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1. Giris

Neft golirlorinin azalmasi geyri-neft sektorunun, o cimladon kand teSarriifatinin inkisaf
etdirilmasini zoruri edir. Strateji Yol Xaritosinde Azorbaycan iqtisadiyyatinin iterasiya metodu
ilo hortorafli hom makro (milli iqgtisadiyyat), hom do mikro (sektorlar) soviyyads inkisaf
etdirilmasi noazordo tutulmugdur [1, soh.3]. Bu sonadds Azorbaycan iqtisadiyyatinin miihiim
hissasini togkil edon osas prioritet istehsal sektorlarindan biri kimi kond tesorriifatina xiisusi
diggot yetirilocoyi gostorilmisdir. Bu osas sektorlarin hor biri iigiin ayrica hesabat (hom
diagnostik hesabat, hom do yol xoritosi) hazirlanmisdir. Bu sonadds beynalxalq “The
Observatory of Economic Complexity” (“Igtisadi Miirokkobliyin Miisahidosi”) hesabatina
osaslanaraq gOstorilmisdir ki, 2004-cl ildon bari Azorbaycan iqtisadiyyatinda giiclii inkigaf
meyillori ilo yanasi, ixracin saxolonma Soviyyoesinin azalmasi da miisahido edilmisdir. Eyni
zamanda ixrac mshsullarinin cesidliliyi do asag diismiisdiir’. “The Observatory of Economic
Complexity” (“Iqtisadi Miirokkobliyin Miisahidosi”) hesabatina géro 2004-cli ildo Azorbaycan
ixracda 56 adda rogabotgabiliyystli mohsulla tomsil olundugu halda, 2014-cu ildo comi 23 adda
rogabatgabiliyyatli amtas ilo tomsil olunmus vo “ixracin goxsaxoliliyi” indeksino goro diunyada
108-ci yero diigmiisdiir. Azorbaycanin ticarat torofdaslari olan Giirclistan 106 adda
ragabatgabiliyyatli amtas ixraci ilo diinya Uzra 66-c1 yerdos, TuUrkiys iso 380 adda muvafiq omtos
ilo dinyada 51-ci yerdo gorarlasmisdir [2, soh.25]. Azorbaycan kond toSorriifati {izro
ragabatgabiliyyatli mahsullar istehsal etmok potensialina malikdir.

Azorbaycanda kond tesorriifatinin effektiv inkisaf etdirilmasi, 0 climladon mdvcud
potensialin iizo ¢ixarilmast {glin, ilk ndvbads, tohlillorin aparilmasinda riyazi tisul vo
modellardan, homginin ekonometrik giymatlondirmodan genis istifads olunmasi talob edilir.
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2. Masalonin qoyulusu va metodoloji aspektlari
Istehsal amillorinin notico gostoricisi olan mohsul istehsali hocmina tosirinin
giymatlondirilmosinds, adoton, istehsal funksiyalarindan, o ciimladon Kobb-Duglas
funksiyasindan istifads edilir [3].
Xotti regressiya cevirmasindan istifade nimunasi kimi Kobb-Duglas istehsal funksiyasini
nozardan kegirok [4, soh.126-127]:
Y = AK“L’
1)
Burada, Y - istehsalin hacmi, K - kapital mosraflori, L - amok masrofloridir.
a Vo f mivafiq olarag, K vo L-in xususi elastiklik omsallaridir. Bu o demoakdir ki,
yalniz kapital (emok) mosraflorini 1% artirmaqla istehsalin hacminia % ( f %) artirmis olurugq.

