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OO0 yTBepxkaeENE MeToauku mo (JOPMHPOBAaHHIO MPOTHO3HBIX IOKAa3aTeNeid YPOBHA
KHU3HH

Y1paTuBmmi caty

[Ipuka3 Ilpencemarenss Komurera mo craructuke MHUHUCTEpCTBA HAlMOHAIBHOMN
skoHOMHUKHM PecnyOonukn Kazaxcran ot 24 Hoa6ps 2017 roma Ne 18S.
3apeructpupoBan B Munuctepcte roctunmu Pecryonuku Kazaxcran 11 nexabps
2017 roma Ne 16074. Yrpatun cuny npukazom PykoBoautens bropo HanmoHanbHOU
CTaTHUCTUKU ATEHTCTBAa IO CTPATETHYECKOMY IUIAHUPOBAHUI0O M pedopmam
Pecny6nuku Kazaxcran ot 5 saBapst 2026 roga Ne 2.

CHocka. Ytpatun cuny npukazom PykoBoautens broopo HanuoHalbHOU
CTaTUCTUKU ATEHTCTBA IO CTpaTerMYecKOMYy IutaHupoBaHuio u pedopmam PK ot
05.01.2026 Ne 2 (BBOAWTCS B JCUCTBHE IO MCTCUCHUM JIECATH KaJCHIAPHBIX THEU
1ocJie JHS €r0 IEPBOro O(PpUIIMAILHOTO Oy OJIUKOBAHMUS ).

B cootBetcTBUU ¢ moanmyHKTOM 5) ctathu 12 3akona Pecnyonuku Kazaxcran ot 19
mapTa 2010 roga "O rocynapCcTBEHHOW CTaTUCTUKE" M MOAMYHKTOM 258) myHkTa 17
[Tonoxxenust 0 MuHucTepCcTBE HALIMOHANBHON »KOHOMUKHM Pecnybnuku Kazaxcran,
yTBepkAeHHOTO TocTaHoBIeHueM [IpaButenscTtBa Pecnybnmuku Kazaxcran ot 24
cents10ps 2014 roga Ne 1011, IIPUKA3BIBAIO:

1. YTBepaute mpuiaraemyro MeToauky mo (OpMHUPOBAHUIO MPOTHOZHBIX
NoKa3aTesed ypOBHS KU3HH.

2. YpaBIeHHIO CTATUCTUKH TPYJla U YPOBHS KU3HU COBMECTHO ¢ Opuanueckum
yrpasieHueM Komurera 1o cratuctuke MHUHUCTEPCTBA HAMOHAIBHONW SKOHOMUKHU
Pecny6nuku Kazaxcran obecnieunTh B yCTAHOBICHHOM 3aKOHOIaTE€IBLCTBOM MOPSIKE:

1) rocyiapcTBEHHYIO PETUCTPALMI0 HACTOSIIEro Mpukaza B MUHHCTEPCTBE
toctuunu Pecryonuku Kaszaxcran;

2) B T€UEHUE AECATU KAICHAAPHBIX JHEH CO JHS rOCyAapCTBEHHOM perucTpanuu
HACTOSIIETO MpHKa3a HaIpaBJIeHUE €ro KOMUU B OYMa)KHOM M 3JIEKTPOHHOM BHUJIE Ha
Ka3aXCKOM M PYCCKOM si3bIKax B PecnyOnuMKaHCKOe rocy1apCTBEHHOE MPEANpUsATUE Ha
paBe XO35MCTBEHHOTO BeleHus "PecnyOnukaHCKuil LIEHTp MpaBoBOM MHGopMaiuu"
U1l O(pUIMaTbHOTO ONMyOJIMKOBAHUS U BKJIIOUCHHS B DTAJTOHHBIM KOHTPOJIBHBINA OaHK
HOPMAaTHBHBIX MPaBOBBIX akTOB Pecryonuku Kazaxcraw;

3) B TeUeHHUE IECATH KaJICHAAPHBIX JHEH MOociie TOCYAapCTBEHHON perucTpanuu
HACTOSIIETO TMPHUKAa3a HAMpaBICHUE €ro KOMWU Ha o(UIMaIbHOE OMyOJUKOBAaHHUE B
NIEPUOINYECKUE NTE€YaTHBIC U3IAHUS;



4) pa3MmenieHne HaACTOSIIEro IpUKaza Ha MHTepHeT-pecypce Komurera mo
cTaTucTke MuHUCTEpCTBA HALMOHAIbHOM SKOHOMUKHU PecnyOnnku Ka3zaxcran.

3. KOHTpOJIb 32 UCIIOJIHEHHEM HACTOSLIErO MPHUKA3a BO3JIOKHUTH HA 3aMECTUTEIS
[Ipencenarens Komurera no cratuctuke MUHUCTEPCTBA HAIMOHAIBHOW 3KOHOMUKHU
Pecnyonuku Kazaxcran (OpynxanoB K.K.).

4. HacTosimumii mpuKa3 BBOAUTCS B IEUCTBUE IO UCTEYEHUH JECATH KAJICHIAPHBIX
JTHEH TOCJIe AHS €ro MepBoro oPuIMaIbHOro OMyOJIMKOBAHMUS.

