TEOPUA U METO/10/10TA HA CTATUCTUYECKUTE U3YHABAHWA

OTHOCHTENIbHO NO3HABATE/IbHON CYLLLHOCTU ABTOKOPPENALUM
B AMHAMUYECKUX PAJAX

Jliobomup NsaHos*

PE3IOME B crarbe BeiBOgUTCA 06001m1a10-
IVt U3MEPUTENb BHYTPEHHNUX 3aKOHOMEPHO-
CTell B pa3BUTUM OFHOTO AMHAMUIECKOTO Psifa.
WMupuxarop HasBaH Koo(dQUIMEHTOM aBTOTE-
TePMIHALVM 110 aHAJIOTUM C KO3 duIMeHTOM
ACTEPMMHALMM B PErPECCMOHHOM aHanuse.
Ipepmaraercss MeTON IVIA OHEHKM CTOMMO-
cti KoadduimeHTa aBTOfETEPMMUHALIMM, UC-
IIOIb3YIOLINIA ABTOPETPECCHOHHOE ITIPECTaB-
JieHMe CTAIOHAPHBIX AMHAMMYECKUX PSJIOB.
IMokasaHO KaK MOMKHO BBIYMCINTH k03(Qu-
IIMEeHT TOJNIBKO Ha OCHOBE aBTOKOPPEJIALMOH-
HbIx xoadduimenTos. [locpencTBoM ncnons-
30BaHMA QUIBTPA PasHMUI] BbIBefieHa popMyna

JULA BEIVCTIEHN KoadduumeHTa 1 L1 HecTa-
IMOHAPHLIX pAfIOB. MaTepua WINIOCTpUpYyeT-
€1 IPUMEPHOIA OLIEHKOI aBTOfeTePMMHAIUIA B
OTHOIIEHMY 4YeThIpeX AMHAMMYECKUX PAJOB,
XapaKTepu3yIOIMX acleKThl jeMorpagude-
CKOTO ¥ 3KOHOMMYECKOro passutns bonrapuy,
TaKMX KaK Ba/IOBOil BHYTPEHHMI! IIPORYKT, 3a-
HATHIE /LA, MHAEKCHI NIOTPeOUTENbCKUX 1ieH
M pOOMBIIMXCA Manb4ukoB Ha 1 000 popus-
mmxcs fiesouek. IlokasaHo, 4ro MOXKHO mydire
MOZIE/TPOBATD IIOTPEOUTENBCKIE LIEHBI, @ TaK-
JKe YTO 1{¢HbI M 3aHATHIE TNIIA MOXXHO ITPOTHO-
3UpOBaTh C 0O/ee BBICOKON TOYHOCTBHIO, 4eM
Ba/IOBOI1 BHYTPEHHMIL IPONYKT.

* B-p, RouenT Kadpeaput ,Matematua n cratncrva” Xosaitctaeniod akasemii umenn [1. A. Lenosa, (8uwos; e-mail: lubomir@uni-svishtov.bg .

CONCERNING THE COGNITIVE ESSENCE OF THE AUTOCORRELATION

IN THE TIME SERIES
Lubomir Ivanov*

SUMMARY In the paper we derive a
general measure of the intrinsic regularities
in the time series. The measure is named
‘coefficient of autodetermination’ after the
determination coefficient in the regression
analysis. We present a method for estimation
of this new coefficient via the autoregressive
representation of any stationary time series. We
show how to compute the coefficient on the base
of the ACF of the time series. Additionally we
apply difference filter and derive the formula for
estimation of the autodetermination coefficient

for non-stationary time series. The empirical
part of the paper consists of estimation of
the autodetermination coefficient for four
time series that characterize the social and
economic development of Bulgaria: gross
domestic product, employment, consumer
price index and male birth per 1 000 female
births. We show that the price indexes can
be modeled better than the others and that
prices and employment can be forecasted
with higher accuracy than gross domestic
product.
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