Hor bir iqtisadi hadisays Xxas olan tesadifi toraddidlorin tesirini nazoro alsag, Kobb-
Duglas funksiyasini (1) asagidaki kimi gostara bilarik:

Y =AK“e
)
(2) tonliyinin har iki torofini logarifmlomoklo alinmis geyri-xotti modeli asanligla xatti
models ¢evirs bilorik. Onda

InNY =InA+aInK+gInL+Ine
©)
alariq.
Ogoar (2) modelinde a+ =1 iso (basqa sozlo, model elodir ki, istehsalin miqyasi
genislondikds - K kapital masroflori vo L - amok masroflori bir nego dofo artdiqda — istehsalin
hacmi doa 0 gadar dofs artir), onda Kobb-Duglas funksiyasini asagidaki kimi gostarirlor:

Y = AK“ LM %g
(4)
(4)-in har tarofini L-o bolsok,
Y A( K T
et - 8
L L
(5)

alarqg. BuradaYL hor is¢iya diison mohsul istehsali, basqa s6zla, amok mohsuldarhigi, lE -har

is¢iya diison osas istehsal fondu vo ya kapital masrafloridir (kapitalla silahlanma). Belaliklo,
amok mohsuldarligr (Y/L)vs kapitalla silahlanma arasindaki asililigi almis oluruq. (5) modelinin
parametrlorini giymatlondirmoak ti¢iin logarifmlomoak yolu ilo onu asagidaki soklo gatiririk:
In(Y/L)=In A+ aIn(K/L)+Ine
(6)
Kobb-Duglas funksiyasi elmi-texniki taraqgini nazars almagqla asagidaki soklo diistir:
Y = AK“Ye’se (7)

Burada t - zaman, /Z-parametri elmi-texniki toroqqiys goro istehsal hocminin artim
tempidir. (7) modeli (2) modelins analoji olaraq xstti formaya gatirilir.



In(Y/L)=In A+aIn(K/L)+ At +Ing
(8)

Kond tesarriifatinda mohsul buraxilisi ilo asas fondlar vas is¢i qiivvasi arasindaki asililig
(8)-1 nazars almagqla asagidaki kimi yaza bilorik:

LOG(HN_KTUB) = c0 + c1*LOG(HN_EF) + c2*t +u
(9)

Burada LOG - isaralomasi Eviews Totbigi Program Paketindo e —ossasinda logarifmi
(natural logarifmi) gostorir, (HN_KTUB) — kond tosarriifatinda masgul shalinin hor nofaring
diison mohsul buraxilisinin hacmini, (HN_EF) — kond tasarriifatinda masgul ahalinin har nofarins
osas fondlarin hocmini, t —zamani (illori), basqa sozlo, Trend amilini gostarir. cO, cl, c2 —
parametrlordir. Daha dogrusu, cl-elastiklik omsali, c2 iso - yarimelastiklik oamsalidir. Ing=u
kimi igara edilmisdir vo tosadiifi konarlagmalar1 gostarir.

3. Malumatlarin toplanmasi va grafiki tasviri

(9) regressiya tonliyinin parametrlorinin ekonometrik qiymatlondirilmasi Gglin kond
tosarriifatinin asas gostaricilorinin zaman sirasi agagidaki kimidir:

Cadval 1
Kand tasarriifatinin miihiim gostaricilari, 1995-2015-ci illar Uzra [5]
illor Ur_numi mahsul buraxihsi, Isas fondlar, milyon Masgul shalinin sayl, min
milyon manat (2010=100) manat (2010=100) nafor
1 2 3 4
1995 2120,5 538,8 1112,8
1996 2184,1 3940,8 1172,4
1997 2 033,4 3837,2 1071,3
1998 2 159,5 3793,6 1139,6
1999 2312,8 42439 1 569,6
2000 2592,7 4 816,4 1509,4
2001 2 880,4 4 853,1 1521,7
2002 3 064,8 4778,4 1530,4
2003 3 236,4 4740,0 1546,1
2004 3 398,2 4 533,6 1551,6
2005 3653,1 4 405,0 1573,6
2006 3686,0 4 693,8 1 583,2
2007 3833,4 4 814,2 1597,6
2008 4 067,3 4 342,2 1611,3
2009 4 209,6 4 605,6 1 628,6
2010 4117,0 5099,8 1 655,0
2011 4 355,8 4622,0 1657,4
2012 4 643,3 4 867,0 1673,8
2013 4 870,8 4 965,5 16774
2014 47441 5100,3 1691,7
2015 5057,3 5104,0 1698,4