IIpencenareny Komurera

1o cratuctuke MuHHCTEpCTBa

. H. ArinankeinoB
HAIHOHAIbHOH JKOHOMHKH

Pecniybnnkn KazaxctaH

YTBepxIeHa MPUKa30M
IIpencenarens Komurera no
craructuke MuHUCTEpCTBA
HanumonansHOM SKOHOMHKH
Pecnyonnku Kazaxcran
ot 24 Hos6ps 2017 romga Ne 185

Meronuka
o (JOPMHUPOBAHMIO MPOTHO3HBIX IOKAa3aTeJIeH YPOBHA KU3HA

I'maBa 1. OOmue mooxeHus

1. Hactosimias Meroauka o popMUpOBaHUIO MPOTHO3HBIX MMOKa3aTeael YpoBHS
KU3HU (nanee — MeToauka) OTHOCUTCS K CTaTUCTUUYECKOM METOJ0JIOTHUH,
yTBEpKJ1aeMoi B cooTBeTcTBUU ¢ 3akoHOM PecnyOnmku Kazaxcran ot 19 mapta 2010
roaa "O rocy1apCTBEHHON CTaTUCTUKE".

2. llenbto MeTonuku sIBISETCS ONPEICICHHE OCHOBHBIX acleKTOB (POpMUPOBaHUS
MIPOTHO3HBIX MTOKa3aTeeH YPOBHS KU3HH.

3. Meroauka npeaHa3HaueHa sl pUMeHeHuss KoMHTEeTOM Mo CTaTUCTUKE
MuHucTepcTBa HalMOHAIBHOM SKOHOMUKHU Pecny6nnku Ka3zaxcran.

4. JI5is npOrHO3UPOBAHUS YPOBHS KU3HU UCTOJB3YIOTCS CIEAYIONINE TOKA3aTENu:
JI0JIS HACEJICHUSI, UMEIOIIETO JOXOAbl HUXKE BEIMYUHBI MPOKUTOUHOIO MUHUMYMaA U
JIOXOJIbI HACEJICHUS, UCTIOIb30BaHHbIE HA TOTPEOJICHUE.

5. B MeTtonke ucnoib3yrTCs CICAYIOIINE ONPEICICHHUS:

1) crenenb cBOOOJBI — Pa3HOCTh YMCJA HAONIOJMCHUNW M YHMCIA OLICHEHHBIX
napaMeTpoB;

2) k03hPUIMEHT KOBapUaIIMU — CPEIHSIS BEJMYMHA MPOU3BEICHUS OTKIOHESHUM
NEPEMEHHBIX OT CBOUX CPEIHUX U SIBISIETCS MEPON B3aMMOCBSA3U MEXAY JBYMS
epeMEHHBIMH;

3) nonsi HaceJeHUs, UMEIOLIETO J0XOJIbl HUXKE BEIUYUHBI MPOKUTOUHOTO
MUHMMYyMa — OTHOIIEHHE YMCICHHOCTH HACEJICHHS, UMEIOIIEro J0XOJbl HUXKE



BEIIMYMHBI TPONKUTOYHOTO MHUHUMyMa K OOIIEH YHCIEHHOCTH HACEJICHUs B
MPOIICHTHOM U3MEPEHUU;

4) TpeH — U3MEHEHUE, ONpeIeIsItolIee o0Iee HAPaBICHUE Pa3BUTHSI, OCHOBHYIO
TEHJICHIINIO BPEMEHHOTO Psfia;

5) BpeMeHHOU psii (AMHAMUYECKUM PsiJ) — MOCIEI0BATEIbHOCTh 3HAYEHUM
nokasatess (Mpu3HaKa), YIopsaouYeHHass B XPOHOJOTMYECKOM TMOpPSJIKE, B MOPSIKE
BO3pacTaHusl BpEMEHHOTO TapaMeTpa;

6) BeIOOpOYHAs Aucnepcus (Bapualus) — cpeinee apudmeTnieckoe KBaJpaToB
OTKJIOHEHUS CITy4ailHOM BEJTMYUHBI OT CPETHETO 3HAYCHUSI.

I'nmaBa 2. IIporao3upoBanue moka3aTelid JOJMU HaCcEIeHUS, UMEIOMEro OXOAbI HIKE
BEIIMYUHEI IPOKUTOIHOTO MAHAMYMA

IMaparpa¢ 1. Mcnons3oBanre KOPPEIAIMOHHOTO aHAIIM3a

6. [Ipu nmocTpoeHnH NPOTHO3a YPOBHS KU3HU ONPEAEIAETCS B3aUMOCBSI3b MEKIY
SKOHOMHYECKMMHU IOKa3aTeasIMU: ypOBeHb Oe3paboTuubl (Aanee — X) U JA0JA
HaceJIEHUs, UMEIOLIETO JOXO bl HIKE BEIMYMHBI TPOKUTOUYHOTO MUHUMYMa (Jaee —
y). Hns omnpeneneHust (GOpPMBI CBSI3U MEXAY 3KOHOMUYECKMMH IOKa3aTelsiMu
OPUMEHSETCS METOJ KOPPEISLMOHHOIO aHajiu3a, PACCUUTHIBAIOIIMN CTEIEHb
3aBUCUMOCTH (KO3(PPUIIMEHT KOPpESIUHU) IBYX pacCMAaTPUBAEMbIX TTOKa3aTese.

7. ns pacdera ko3 HULIMEHTa KOPPEISIIIUKI UCIIOJIb3YETCS METOJl HAMMEHBIIINX
KBa/IpaTOB, OCHOBaHHBIM Ha MHUHUMH3AIMU CYMMBbl KBaJpaTOB OCTATKOB MEXIY
(aKTUYECKIMH U PaCUeTHBIMU JAHHBIMH.

