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TEHEBAA SKOHOMWKA B PEITMOHAX POCCUW:
OUEHKA HA OCHOBE MIMIC-MOZAENN

B cTaTbe BblgBMHYTA rMnoTesa 0 BO3SMOXKHOCTW OLEHKM TEHEBOI KO-
HOMWKW POCCUICKMX PErMOHOB Ha OCHOBE MOKasaTenell ypoBHS U KayecTBa
>KN3HW HaceneHns. MeTogyKa UccnefoBaHus BKItovaeT DakTOPHbIA aHanu3
1 MIMIC-mogenpoBaHue. OCHOBOIA UCCne0BaHNsA SBNSNCS hak TOPHOI aHa-
/M3 [@HHbIX CTATUCTWKL NO perroHam 3a nepuog 2002-2013 rr. B paspese
17 nokasaTeneil. BblgeneHbl hakTopbl, ONpeAenstolie KavyecTBO MKW3HM
M UCNbITbIBalOLIME Ha cebe BAMSIHUE TEHEeBOW 3KOHOMMKM. PaspaboTaHa
MIMIC-mogenb v AaHa OUeHKa PervoHallbHbIX pasnuynii B YPOBHE TEHEBOi
3KOHOMMKU. Mogenb No3BONsSeT OLEHNTb YPOBHU W AMHAMUKY TEHEBOI 9KOHO-
MWKKM, & Tak>Ke BKNnaf OpraHos BfacTW B pasBUTUE PernoHa nocpeacTBoOM
OLLeHKM AMHAMUKN TEHEBOI COCTaBNSHOLLEN SKOHOMUKMA.

KntoyeBble c/ioBa: TeHeBast 3KOHOMMKA; KaYeCTBO XWN3HU; METObI U3Me-
PEHNs TEHEBON 3KOHOMWKMW; MaclUTabbl TEHEBOW 3KOHOMWKW; PErnoHbl;
MIMIC-mogens

O[HO 13 HeraTUBHbIX NPOSIB/IEHNIA TEHEBOI 3KOHOMMKW — ee 0TpULia-
TeNbHOe BNUSIHUE Ha KaueCcTBO XWM3HW HaceneHus. Mpu aTom yem 6osblue
MacLUTabbl TEHEBOW 3KOHOMMKK, TeM BOJiee HEraTMBHO OHA BMUSIET Ha Ka-
UeCTBO XM3HW. TeHeBas 3KOHOMMKA B Hallleli CTpaHe UMeeT pPervnoHab-
HYH0 CneuntuKy, 1 06bSCHUTL CYLLLECTBEHHbIE Pa3/INYMS B KQUECTBE XKU3-
HW B PErMOHax CO CXOAHbIMU NPUPOAHBIMUA N COLMANbHO-3KOHOMMNYECKU-
MW YCNOBUSMU MOXHO B TOM YICNE U 3HAYUTENbHBIMW MacluTabaMu TeHe-
BOW 9KOHOMMKM.
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Mcxoas 13 OCHOBHOA rMoTe3bl HALEero UCCeao0BaHus O HEraTMUBHOM
BNVSIHUM TEHEBOI 3KOHOMMKM Ha KaUYeCTBO XKU3HW HACENEHNS B PErMoHax
Mpy ee NO3UTUBHOM BIUSHUN Ha YPOBEHb XM3HW Lie/b UCCNE0BaHMS CO-
CTOSINa B NMOCTPOEHWI MOJENN BNVSHUS TEHEBOW 9KOHOMMKW Ha YPOBEHb
M KAYecTBO XKU3HW HACeNeHWUst PErvoHoB. [ 9TOro 6bI10 PELLeHO He-
CKO/bKO 3a/au:

o POaHasIM31POBaHbI MOAXO/b! K OLieHKe TEHEBOI 3KOHOMMKM Ha pe-
rMOHa/IbHOM YPOBHE, TaK KakK 60/bLUMHCTBO WUCMO/b3YEMbIX METO-
[,0B OL|EHKV OPVEHTMPOBAHO Ha MoKasaresiv cTpaH. B kavecTse me-
ToAa uccnefosaHus BblopaHo MIMIC-MogennposaHue, No3BosO-
LLiee 1CMOosb30BaTh [aHHbIe CTaTUCTUKMY;

o C MOMOLLbIO PaKTOPHOr0 aHaNm13a OCYLLECTB/EH BbIOOP MHAMKATO-
pOB, OTpaXatoLLMX NPOSB/IEHNE TEHEBON 3KOHOMKW B PermoHaslb-
HOM paspese;

« nocTtpoeHa MIMIC-Moaenb, B KOTOPOW TeHeBasi 3KOHOMMKa Kak
CKpbITast NepeMeHHas CBA3aHa ¢ HabnogaeMbIMU NMPUYMHAMU U Ha-
6110aeMbIMK NOCNEACTBUAMI B BUAE NOKasaTeNeidl YpoBHA U Ka-
YeCTBa XXM3HW HaCceNeHuns;

o 000CHOBaHbI BbIBOLbI O PErvoHaNbHOW AnddepeHLaLm TeHeBOM
3KOHOMUKM B permoHax Poccuiickoin depepaumm.

