHOYHOH dKoHOMMKM: yueOHMK / P.M. HypeeB-2-e m3n., mepepab.u mom. - M.: Hopma, 2008;
CaerynbkoB U.C. IIponsBoacTBeHHbIE QYHKIMHU KOMIUIEKCHBIX IEPEMEHHBIX B S)KOHOMUYECKOM aHaiu3e. ABTOped. Ha COUCK. Yd. CTEIl. KaHJl. SKOH.
nayk. 2008; Cxynkun JI.H. CraticTrueckuii anann3 HHQIAIMOHHBIX IPOLECCOB B IPOMBIIIIEHHBIX CEKTOPaX aMepUKAHCKON YKOHOMUKH, 1959-1966
rr. [Ipuknanxas skonomeTpuka. Nel(13) 2009.

54 opues T.I1I IIpoGieMbl MOIEIMPOBaHHS Pa3sBUTHS CEIBbCKOro X03siicTBa (Ha npumepe Y30ekucraHa).: JIuc... TOKT. 9KOoH. Hayk. - T.:
TI'OY, 1988; Anmumos P.X. [IporHo3Hbli aHaJIU3 U YIPaBICHUE PAa3BUTUEM XJIONKOBOIPOMBIIUIEHHBIX KOMIUIEKCOB. Jlucc. MOKT. 3KOH. Hayk. - T.:
TI'9Y, 1993; Maxmynos H.M. MoaenupoBaHnue npou3BOACTBEHHO-YKOHOMUYECKHUX MPOLIECCOB XJIONKO-TepepadaThIBAIOIINX oTpacieil.: Juce. JoKT.
okoH. Hayk. - T.:. TI'OV, 1993; Camumos B.T. MoaenupoBaHue HCHOJIB30BaHMS M PAa3BUTHs NPOM3BOACTBEHHOrO IMOTEHLMana peruoHa. - T.:
Viurysun, 1995; Camaer C.K. Kk 6usHec pHBOMUIAHHMII TeHICHIMSTAPHHM MONELTAIITHPMII Ba Gamopariam (V36ekncTon PecnyGmixack
muconuaa).: UK. ¢an. nok. muc... aproped. - T.: TANY, 2008; Kerxadaep A.T. DKOHOMETPHYECKOE MOJIEIUPOBAHUE PA3BUTHS IPOMBIIUICHHOCTH
ropoja: Ha npuMepe ropoaa Anmainslka: J{uc... kaHa. 3koH. Hayk. - T. 1990;

% Lall S. (2000). Technological Change and Industrialization in the Asian Newly Industrializing Economies: Achievements and
Challenges. In: Technology, Learning and Innovation: Experiences of Newly Industrializing Economies, eds. Kim L. and Nelson R.R. Cambridge:
Cambridge University Press; Szirmai A. and Verspagen B. (2011). Manufacturing and Economic Growth in Developing Countries, 1950 -2005.
UNU-MERIT Working Paper Series 2011- 069. Maastricht, The Netherlands: United Nations University, Maastricht Economic and Social Research
Institute on Innovation and Technology.
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TAAKUKOT METOJOJIOTHUACU BA 3SDKOHOMETPHUK TAXJINJIL
Kamkanapé BunosTHAa caHOaT MaxCyJOTJIAPUHU XAKMUHU OLUMPHUILHMA IPOrHO3JALIIA
TabCUP ITYBYM OMUJUIAD TaHJIA0 OJMHHO, KYI OMWIIM 3KOHOMETPUK MOJEN KYpHII Y4yH
Kyiuaaru »kapaéniapra ypTu0op Oepuill Ba amajira oLMpuIl Kepak 0ynaau:

Kyn omMumm sMOMpUK MOAETHH TY3ULIHMHI acOCUi KouaajapuiaH OWpH MoOjeira
TaHJIaHUO OJMHAJAMraH OMWIAP Yypracuja OOFIAHMINI 3UWIMKIAPUHU aHUKJAII, SBHU
TaHJIaHUO OJMHAETraH OMUJUIAp YpTacuaa OOFIaHUII MYJIbTUKOJUIMHEAPIUK MYaMMOCHUHU
TEKIIUPHUIIT XUCOOTaHA .

