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BPAXYBAHHSA MAPHOI KOPEJIALI MIDK BUITAJIKOBUMUA
HPOLUECAMHU B EKOHOMIYHOMY AHAJII3I

Yuuynin B.IL., k.m.H., oou.,
Yuuynina K.B., k.m.H.
Ilonmascvkuti HayioHaIbHUL MEeXHIYHUU YHIgepcumem

imeni IOpia Konopamioka

B craTTi 00rpyHTOBaHO 3arajibHOTEOPETHYHI MEPEAYMOBH Ta MPHUBEICHUH AJITOPUTM IOSIBH
a0o0 BiJICYTHOCTI EBHUX €KOHOMIYHUX sBUII. OTpUMaHa 3aJeKHICTh, 110 HAZA€ MOXKJIHUBICTh
PO3paxyHKy HMOBIPHOCTI HacTaHHS MOAIl B €KOHOMIUHIA CHCTEMi MOCIIJOBHO 3’€IHAHUX
CIIEMEHTIB 3 ypaxyBaHHSM MIpH KOPEILIHHOTO 3B’sA3Ky. lIpencraBieHa MOKIMBICTH
BHU3HAYCHHS Ta OLIHKU CTYIEHs 3aJIE)KHOCTI Mapy €KOHOMIUYHUX IMOKa3HUKIB (BUIAIKOBUX
BeNMMYMH). B cTarTi mpoBeaeHnit aHami3 iCHYIOUMX KOe(IIiEHTIB KOPEJAIii Ta y3araibHEHOi
KoBapiallii, BuU3HaueHi ix mepeBarn Ta Hemoniku. llInsxom nepeTBOpeHb, OTPUMAHUN
MoaudikoBaHMI BUpa3, L0 HajJae 3MOTYy JIKBiIyBaTH BiJl’€MHY 00JIacTh MHpuU MOOYIOB1
3aNIeKHOCTI  KOe(illleHTy  y3arajJbHEHOi  KoBapiamii Big  KOeQIUIEHTY  KOPEsIii.
3anponoHOBaHa CTyNeHeBa (YHKI[IS BU3HAUEHHS HMOBIPHOCTI BIJCYTHOCTI Mojii (SIBHILA)
€KOHOMIYHOI CHUCTEMH JIBOX IOCIIJI0OBHO 3’€JHAHUX €JIEMEHTIB 3 ypaXyBaHHIM Koe(illieHTy
napHoi kopessuii. I[IpuBenena dopmyna s po3paxyHKy WMOBIPHOCTI BIACYTHOCTI MEBHOI
nmoAii (sBHINA) €KOHOMIYHOI CHCTEMH JBOX IOCIIJIOBHO 3’€/IHAHUX EJIEMEHTIB (SIKi MaloTh
OJIHAKOBI MMOBIPHOCTI BIACYTHOCTI MO[li) 3 ypaxXyBaHHSM KO€(]IlIEHTY y3arajJbHEHOI

KoBapiarii.

Kntouoei cnosa: xoedillieHT Kopensili, €KOHOMIYHMI aHajii3, BUMAJKOBA BEJIWYUHA,

IMOBIPHICTb, CUCTEMA

In the article general theoretic pre-conditions and resulted algorithm of appearance or absence
of the certain economic phenomena are proved. The dependence which provides the
possibility to work out the probability of series of events which are to come in consecutive
order in an economic system which the rate this correlation taken into account is obtained.

Also, the possibility to determinate and estimate of the degree of dependence of pair of



economic indicators (random sizes) is presented. In the article there has been performed the
analysis of the existing coefficients of correlation and generalized covariance; there have also
been defined their advantages and disadvantages. The modified expression which enables to
eliminate the negative area while constructing the generalized covariance coefficient
dependency on the correlation coefficient by transformation is obtained. The sedate function
to determine the probability of the absent phenomena in economic system with taking into
account the paired correlation coefficient is obtained. The formula to calculate the probability
of the absent phenomena in economic system with in two consistently liked elements with

taking into account the generalized coefficient is given.