[Topsinok BeraucieHust KO3PGUIIMEHTa KOPPETAIUU

{T,'L'}')
METOJAOM HAUMMCHBIIINX KBa):[paTOB:
1) MOCTPOUTHL BAPUALIMOHHBIE PAIBI I KAXKI0I0O U3 COMOCTABIISEMBIX IIPU3HAKOB,

0003HaYMB MEPBbII U BTOPOI psAJl YUCENI COOTBETCTBEHHO X U Y.

2) ONpeaeNIUTh ISl KAKAO0T0 BapUAI[MOHHOTO Ps/ia X M y CpeHue 3HaueHuss M
(M,u5 M _v);

3) HalTU OTKJIOHEHUS

(de m d,y)

KaQ)KJIOI'0 YMCIIOBOIO 3HAYEHUS OT CPEIHETO 3HAYEHUS CBOEIO BaPUALMOHHOIO PAIA;
4) nosy4eHHbIE OTKJIOHEHUS IEPEMHOXKUTH

(de m d,)

,» K&KI0C OTKIIOHCHHEC BO3BCCTU B KBaJparT
2

(d m d3)



Y CYMMUPOBATH N0 KAKIOMY Py

X dZuyd?);

5) moacTaBUTH MOJy4YEHHbIE 3Ha4YeHUs B (opMmyiy pacuera KodpduiueHrta
KOppEsLUU:

E'r_'d.r X dy)

r. 8
\!{E dix Yd3)

xv

(1)

rac:

Txy

— K03(pPHUIIMEHT KOppENILNY;

dy

— OTKJIOHCHHC 3HAYCHUA psiAda X OT CBOCI'O CPCAHCTO 3HAYCHUA,

d,

— OTKJIOHCHHC 3HAYCHUA piAda Y OT CBOCIO CPCAHCIO 3HAYCHHUA,

E

— CyYMMa KBaJIpaToOB OTKJIOHCHUH MO X,

2
Y. d;,
— CyMMa KBaJpaTOB OTKJIOHEHUM MO

i 4

8. BennumHa ko3 duIMeHTa KOPPEISLUUU OTPAXKAET CHIIBI CBSI3H MEXAY
nepeMeHHbIME (X, V). [Ipu onieHke cuiibl CBsi3M KOI(PPUIIMEHTOB KOPPEIALUU MEKITY
nepeMeHHbIMH (X, Y) Ucnoiib3yercs mkana Yennoka (mpu ko3ppuuuente Koppensiuuu
paBHOM 0,1-0,3 — B3amMoOCBs3b TIepeMeHHBIX ciabas, 0,3-0,5 — ymepennas, 0,5-0,7 —
3ametHas, 0,7-0,9 — Beicokas, 0,9-0,99 — BecbMa BBICOKas).

Koaddumuent xoppemstiuu npuauMaeT 3HadeHns oT —1 1o +1. OtpumarenbHbIi
KOd(pULIMEHT KOPpENsAIMU yKa3biBaeT Ha 0OOpaTHYIO CBS3b IMokazateneit (X, y). [lpu
HYJIEBOU BelnunHe K03 DUIIMEeHTa KOpPEIsUU IEPEMEHHBIE HE UMEIOT CBSI3U MEXKITY
co0oii.

IMTaparpag 2. TIocTpoeHue perpecCHOHHOH MOIEIH ISl TTPOTHO3HPOBAHUS



IoKa3aTele ypoBHA XKU3HU

9. YpaBHeHHE perpeccur OTPaXaeT U3MEHEHUE CPEIHEH BEIMYMHBI OJHOMU
NepeMEHHOM (y) B 3aBUCUMOCTH OT BTOPOH (X).

10. JIuHeliHOE ypaBHEHHME PErPECCUU HCHOIB3YETCSA IS ONPEIEIIECHUS
3aBUCUMOCTH OJIHOM (3aBHCHUMOI1) IEPEMEHHON y OT APYIroW WM HECKOJIBKO APYIHX
NepeMEHHBIX (HE3aBUCUMBIX MIEPEMEHHBIX) X C JIMHEWHON (hyHKIIMEH 3aBUCUMOCTH:

y=bx +a,
rae:

:

— 3aBUCHUMasA IICPCMCHHAA,

a"ab
— OIICHKH MapaMeTPOB PErPECCUOHHON MOIEIH;

X
— HE3aBUCHUMas IEPEMEHHAs.
11. OueHouHOE ypaBHEHHUE perpeccuu (IOCTPOSHHOE MO BHIOOPOYHBIM 3HAYEHUSIM
HSKOHOMUYECKHUX MTOKa3zaTenen):
y=bxta-+te,
3)
rue:
€ — ciy4aiiHas onmmoKa (OTKIOHEHHUE);
a 1 b — OLEHKH MMapaMeTpPOB PErpPecCUOHHON MOJIEIH.
12. JIng mocTpoeHusi ypaBHEHHUSI PErPECCUU HCIOIB3YIOTCS 3MIUPHYECKUE
koa(uruents! perpeccu (b):

f_} e J'I-'fx}' _Jll-'i\' Klll'f}-: {'4]
a?

rac:

b
— K03 (HULIMEHT perpeccuu;