Koppensauuon Taxiaun koppessiius Kod(QQUIHEHTIapUHN aHUKJIAll Ba YJIapHUHT
MYXUMJIMTMHU, HIIOHWIWJIMTMHY 0axXoJiamira acocaaHaamns’.

Yuszukim koppessiius Ko3QpuuueHTHHUHT XucoOam GopMmynacu Kyduaarndas’:

_ yE-%y
(£ Sa— (1)

Oy epha: Gx Ba Gy MOC paBUIIJAa x Ba y y3rapyBUMJIApHUHT yprada KBaJIpaTHK
YeTJIAHUIIUANP Ba ynap Kyhujaaru popmynanap €paamMuaa XucoomaHaau:

_ 2?:1(3511_72)2 _ Z?=1(yi_37)2
Ox == . o, = [FF——

n

Koppensuust koapdumnuentu (r) —1 man +1 opanuruna 6ynmamu. Arap r = 0 Oyica
oMuiIap ypracuga OoFmaHMIn MaBxynd 3Mac, 0 < r < 1 Oynca, TyFpu OOFIaHUII MaBXKYyI,
—1<r <0 6ynca, Teckapu OOFIAHUII MaBXYA r = I GyHKIIMOHAI OOFIAHUII MABXKY/I.

Umsuknu OOFNaHMIN yYyH KYIDIMKAArd Koppemanus KodhduuueHTH KypT
Koppessinus Ko3ppUuueHTiap MaTpuacu OpKajil aHUKJIAHUIIN MYMKUH.

l-xamBan  MabIyMOTHIapu acocuaa sSbHM, Kamkamapé BujiosTHaa caHoAaT
MaXCyJIOTJIAPUHU XQKMHHH OIIUPHUII KapaéHUHU SKOHOMETPUK TaXJIHJI KWIHIIAA TabCUP
3TYBUM OMWJIIAp cudaTuaa BUIIOST CaHOAT KOpXOHJIapuaa OaHx OYiaraHiap COHH, BUJIOST
CaHoaT KOPXOHJIApUAa UCTEHMOJ MOJIJIApUHY UILIA0 YMKAPHUIIT XAKMH, BUJIOSTIA XOPKAN
CapMOSICH MINTHPOKHAA (aonusAT IOPUTAOUTraH KOpPXOHAjap COHH, BHJIOAT CaHOAT
MaxXCyJIOTJIAPUHUHT HKCIOPT XAKMH, BHJIOAT]A CAHOAT MAaXCYJIOTIAPUHUHT UMIIOPT XaKMHU
XaMmJa BUJIOSAT CAaHOAT KOPXOHAJapu aCOCHM KamuTaira jkaji0 KWJIMHTaH MHBECTULHSUIAP
X@KMHMHU TaHma® onranMu3. By ommmmap ypracuna MyJIbTHKONICHHUSPIUK MaBXKYH
OMACIUTHHU aHUKJIAIIIa aBTOKOPPEISAIIMOH TaXJInI YTKa3aMu3.

1-xaaBaj

Kamkanapé BwiosTHIAa caHOAT MaXCyJOTIAPHHHM HILIA0 YMKApUII Xa:KMH Ba
YHIra TabCHP 3TYBYHM OMHJLIAP

Sa San Iste' Xoriji E | Asosiy
noat oatda mol y sarmoya | ksport | mport | kapitalga
ishlab band mollari ishtirokida | hajmi | hajmi | investitsiyala