NCCNIEJOBAHHOCTb NPOBJIEMbI

MeToabl M3MepeHNs TeHEBOI 3KOHOMUKIM Pa3HO06pa3Hbl (aHKeTMPO-
BaHMWe, ONpPOC, 3KCNEePUMEHT, aHaNn3, MOAENNPOBAHIE) U NMPUMEHSIOT-
CA B paMKax pasnMyHbIX HayK. BONbLUMHCTBO METOA0B 3MEPEHMS TeHe-
BOIi 1 HeHabMoaaeMoli 3SKOHOMVKIM 6a3npyeTcs Ha MeToAax S3KOHOMET-
PUKW, B HEKOTOPbIX CMy4asx C MPUBMEYEHNEM AAHHbIX, MOMYYEHHbIX
C MOMOLLbIO 0NPOCOB. 15 MUKPOO6CeA0BaHN HepOPMasIbHOTO CEKTO-
pa NPUMEHAOT METOAbl coumonoruv. MeToj OLEeHKM «0bHapyXeHune —
KOHTPO/Ib» OCHOBaH Ha MeTOoAax KpUMUHONOrnW. OTAeNbHble CTOPOHbI
HeHabNto4aeMoin IKOHOMMKM 13y4atoTCs NOCPeACTBOM METOAO0B 3KCne-
PUMEHTaNIbHOW 3KOHOMUKM [24]. Knaccudmkaums MeToLoB U3MEPEHNs
TEHEBOI 3KOHOMWKM Ha MpsiMble, KOCBEHHbIe N METObl MOLE/MPOBaHMA
[0CTaTOYHO NOAPOGHO onucaHa B nutepatype. Cnegyet OTMETUTb, YTO
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00NbLUMHCTBO METOAO0B OLIEHKM TEHEBOW 3KOHOMYMKM pa3paboTaHo 1 an-
pobu1poBaHO A/19 OLLEHKN Ha YPOBHE OTAe/NbHbIX CTPaH U 419 MEXCTPaHo-
BbIX CpPaBHeHWIA. PaboTbl, MOCBALLEHHbIE OLeHKe pasMepoB TeHEBOW KO-
HOMUWKM Ha permoHaibHoOM YpOBHe, BCTPeYarTCs B 3KOHOMUYECKOW Nn-
TepaType ropasgo pexe [2].

B 3apy6exxHoi uTepaTtype UMeKTCS NPUMepPbl MPUMEHEHWS pasfiny-
HbIX Mofenei. Tak, Ans OLEHKV TEHEBOW 3KOHOMWKMN Ha PErmoHasibHOM
ypoBHe B pa6oTax [7; 9; 16; 26, 28] mcrnonb3oBaHbl MIMIC-Mogenu.
MIMIC-nogxof, CKOMGUHUPOBAHHLIA C 3N1EMEHTaMU NPOCTPAHCTBEHHOM
9KOHOMETPUKW, NPUMEHWUNN aBTOpbl PaboTbl [25] 419 OLEHKM TeHe-
BOI1 3KOHOMWKM 238 permoHoB BTOPOro ypoBHs EC. [1/151 OLEHKN TEHEBOW

Tabamua 1
Mogenu, ncnosb3yemble A1 OLEHKN TEHEBOW 3KOHOMUKN
Pa6oTbl,
[JaHHble, nc-
B KOT. Mpu- OrpaHunyeHus B nc-
Bug mogenn nosib3yemble
MEHeHb! [jaH- MoNb30BaHNN MOLeNn
B MOJenv
Hble Mogenu
SEM - mogenmpoBaHue cTpyk- | [8; 19; 20] | MakpoakoHomu- | Mpobiema TeopeTu-
TYPHbIMY YPaBHEHMAMYN Yeckas CTaTuc- | YeCKOro 060CHOBaHUS
TUKa; [eTePMUHAHT TeHeBOA
MIMIC - mofienb «HEeCKONbKO 10; 13; 14; .
04 [ : MHCTUTYLMO- 3KOHOMYIKM;
rokasaTesiein — HeCcKonbko npu- | 17; 22] 6
unH» (cneunanbHoe HauMeHoBa- HasbHBIE MHAW- | MOTPEOHOCTL B anpu-
Hue mogenu SEM B OTHOLLIEHWMN KaTopb! OPHO OLEHKE,
OLLeHOK TEHEBOI 3KOHOMVIKM) B/INSHWE BbI6OpPa 3Ha-
Ka HoOpMan3yoLLev
DYMIMIC - guHamunyeckas mo- | [21; 23] nepeMeHHo Ha pe-
[eNb «HeCKO/bKO NnokasaTenei — 3yNbTaTbl
HECKO/bKO MPUYMH», pasHOBUA-
HocTb MIMIC-mogenu
DSGE - gnHamnyeckas ctoxac- | [15; 18] MakpoakoHoMU- | [0TpebHOCTbL B Hanu-
Tnyeckas Mogenb 06LLero pas- yeckas CTaTUC- | YK [aHHbIX PbIHKa
HoBecust TUKa; Yt
RBC — MOgeNb peanbHoro 6us- | [5] cratnctnka
Hec-LMKNa, PasHoBUAHOCTb MO- PbiHka TpyAa
nenn DSGE
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3KOHOMUKM [oHeLKoi obnactu YKpaunHbl ncnonb3oBanach
DYMIMIC-mogens”. [MHaMUueckue CTOXacTUYecKMe MOAENN O6LIEro
paBHoBecus DSGE ans OLEHKM TEHEBOI 3KOHOMWKIM B PErMOHAX UCMO/b-
30BaHbl B paboTax 0Te4YeCTBEHHbIX aBTOPOB [2—4].

[JaHHble 0 NPUMEHEHNN METOL0B MOAENMPOBAHNA B UCCNEL0BaHUAX
TEHEBOI 3KOHOMMKM 0606LLeHbI HaMK B Tabn. 1.

UTo KacaeTcs OLEHOK TEHeBOM 3KOHOMMKW B pervioHax Poccuiickoi
desepaumn, To Ham yaanocb 0O6HapPYXXWUTb HECKO/IbKO OLIEHOK, MOJyYeH-
HbIX KOCBEHHbIMW METOAAMMN 1 METOLOM MOZLE/IMPOBaHUA 15 MaKCUMaslb-
HO MOJIHOrO Kpyra pernoHoB (Tabn. 2). Pa3bpoc OLeHOK AaeT OCHOBaHMA
COMHeBaTbCA B afjeKBAaTHOCTW UCMO/b30BaHHbIX JAHHbIX WK MPUMEHEH-
HOW METONKMN.