Keywords: coefficient of correlation, economic analysis, random size, probability, system

AKTya/IbHiCTh  MpoOJeMH. 3acTOCyBaHHS B  E€KOHOMIYHOMY  aHai3i
KOPEJISIIMHAX METOMIB 3rimHo [4] Hamae MOXKIUBICTH 3 NMPAKTHYHOI TOYKU 30pY
JETaNbHO JIOCHII)KYBAaTH B3a€MO3B’A3KH €KOHOMIYHMX SIBUI 1 MPOILIECIB, BU3HAYATH
BIUTUB (pAaKTOPIB HA PE3YJIbTATU TOCHOJIAPCHKOI TISILHOCTI Ta PE3EPBU I1IBUIICHHS
€()EeKTUBHOCTI BUPOOHUUTBA (HAMPHUKIIAL, 32 PAXYHOK KOPEISLIIMHOr0 aHalli3y Mix
pIBHEM TPOJYKTUBHOCTI Mpall Ta O30pO€HICTIO 1i OCHOBHHMH 3aco0amu,
coOIBapTICTIO 1 BUIYCKOM IMPOAYKIIii, TOmI0). ToMy, Ha CydyacHOMY €Talli MOIIyK
HOBUX CHpPOIIEHUX (OPM BpaxyBaHHS KOPEJAIil MiX TEBHHUMH BHUITQJKOBHUMH
MOAIsIMU (SIBUIIIAMHU) €KOHOMIYHHUX CHUCTEM € JIOCUTh aKTyalbHE MUTaHHS.

AHaJIi3 OCTaHHIX HAyKOBHX JociaimkeHb. B mnpamsgx Bentuens E.C. [2],
Kymzica A.Il. [3], MatBeesoi C.II. [4], C.®. Iliuyrina [6] npeacTaBieHi HMUIAXH
BpaxyBaHHS KOEQILIEHTY KOpeJslii MpU BU3HAYEHHI WMOBIPHOCTEH HACTaHHS
(B1ICYTHOCTI1) TIEBHUX MOJI1M. Po3risigatoun 1HO3eMHI JKepesa NPUCBIYCHI MUTAaHHIAM
CTPYKTYpPHOi HAIIMHOCTI, a TaKOXX TUTAaHHSM BpaxyBaHHS KOPEISALIMHUX
3JICKHOCTEH B BU3ZHAUCHHI «CIIA0KUX JJAHOK» CHCTEM, MOXKHA BUALIUTH podoTu Dan
M. Frangopol. [9], Ditlevsen O. [10], Hitoshi Furuta [11]. Ane He BupimeHUMH
MUTAHHIMH € 3aCTOCYBaHHS CTPYKTYpPHOT HaAIMHOCTI, caMe B EKOHOMIYHOMY aHali31,
3 METOIO JOCJIIPKEHHS KOPESAIIMHUX 3B’ A3KIB MK BUTIAJIKOBUMU SIBUIIIAMU.

Meta po6GoTH. 3ampormoHyBaTH MaTEeMaTUYHUH MEXaHi3M  OTPHUMAaHHS
WMOBIPHOCTI TOSIBH (BIZICYTHOCTI) TMOAIN 3 ypaxyBaHHSM KOEQIIIEHTY TMapHOi

KOPEJISILIT M) BUIIQJKOBUMHM MPOIIECAMU B €KOHOMIYHOMY aHaii3i. OTpuMaTu HOBY



dbopMy BU3HAYECHHS WMOBIPHOCTI BIJICYTHOCTI €KOHOMIYHOTO SIBHIIA CHUCTEMH JBOX
MOCIIJJOBHO 3 €IHAHMUX €JIEMEHTIB 3 YypaxyBaHHSIM KOE(IIEHTY Yy3arajibHEeHOi
KoBapiari.

BukianeHHsi 0CHOBHOTO MaTepiaay AocailkeHHs1. B ekoHOMIYHOMY aHai3i
1ICHY€ MOXJIMBICTh OTPUMAHHS Py MOKA3HUKIB €KOHOMIYHOI CUCTEMU TMOIIN uepes
NpU3My EKOHOMIKO-MaTeMaTHyHOi Mozeni [l1], ska Mae BEKTOp JOCIIKCHHS
OKpEMHUX YaCTHH CHUCTeMH Ta ix (pynkuii. [Ilupokuii ciekTp mux ckiIagoBUX (MOA1)
norpedye JOCUTh CKJIQJHOI CTaTUCTHYHOI OOpOOKM 3 ypaxXyBaHHSIM came
KOPEJSAILIHHOTO B3a€EMO3B’SI3KY.