Codval 1-in 2 va 3-cii siitunlarindaki gostaricilorin zaman sirasiin qrafiki tosviri Sokil 1-

do verilmisdir.
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Sokil 1. Kond tosarriifatinda Umumi buraxilis vo Osas fondlarn zaman sirasinin grafiki tosviri

Sokil 1-don goriindiiyii kimi, 1995-ci ilds kond tasarriifatinda iimumi mohsul buraxilisinin
hacmi asas fondlarin hacmindon boyiik, sonraki illords isa aksing, kigik olmusdur. Forq 1998-ci

ilds on yiiksok olmusdur.

Kond tesarriifatinda masgul ohalinin say1 gostericisinin zaman sirasinin qrafiki tosviri

Sokil 2-do verilmisdir.
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Sakil 2. Kand tosarriifatinda mosgul ohalinin sayinin zaman sirasinin qrafiki tosviri

4. Zaman siralariin stasionarhginin yoxlanmasi

Zaman siralart ilo ekonometrik modellosdirmanin asas sartlorindon biri reqressiya
tonliyino daxil edilon gostaricilorin stasionarliq sortinin ddonilmasidir [4, soh.135-136]. Belo ki,



foza se¢masindan fargli olaraq, zaman siralari ilo verilmis malumatlar stasionar olmur. Bu onunla
izah olunur ki, foza segcmoalorindon forqli olaraq, zaman siralarinda miisahidolordon alinmig
molumatlar bir qayda olaraq asili olmayan deyil. Ona gora do zaman siralari ilo ekonometrik
modellosdirma zamani, ilk névbads, siralarin stasionarligi 6yranilmalidir.

Zaman siras1 (dinamik sira vo ya dinamika sirasi) dedikdo iqtisadiyyatda Y tosadifi
komiyystinin muoyyan olamatinin ardicil zaman anlarinda miisahidolorinin ardicilligi basa
disiilir. Ayri-ayrt miisahidalor Siramin saviyyasi adlanir vo onlart Y, (tzl, 2,...,n) ilo isaro
edocayik ki, burada n saviyyslorin sayidir.

Zaman siralarinin tohlili ¢Un on genis yayilmis tisullardan korrelyasiya vo spektral
analiz, avtoreqressiya v siiriiskon ortani geyd edo bilarik.

Ogar Yy, Yoreen Yiren Y, S€CMaSi Y tosadufi kemiyyatinin realizasiyasindan biri kimi

nozordan kegirilirss, y;, Y, .-, i, Y, zaman sirasma Y (t) tosadiifi prosesinin realizasiyalarindan
(trayektoriyalarindan) biri kimi baxilir. Bununla yanasi, Y, (t =12,.., n) zaman sirast ilo tosadifi

se¢mani amalo gatiron v,,Y,,...,y, misahidoslor ardicilligi arasindaki prinsipial farglori nozars
almaq lazimdir. Birincisi, tosadlfi segmanin elementlorindon forqli zaman sirasinin tizvlari bir
qayda olaraq, statistik asili olmayan deyillor. Ikincisi, zaman sirasmin iizvleri eyni gaydada
paylanmayiblar.

Zaman siralarinin tohlilinds ehtimal xassalori zamana gora doyismoyan stasionar zaman
siralart mithim ohomiyyato malikdir. Stasionar zaman siralar1 xiisusi halda analiz olunan
siralarin tosadifi torkib hissalorinin tasvirinds tatbiq olunur.