% A. Wmmazapos, III. Hypymiaesa, M. Mymunosa, H. P§3umeroBa. DKOHOMETpHKAa acociapd YKyB
kymnaama. — Tomkent: Uktuconuér, 2019 iinm, 258 Oer.
57 Gujarati D.N. Basic Econometrics. McGraw-Hill, 4th edition, 2003 (Gu),Inc.p. 90
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chiqaris | bo'lganla | ishlab gi r
h hajmi | r soni chiqarish korxonalar
hajmi soni
X X
Y X1 X2 X3 X6
4 5
. ml ml
ml min mlird. mlird.
o dona | n. AQSh n. AQSh
rd. so'm | g kishi so'm so'm
dollar dollar
49 91.3 651.7 35 14
45 1792.80
010 57.50 0 0 5.80 8.80
50 93.9 815.6 46 11
45 2265.90
011 43.60 0 0 2.30 8.40
60 95.4 947.8 34 40
44 3072.20
012 76.43 0 0 3.10 7.70
638 97.0 1498. 33 43
51 3667.80
013 49.42 0 20 5.30 0.20
71 99.4 1520. 29 30
45 4721.80
014 94.74 0 50 7.44 9.43
87 100. 20904.. 26 46
44 5894.70
015 21.94 20 30 9.66 8.01
96 101. 2571. 23 52
46 7304.40
016 32.20 60 20 9.02 5.12
10 102. 2549. 54 22 37 11175.3
017 945.86 70 20 6.32 0.55 0
14 102. 2891. g5 27 49 16518.5
018 529.52 90 70 0.77 4.97 0
20 96.0 3904. 199 36 45 24462.4
019 360.06 0 00 6.07 8.72 6
14 91.0 44.80. 990 19 34 20557.6
020 612.31 0 30 6.50 7.70 0
18 96.9 4660. 937 27 29 17359.1
021 771.85 0 90 0.00 5.70 0
22 384.9 4763. 954 30 24, 16181.5
022 814.67 0 10 3.40 4.10 0

HATUXAJIAP. Kamikagap€ BUI0ATHIa CAHOAT MaxCyJIOTIApUHN XKMUHHU OLLIUPUIIT

Kapa€HUHU SKOHOMETPUK MOJEUIAIITHPUIIAA TabCUp 3TYBUM OMIILIAp OYyitmua kym

OMMJUTM SMIIUPHUK MOJIENb TYy3UlI YUyH, IoKopuaa kenrtupwirad Canoarna 6anj Oyiaraniap

(X1) Ba Xopmxuii capMOsi MINTUPOKUAATH KOpXOHAJIAp (X3) TabCUp 3TyBYM OMUII KATOpUIA

OJIMHTaH 35H, aMMO KOppCIalhuOH MaTpulagarv TaxJInjd HaTuwXacuaa CyCT OOoFIaHUIIT
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MaBXYIJUTH aHUKJIAHIW, UIYHUHI Yy4yyH Oy HKKM OMWJAaH oiinananuwimaiinu. by
OMMJUIApJaH TalIKapy Oapya OMWJUIAp OJIMHAIM Ba YJIAPHUHI MOJENJA Y3JIapUHHU KaHjau
TYTUIUIAPU TEKIIUPUO KYPHUIAIHU.

Nmna® yukapuiran caHoaT MaxCyJOTH XaKMU Ba YHra TabCUP ITYBUM OMUILIAp
ypracuiard S5KOHOMETPUK MOAEIb TY3HII Ba TaxXJIMJ KUJIMII Y4YH SHI KMYUK KBajpaTiiap
ycynuaas Qorgananamms.