METOAMNKA NCCNEJOBAHNA

Kak ntoboli MeTof, MofenvMpoBaHue He CBOGOLHO OT HeAOCTAaTKOB.
Kputuka metoga MIMIC-MogenvpoBaHus cofepxutcs B paboTax [6; 12].
B KauecTBe HeJOCTaTKOB OTMEYaeTCs, BO-MNePBbIX, clabas TeopeTuyeckas
060CHOBaHHOCTb AETEPMUHAHT TEHEBOI 3KOHOMUKW, MPEX/e BCEro B TexX
NCccnefoBaHMAX, B KOTOPbIX MCMOMNb3YHOTCH MHCTUTYLMOHANbHbIE UHAMKA-
TOpbI. Bo-BTOpLIX, AN JaHHOIO0 BUAA MOLENN HEOO6X0AMMO Hann4ymne npes-
BapPUTENbHOM OLEHKM, N KayeCTBO MOZEN 3aBUCUT OT 3TOI NepBUYHON
OLeHKMW. B-TpeTbux, 60/bLUOE 3HAYEHWE [ Pe3yNbTaToB MMEeET Bbl6op
3HaKa HoOpMasnun3ytoLLeli NepeMeHHOR (CMeHa 3HaKa CyLLIECTBEHHO MeHSIET
pesynbTathl).

OpHako MIMIC-noaxop cerofHs ABnsieTca Hambonee NpUeMIeMbIm
METO/J0M OLeHKWN TEHEBOWN 3KOHOMUKM MMEHHO Ha permoHaibHOM YpOoB-
He. 3TO CBA3aHO, C OLHOM CTOPOHBI, C OFPaHNYEHHOCTLIO NPAMbIX U KOC-
BEHHbIX METOAO0B. MprMeHeHMe MPSAMbIX METOA0B ANS MEXPernoHasb-
HbIX CPaBHEHWI CMIMLLIKOM C/TIOXHO M J0pOro, Tak Kak TpebyeTcs obecne-
UNTb PeNpe3eHTaTUBHYH BbIOOPKY B KaXXAOM permoHe. A BO3MOXHOCTM
OLLeHKW TEHEBOW 3KOHOMMKM Ha PermoHaibHOM YPOBHE B paMKaX KOCBEH-

* CM.: Mogenb OLEeHKM 1 NPOrHO3VPOBaHNS TEHEBO 3KOHOMUKMN [LOHELKO 06-
nactn. — URL:http://iep.donetsk.ua/projects/shadow/shadow2.html .
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HOro MOAX0[a OrpaHNyeHbl UMELWMUMMNCA CTAaTUCTUYECKMMMN AaHHBIMU.
C [pyroi CTOPOHbI, NPV OLeHKe TeHEBOM 3KOHOMUKW Ha PerMoHanbHOM
YPOBHE C NMOMOLLbI0 MOZENIbHOM0 NM0AX0Aa eCTb BO3MOXHOCTb BK/IHOYATb
B MOJe/b (hakTopbl, BapbMpytoLiMe MO permoHam. MOKOCTb AaHHOTO
noAxoAa, BO3MOXHOCTb BK/TOUEHMS B MOAE/b LUMPOKOrO psifa nokasare-
neit 06YCNOBNMNBAOT €ro MPUMEHEHMWE AN UCCNeA0BaHUIA B PerMoHasb-
HOM paspese.

Mpo6nemoin npumeHeHnst MIMIC-Moaeny onsi OLeHKM TEHEBOI 3KO-
HOMMKW Ha PErMoHaIbHOM YPOBHE SBASETCS TO, UTO B OO/bLUMHCTBE CAy-
YaeB [aHHble O MOKa3aTensAX, XapaKTepu3yHLMX NPUYMHbLI BO3HUKHOBE-
HUA TEHEBOM 3KOHOMMKW, B paspese PerMoHoB M60 HeLOCTYMHbI, 60
MPaKTUYECKN He pasnnyaroTcs (Hanpumep, Hanorosoe 6pems), MG0 He
MOTYT MPUMEHSATLCA B PErMOHa/IbHOM paspese B NpuHUMNe (MOHeTapHble
nokasaTtenu). Kpome Toro, A1 OLEHOK CO6CTBEHHO YPOBHS TEHEBOI 3KO-
HOMMKWN HEO6XOAMMO NMETb AaHHbIe O HEKOTOPOM ee 6a30BOM YPOBHE, OT
KOTOPOrO0 M pacCuMTbIBAETCS MPUPOCT.

B HaweMm vccnegoBaHMy 3Ta Npob/ieMa peLlaeTcsl MyTeM 1CMosb30Ba-
HUA B MOZENM NOKa3aTesei KauecTsa XXM3HU, UMEIOLLMX A0CTaTOUHO CUSlb-
HYIO PEervmoHabHy AvddepeHLpaLmio, Tak Kak Mbl CTPOUM MOZENb,
OCHOBbIBasACb Ha r1noTe3se 06 OTPaXKEHUM TEHEBO 3KOHOMMKM B NMOKa3aTe-
NAX KauyecTBa XXM3HW HaceneHus. MokasaTeneii kavyecTBa >XM3HU MHOFO,
W FNaBHLIM BOMPOCOM MpY MOCTPOEHWUN MOAENN ABNAETCA BbIGOP NHAMKA-
TOpoB. Mo3TOMy 47151 NOCTPOEHUS MOLENN NOTPe6oBancs NpeaBapuTesb-
HbI (haKTOPHbI aHa/In3.