M.,

— CpCAHCC 3HAYCHHUC BCIIMUYNHEI XY,



M.,

— CpCIHCC 3HAYCHHC BCIIMUNHEI X

M,

— CPCAHCC 3HAUCHUC BCIIMYMUHEI Y,

1
2., 2
Oy —;E(I o M.r) '
— BBIOOpOYHAs AUCTIEPCHS TIEPEMEHOM X.
OmMnupruyeckne Ko3PPUIMEHTHI PErPECCHH CTPOSTCS MO BEIOOPOUYHBIM 3HAYCHUSIM
SKOHOMHUYECKUX TOKa3arened (BbIOOpOUHAsi COBOKYNHOCTb) M OMNPEACHSIOT
3aBUCHUMOCTh CpEJHUX 3HAYEHUW TMpHU3HAKa-pe3yipTara (Mo BBIOOPOUHOU

COBOKYMHOCTH) OT CpEIHMX 3HA4YeHUW Mpu3HaKa-pakTtopa (MO TeHepalbHOU
COBOKYITHOCTH).

OrneHka mapaMeTpoB PErpecCUOHHON MOJENH PAacCUUTHIBACTCS 1O ClIeMyIolen
dbopmyie:

a=M, —bXxM, (5)

rac:

a
— OIICHKA ITapaMCTpOB perCCCI/IOHHOﬁ MOACIIN,

M,

— CPCAHCC 3HAUCHNUC BCIIMIUHLI Y,

b
— KO2(DPUIIUEHT perpeccuu;

M

— CPpCAHCC 3HAUYCHNC BCIIMIYNHEI X.

X

13. Ilocne onpenenenus: KOAHPUIIMEHTOB ypaBHEHUSI PETPECCUM OIPEIEISIETCS
BCIIOMOTATEIbHBIN K0P HHUITUEHT

[
, HOKaSLIBaI-OIHI/Iﬁ TCHACHIUIO pOCTA BAPUAITMOHHOI'O psAaad HCpCMCHHOﬁ X



B” Eri—i
;- "JIIBFL—]. +2 'fBr:—:: (6)

rIe:

[
— BCIIOMOTaTEeIbHBIN KOA(DPUIIUCHT;

Bﬂ
— MOKyMarebHas ClIoCOOHOCTH 3a N-i rox;

B

n—1

— MOKyMarebHas CnocoOHOCTh 3a n-1 rof;

311—2

— IIOKYIIATCIIbHAA CITOCOOHOCTH 3a n-2 rond,

n
— TIOCTIEIHUH TO, OT KOTOPOTO IPOU3BOIUTCS MMPOTHO3 HA OYTyIIHIA TEPHO/I.
Bcnomoratensubiii kodpdunreHt 1 ucnonblyercs s pacuera MporHosa
IIEPEMEHHOU X.

[TokynarenpHass CIOCOOHOCTH OMPEAEACTCS KOJHMYECTBOM TOBAPOB,
nproOpeTaeMbIX Ha CyMMY CpPEIHEIYyIIeBOro ACHEKHOIO J0X0Ja OOCIeTyeMbIX
JOMAITHUX XO3SUCTB MO CPEIHHUM IleHaM TMOKynkd. [lokymaTenpHas cocOOHOCTH
TaKXXe BBIPAKAETCS YePEe3 COOTHOIIECHHUE IOXO0B C MPOKUTOYHBIM MUHUMYMOM.

[ToxymarenpHas CIOCOOHOCTH Ha CIASAYOIIHH TOJ MTOCIE N-TO PACUUTHIBACTCS TIO
cienymoieit hopmyiie:

Bpe1 =1 X By, )

rac:

E'rt+1

— IIOKYIIATCIIbHAA CIT0COOHOCTH 3a nt1 roa,

[
— BCIIOMOTaTeIbHBIN KO PUITUCHT;



Bﬂ
— MOKyTaTeNIbHasi CHOCOOHOCTH 3a N-i roj.
BrruncnuB mokynaTenbHyIO CIIOCOOHOCTh
B n+l
Ha CJICAYIOIIUHI TOJT TTOCJE N-T'0, MPOU3BOAUTCS IMIPOTHO3 M HA TIEPEMEHHOM y (11015
HACEJICHHS, HIMCIOIIETO JOX0 bl HIKE MPOKUTOYHOTO MUHUMYMA):

Aps1 = a+b X Bpyq, (8)
rIe:
An+l
— 0JI HACEJIEHUsI, UMEIOIIET0 TOXOAbl HUKE BEJTMUYUHEI IIPOKUTOYHOIO MUHUMYyMa 3a
n+1 roxu;
il

— OIICHKA MapaMEeTPOB PErPECCHOHHON MOJIEIIH;

b
— K03 (HUIMEHT perpeccuu;

B nt+l
— MOKyTIaTeNIbHasi CHOCOOHOCTH 3a n+1 roj.