Kypuiiran smMnupuk Mozen HaTHKajlapy YU3UKIINM pErpeccusi KYpUHHUILN 3KOHOMETPHK
MoJIeJIIIapHU 0axojaml Me30HJIap acocuja TaxXJIWJ KWIMHTaHAa apuM ME30H HaTuXallapu
Mojen Ko (PpUIMEHTIApUHN aXaMUSTCU3IUTUHHA KYpPCAaTMOK/IA, IIYHUHT Y4yH SKOHOMETPUK
MOJIEIIHH n-JapakaJld pPerpeccusi TeHIIaMacu KypuHMIITa udonanad, Monea HaTHKACUHU
KaiiTazan 6axosan ME30HJIapu acoCH/la TaXJIWil KWIMIIHU Makcaara MyBoQuK J1e0 TOIIHK.

ynpaii 3kaH, OepuiIrad CTaTUCTUK MAbJIUMOTIAPHU HaTypas Jiorapupm KuiiMaTiaHu
aHUKJIA0, 1apakaJld Kyl OMUJUIA SMIIUPUK MOAEIMHU KypPaMHU3.

Jlapakany Ky OMHJIIM 3KOHOMETPUK MOZEN KyWHIAaru KypUHHUINTA dra:

Y =ag*x;t *x,% % kX" (2)

Oy epaa: y - HATWXKABUH OMUIT; X;, X, ,..., X, - TABCUP ITYBUH OMHJLIAP.

(2) Monenna HaTypaja JOrapudM OpKalu aJMalITHPHII OJICAK, Y XoJja KyHuaaru
KYpHUHUILIra 3ra 0yaamus:

In(y) =In(a,) +a, In(x,)+a, In(x,)+...+a, In(x,) . (3)

!

(3) momenma In(y)= yl, In(a,) = ao, ,In(x) = Xlr, In(x,) = X2’ IN(X.) =X, OGenrmianuiapau

amaJjra onmpcaK, y Xoiaa Kyiuaaru KypuHHInra sra 6yiamus:
! ! ! !
y=a, +aX +a,X +..+aX, . (4)

N

(10) mMonmengard HOMAbBIyM gy, dq, ... ,d, NapaMeTpIapHUd TOMHUII YUYYH KyWHUAaru
HOpMaJI TEHIJIaMasiap TU3UMHU Ty3WIIau.
nag+d; Xx'1+aNx,+a nx'y =Xy
QXX 1 +a XX +d XXXy + e dy Xy = XXy (5)
do ) x,n +d; 2 x,nxll + a, ) x,nxlz + o dy > x,% = x,ny,

Y6y (11) HOpMan TeHrIamMasap TU3UMHUHM MaTeMaTHKAHUHT OWMp HeuTa YCynu
OPKAJTH aHAIINTHK CUHIICA, Y X0 HOMABIYM dy, Oy, ... , G, NAPAMETPIAPHUHT KHAMATIAPH
TONWJIAN.

2-xaaBaJl

Kamkanapé BwiosiTHAA CaHOAT MAaXCYJOTJAPUHUA MILIA0 YHKAPHII XaKMH Ba
YHIa TabCHP JTYBYH OMWLIAP ypracuaa KypWIraH n-Japaskajd perpeccus
TeHIJIaMacH

Dependent Variable: Y
Method: Least Squares

Included observations: 13
[ [
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Coef Std. t- Pro
Variable ficient  |[Error Statistic  |b.
0.49 0.186 2.677 0.02
X2 8260 084 612 30
0.47 0.191 2.455 0.03
X4 1348 038 735 96
- 0.085 - 0.04
X5 0.065328 373 0.765212 |66
0.28 0.136 2.105 0.06
X6 7997 807 132 84
0.53 1.588 0.339 0.07
C 8991 543 299 4.3
0.97 Mean 9.22
R-squared (1280 dependent var 9006
Adjusted R- 0.95 S.D. dependent 0.52
squared 6921 var 8381
S.E. of 0.10 Akaike info -
regression 9663 criterion 1.298988
Sum squared 0.09 Schwarz -
resid 6217 criterion 1.081700
Log 13.4 Hannan-Quinn -
likelihood 4342 criter. 1.343650
67.6 Durbin-Watson 1.97
F-statistic  |3907 stat 5604
Prob(F- 0.00
statistic) 0003