MpvMeHeHWe (HaKTOPHOr0 aHanM3a AN BbISBNEHWS CBA3WM MEXAY
YPOBHEM TEHEBOIV 3KOHOMWMKM M KayeCTBOM XXM3HW OCHOBbIBAETCS Ha
MPeLAnoNIOXEHNN, YTO OULMaNbHAsA 3aHATOCTb J0/KHA NPY HU3KOM YPOB-
He TEHeBON 3KOHOMWKM B Hambo/blueli CTEeNeHW OnpefensTb A0XO4bl
1 pacxofbl HaceneHns. B TO e BpeMs HU3Kas KOPPensauus Mexay 3aHs-
TOCTbtO, 6e3paboTuLelt N LOXOAAMU CBUAETENLCTBYET O CyLLECTBOBAHWN
MOCTOPOHHEr0 UCTOYHUKA JoXxo4a. Mcnonb3oBaHue (haKTOPHOro aHa/m3a
A1 U3MEPEHMNS YPOBHS TEHEBOI 3KOHOMMKMN YMOMWHAETCS B HECKO/TbKUX
paboTax [1; 11; 27], HO B OCHOBHOM KaK YaCTHbIIi C/ly4ali 605iee 06LLero
noAxofa K MOAEe/IMPOBaHMIO C MOMOLLIbHO CTPYKTYPHbIX YPaBHEHWIA.

169



A.N. KnpeeHko, E.H. Hes3oposa, E.H. Opnosa, O.1O. Monskosa

[na BblgeneHNs (pakTopoB MCMOb30Ba/ICA METOL r1aBHbIX KOMMO-
HEHT, OCHOBAHHbIN Ha onpefeneHN MUHUMaIbHOIO YKcia OpTOroHasb-
HbIX (DAKTOPOB, KOTOPble BHOCAT HaMbO0/bLUWIA BK/AL, B ANCNEPCUIO faHHbIX
[11]. Mpw 3TOM NpegnonaraeTcs, YTO MeXAY CKPbITbIMU (hakTopaMu 1 Ha-
610aeMbIMU NEPEMEHHBIMW UMeeTCA NMHeliHas cBA3b. [penmyLLecTBO
3TOro MeToja COCTOUT B NOC/eL0BATEIbHOM BbleNleHUN Hanbosee 06LLmX
(haKTOPOB, MO3BOSAOLLUMX YUECTb HAUBO/bLLYIO [0/H0 ANCTEPCUM NPU3HA-
KoB. Kaxaplii cnefytowuii haktop onpefenser SO0 OCTaBLUeCcs Auc-
Mepcun 1 OpPTOroHasIeH BCEM MpeablayLuym. TakumM 06pa3om, camm (hakTo-
Pbl MeXAy cob0I He3aBMCMMbI. B pamKax Hallero nccnefoBaHus ecnv aga
pasHbIX He3aBUCUMbIX (haKTopa OMNpeaenstoT YPOBEHb U KaYeCTBO XM3HU
HaceneHus, TO 3T0 MOXeT CBUAETE/bCTBOBATb O Pa3/IMYHbIX UCTOUHMKAX
obecneyeHus.

[ina onpefeneHns KonMyecTsa (hakTopoB, BK/IOYAEMbIX B MOAESb, UC-
NONb3YHTCA KPUTEPUIA KAMEHUCTON ocbinu KaTTena n kputepuii Kaiisepa.
COornacHO KpUTEPUIO KaMEHUCTOW OCbINM Ha rpagirike YNopsA0HeHHbIX Mo
y6bIBaHMIO COGCTBEHHbIX 3HAYEHUI HEOOXO0AMMO HaliTW TaKoe MecTo, rae
nx y6blBaHMe MakcuManbHO 3amepnsetcs. Kputepuii Kaiisepa gukTyet
BbIOOP KOMMYecTBa (PaKTOPOB MO0 3HaYeHMAM 60nbLUe euHULbI. B Hawwem
nccnefoBaHUM 06a KpUTEPUSA fanu CornacoBaHHbIe Pesy/bTaTbl NOYTU 415
BCeX NnepuofoB. LienecoobpasHbiM 0Ka3aoch BbiAeNTb YeTbIpe (akTopa.
B otzenbHble rogbl (B 2004, 2005, 2009 1 2011 rr.) X KOMMYECTBO COKpa-
TUNOCb [0 TPEX, HO, KaK CreayeT 13 pacveToB, 3HAUYEHUS YeTBEPTOro cob-
CTBEHHOrO uucna 6/M3K1 K efuHuULe, No3TOMY AaHHbIA (hakTop Takxe
BK/IHOYA/ICA, OfHAKO 3HAUMMBbIX (DAKTOPHBIX HArpy30K A/ Hero Ha npefBa-
puTenbHOM 3Tane BblAeNeHO He 6bISO.

[ins NOBbILLEHWS UHTEPNPETUPYEMOCTM (PAKTOPOB UCMOb3YHOTCA Me-
TO/Zbl BPaLLEHWA, NMO3BOAOLLME [OOUTLCA NTyULLEA MHTEPNPETUPYEMOCTU
MaTpULLbl (haKTOPHBIX Harpy3okK. Mpy 3TOM KONMYeCTBO (PAKTOPOB He Me-
HseTcs. O4HUM 13 Hanbonee NONyNAPHbLIX ABASETCA METOS, BapUMaKCHOMO
BpaLLeHns VARIMAX [27], cyTb KOTOPOro COCTOUT B TAKOM U3MEHEHUN
KOOPAMHATHBLIX OCell, 06pasyeMbIX (hakTopamu, YToObl NOMyYUTb 60nee
KOHTPAaCTHble Harpysku (hakTOpHOW CTPYKTypbl. HoBble (hakTopbl B pe-
3ynbTaTe BPaLLEHWs OCeli ULYTCS B BUAE IMHEAHOM KOMOMHALMN UMED-
LUMXCH (haKTOPOB, MaKCUMU3MPYIOLLEN AMCnepcun KBagpaToB DakTOPHbLIX
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Harpy3oK A1 nepeMeHHbIX. MpermyLLecTBOM JaHHOr0 MeToAa SBNSETCS
nyuulee pasaeneHre hakTopoB 3a CHET YMEHBLLEHNS YnCaa UCXOAHBIX Me-
PEMEHHbIX, CBA3aHHbIX C KaX/bIM (hakTOpoOM, YTO 06ecneumBaeT Gosee
TOYHYH MHTEPMPETaLMIO.