PosrasitneMo pszl iICHYIOUMX TINOTE3, IIOAO0 BpaxyBaHHS KOPEJALIINHOIO 3B 3Ky
MDK €JIEMEHTaMH E€KOHOMIYHOI CHCTEMU NIpU BHU3HAYEHHI WMOBIPHOCTI TOSBH
(BimcyrHOCTI) Toxii. B [2] Bu3HaueHOo, 10 BpaxyBaHHS Koe(DiIiEHTYy KOpEIAIii €
JOLIUIBHUM came B JianasoHi Big 0 mgo 1. ['panuyHuil piBeHb KOEQILIEHTY KOPEISIIIi
srimao metoay PNET [10] mocuts Bucokwuit (0,7), oTxe, 3aCTOCYBaHHS HOTO TPH
BEJIMKOMY PO3KHUl €KOHOMIYHUX IMOKA3HUKIB € HEMOXUJIMBUM. BpaxoByrouu BHUIlE
BUKJIQJICHE, aKTyaJIbHUM HAIPsIMKOM € OTPUMaHHS ONTUMAJIbHOT JOPMU BpaxXyBaHHS
MapHOTO KOPEJSUIAHOTO 3B 43Ky B PO3paxyHKax WMOBIPHOCTI MOSIBU (BiJCYTHOCTI)
HaCTaHHS MIEBHOI €KOHOMIYHO1 MOA11 (SBHIIA).

Il 1meBHOI E€KOHOMIYHOI CHCTEMHU 3 TOCIIJOBHMM 3 €JHAHHSM CJICMCHTIB
HMoBIpHiICTh mosiBH (P,) abo BiacytHocTi (Q,) exkoHOMiuHOI TOIi (ABHIIA)

po3paxoByeThcs 3a popmynamu (1 — 2):

P =TTP=11€-Q . W
i=1 i=1
Qy=1-T[P =1-T]€-Q, )
i=1 i=1

Hanani npu BU3HA4YeHHI WMOBIPHOCTI TOSIBU (BIJICYTHOCTI) €KOHOMIYHUX IO/

3 ypaxyBaHHIM MipH B3a€EMO3B’ 513Ky, KOe(iIlieHT Kopessiii Oyae Matu Burisiz [7]:

— COV(Xi,xj) M ki —my :((,- B mxj:
0,0, - 0,0, ’

(3)

ij

ae My;, My; — MaTeMaTUYHE O4IKYBaHHA KOOPIMHATH X; 1 BIINOBIIHO X;;



0j, 0j — CTaHJapT KOOPAMHATH X; 1 BIATIOBIIHO X;;

COV(Xi, Xj) — MaTeMaTU4IHE O4iKyBaHHS JOOYTKY LIEHTPOBAHUX KOOPAUHAT X;, X;.

IIpu ymMOBi aOCOIIIOTHOI 3aJI€XKHOCTI CKIIaJOBUX €KOHOMi4HOi cuctemu (rjj = 1),
€IEeMEHTH TaKoi CTPYKTYpHOi ¢GopMu OO0 ’€IHYIOTBCS B OJMH 3 MaKCHUMAJIbHOIO
HMOBIpHICTIO TOro, MmO Mojis He BiAOyAeThCS Qmax. [Ipu yMOBI He3aneXHOCTI
eJIeMEeHTIB eKoHOMiuHOI cuctemu (rjj = 0), HMOBIpHICTH BiJCYTHOCTI HOSIBH IapH
MOJII¥ (SIBUIIT) BU3HAYAETHCSI HACTYITHUM YHHOM:

- .
QY =1-P/ =1-R-P,=1- (-Q 2 €-Q; . (@)

IIpu (rjj = |1|) icHye QyHKIIOHATBHUIA 3B’A30K, OTXKE 3MiHU MapU €KOHOMIUYHHX
MOJTi¥ (SIBHII) MOKHA ONUCATH JIiHIHHOW (yHKIier. Crimparounck Ha [2], koedirieHT
KOpEJISIIT XapakTepru3y€e BUKIIOYHO JIHIWHY 3alexXHICTh. OTKe, Ha/laial BpaXyBaHHS
napHoro koe(imieHTy Kopemsuii rjj B mianmasoni Big O mo 1 mpu pospaxyHKy
WMOBIPHOCT1 BIJICYTHOCTI HACTaHHSI €KOHOMIYHOI MOJIi (SBHUIA) HE3AJICKHUX Ta
3aJIKHUX TOCTIZOBHO 3 €IHAHUX Py MOAIN OyaeMo NpPOBOAWTH B JIIHIMHIN
MOCTaHOBIII.