BuosT canoat xopxoHanapujaa unuiad YMKapuiraH caHoaT MaxCyJIOTH XaKMHUHUHT
PUBOXKJIAHUIIN YYyH KYypWITaH OSMIOUPUK Mojaeap xucoodsanran DW Me30HWHUHT
XUCOOJIaHTaH KUWMaTth 2 JaH KAYUKIUTH aHuKJIaHau. by 93ca HaTwkaBUd  OMUI
KOJIUKJIAPUIAH aBTOKOPPEISIIIUS KOOI SKaHIUTHHU KypcaTaau. Oumiep Ba CThIOJACHT
ME30HJIapyd XHUCOOJIaHTaH Ba XUCOOJMAHTaH KWMMAT OwWwiaH JKaaBaJl KUKWMATIapu
TaKKOCJaHTaH, HAaTWKaJa YHUHT >KaJBaJl KHHMaTIapuaaH KaTTaJurd aHUKJIaHTaH. YJIapHU
KyHuJ1ard MOJIeNIb KYpUHHIINAA U(oIaTaanK:

Y = 1.714 % x2498x0471 & xs—o.oss x 0288 ©)

t 0.074 0.028 0.0396 0.047 0.068

Opnatna, nerepMmuHanus kodpouinuentu [0;1] kecmana KMiMaTIapHu KaOyn KUJIaau.

Kosddurnment kuiimat KaHuanuk 1 ra skuH Oyica, OOFIMKIMK IIYHYAIUK KY4IH
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xucoOnanaau. Maskyp xonataa aerepMuHanus KodgpduuueHTuHUHT 0.957 KuiimMaTra TeHr
oYUM, Mozela Ma3Kyp MKTUCOIUN KYpCaTKAWIAp YpTacuaa eTapid Japakaga Kydiu
OOFNUKJIMK MaBXYIJIUTUHU OUIIUPaIH.

MopennapHu Typau MUKIOpAArd OMUJUIAp OMJIaH TaKKOCTAll UMKOHUSTH OYJIHIIU Ba
ym0y MUKAOpAard oMuuiap R? craTucTdkara TabCHp HJTMACIUTH YYyH oOfaTnaa

KOPpEKTJalliran aerepMuHanus koddduimentunan goiinananunagnss, sbHU:
2

RZ,, =1- (7)

TCKHUC
S

y

Maskyp xonataa ymoly TeKUcaaHran aerepMuHanus kodxpduuuentu 0,976 kuiimarura
TeHr Oynuiu Ba yYHMHT R? ra SKUHJIWTH, MOJEIHUHT TabCUP ATYBYM OMUIUIAP COHU
V3rapumu atpoda KuiMatiap Kadysl KIIMHATIITUHA OUIHpaIn.

Ty3uwiaran Kyn OMWJUIM SKOHOMETPUK MOJEIHUHI CTAaTUCTUK aXaMUSTIMIUTH Ba
Ypranuia€Trad kapa€Hra MOC KEIWIIUHU aHWKJIam yadyH OumiepHuHTr F-
Me30HUaH ¢oiiiasaHamMus.

F-Me30HHUHT XaKMKMA KUAMATH Fxucos=67,639 Ta TeHr. Arap XaKuKud Kuimar
KaJBaljgard KUWMATAaH KaTTaJurd MabiIyM OViad, JeMak Ty3WwiraH KYm OMUIUIIN
SKOHOMETPHUK MOJIEIh CTATUCTUK aXaMUSTIN KU YpraHuiaéTran xapa€Hra aJiekBar SKaH.