Ogor n sayda Y,,Y,,..,Y, misahidesinin ixtiyari n,t vo ¢ U¢ln n sayda
Yiers Youpieoo Yoy, Mmilsahidosinin ehtimallarinin birgs paylanmasi eynidirss, Y, (t :1,2,...,n)
zaman siras1 ciddi stasionar (dar monada stasionar) zaman sirasi adlanir. Basqa sozlo, ciddi
stasionar siralarin xassolori t anindan asili deyil, basqa s6zls, paylanma ganunu va onun adadi
xarakteristikalari t-don asili deyildir.

Riyazi gozlomasi sifira borabar, &, sohvlari iso korrelyasiya olunmamis stasionar zaman
siralarina on sado misal olaraq, “ag kiiy”’lori gostora bilarik. Beloliklo, demok olar ki, klassik xatti
reqressiya modelinds &, meyillari (sohvlor) “ag kiiy” omals gatirir. Onlarin normal paylandigi
halda iss - normal (Qaus) “ag kily” yaranir.

Indi iso (9) reqressiya tonliyinin adekvat modelinin almmasi ii¢iin vacib sortlorden olan
zaman sirasinin stasionarliginin yoxlanmasini Eviews program Paketi vasitasi ilo hoyata kegirak.

Cadval 2
Kand tasarriifatinda masgul ahalinin har nafarina diisan Umumi mahsul buraxihsi va asas
fondlar
Moasgul shalinin har nafarina diison Mbosgul shalinin har nafarina diison asas
Umumi mahsul buraxilisi, min manat fondlar, min manat

1995 1.9056 0.4842
1996 1.8629 3.3613
1997 1.8981 3.5818
1998 1.8950 3.3289




1999 1.4735 2.7038
2000 1.7177 3.1909
2001 1.8929 3.1893
2002 2.0026 3.1223
2003 2.0933 3.0658
2004 2.1901 2.9219
2005 2.3215 2.7993
2006 2.3282 2.9648
2007 2.3995 3.0134
2008 2.5242 2.6948
2009 2.5848 2.8280
2010 2.4876 3.0815
2011 2.6281 2.7887
2012 2.7741 2.9078
2013 2.9038 2.9602
2014 2.8043 3.0149
2015 29777 3.0052

Moanba: Azarbaycan Respublikasi Dovlat Statistika Komitasinin molumatlari

Codval 2-ya osason kond tosorriifatinda hor iggiya diison Umumi mohsul buraxilisinin
(HN_KTUB_1995) va masgul shalinin har nafarina diison (HN_EF_1995) gostaricilorin 1995-ci
ilo nozoron faizlo ifadosinin dinamikasi Cadval 3-do verilmisdir.

Cadval 3

Kand tasarriifatinda masgul ahalinin har nafarina diisan Umumi mahsul buraxihsi va asas
fondlar gostaricilarinin 1995-ci ila nazaran faizls ifadasinin dinamikasi

1lor 1995-ci ilo nisbaton mosgul shalinin 1995-ci ilo nisbaton mosgul shalinin hor
har nafarine diison kond naforing diison osas fondlar, %
tosarriifatinin imumi mahsul
buraxilisi, %




1996 97.75924 694.1966
1997 99.60642 739.7356
1998 99.44374 687.5052
1999 77.32473 558.4056
2000 90.13959 659.0045
2001 99.33354 658.6741
2002 105.0903 644.8368
2003 109.8499 633.1681
2004 114.9297 603.449
2005 121.8251 578.1289
2006 122.1767 612.309
2007 125.9183 622.3461
2008 132.4622 556.5469
2009 135.6423 584.0562
2010 130.5416 636.4106
2011 137.9146 575.9397
2012 145.5762 600.537
2013 152.3825 611.3589
2014 147.161 622.6559
2015 156.2605 620.6526

Manba: Azarbaycan Respublikasi Dovlat Statistika Komitasinin molumatlari

Owvalca 1995-2015-ci illor Gzro har nofora diison kond tosorriifatinin iimumi mohsul
buraxilist (HN_KTUB_1995) molumatlarinin stasionarligini Eviews proqram Paketi vasitasi ilo
test edok (bax: Cadval 4).