PE3YJIbTATbI NCCNEAOBAHNA

Wcnonb3ys onvcaHHbIA Bbille NOAX0A, Mbl NPOBENY (PaKTOPHbI aHa-
N3 B3aMMOCBS3ei 17 nokasaTesieil KauecTsa M YPOBHS XKU3HW MO pervo-
Ham P® 3a nepuog 2002-2013 rr. CTpyKTYpbl (haKTOPOB, Bbl4eNeHHbIe Me-
TOAOM rN1aBHbIX KOMMOHEHT 6e3 BpalLeHWs, 0Ka3aanch NaoxXo UHTeprnpe-
TUpyembIMU. Pe3ynbTaTbl aHanm3a nokasaiv pacLLnmpeHune Bo BPEMEHU KO-
NNYECTBA MOKa3aTeNen, KoppempoBaHHbIX C Hanbonee 3HaYMMbIM aKTo-
POM 3aHATOCTU, B KOTOPbIN BKIKOUUIUCH U fileMOor paduyeckmne nokasarenu,
1 CTPYKTYypa noTpebneHus. MNpn sTOM NPoLeHT 06bACHEHHOW Ha3BaHHbIM
(haKTOpPOM Aucnepcun NPakTUYeCKM He U3MEHMSICS.

PacueTbl npoBogunuck B MM Statistica 8.0. Pe3ynbTaThl (hakTOPHOTO
aHasim3a no f[aHHbIM camMoro mnokasaTenbHoro 2012 r. npefcTaB/eHbl
B Tabn. 3. Hanbonee 3HauMMbIM Anst Poccuiickoin deaepaummn hakTopom
OKasancs aeMorpaduryuecknii, 06bACHSOLWMIA Takxke Bapuauuo 6e3pabo-
TULbI 1 06ECNEYEHHOCTU AOLUKO/BHBIMU YUpeXeHuaMun. B uenom atot
(hakTop 06BACHAET 26-31% Amcnepcumn nokasateneii. beapaboTuua, ypo-
BEHb POXKAAEMOCTU 1 €CTECTBEHHbIA MPUPOCT HaCeNeHNs Ha BCEM BPeMEH-
HOM NMPOMEXYTKe ABNAKTCA COHaNpaB/ieHHbIMU MOKa3aTeNsMu, a ypoBeHb
CMEPTHOCTW NPOTMBOMO/OXEH UM (B MaTpuLe (DaKTOPHbIX Harpy3oK 3TUM
rnokasaTensM COOTBETCTBYHOT YMCNa PasHbIX 3HAKOB). 3TO, MO-BULUMOMY,
06BACHAETCS COLMANIbHO-3THOreorpauUecKMmn npuymHaMn. BbICOKMiA
YPOBEHb POXKAAEMOCTU AETEPMUHMPOBAH He CTO/BLKO YyULLEeHWEM YCIlo-
BUI XXM3HU HACENIEHUS, CKOMTbKO KY/bTYPHbIMU Tpaguumsamn. CnefyeT 3a-
K/IHOUNTb, YTO TEMMNbl 3KOHOMUYECKOTO PasBUTUS POCCUACKUX PErnoHOB
C BbICOKOI POX/AaEMOCTbIO HeLOCTAaTOUHbI Ans 06ecneyeHmns 3aHATOCTU
pacTyLlero HaceneHums.

Tak, HanbonbLUNA YpOBeHb Ge3paboTuLbl 3admkcuposaH B 2013 T.
B Pecny6nuke VHrywetun, YeueHckoit Pecnybnuke n Pecny6nunke Tbi-
Be, U B HUX >Ke 0TMeYasucb HaubosblUne KOIPPULMEHTBI POXKAAEMOCTH.
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Tabauua 3

Haunbonee 3HauMMble (haKTOpHbIe HAarpy3ku B Poccuiickoin ®egepauun, 2012 r.

dakTop 1 — coymans-

dakTop 3 — feHex-

Mokasaren HO-ZleMorpauyecknin | Hoe obecneyeHune
Joxon 0,001 0,946
Tosapbl -0,107 0,912
MpoayKThI 0,457 -0,389
ABTOMOGWN -0,399 0,274
Jenosutsbl -0,077 0,889
PoxzaemocTb 0,880 -0,164
CmepTHOCTb -0,873 -0,208
EcTecTBeHHbIN NpupocT 0,955 0,011
MnageHuyeckas CMEPTHOCTb 0,478 -0,078
bespaboTmua 0,790 -0,386
3aHATOCTb -0,649 0,640
JOLIKOMbHbIe YUpexXaeHus -0,704 0,431
BONbHNYHbIE KONKK 0,437 -0,188
MpecTynHocTb -0,070 0,130
TSOKKME MPecTynneHuns 0,299 -0,063
[pecTynHoCTb Cpesn HECOBEPLLEHHONETHUX 0,015 0,017
Oxxumpaaemast NPOAOIKUTENBHOCTb YXU3HN 0,210 0,038
O6bACHeHHas aucnepcus 4,931 3,621
Lons o6ueli 06bACHEHHON Ancnepcum 0,290 0,213

Ho faxe UCKNIoYeHWe 13 aHaNn3a 3TUX TPEX PErMOHOB COXPaHAET 06LLYy10
TeHAeHUMto. MpumeyatenibHO, YTto HaunHasa ¢ 2010 r. gemorpadmyec-
KWl (hakTop OOBACHSET M CYLUECTBEHHYIO BapuaLuio 06ecrneyeHHOCTM
[OLLKO/IbHbIMU YUPEXAEHNAMU, MPUYeM 3TOT MOoKasaTe/lb COoHanpas/eH

C YPOBHEM CMEPTHOCTW.
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MOXHO NpPesnoNoXnTb BAUSHWE CTeneHn ypbaHnsauum TeppuTopumn.
B cenbCcKux palioHax CMepTHOCTb, Kak Mpasuno, Bbille, Of4HaKo 13-3a 60-
Nee HU3KOI POXKAAEMOCTU 1 60/ee HU3KOI 3aHATOCTY HaceneHus (B YacT-
HOCTW, KaK HaeMHbIX pabOTHMKOB) NOTPEOHOCTb B JOLLIKO/bHbIX YUpexe-
HUAX MeHbLLE UMW N0 KpaitHel Mepe cumMTaeTcs MeHbLUEeR. Takum 06pasom,
C TOYKM 3pPEHUS LieNN HaLLIEro UccnefoBaHnsa ieMorpafuyeckme nokasare-
NN HE MOTYT paccMaTpuBaTbCA OAHO3HAYHO KaK NoKasaTenn KavecTsa
XW3HW, a TpebyOT fanbHeLLero N3yyeHus.