14. Jlns onpeaeneHuss TOYHOCTH YPaBHEHHS PErPECCHH IPOU3BOIUTCS pacyeT
kod(uireHTa 1eTepMUHAIIIY T10 CeAyIoIIeH dhopmyiie:

R2 = a'_: (9)
ﬂ‘f_:

rac:

R P
— KOd(pPUIIUEHT TeTepMUHAITNY;

’-'}'_E =£Z(X - MAJE'

n
- BI)I60pO‘IHaH AUCTICPCHA 3HAYCHUM X,



'5"1:2 :%EU’_ M,\:)E'
— BBIOOpOYHAs AUCTICPCHS 3HAUCHHH Y.
Koaddurment nerepmuHanmu moka3plBaeT HACKOJIBKO BapHalusi 00ycloBIeHA
Pa3TUYUAMU MEXY TPU3HAKAMHU U IPYTUMHU (PaKTOpaMH.
Bapuamus o6o3HagaeTcs pa3nuvreM B 3HAYCHHSIX TOTO WM WHOTO MPHU3HAKA Y
OTJIENBHBIX IMHHMII, BXOSAIINX B JAHHYIO COBOKYITHOCTb.

3HaueHue R220,5 (kputepuii duirepa) moxkaspiBacT 00 00YCIOBICHHOCTH
BapHaluu BiusHueM Japyrux ¢akropos. Kpurepuii ®umepa (F-cratuctuka) siBnsiercs
apaMETPUYECKUM KPUTEPUEM M HCIOJb3YyeTCs Uil OLCHHBAaHMS KayecTBa
PErpecCHOHHOM MOJIENIM B LIEJIOM M 10 IapameTpaMm MyTeM CPaBHEHHS MOJy4YEHHOTO
3HAYEHUs KPUTEPHs U TaOJIIMYHOro 3HaueHus kpurepust duiepa.
15. Jlns oLleHKM KayecTBa MapaMeTpPOB PETPECCUU BBIABUTAIOTCS CIEAYIOUINE
TUIOTE3BL:
1) mpu HyzeBoii (ocnoBHo#) (H,)) rumorese Ty = 0 — HET TMHEWHOW B3aUMOCBSI3H

MEX1y IepeMEHHBIMH;
2) npu ansrepratuHoi (H,) rumorese Ly # 0 — ecTb JIMHEIHAsT B3aUMOCBS3b

MEXIy EPEMEHHBIMH.
B perpeccHOHHOM aHanM3e HPOBEPSCTCs HyseBas (OCHOBHas) rumoresa H, 06

OTCYTCTBUHU B3aMMOCBSI3U MEK]y TEpEMEHHBIMU. [Ipy OTKIIOHEHNH HYJIEBOU TMIIOTE3bI
, IPUHUMAETCS AJIbTEPHATUBHASA THUIOTE3a O CYLIECTBOBAHUM B3aWUMOCBSA3U MEXKIY
NEepEMEHHbIMU. AJIbTEpHATUBHAS TUIIOTE3a — MPOTUBOIIOIO0KHOCTh HYJIEBOU TUIIOTE3E.
VYpoBeHb 3HAYUMOCTH OMPEIEISIET BEPOSITHOCTD MPUHATHS OIIMOOYHOTO PEIICHUS
IIPU UCTIBITAHUM HYJIEBOM TMIIOTE3bI, OTPUIIAIOIIECH pa3Iudusi CPaBHUBAEMBIX BEJIUYHH.
VYpoens 3HaunMocTH BeiOupaeTcs paBabiM 0,05 wmm 0,01.
[To 3amaHHOMY YPOBHIO 3HAYMMOCTH a MPOBEPSETCA HYyJIEBas TUIOTE3a O
paBeHCTBe KOd(hUIHeHTa KOPPETSAIUU HYJII0, IPU albTePHATUBHON TUIIOTE3E H, # 0

BBIYUCIISIETCS BEJIMUMHA CIy4YallHOM OIIMOKY IO cieayronieil hopmyiie:

yn—2
rrtﬂbi = Ty — flm
[1=T3y
rac:
rnabi

— HaOII0JTaeMoe 3HaYeHUE KpUuTepus (BeJIMUUHA CITydaitHOM OmMOKN);



2R

— KOA(DPUIIUESHT KOPPETALNHI MEXKIY MEPEMEHHBIMU X H Y;

n—2-
— YHCJIO CTENEHENH CBOOOIDI;

o
LS

— KBaJipaT K03 UIIUEHTA KOPPETALUA MEXKITY X U Y.
CoryracHO TabnuIle KPUTHICCKUX TOUYEK pacnpeeiacHus t—kputepuii CThioeHTa
10 33JITaHHOMY YPOBHIO 3HAYUMOCTH a U YHCIy CTeneHel cB000 bl k=n—2 HaxoauTcs

KpUTHYCECKas TOYKa t .
KpUT

t—kpurepuii CTBIOAEHTA UCIIOIB3YETCS I NMPOBEPKU 3HAYMMOCTH Ka)XIOr0
dakTopa perpeccuoHHOM moxenu. Ilpu HyneBoil rumoTese mpeanoiaraercs, 4To
CpeIHUE paBHbI (OTPULIAHUE 3TOTO MPEANOI0KEHHS Ha3bIBAIOT TUIIOTE30M C/IBUTa).

16. NntepBanpHas oLEeHKa (JOBEPUTENbHBIA MHTEpBaN) s KodpduimeHTa
KOpPpEJISALNY ONPeAeeTCs Mo cleayomen hopmyie:

[(r:r}- — tl{pll'r) 1;21;-‘; (l:-l._,l. + r]*:]:!lt'!‘) %]. “.1:1

rac:

s

— KOA(DPUIIUEHT KOPPETALHNU MEKAY MEPEMEHHBIMU X U Y;

t

KpHT
— KPUTHYECKOE 3HAUCHUE MPH 33JJaHHOM YPOBHE 3HAUMMOCTH U YHCJIC CTEIICHEH
CBOOO/IBI;

L >

Vxy©

— KBaJipaT K03 UIIHEHTA KOPPEISAUUA MEXKY TEPEMEHHBIMH X U Y;

n—22-
— CTEIEHb CBOOO/IBI;

n
— YUCJIO HAOJIIOIEHU.