Cadval 4

(HN_KTUB_1995) g6staricisinin zaman sirasimin Vahid koéklarin Augmented




Dickey-Fuller Testi

Null Hypothesis: HN_KTUB_1995 has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=4)
Augmented Dickey-Fuller test statistic -0.010088 0.9469
Test critical values: 1% level -3.808546
5% level -3.020686
10% level -2.650413
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(HN_KTUB_1995)
Method: Least Squares
Date: 02/11/17 Time: 15:53
Sample (adjusted): 1996 2015
Included observations: 20 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
HN_KTUB_1995(-1) -0.000853 0.084566 -0.010088 0.9921
C 2.913052 10.06583 0.289400 0.7756
R-squared 0.000006 Mean dependent var 2.813025
Adjusted R-squared -0.055550 S.D. dependent var 7.538917
S.E. of regression 7.745479 Akaike info criterion 7.026735
Sum squared resid 1079.864 Schwarz criterion 7.126309
Log likelihood -68.26735 Hannan-Quinn criter. 7.046173
F-statistic 0.000102 Durbin-Watson stat 2.221358
Prob(F-statistic) 0.992062

Codvaldon goérundiyi kimi, Osaslandirilmis Dikki-Fuller statistik testi (Augmented
Dickey-Fuller test statistic) gostorir ki [6, $0h.389-394], HN_KTUB_1995 g0staricisinin zaman
sirasi stasionar deyil (Prob.*= 0.9469, yani 0.05-don yuxar1 oldugu tigiin).

Zaman siralar1 analizindo siranin stasionarliq sortinin 6donilmasi onun birinci tortib
farginin va ya logarifminin sirasina baxilmagqla hayata kegirilir.

Kond tesarriifatinda masgul ohalinin har noforina diison Umumi mohsul buraxilisinin
hacminin natural logarifminin (LN_HN_KTUB_1995) Vahid Koklorin mévcudlugu haqqinda



hipotezin yoxlanmasini1 Osaslandirilmis Dikki-Fuller statistik testi (Augmented Dickey-Fuller

test statistic) vasitasi ilo hoyata kegirak.

Cadval 5

(LN_HN_KTUB_1995) gostaricisinin zaman sirasimin Vahid koklarin Augmented
Dickey-Fuller Testi

Null Hypothesis: (LN_HN_KTUB_1995) has a unit root

Exogenous: Constant, Linear Trend

Lag Length: 1 (Automatic - based on SIC, maxlag=4)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.709254 0.0484
Test critical values: 1% level -4.571559
5% level -3.690814
10% level -3.286909
*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 18
Augmented Dickey-Fuller Test Equation
Dependent Variable: (LN_HN_KTUB_1995,2)
Method: Least Squares
Date: 02/11/17 Time: 16:01
Sample (adjusted): 1998 2015
Included observations: 18 after adjustments
Variable Coefficient | Std. Error | t-Statistic Prob.
D(LN_HN_KTUB_1995(-1)) -1.494389 | 0.402881 | -3.709254 0.0023
D(LN_HN_KTUB_1995(-1),2) 0.277856 | 0.273853 | 1.014619 0.3275
C -1.031687 | 5.370394 | -0.192106 0.8504
@TREND(1993) 0.413483 | 0.389193 | 1.062411 0.3060
R-squared 0.614262 Mean dependent var 0.402907
Adjusted R-squared 0.531603 S.D. dependent var 11.83492
S.E. of regression 8.099763 Akaike info criterion 7.214677
Sum squared resid 918.4862 Schwarz criterion 7.412537
Log likelihood -60.93209 | Hannan-Quinn criter. 7.241959




F-statistic 7.431344 Durbin-Watson stat 2.033449

Prob(F-statistic) 0.003248

Codvoldon goriindiiyli kimi, artiq sira 95% ohomiyyatlilik soviyyasinds stasionarliq
sortini 6dayir (Prob.*= 0.0484, yani 0.05-dan kigik oldugu ti¢iin).