Kyn omwmm 5SKOHOMETpHK Mozenb (6) mapameTpiaapu Ba  KOppemsnus
KOA((DUIMECHTIAPUHUHAT HIMOHWIWIIMTUHU  TeKmupuiga CThIOACHTHHHT —(-ME30HUaH

doiinananmnagu. bynna ymapHuHr KuitmMatu Tacomuduil xarosnap KuimaTiapu OwuiaH

TakKKocJaHagn>".
b a r
t=—; t=—; t =—. (8)
mb ma ITlr

DOKOHOMETPUK MOJIENIb  MapaMeTpiapyd Ba Koppelsius Kod(hQUITMCHTIIapHHUHT
taconuduii xaTonapu Kyiuaara ¢popmynanap Oyitnda xpucoOaaHaano:

2902/ (n-2) _ S5 _ | Ss_.
m”_\/ e _\/Z(x—x_)z = ol ®)

_ ,Z(Y_J’x)z D / 2 2x2 _ o Xx?
Mg = (n-2) * nY(x-%)2 S n2¢Z S Noy (10)
1-r} a1
m = .
oY n-2

CTBbIOAEHTHUHT (-ME30HU XHUCOOJAHTAH (fyucos) Ba KaIBaN (lwcadsar) KUMMATIAPUHU

Takkociad, Ho rumore3ann KalOyn KuiaMu3 €KW pajl dTaMHu3. ByHUHT y4yH (-ME30HMHT

>8Dimitrios Asteriou and Stephen G. Hall. Applied econometrics. A modern approach using Eviews and Microfit. Revised
edition. Palgrave Macmillan, New York, 2007. — p.397

% Dxonomerpuka: Yueonuk. /Tloapen. .M. Enuceesoii. — M.: ®unanchl u cTatucthka, 2003, — 51-53 c.:

60 JxonomeTpuxa: Yuebnuk. /Tlogpen. .M. Enuceesoii. — M.: ®unance u cTatuctrka, 2003, —51-53 c.:
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KaJBaJl KUMMAaTWHYW TAaHJIAHTaH WUIOHWIMIUK JXTHMONM () Ba O30MIUK Japaxkacu (
df.=n—m-1) maprnap acocuga tomamus. by epman -Ky3aryBiap COHH, M - OMHJLIAP
COHHU.

Nmonunummk »XTuMonu ¢ =0,05 Ba 030Uk gapaxacu d.f.=12-4-1=7 Oynranna, i-
ME30HUHT KaJIBaJl KHUMATH txamsan =2,4469 T2 TEHT.

Kumumok xykxanurura xu3maT KypcaTyBYM HH(paTy3wiIMa Xu3Matiaapu Oyiuda Kym
OMIJLJIM SKOHOMETPUK MOJIENIard XUCOOJaHTaH TapamMeTpiiap YIyH Xam |t

>t HIapTh

xXuco6 orcao

KaHOATJIaH TUPUIIUILIN JIO3UM.
(6) Momenp Oyiindya HATWKABUH OMIJIHUHT KOJAMKJIApHIA aBTOKOPPENALUSHU
texmpuil yuyH [lapoun-Yorcon (DW) Me3onuaan ¢oiinananammzol:

T T T T
Z(et - et—l)z Zetz + Zetz—l - Zzetet—l
_ t=2 t=2 t=2

DW = =2 = =

T T
e’ e’
2:€ ¢ (12)
Zetet—l

—2-2=2  ~2(1-p),
2
28

t=1

Oy epaa: p, - OMpUHYM TapTHOIATU KOppessauus Ko3PpPUIHEHTH.
HartwxkaBuii oMy KoJIAUKIapu KaTopuaa aBTOKOppesaiusa MaBxkya 6yiamaca, DW =2,
MycOar aBTOKOppensiuusana DW Hosira uHTMIanu, MaHGui aBTOKOppensnusaa 3ca 4 ra

WHTHUJIAOU.
p,=0—->DW =2
p,=1—DW =0;

p,=-1—DW =4.

Xucobmanaran DW skagsammarn DW Ounan kuéciaHaam.

Arap HaTWKaBU OMUJIHUHT KOJJIUKJIapUAa WKOOUIM aBTOKOPpEsIUs MaBxy/ Oyica,
y xonga xucoOmanran DW me3onumHuHT Kuitmatu d < 2 O0ynmamu. Maskyp XucoOaHTaH
DW wme3onunusr kuiimatu 1,97 ra TeHr. by aca HaTuxkaBui OMUJ KOJAUKIAPUAAH UKOOUI
ABTOKOPPEIIALMS MaBKYIJIMTUHA KYpCaTaIu.