BTopoli no 3HaunmmocTu Ans Poccuiickoii defepauum haktop oTpaxa-
€T KPUMUHOTEHHYO CUTYaLMIo B permoHax. MprmeyarensHo, YTo YPOBEHD
MPEeCTYNHOCTM UMEET TECHYIO OTpULATE/IbHYO CBA3b C OXMAAEMOWA Mpo-
LO/MKUTENBHOCTHIO XXMU3HM NPU POXKAEHUN (CKopee AeMorpaduryecKkm no-
KazaTesieM). 370 HeSIBHO NOATBEPXKAAET UAEHD O TOM, YTO KPUMUHOTEHHast
CUTYaLWs ABNAETCA COLMaIbHO-3KOHOMUYECKON NPoBIeMOiA, a He UCKITHo-
unTeNbHO MOpasibHOW. Kpome Toro, aToT (DakTop CBA3aH C yAe/bHbIM Be-
COM Pacxof0B Ha MPOoAYKTbl NUTaHKUs (Ha ypoBHe 0,4-0,5). Mo3TomMy MOX-
HO MPeAnonoXnTb, YTO MOKasaTenn NpPecTynHOCTU OTPaXKatoT KayeCcTBO
YKM3HW HaceNeHns W YpoBeHb COLMAIbHON HamnpsiXXEHHOCTU B PervoHe.
B uenom no P® yposeHb npecTynHocTn ¢ 2006 r. CHUKAETCH, a 0XKujae-
Mas MPOAOIKUTENIbHOCTb XXU3HW pacTeT. CnefyeT TakxKe YYecTb, YTo ypo-
BEHb MPECTYMHOCTU CYLLECTBEHHO 3aBUCUT OT 3((eKTUBHOCTA LeATeNb-
HOCTV NMPaBOOXPaHUTESIbHbIX OPraHoB, Y MOTOMY /1 YTOUHEHWA B3auMO-
CBSI3ei 3TOro nokasaTens ¢ YPOBHEM XMW3HU TpebyeTcs 6onee yriny6neH-
HOe n3y4eHue.

CaMbIM BaXKHbIM A/ LIeNIM Hallero UCCnefoBaHns ABASETCA aHaIn3
TPETLEro MO 3HAYMMOCTM (PaKTOpa — LEHEXHOro obecneyeHUs YpPOBHSA
Xn3HW. B PP ycToliumBas CTPYKTypa 3TOro (haktopa 00bACHAETCS ero cy-
LLLECTBEHHBIM B/IMAHMEM Ha MoKasaTenv LyLUeBOoro A0X04a, PacXofoB Ha
TOBapbl 1 YCNyru 1 06bEMOB AeN03UTOB. ITOT (HaKTOP UMES CYLLLECTBEH-
HY0 CBA3b C YPOBHEM 3aHATOCTU TO/IbKO B 2002 1. Bo BCe OCTasIbHbIE Me-
puoLbl CBA3b MeXAY LOXOLaMU HaceneHWs 1 0hULMaNbHON 3aHATOCTLIO
cpenHss (axkTopHble Harpy3ku 0,4-0,6). 3TO MOXET CBUAETEIbCTBOBATH
0 HA/INYMMN CUNBHOTO BIUSHWUSA TEHEBOW 3KOHOMUKM Ha JOXO/bl HACeNIeHMS.
Tonbko B 2013 1. thakTOpHas Harpyska A/ ypoBHA 3aHATOCTM Npuban3u-
nacb K CyLLeCTBEHHOMY 3Ha4eHuto (0,687).

173



A.N. KnpeeHko, E.H. Hes3oposa, E.H. Opnosa, O.1O. Monskosa

UeTBepThbliit hakTop (06bsCHSET 8—10% 06LLeli Aucrepcrm) AOMOMHM-
TeNIbHO OTPaXKaeT BANAHME [eHEXHOro 06ecneyeHuns, NOCKobKY B 60/1b-
LUMHCTBE CNyYaeB 06beAnHSAET 06ecrneyeHHOCTb aBTOMOBUIAMY C MJTafeH-
YECKON CMepTHOCTbH. Mbl MPeAnonoXKuIN, YTo AOCTAaTOYHO BbICOKWUIA
YPOBEHb XM3HW MO3BO/ISIET TPATUTL AEHEXHbIE CPEACTBA Ha NOKYMKY aB-
TOMOGWNEN 1 B TO Xe BpeMsi 0becneunBaTb Hag/iexaliue MeamuuHCKme
YCNYTn POXEHULLAM 1 MageHLaM. Takum 06pa3om, B PD MefuLMHCKOe
obecrneyeHne, NO-BUANUMOMY, B OOMbLLEA CTENEHN ABMSETCS NPO6IEMOI
HaceneHuns. Bo3MOXHO 1 Apyroe 06bACHEHWE HAIMUYNA Takoro (haktopa —
3a cueT apthekToB ypbaHusaumn. O4HAKO 1 B 3TOM C/lyyae BUSAHUE LOXO-
[la OKa3blBaeTCA 3HauuTenbHbIM. CregyeTt 3ameTuTb, UTo B 2005, 2007
1 2008 rr. YeTBEPTbIN (haKTOp OblN CBA3AH C YPOBHEM OBGECMEYEHHOCTU
60/1bHNYHBIMM KOKaMK 1 €1abo CBs3aH € 06eCreyeHHOCTbIO AOLLKO/bHbI-
MU YUPeXeHUAMM, NO3ITOMY OH CKOpee OTpaXkan CoLUa/IbHYH NONTUKY
B pervoHax.