Kond tosarriifatinda mosgul ohalinin har nofarino diison osas fondlarin zaman sirasi
stasionar olmadig tiglin sira molumatlarinin natural logarifmino (LN_HN_EF_1995) baxilaraq
eyni gayda ilo miivafiq test edilmisdir. Testin naticasi gOstormisdir ki, LN_HN_EF 1995
gostoricisi stasionardir. Belaliklo, ekonometrik modellosdirmods LOG(HN_KTUB_1995) va
LOG(HN_KTEF_1995) gostoricilori arasinda olagonin  reqgressiya tonliyino  baxilmasi
magsadouygundur.

5. Ekonometrik modellasdirma va tahlil

Mosgul shalinin har nafarina diison kond tesorriifatinin timumi mohsulu ila har nafora
diison asas fondlar arasindaki alage asagidaki kimidir:

LOG (HN_KTUB_1995) = 0.686930549357*LOG (HN_KTEF_1995) +
+0.0299722567625*@TREND
(10)

(10) ekonometrik modelinin parametrlori Coadval 3-Un mivafig moslumatlari asasinda
Eviews7 Totbigi Program Paketindo ©n kicik Kvadratlar Usulu (OLS) ilo tapilmis vo modelin
adekvatligi yoxlanilmisdir [7]. Qeyd edok ki, modelin adekvatligni tomin etmok (¢lin regressiya
tonliyina 6-c1 tortibdon avroreqressiya (AR(6)) va 3-cl tortibdon siiriiskon orta (MA(3)) amillori
daxil edilmisdir.

Modelin osas statistik xarakteristikalar1 vo mivafiq testlor cadval 6-da verilmisdir.

Cadval 6
(10) modelinin statistik xarakteristikalari va testlor
Dependent Variable: LOG(HN_KTUB_1995)
Method: Least Squares
Date: 02/11/17 Time: 15:46
Sample (adjusted): 2001 2015
Included observations: 15 after adjustments
Convergence achieved after 19 iterations
MA Backcast: 1998 2000
Variable Coefficient Std. Error t-Statistic Prob.
LOG(HN_KTEF_1995) 0.686931 0.006642 103.4284 0.0000
@TREND 0.029972 0.002416 12.40712 0.0000
AR(6) -0.279011 0.104584 -2.667804 0.0219
MA(3) 0.940273 0.020047 46.90446 0.0000
R-squared 0.946526 Mean dependent var 4.852348




Adjusted R-squared 0.931942 S.D. dependent var 0.136211
S.E. of regression 0.035535 Akaike info criterion -3.613442
Sum squared resid 0.013890 Schwarz criterion -3.424629
Log likelihood 31.10082 Hannan-Quinn criter. -3.615453
Durbin-Watson stat 2.435503

Determinasiya amsalinin giymati (R-squared = 0.946526) gostorir ki, tadqiq edilon illor
arzinds 6lkads kond tosarriifatinin Umumi mahsulunun illar Gzra doyismasinin 94.6 faizi models
daxil edilon amillarin giymatlorinin doyismasi ilo izah edilo bilor. Dayismonin galan 5.4 faizi
modeldo nozoro alinmayan amillor hesabimna bas vermisdir. Darbin-Uotson statistikasinin
2.435503 odadina barabar olmasi, daha dogrusu, 2-ys yaxin olmasi modelin galiglarinin 1-ci
tortib avtokorrelyasiyasinin olmamasi demokdir ki, bu da arzu olunan haldir. Qeyd edok ki,
Darbin-Uotson statistikasinin qiymoti (0;4) araliginda doyiso bilor: giymatin sifira yaxin olmasi
mushat avtokorrelyasiyanin, dordo yaxin olmasi iso manfi avtokorrelyasiyanin moévcudlugunu
gostorir. Tkiya yaxin qiymet — avtokorrelyasiyanin mévcud olmamasimi gostorir [8, soh.532-533].