Po3paxyeMo HMOBIpHICTh 3QJIEKHUX MK COOOI0 Mapu MOCHTIOBHO 3’€IHAHUX
noii (Qs’) eKOHOMIYHOI CHCTEMH 3a HaCTYIHUMH (hopmyssamu [8]:

a) IIPY YMOBI [1apu OJIHAKOBHX iiMoBipHOCTEH Q; Ta Qj:

Q; =Q¢ —1; Q:—Qi E (5)
0) mpu yMOBi mapu pizHux ¥imMoBipHoCcTed Q; Ta Q!
Q7 =Q¢ 1 6 ~ Qs (6)

ne Qi Ta Qj — IMOBIPHICTB TOTO, IO EKOHOMIYHA MOJis (SBUILE) HE BIAOYAETHCS
i-20 abo J-20 eeMEHTY;

Q" — HIMOBIPHICTh CUCTEMH JIBOX HE3AJICIKHHUX €IICMEHTIB

Qmax — MaKCUMaJbHa KMOBIPHICTh MIXK i-M Ta |-M €JIEMEHTaMHU.

Sxmo  po3rnAgaTd HOPMAdbHUW — 3aKOH  PO3MOJIICHHS  (HaiyacTiiie
3aCTOCOBYETBhCS Yy CTATHCTHUIN) KOMMO3MMiiHOT ¢yHKIT [3], mo xapakrepusye
BUITAJIKOBE (DYHKITIOHYBAHHS €JIEMEHTIB €KOHOMIYHOI CUCTeMH OyJia 3ampornoHOBaHa

dbopmyra po3paxyHKy KOe(iIlieHTy y3araabHEHOI KoBapiallii:



2_ (_pmt}_lgn: . (7)

p=p Pt +
" ™ 1-01p,2€-Ign?

B dopmymni (7) cepente 3naueHHs KOeIIIEHTY y3aralbHEHO1 KOBapiaii :
2 :
pmt:ﬁ\zri,j’ (8)
NQ—1Licj
7€ N — KUIBKICTh PO3PaXyHKOBHX TOYOK, BUITAIKOBOT (DYHKIIIT;

Ij — KoeillieHTH KOpessuii Mixk I-10 1 J-10 TOYKOIO, BUIIAJAKOBOI (DYHKIII].

3acrocoByroun mpuBeneHy Hrokde ¢opmyiry (9) [7] B ekoHOMIYHOMY aHami3i
ICHy€ MOJKJIMBICTh 3HAXOIKEHHA KUIBKOCTI KOE(IIEHTIB Kopeysuii [jj, ToOTO
KUTBKICTh K MO€JHAHb 3 N PI3HUX €JIECMEHTIB €KOHOMIYHOI CHCTEMH 3 ITOJAJIBIINM
yrBopeHHsM K! mepecranoBok. OTke orpumane unciao Oyae B k! pa3 menme yucia K

MIePEeCTaHOBOK 3 N €JIEMEHTIB:
k> n@-1..€-k+1. nl

cok POk .
k! ! THED

(9)

BiamiTumo, 1m0 He3andeXHO BiJ KUIBKOCTI TOYOK, BUIAJIKOBOI (YHKIII IMpHU
YMOB1 OZJHAKOBOT'O KOE(IIIEHTY KOPEIALIT pmi= [ij.

3 MeTor rpadiyHOro 300pa)KEHHS 3aJIEKHOCTI KOE(ILIEHTY y3araJbHEHOI
koBapiauii p Big koedimienty kopemsaaii Fyj (0...1) (puc.l1,a) 3amamo HacTymnHi
napaMeTpu: KUIBKICTh TOYOK, BHIaakoBoi QyHkmii N(2....10); K-moemxnaHHS
(enmemeHTH Oe3 BpaxyBaHHs MOPsAKy) K=2 mpu Oyab-skomy N (32 YMOBH OJHAKOBOTO
MapHOT0 KOC(IMEHTY KOPEIIAIii).