JloBepUTENbHBIM MHTEpPBAJ MOKA3bIBAET B KAKOM JIMANA30HE PacCMoJIOkKATCS
pe3yJibTaThl BRIOOPOYHBIX HAOIIOACHUN U JOMYCTUMOE OTKJIOHEHUE HaOJII0/1aeMBbIX
3HAYEHUN OT UCTUHHBIX.

17. HeoObsicHeHHast (OocTaTO4HAs) TUCIIEPCHS TTOKA3bIBACT BapHUAIUIO PEe3yiIbTaTa
10T BIUSTHUEM (DaKTOPOB, HEYUTEHHBIX PETPECCHEN M PaCCUMUTHIBACTCS IO CICAYIOMIEH

dbopmyie:

52 — L (ri—yve) ®

n—-m-—1

(12)

rac:

52
— HeoOBsICHEHHAs Jucnepcus (Mepa pazopoca 3aBUCUMOM MepeMEHHON BOKPYT JIMHUU
perpeccun);

S — ¥)’

— CyMMa KBaJpaToOB pa3HUIIbl BETUYHH
Yi H Yy

b

1
— YHCJIIO HAOJIIOICHHUI;
m — YKCJIO HE3aBUCUMBIX NIEPEMEHHBIX;
n—m-1 — cTeneHb CBOOOIB;

V.
L

— 3HA4YCHUC BLI60pO‘lHOﬁ BCJIMYMUHBI Y IS KaXKIA0I'0 KOHKPETHOT'O Ha6J'II-O,[[CHI/I5[ i;

v
X

— 3HAUYCHHUE BEIOOPOYHOM BETUUYMHBI Y JIsl HAOIIOIEHUS X.
18. CrangapTHas onmoKa perpeccu pacCUYUTHIBACTCS 1O cleayromel hopmyre:

s =52, (13)

rre:
S — crangapTHas omMoOKa OLIEHKH (CTaHIapTHAs OIIMOKA PErpeccun);

52



— HEeOoOBsICHEHHAs TucTiepcHs (Mepa pa3dpoca 3aBUCUMOM MepEMEHHON BOKPYT JIMHUH

perpeccun).
19. Ommbka mporHo3a Jjisi ypaBHEHHUS
vy = bx + a

BBIYUCIISIETCS 110 cieayroIieit hopmyiie:

=T z
E= tHP]!T b4 52 (l I M):

n nxos

rie:
¢ — ciIyJaiiHas ommOKa JijIsl OIICHKH Y,
N — YUCJIO HAOIIOACHHMIA;

1
ol = HEEX — X)? - gHCIIepCHS x.

(14)

20. OmubKa mporHo3a sl ypaBHEHHsI Y = bX + a + € BBIUUCISAETCS 10 CIIeTyIoei

dbopmyie:
=1 W 5‘2{1 + 2 4 M)
v i n nxei 7
rac:

€ — He3aBUCUMas cllydyaiiHas onimoka;
N — YKUCJI0 HAOJIIOAEHHUI;

' - |
0s = ;E(x ~ X)? — mHcnepeHi x.

(15)

21. IIpoBepka runoTe3 Npou3BOJUTCS OTHOCUTENIBHO KOA(D(PUIIMEHTOB JIMHEHHOTO
ypaBHeHus perpeccur. OneHka 3HaYMMOCTH JTMHENHOM perpeccuy MpoOU3BOIUTCS IO
CIelyIoleMy alrOPUTMy: BBIIBUraeTCs HyseBas rumoresa H, o HesHaumMmoCTH

ypaBHEHUSA R%?=0no YPOBHIO 3HAYMMOCTH a.

B perpeccuonnom ananuze ¢ nomouibto F—kputepuss ®@uiiepa oLeHUBAECTCA
3HAYMMOCTb JIMHEUHBIX PETPECCUOHHBIX MOAeNeH. s ONEHKN 3HAYMMOCTH JTUHEUHBIX



PErpecCUOHHBIX MOJENEH BBINOJHAETCS CPABHEHUE IOIYYEHHOTO (PAaKTUUECKOTO
3HayeHus F U TabsmyHOro 3HayeHus: F F—xpurepus Ouiiepa.
bakt Tad

dakTnueckoe 3HaueHue F—kputepus duiiepa onpeaenseTcs Mo Cleayromen
dbopmye:

__ R*(n-2)
Fctram' ~ T1-RpZ ° (16)
rac:
F@AHT

— ¢aktrueckoe 3HaueHue F — kputepus Ourepa;

R 2
— KO3(pPpULIUEHT TeTepMUHAIUY;
n — 2 — cTeneHb CBOOO/IHI;
N — YUCJIO HAOJIIOACHHI.
@daktrueckoe 3HaueHUe F daxr KPHTEPHS ®dunrepa cpaBHUBAETCS C TAOIUYHBIM

3Ha4YCHUEM FTa6JI 10 MaTeMaTH4ecKoi Tabnuie kputepus durepa.