Qaliglarin dispersiyasinin sabit olmasi modelin adekvathigini sortlondiron Qauss-Markov
sortlorindon biridir [9, soh.41]. Qaliglarin sabit olub-olmamasi Eviews Tatbiqi Program
Paketindo Breus-Pagan-Qodfrey testi ilo yoxlanilmisdir (Heteroskedasticity Test: Breusch-
Pagan-Godfrey). Natica cadval 7-do verilmisdir.

Cadval 7

Heteroskedastikliyin yoxlanmasi: Breusch-Pagan-Godfrey testi

Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0.587643 Prob. F(2,12) 0.5709
Obs*R-squared 1.338057 Prob. Chi-Square(2) 0.5122
Scaled explained SS 0.519895 Prob. Chi-Square(2) 0.7711

Codvoldon goriindilyd kimi, Fiserin F-statistikasinin ehtimal qiymati 0.05 ohomiyyatlilik
soviyyasindon xeyli boyiik oldugu {iglin galiqlarin heteroskedastiklik forziyyssi rodd edilir vo
95%-don yuxari etibarliligla homoskedastiklik hali gobul edilir.

Cadval 8
Dikki-Fuler testi
Null Hypothesis: RESIDO02 has a unit root
Exogenous: Constant ‘
Lag Length: 1 (Automatic - based on SIC, maxlag=3)
‘ t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.759956 0.0167
Test critical values: 1% level -4.057910

5% level -3.119910

10% level -2.701103

*MacKinnon (1996) one-sided p-values.




Warning: Probabilities and critical values calculated for 20 observations

and may not be accurate for a sample size of 13

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RESID02)
Method: Least Squares
Date: 02/11/17 Time: 16:13
Sample (adjusted): 2003 2015
Included observations: 13 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
RESID02(-1) -1.714253 0.455924 -3.759956 0.0037
D(RESID02(-1)) 0.406104 0.294007 1.381275 0.1973
C 0.002641 0.009271 0.284834 0.7816
R-squared 0.672657 Mean dependent var -0.000114
Adjusted R-squared 0.607189 S.D. dependent var 0.053066
S.E. of regression 0.033259 Akaike info criterion -3.769816
Sum squared resid 0.011062 Schwarz criterion -3.639443
Log likelihood 27.50380 Hannan-Quinn criter. -3.796614
F-statistic 10.27451 Durbin-Watson stat 1.902026
Prob(F-statistic) 0.003758 |

Modelin galiglarinin stasionarhigimin yoxlanmasi iigiin totbiq edilon Dikki-Fuller testi
gOstormisdir ki, modelin qaliglarin1 stasionar qobul etmok olar. Belo ki, mivafiq t-statistikanin
mutlog giymoti (3.759956) 5% saviyyalordoaki kritik giymotindon, modulundan boytkdir. Ona
g0ra do 95% ohamiyyatliliklo stasionar hesab edils bilar.
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Sakil 3. (10) modelindon alinan qiymatlor (Fitted), faktiki giymatlor (Actual) vo onlar arasindaki

forqin (Residual) dinamikasinin qrafiki tosviri
Belaliklo, (10) reqgressiya tonliyino osason Azorbaycanda kond tosorriifati iigiin

giymatlondirilmis Kobb-Duglas istehsal funksiyasinin standart sokli asagidaki kimi olacaqdir:

Y =K 0,69 LO,3le0,03t

Gorundiyld kimi, Azarbaycanda kond tesarriifatinda mohsul buraxiliginin amak sarfina

goro elastiklik amsali 0.31-9, kapitala goro elastiklik amsali iso 0.69-a barabardir. Qeyd edak Ki,
inkisaf etmis Olkalordo mohsul buraxilisinin amak sarfina goro elastiklik omsali kapitala gora
elastiklik amsalindan boyiik olur.