Posrnsnmaroun  koedirieHT y3araiabHeHOi KoBapiamii (/) 3 TOAQIBIINM
BUKOpUCTaHHAM Horo B Bupasi (10), BUHUKAIOTH, MHUTaHHS, MOJ0 OOYMOBJICHHS
MOSIBM  JIOTApU(PMIYHOI 3aJeKHOCTI 1 BII’€MHOI 00JlacTi y OIBIIOCTI 3MIHU
Koe(ilieHTy Kopemsiii (CynepeyuTh 3ayBaXKCHHIO aBTOpa Mpo J0JaTHE 3HAYCHHS
koe(dimienTy y3arampHeHOi KoBapiamii [3]). 3ayBaxumo, IO BiJ’€MHA IJISTHKA
3MEHIIYEThCS 31 30LIBIIEHHSAM KUIBKOCTI TOYOK BHMAJAKOBOi (yHKIII. IcHye
IMOBIPHICTb TOTO, aBTOpP MaB Ha yBa3l MEBHY MeXY KOEQIIEHTY MapHOi KOpEemsiii

(momatHi 3HaYeHHSI 00J1ACT1), BUIIIE SIKOTO €JIEMEHTH BBaXKAIOThCH, SIK OJIUH MEXAHI3M,



a HIDKYE MOYKHA BBAXKATH €JIEMEHTH CTATHCTHYHO HE3AJIC)KHUMH BiJIITOBITHO METOMY
po3paxyrky PNET [10]. 3naueHHs rpaHMYHOTO KOE(IIli€HTY KOpEJsiii JacTime 3a
BCE 3QJICKUTh BiJI KUIBKOCTI €JIEMEHTIB, 110 PO3TJIAIAIOTHCS 1 MPUMUMAETHCS PIBHUM
Bim 0,7 mo 1. Takum umHOM KOe(DIMIEHT KOpeNsAIlii Ta BIAMOBIIHO y3araJlbHEHOI
KoBapialii HaOyBae HeENIHIHHOTO BUTJSALY, IO cynepeuntsh [2]. HeoOxigHo
BIIMITUTH, IO JEsKl JHKepesia OOTPYHTOBYIOTh HEIIHIMHICTh KOC(IIIEHTY KOpesiii
[5], ToOTO HasiBHICT MiXK ABOMA SIBUILAMH 3aJISKHOCTI, SIKa BUPKAETHCS y BUTIISI
KBa3UTHIAHOT (yHKII. AJle B Taklid IIOCTAHOBII KOe(DIIIEHT Kopessiii

3aCTOCOBYETHCSI CaM€ B EKOHOMIUHOMY aHai3i.
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Puc. 1. 3anexcnicms y3azanvuenozo xoeghiyicumy xoeapiayii 6i0 koegiyienmy Kopenayii: a —

3a [3] (7); 6 — mooudghikosana 3a [3] (10)

Ipumimku.— — — noninomianehuti (n=2) 'y = f|.,3X3 — 0,6X2 +0,3x—0,01



Hns moaudikamii Bupaszy (/) MOXIMBUM KPOKOM € TPHUBENEHHS HOro [0
urisany (10). [IpuBenene piBHSHHS HaJa€ 3MOTH JIIKBIYBAaTH Bil’€MHY 00JIaCTh IpU
noOyI0B1 3aJIEKHOCTI KOE(]IIIEHTY Yy3araJibHEHO1 KoBapiaiii o Bia Koe]ilieHTy

kopemswii ; (puc. 1, 0).

(- A—Ign_
2| ppy + S Pm Rl I (10)
1-0.1p,," €4—1Ign

P = Pmt

Jlns N=2 po3paxyHKOBHX mepepisiB (puc. 1, 6), Oyna moOyaoBaHa JIiHis TpEeHIA
(TI0JIIHOM TPETHOTO CTYTEHS) 3 HOTO PIBHSHHSM, 32 JIOMIOMOT'OI0 SIKOTO MOYKHA HaJ1asl
BH3HAUYATH 3HAUCHHA KOe(IlI€HTY y3arajJbHEHOI KoBapiallii 0e3 yCKIaIHEeHb.