NTak, Hanbonee 3HaUYMMbIMU ABUANCH [EMOrpagMyecknin akTop
1 (haKTOp KPUMMHOTEHHOI 06CTaHOBKM. CBA3b AEHEXHbIX JOXOA0B C 0thU-
LaSibHOW 3aHATOCTbH OKasanach cfiaboii. Mpw 3ToM gemorpadgmyeckme
MoKasaTeny KauecTBa >KWU3HW HacCeNeHUs WCMbITbIBAOT CYLLECTBEHHOE
B/IMSIHME COLMO3THOKYIbTYPHbIX (haKTOPOB 1 MOTOMY MOTYT NPUMEHSTHCS
[N19 aHa/In3a B3aMMOCBA3e Pas/IMuHbIX NPOSBNEHNI TEHEBOV 3KOHOMUKM
BECbMa OrpaHUYeHHO.

MonyyeHHble pe3ynbTaTbl NpefBapUTENIbHOTO (PAKTOPHOIO aHaIn3a,
KOTOPbIA BbISIBA 3HAUYMMble (DAKTOPbl, 0OBLACHSIOLWME AUCMEPCUID BCEX
BK/IHOYEHHbIX B MOAEMb MOKasaTenei, onpeaenvnmn BbI6op nepeMeHHbIX
npuunH 8 MIMIC-mogenn. OfHaKO ecny YyUYMTbiBaTb OCOGEHHOCTbL MO-
CTPOEHMSt MOAENW, TO YeTbIPeX MEPEMEHHbIX MPUYMH HEAOCTATOMHO ANS
o6ecneyeHus ee KayecTsa. B CBA3M € 3TM B MO/E/Nb ObI/IN BK/IKOYEHBI A0-
MONHWTENbHbIE NepeMeHHble KaueCTBa XXN3HW HACeeHNs, KOTOPble TaKkke
onuncaHbl B hakTOPHOM aHann3e:

o O0XBaT fAeTeil AOLIKONbHbIMM 06pa30BaTe/lbHbIMI OpraHM3auusmMu
(Ha koHeu, roga) (CHILDCARE), % OT YACNEHHOCTV AeTe COOTBET-
CTBYHOLLLEr0 BO3PacTa;

o UNCNMEHHOCTb HaceneHns Ha OfHy 60MbHWUYHYIO KOVKY (Ha KOHeL,
roga) (HOSPITAL), yen.;
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4MCO0 3apPerMcTPUPOBaHHbIX NpecTynneHnin Ha 100 Tbic. yen. Hace-
nenns (CRIME);

KO3(huLMeHTbI eCTECTBEHHOIO MpupocTa HaceneHns Ha 1000 yen.
HaceneHus (NAT_INCR);

oXugaemas  NpPOLO/DKMTENbHOCTb  XWU3HW  NPU  POXAEHUN
(LIFE_EXP), ner.

Bbib6paHbl nepemMeHHbIe MPUYKMH (NepemMeHHbIe YPOBHS XM3HMN Hace-
NeHns):

OTHOLLIEHWe pa3Mepa BK/iaga (4eno3unTa) hm3nyecKnx nu, B KpeauT-
HbIX OpraHM3aUuax Ha AyLly HaceneHus no cyobektam P® K cpea-
HefyLUEeBbIM AeHEXHbIM L0X04aM Hace/leHNA — Kak Nnokasarte/ib Mo-
KynaTesbHOM CMOCOBHOCTU, WCKHOYAOWMIA BAMSAHME UHQAALMN
(DEP_TO_D);

OTHOLLEHWEe NOTPeOUTENbCKMUX PACXOM0B B CpefHeM Ha AyLuy Hace-
NeHNA K cpeiHeyLUeBbIM AeHEXHbIM 0X04aM HaceNeHns — Kak no-
KasaTe/lb MOKynaTe/slbHOl CNOCOGHOCTW, UCK/IHYAKOLLMIA BAUSHUE
nHnaumm (CONS_TO _D);

UMCI0 COOBCTBEHHBIX NIErKoBbIX aBTOMOOWNeRn Ha 1000 yen. Hacene-
Hus (CARS).

B kauyecTBe WHAMKATOPHbIX MEPEMEHHbIX, OTPAKALLMX OTAENbHbIE
M3MepeHUs MPOU3BOACTBEHHON AEATENbHOCTM M YKa3blBalOLLMX Ha Ypo-
BEHb TEHEBOI 3KOHOMVKW, BbIGpaHbI CNefyHoLLMe NoKasaTenu:

YPOBEHb  3aHATOCTW  HaceneHWs no  cybvektam  P®
(EMPLOYMENT), %. 3Ta nepeMeHHasi 4acTo WCMob3yeTcs
B MIMIC-mogzenax, BKnouas MOLEN N5 PErMOHa/IbHOrO YPOBHS;
noTpebneHne aneKkTpoaHeprum no cybvektam PP (ELECTRIC),
MNH KBT>4) / BPIT (B TeKywmx LeHax). STOT nokasaTenb Takxe
BECbMa YaCTO NPUMEHSETCS B OLiEHKe TEHEBOI 3KOHOMMWKM KaK B Ka-
YecTBe WHAMKATOpPa MNpW WCMOMb30BaHWM MeToda NOTpebseHus
3NIEKTPO3HepPrun, Tak W B Ka4yecTBe BO3MOXHOIO MoKasaTens
B MIMIC-mogensx perMoHasbHOro ypoBHs (CM., Hanpumep, [28]).