Natica
Aparilmis tohlillor osasinda asagidaki naticalor alds olunmusdur:

» kond tosarriifatinda osas fondlarin hor 1% artimi kond tosorriifatinin timumi mohsul
buraxilist hacmini toxminan 0.69% artirir;

= kond tosarriifatinda ¢aligsan is¢ilorin sayinin har 1% artimi kond tosarriifatinin timumi
mohsul buraxilist hacmini toxminon 0.31% artirir;

= hor il elmi-texniki toragqginin tosiri ilo Azorbaycanda kond tosarriifatinin imumi mohsul
buraxilist hacmi orta hesabla 3% artma meylino malikdir.

Yadulla Hasanli, Gulbala Quliyev

Azarbaycanda kand tasarriifati mohsullar: istehsalinin Kobb-Duglas funksiyasi ila tahlili

Xulasa
Moqgaloda qeyri-neft sektoru olarag, kond tesarriifatinin inkisafin1 zoruri edon amillor

nozordon kegirilmisdir. Kobb-Duqlas funksiyasi vasitasilo kond tosorriifatinin - miihiim
gostoricilori  olan mohsul buraxilisi, osas fondlar vo mosgul ohalinin sayr arasinda
qanunauygunluglar miiayyon edilmisdir. Gostaricilorin zaman sirasi tiglin grafiklor qurulmusdur.
Eviews program paketi vasitosilo statistik testlor yerino yetirilmis vo zaman siralariin



stasionarligi yoxlanmisdir. Aparilmis tohlillor osasinda ekonometrik model qurulmus vo
Azorbaycanda kond tosorriifati iigiin qiymotlondirilmis Kobb-Duglas istehsal funksiyasinin
standart sokli muoyyon edilmisdir.
Anyana I'acanubl, I'oas0ana Kyaunes
AHaJIU3 NPOU3BOACTBA CEJIbCKOX0351iiCTBEHHOI NMPOAYKIIUM B A3epOaiikaHe ¢ MOMOIIbIO
¢pynxunu Ko6o6a-Ayriaaca
Pesrome

B crathe paccMoTpeHbl (aKTOphl, XapakTEpU3YIOIIUe Pa3BUTHE CEJICKOIO XO35HCTBA,
SIBJIIOIIETOCS OTpacipio HeHedTsHoro cekropa. C momompbro ¢(ynkuun Kob66a-/lyrmaca
OnpeeleHbl 3aKOHOMEPHOCTH MEX/y BaXKHBIMU ITOKA3aTEJIIMH CEJIbCKOIO XO35MCTBA, TAKUMHU
KaK BaJIOBOW BBIMYCK MPOJIYKIIMH, OCHOBHBIC (DOHABI M 3aHATOCTh HaceleHus. Ha ocHoBe
BPEMEHHBIX PAJIOB TOKa3aTenel mocTpoeHsl rpaduku. IlocpencTBoM mporpaMMHOro ImakeTa
Eviews BBIMOJHEHBI CTATUCTHYCCKHE TECThl M IPOBEJACH aHaJIM3 BPEMEHHBIX pPAIOB Ha
cTauuMoHapHOCTh. Ha OCHOBe aHanmm3a MoCTpoeHa 3KOHOMETpPUYECKas MOJENb M OIpeAesieHa
CTaHmapTHass GopMa MPOU3BOJCTBEHHOW (PYHKIIMH, PACCYMTAHHON JUIS CEIIbCKOTO XO3SHCTBA B
AzepOarixane.

Yadulla Hasanli, Gulbala Guliyev
Production analysis of agricultural products in Azerbaijan by means of
function of Cobb-Douglas
Summary

In article the factors necessary for development of the agricultural industry which is an
industry of not oil sector were considered. By means of function of Cobba-Douglas regularities
between important indicators of agricultural industry as gross output, fixed assets and
employment of the population are determined. For times series of indicators graphics are
constructed. By means of a software package of Eviews statistical tests are executed and time
series analysis on stationarity was carried out. On the basis of the carried out analyses the
econometric model is constructed and the standard form of the production function calculated for
agricultural industry in Azerbaijan is determined.
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