F — MaKCUMaJIbHOE 3HayeHue kpurepus duiiepa 1noj BIUSHUEM CIIyYalHBIX

TadII

>
(GaKTOpOB MPHU TEKYIINX CTEHEHAX CBOOOBI U YPOBHE 3HAUMMOCTH a. [Ipu FTa6JI F daxr

YPAaBHEHHE PETPECCUN CUNUTACTCS] HE3HAUYNMBIM.
22. JIns aHanu3a HAIMYUS aBTOKOPPEISIIUU OCTAaTKOB B PETPECCUOHHBIX MOJEIISIX
ucnoisb3yercs kpurepuit Jlapouna-YorcoHa.

Kputepuit /lapOuna-YoTcoHa UCMONMB3YEeTCS JISI CPaBHEHUS (HAaKTUUECKOU
BEIMYUHBl Kputepus J[lapOuHa-YoTcOHa ¢ TEOPETHUYECKUMHU 3HAUYCHUSIMHU s
3aJIaHHOT'O YMCJIa HAOIIOAEHUH N, ¥ YPOBHS 3HAYMMOCTH a.

ABTOKOppENAIMell OCTaTKOB MOJIENIU perpeccuu (cilydallHbIX OLIMOOK
PErpecCUOHHOM MOJIeNIM) HAa3bIBAETCA KOPPENALMOHHAS 3aBUCUMOCTb MEXKIY
HACTOSALIMMHU U MPOUUIBIMU 3HAYECHUSIMU OCTATKOB.

Kputepuii Jlapouna-Y oTcoHa paccuuThIBaeTCs Mo cieayrolen Gopmyie:

DW = E“’E'—:} (17)

TIE:

DW



— xkputepuii lapobuna-¥Yotcona;

E r\et w P| -1 }2
— CyMMa KBaaApaTOB pa3HUIbI BEJINYNH
e Hepy;

b

¥l
— CyMMa KBaJIpaToB OCTaTKa

€y

€y

— OCTaTOK B 1-M HAOJIIOJICHUH;

2
=

— KBaJpaT OCTaTKa B i—M HaOJII0ICHUH;

€i—1
— octatok B (i—1) —m HabIIOIEHUN.

JUJi HaIe’)KHOTO BBIBOJA MUCIIOJIB3YIOTCS 3HAUEHUS TI0 MaTeMaTH4eCKON TaluIe
kputepus JlapOuHa-YoTcoHa U cleayromue MpaBua;

1) 0<DW=d; — ecTh NOIOKHTEIEHAI ABTOKOPPEILAITHA;
2) d; =<DW<d;; — 30Ha HeOIIPeOeIeHHOCTH;

3) dy<DW=4-d;; — aBTOKOpPeIAIIHH HET;

4) 4-dy;<DW=4-d; — 30Ha HeOIIpeeIeHHOCTH;

5) 4-d; <DW<=4 — ecTb OTpHLIATENbHAA ABTOKOPPEIALIHA.

I'maBa 3. OmpezneneHye MPOrHO3HOrO 3HAYCHHA OKA3aTeNs JOXOAbl HACEICHN,
HCIOJIE30BaHHBI® Ha IOTpebIeHue

23. /Ina onpeneneHus NMPOrHO3HOTO 3HAYEHMS IOKA3aTelsl JOXOAbl HACEIEHUs,
UCIIOJIB30BAHHbIE Ha NOTPEOJIEHUE, HUCHOJIB3YETCS METOJ 3KCIOHEHIMAJIbHOTO
CIVIAKMBAHUA C YYETOM TPEHAA U CE30HHOCTH 110 MeToAy XoibTa-BuHTrepca.

Meron Xomnbra-BuHTEpca y4UTBIBA€T CE30HHOCTH U TPEHI B IPOTHO3E
MHJMKAaTOPOB 3a IEPUOJ MEHBIIIE TOAa (MECAYHOM, KBAPTAIbHOU NEPHOJUIHOCTHIO) U
UCIIONIB3YETCSl JUJIl YMEHBIIEHUsI OLIMOOK IIPOTHO3MPOBAHUS IPU CE30HHBIX



KoneOaHusax. [lns yuyera CE30HHBIX BapualMil MNPUMEHSETCS JOMOJHHUTEIbHOE
YPaBHEHHE, W TOJHOCTBIO MeToJx XosbTa-BHHTEpca ONMMCHIBAETCS YETBIPbMS
YPaBHEHUSIMU:

1) hbopmyna 3KCIIOHEHIIMANIBHO CIIIAXKEHHOTO Psijia:

LE=kx5i+(1—k)x(Lt_l+T,_l)= (18)

=5
rie:

L
— DKCIIOHEHIUAIbHBIN CTJIAKEHHBIN PSAJ B TEKYIIEM MOMEHTE BPEMEHH {;

k
— IIOCTOsAHHAA BCIIMYMHA CIJIaKMBaHUA,

Ye
St-s

— CC30HHOCTD B UCXOAHBIX HJAHHBIX,

5
— JJIMTCIIbHOCTD IIEPpHOJa CC30HHOI'O KOJ'IC6aHI/I$I;

Lr—l

— DKCIIOHEHIMAIbHBIN CTIIaKEHHBIN PAJl B IPEBIAYIIEM MOMEHTE BpeMeHH (t—1);