Kypwiran sMnupuk MOAEIHM TaxXJWil KWiaguraH OYiicak, arap BHJIOSITAA UCTEBMOI
MOJUTapH MIUIA0 YMKAPHILI XaXKMH (SBHU MCTEBMOJ Moulapura Oynran Ttanab) 1 ¢owusra
omupuica, caHoat unuiad yukapui xaxmu 0,498 ¢owusra ommiiny, arap BUJIOATIA CAaHOAT
MaxcyJaoTiapu SKCHopTHUHU 1 ¢ousra ommpuica, caHoar unuiad yukapum xaxmu 0,471
dbousra oMM, BUIOATIAA CAHOAT MaxCyJOTIapy UMIOPT XaKMUHU 1 ¢ousra omupuica,
caHoaT uuuiad yukapui xaxmu 0,065 dousra kaMaluiIM, BUJIOAT CaHOAT KOpXOHalIapu
acoCHil KanmuTaJira KUPUTHIAIUTaH WHBECTUIMA XaXMU 1 omsra ommupusica, caHoat Uiiad

yuKapuill Xaxmu 0,288 dousra omuim aHuKIaHIH.

1Dimitrios Asteriou and Stephen G. Hall. Applied econometrics. A modern approach using Eviews and
Microfit. Revised edition. Palgrave Macmillan, New York, 2007. — p.140-143.
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XVYJOCA BA MYHO3APA

CaHoaT KOpPXOHAJAPUHUHT MYpakka®d WKTHCOIUN CATIOXUSATHHU HDKOHOMETPHK
MOJISJUIAIITUPUII  OapKapop PHUBOKJIAHUINUAA Kapopiap KaOya KHJIUIIHUHT caMapajiu
Bocutacu OynmubO Konamu. byHaa kopxoHa Mypakka® HMKTHUCOAMM CaJOXUSATH Ba YHH
Oaxoyani MEXaHW3MHUHHHT KaOy/nl KWJIMHTAH acOCHM MaKCaUIh KYypCcaTKU4jaap TH3UMHU
acocuJla KOPXOHAHWHI MYpPAaKKa0 HWKTHCOAWM CAIOXUATHHU MPOTHO3 KHIWII MaKcajra
MyBOGhUK OYaau.

Kamkamapé  BwimosTHIa  caHoaT  KOPXOHAJNApW  WUKTUCOIUH  CATIOXUSTHHH
PUBOKIIAHTUPUIITHUHT KYHHIaTd aCOCUN OMIUIIapUTa YbTHOOp KapaTHIIl 3apyp Ba YIapHUHT
TabCUPU KyHHJaruya: BHJIOSTAA HCTEHbMOJ MOJUJIAPU HMIUIA0 YUKAPHUII XaKMU (SBHH
UCTEeBMOJ MoJUTapura 0ynran Tanal) 1 ¢ousra omupuica, caHOAT MILTA0 YUKAPHII XAKMH
0,498 ¢dowmsra ommuim, caHOaT MaxCyJOTJIapu SKCIOPTHHHU 1 Qousra ommpuica, caHoat
unuiad ynkapum xaxmu 0,471 ¢Gowusra OMIUINM, BHIOSTIA CAHOAT MaxCYJIOTJIAPH HUMIIOPT
XaKMUHHU 1 ¢ounsra ommpuiica, caHoaT unuad yukapum Xaxmu 0,065 gousra Kamaluim,
BHJIOSIT CaHOAT KOPXOHAJApHW aCOCHH KAalWTajira KUPUTWIQJWTAH WHBECTUIUS XaKMH 1

(dousra ommpuiica, canoat uiuiad yukapuil Xxaxmu 0,288 (owusra oMM MyMKUH SKaH.
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