3a [3] icHye MOXIHMBICTh PO3PAXYHKY WMOBIPHOCTI TMOSIBU TMEBHOI MOii
€KOHOMIYHOI CHCTEMHM 3 BpPAaXyBaHHSAM KOPEISALIMHOTO 3B 3Ky I MOCIIJOBHO
3’€THAaHUX €JIEMEHTIB:

n
Ps:ppimin""_pnpi’ (11)
i=1

ne Pi min— MiHIMaabHaA IMOBIPHICTh MOSIBU TIEBHOI MO/111 €KOHOMIYHOI CUCTEMU;

P; — IMOBIpHICTB NOSIBY i-01 MO1i EKOHOMIYHOI CUCTEMH.

Crouparourncy Ha (11) 3anumemo Bupa3 I PO3paxyHKYy HMOBIPHOCTI
BIJICYTHOCTI TMEBHOI TMOMil (SIBUILA) EKOHOMIYHOI CHCTEMHU JBOX IOCIIOBHO
3’€JHAHUX €JEMEHTIB (SIKI MarlTh OJHAKOBI WMOBIPHOCTI BIACYTHOCTI MOAIl) 3
ypaxyBaHHAM KOE(IIIEHTY y3arajJbHEHOT KoBapialli 3 MoJaJIbIINM B110OpaKEHHSIM:

QU =1-6€-Q FrC-pX-Q 2. (12)

Sxmo neperBopuTH PYHKIiO (6) OIU3BKOO 10 JIHIHHOI IIPH YMOBL Py =T,
MOXHa OTpPUMATH HACTYyMHHUI BHpa3 Koe(IIe€HTY y3arajlbHEHOi KoBapialii ABOX
€JIEMEHTIB EKOHOMIYHOI CUCTEMH, JJISl TIKUX BPAaXOBYETHCS Mipa B3a€EMO3B’ SI3KY:

(- Fij :Q —log,n
1-0]1- rij2 €¢-log,n°

[MiacraBasiroun B (13) N =2, orpuMaemo sorapudmiuny yHKIIiO:
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Puc. 2. 3anescnicmo timosipnocmi giocymuocmi nooii (6uwya) ekoHOMIYHOI cucmemu 080X
y . 3 . o
szaemonos szanux enemenmie Qg cucmemu 6io koegiyienmy xopensyii I j

Ipumimku: —0O— ninitina nocmanoska (5); — —A— — 3a [3] (12) ; --o-- 3a [3] (12)

(moougpixayis p (10));—x—3a [3] (12) (o 6auzvkuil oo ainitinoeo (14))

3anponoHoBaHa 3anexHICTh (14) mpu 3HaXOKEHHI WMOBIPHOCTI BIJICYTHOCTI
1o/ii (SBHIIa) EKOHOMIYHOT CHCTEMH JBOX B3a€MOIOB’si3aHux enemeHTiB Q; (11) Bix
YHCEJIIBHOIO 3HA4€HHs KOe(IUIEHTy Kopessuii I; B Jlana3oHl 3aJaHUX 3HAYeHb
MMOBIPHOCTI BiACYTHOCTI monii (sBuma) Q; abo Q; six 1E-03 no 1E-10 (pwmc. 2)

HaOJIU3UTHCS 0 JIHIHHOTO 3aKOHY. 3ayIeXHICTh (12) mpuiime JoTi4HO 00yMOBIICHY

dbopMmy, 1O BpPaxOBY€ KOPEIAIMIWHUN 3B'SI30K MDK JIBOMa TOYKAaMH, BHITaJIKOBOI



¢ynkmii. Tpeba BiAMITUTH, IO BOHA TMOBWHHA OyTH TPOIOPIiiiHA 1O OYIh-SIKOTO
koediuienty xopemsamii (Bim 0 mo 1). Koedimient y3aranpHeHoi KoBapiallii
OTPUMYETHCS OJU3BKUM JI0 KOC(IIIEHTY KOPEJISIli IBOX TOUYOK, BUMAJAKOBOI (PyHKIIIT
y BHUIIAJKy 3 OJHAKOBUMH HMOBIPHOCTSMHM BincyTHoOcTi monii (sBuma) Q;. Taxox
OyJa 3ampoTnOHOBaHA CTyINeHeBa (PYHKIliSI BHU3HAYEHHS JUISI TIOCTITOBHO 3’€THAHHUX
€JIEMEHTIB HWMOBIPHOCTI BIJICYTHOCTI MOJii (SIBUINA) €KOHOMIYHOI CHUCTEMH JIBOX