Ty
— TpeH/ B IPEABIIYIIIEM MOMEHTE BpemeHH (t—1).
VYpaBuenue (18) KOPpEKTUPYET CTIIa’KEHHbBIE PSIBI.
2) OlLICHKa TpeH/a
T,=bX([(Ly— Ly 1) X(1—b) X T4, (19)

TI€E:

T;

— TpeHJ (OCHOBHAs TEHAEHLHUS PAa);

b
— IIOCTOAHHAA BCIMYHNHA CTIIAKUBAHUA IS TPCHIA,



L
— DKCIIOHEHIIMAJIbHBIN CTJIAKEHHBIN PSAJl B TEKYILIEM MOMEHTE BPEMEHU t;

Lr—l

— HKCMOHEHIMAIbHBIN CTIIaXKEHHBIN pAJl B IPEAbIAYILIEM MOMEHTE BpeMeHH (t—1);

Tt—l

— TPEeHJ B IPEAbIIYIIIEM MOMEHTE BpemeHHu (t—1).

3) olleHKa CE30HHOCTH

Yi
&=qxa+(bﬂﬂxﬂﬂ, (20)

rac:

St
— CE30HHOE KoJIeOaHUe psiJia CE30HHOCTH B TEKYIIEM MOMEHTE BPEMEHHU t;

q

— IIOCTOsAHHAA BCIIMYHUHA CIJIaXKUBaAHUA OJI1 CE30HHOCTH,

¥

— 3HAYCHHC JAaHHBIX B TCKYIICM MOMCHTC BPCMCHU t;

Le
— 3KCHOHCHHHEU'IBHI—:II>1 CTJIQ)KEHHBIN psaa B TCKYIIEM MOMCHTC BPCMCHU t;

St—s
— CEe30HHOE KoJieOaHue paga CC30HHOCTU B MOMCHTC BPCMCHU (t—S).
4) mporHo3 Ha p NEPHUOJIOB BIEPE
Yeap = (Le + P X Tt) X Sesips (21)

rac:

-~

Y£‘+l|'r_',|

— 3HAYEHUS MPOTHO3HBIX JAHHBIX HA p OyAyIIUX [IEPUOJIOB;

L



— DKCIIOHEHIIMAJIbHBIN CTJIAKEHHBIN PSAJI B TEKYILIEM MOMEHTE BPEMEHU t;
P — IEPUOBI;

T,

— TPpCHA B TCKYIIEM MOMCHTC BPCMCHHA t;

Sr—s +p.
— CE30HHOE KoJiIeOaHUe psJia Ce30HHOCTH B MOMEHTE BpeMeHHU (t—s+p).

HauanbHoe 3HaYeHWE CIIIAXKEHHOTO psija MPUHUMAETCS PAaBHBIM TEPBOMY
HAOJIOZEHUIO, a TPEeHI OepeTcs cO 3HAYEHUEM paBHBbIM HYJ0. OIEHKH CE30HHOCTH
yCTaHABJIMBAIOTCS PABHBIMU EMHUIIE.

[Tocne onpeneneHus HAYaIbHOTO 3HAYEHUS CIJIAXKEHHOTO PAJia, paCCUUTHIBACTCS
3HAYEHUE CTJIAXEHHOIrO psifia Ha cieayromui roa — (t+1) u onpenensiercss 3HaUeHUE
TPEeH/1a COOTBETCTBYIOIIETo nepuoja (t+1).

[locne TpeHaa BBIYUCIAETCA OIEHKAa CE30HHOCTHU. OlLieHKa CE30HHOCTH
COOTBETCTBYIOIIETO NMEPUOJA pacCUUThIBaeTcsl HauuHasg ¢ nepuoxaa (t+s). Ilepoie
OLIEHKH CE30HHOCTH S MCHOJIb3YIOT paBHbIMU eaunHuIle. [locne pacuera xonuuecTBa
OIICHOK N, PACCUNUTHIBAIOTCS MPOTHO3HbBIE JaHHBIC
Yesp
Ha Oyay1ye nepuoibl p (KOJIMYECTBO NEPHOJOB P COBMATAET C TTUTEIBHOCTHIO
neprojia CE30HHOTO Kosiebanus s) 1o ¢popmyse (21).

B ¢popmyie (21) napamerpsr
L,

u

TE

UCIIOJIb3YIOTCSl KaK KOHCTAHTHI M HE U3MEHSIOTCS TIPH UX TojicueTe. M3MeHseMpiMu
JaHHBIMH BBICTYIIAIOT TTapameTp p (Mepruoabl), HAUWHAS ¢ SAUHUIIBI, U OIICHKU
CE30HHOCTH

ST'—S +p.

, HaunHas ¢ nepuoaa (t-s+p).

B pesynbpTaTe hopMupyIOTCS MEPUOBI p MPOTHO3HBIX IAHHBIX 110 OTMPEIEICHHOMY
MIOKA3aTelt0 YPOBHS )XKU3HU (HAIIpUMeEp, KBapTaJIbHBIE TTOKA3aTeNId JOXO0A0B HaCcEIeHHUs
, ICTIOJIb30BAaHHBIC Ha ITOTPEOJICHHE).

24. JlanHass MOJACIb pacyeToB MO (POPMHUPOBAHHMIO MPOTHO3ZHBIX TOKa3aTelekh
AQHAJIOTUYHO MPUMEHSETCS OTHOCUTEIBHO JIPYTUX TOKa3aTesel YPOBHS KU3HU.
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