CJICMCHTIB 3 ypaXyBaHHSIM KOC(]ILlieHTy MapHOi Kopemsuil fj; (puc. 3, a) s THX ke

nepeayMoB [2], siki OyJiu pyUBeACH1 AJIs JIIHIHHOT TOCTAaHOBKH:
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Puc. 3. a) 3anexHICTh HMOBIPHOCTI BIZICYTHOCTI MOIi (SBHIa) €KOHOMIYHOT CHCTEMH JIBOX
. 3 . .. o
B3aeMoIIOB s3aHuX enemeHtiB Qg Bin koediuienty kopermsuii T (== JTiHIMHA [MOCTAHOBKA; ----

CTyIeHEeBa IOCTaHOBKAa); 0) BIAXWJIEHHS CTyneHeBoi (yHKIT HMOBIPHOCTI BIACYTHOCTI MOJIl

(JBUIIA) €KOHOMIYHOI CHUCTEMH JIBOX B3a€EMOITIOB’SI3aHMX EJIEMEHTIB B 3aJICKHOCTI Bij JIIHIHHOI

ynxuii Ta imoiprocTi Binmosu Q;



[TpoBiBImIM AOCTIIKEHHS BIAMOBIIHUX 3aJIEKHOCTEH, MOXHA BIAMITHUTH, IO
BIIIXWJICHHSI IMOBIPHOCTI BIJIMOBH CHCTEMH JIBOX B3a€MOIIOB’S3aHUX EIEMEHTIB Q.
3a (15), B mopiBusHHI 3 (5) csararoTh g0 5,75% mnpwu ;=06 3 nomambumm

3MEHILIEHHSIM BIJCOTKIB MOXUOKH (puc.3, 0). AHami3ylouu pI3HUIIO TPUBEICHUX
BEJIMYHMH, MOKHA CIIOCTEPIraTH TEHACHIII0 30UIbIIEHHS i YUCETbHOTO 3HAYEHHS 10

Mexi koedirienTy Kopemsuii f;; =0,5.

BucHoBku. B exkoHOMIYHOMY aHali3l BHUSABJICHA MOXJIHMBICTh MOJAHHS
€KOHOMIYHUX CHCTeM TMOAiIi (SBUII) Yy BHUIVIAAI CTPYKTYpH 3 TOCIIAOBHUM
3’€THaHHAM eJIeMeHTIB. [IpoBeaeHe MOCHIHKEHHS ICHYIOUMX MMiJAXOAIB BHU3HAYCHHS
HMMOBIPHOCTI BIJICYTHOCTI MEBHOI MOJii €EKOHOMIYHOI CUCTEMH 3aJI€KHUX EJIEMEHTIB.
[IpeacraBnena MoaudikoBaHa (opma po3paxyHKy HMOBIPHOCTI BIJCYTHOCTI MOJIi
(sBUIIA) EKOHOMIYHOI CHCTEMH 3 YpaxXyBaHHS KOEQIII€HTy TMapHOi KOpEeJslii.
OTpumaHuil MaTeMaTUYHUA MeEXaHI3M BHU3HAYEHHS KOE(IUIEHTY y3araJlbHEHOI
KoBapiallii JBOX €JIEMEHTIB €KOHOMIYHOI CHCTeMH. B XoJ1 mpoBeneHOro aHamizy
3aMponoHOBaHa CTyrneHeBa (GYHKIS BU3HAYEHHS HMOBIPHOCTI BIJICYTHOCTI MOAIT
(fBUIIA) EKOHOMIYHOI CHCTEMH JIBOX TMOCIIJIOBHO 3’€JHAaHUX E€JIEMEHTIB 3

ypaxyBaHHSM KOE€PIIIEHTY MapHOT KOPEIIALIi.
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