XapaKTepucTUKM NepeMeHHbIX NpuBeAeHb! B Ta6/. 4.
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Tabnauua 4

XapaKTepucTrKu nepemMeHHbIX Ans MIMIC-mopfeny B3anmMocBsiav TeHeBOI
3KOHOMWKM N Ka4yecTBa XXU3HN

MuHumManb- | Makcumans- CraHgapT-
MepemMeHHble HOe 3Haye- | HOe 3Haye- Cpearee HOe OTK/I0-
Hue Hue sHateHme HeHve
MepemeHHble MPUYMH:
CHILDCARE 4,300 92,300 60,679 12,585
HOSPITAL 39,600 238,500 95,560 21,788
CRIME 335,000 5004,000 2003,685 731,631
NAT_INCR -15,900 23,000 -3,184 5,624
LIFE_EXP 54,200 80,100 66,770 3,456
DEP_TO_I 0,015 7,932 1,743 0,904
CONS_TO | 0,270 0,990 0,674 0,098
CARS 24,000 484,800 189,068 61,317
VHOMKaTOpHbIE NepeMeHHble:
EMPLOYMENT 16,500 80,400 61,043 6,321
ELECTRIC 0,005 0,397 0,057 0,045

[nsa nocTpoeHns Mofenu 66111 UCMNOoSb30BaHbl JaHHble 79 pernoHoB,
nckovas YeyveHckyto Pecny6nmky 13-3a 0TCYTCTBUSA OTAEMbHbIX AaHHbIX
B paccmaTpumsaemomM nepuoge ¢ 2002 no 2013 r. HopmanusauoHHas nepe-
MEHHasa — YpOBeHb 3aHATOCTW. Bce MepemMeHHble PacCUMTLIBAKOTCA Kak
CpeaHuiA Temn pocTa UCXOAHbIX CTaTUCTUYECKNX JaHHbIX B TeYEHWe aHa-
nuanpyemoro nepuoga. OueHka Hatueid MIMIC-mogenu 6bina ocylLLecT-
BJIEHa C MOMOLLbH0 NporpammHoro npoaykrta LISREL. Pe3ynbTathl pacye-
ToB no MIMIC-mogenu npefcTaBneHbl B 1ab. 5.

PacueTHble MIMIC-Ko3thpmLmeHTb! NO3BONSKOT ONPeaenTb TONbKO
OTHOCUTENbHbIE pasMepbl TEHEBOV 3KOHOMWUKM, KOTOPbIE XapaKTepu3yroT
CTPYKTYpPY TEHEBOI 3KOHOMVKM B TOW UM UHOI CTpaHe B TeUeHWe fJaHHO-
ro nepuofa BpeMeHu. [1ns Toro Ytobbl paccunTaTb pasmep 1 AUHAMUKY Te-
HEBOro CeKTopa, Mbl A0/MKHbI NpeobpasoBaTb MIMIC-uHAeKC B Ludpbl
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Tabauua 5
PesynbTartsl oueHkn MIMIC-mogenn
[leneMeHHbIe YCnoBHble TeopeTunyeckn | 3Haue-
P 0603HayYeHns | OXnAaeMblii 3HaK | Hue
MepeMeHHble MPUYKH
OxBarT fieTeli JOLWIKONbHbIMY 06pa30Ba- CHILDCARE _ 0,621
TeNbHbIMY OpraHu3aLmnamu
l-Iv|cneHHoch HacefieHuns Ha ofHy 60/b- HOSPITAL + 0,087
HWUYHYHO KOWKY
Ywncno 3aperncTprpoBaHHbIX NpecTymne-
Huii Ha 100 ThbiC. Yen. HaceneHms CRIME * 0,144
KoahuumeHTbI eCTeCTBEHHOIO NpUpocC-
Ta HacenieHus Ha 1000 yes. HaceneHus NAT_INCR He onpepenen | 0,071
Oxugaemast MpoJoMKNTENbHOCTb XXNU3HN LIFE EXP He onbeneneH | —0.234
NPV POXAeHUU - Pea '
Pa3vep Bknaga (aenosnta) ranyeckmnx
NN, B KPEAUTHbBIX OpraHu3aumusax Ha gyLly DEP TO | + ~0093
HaceneHus / cpefiHelyLLeBble IeHeXHble - 7= '
[lOX0[bl HaceneHus
MoTpebuTensCcKre pacxoabl B CPeAHeEM Ha
LyLuy HaceneHws / cpegHesyLueBble fe- CONS_TO_|I - 0,073
HeXHble [I0X0/bl HaceneHus
Uncno cobCTBEHHbIX NIErKOBbIX aBTOMO-
6uneii Ha 1000 Yen. HaceneHma CARS - 0122
VHAMKaTOpHble NepeMeHHble
YpoBeHb 3aHATOCTW HaceneHus, % HopmanusytoLas
EMPLOYMENT | MePemeHHas -1
C (PMKCMPOBaHHbIM
3HaueHviem = -1
MoTpe6neHne anekTpoaHepruv / BPIM ELECTRIC + 0,107
MHaeKcbl kayecTBa NOAroHKM
CpepfHekBafipaTnyHas oLwmoKa anmnpokcy-
maumn (RMSEA) 0,000
P-3HauyeHne (RMSEA < 0,05) 0,827
PervoH: akoHomuka u couyunonorus, 2017, Ne 1 (93) 177
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OkoH4YaHue Tabn. 5

YcnoBHble TeopeTnyeckn | 3Haue-
[MepemeHHble o
0603Ha4YeHNs | OXKMAAEMbIA 3HaK |  HKe
KpuTepuii He3aBUCMMOCTY XW-KBaApaT
putep! © aap 119,120
(45 cTeneHeli cB060AbI)
CKOppPEeKTUPOBaHHbIN NOKa3aTe/b KayecT-
0,900
Ba cooTBeTcTBUSA (AGFI)
Kon-Bo cTeneHeli cBO60OAbI 18
Kon-Bo HabntogeHwMi 790

«peaslbHOro Mupa», U3MepPeHHbIe B MpOLeHTax OT oduuuansHoro BPTI
B paspese PervioHos.

Ha nepsowm Lare ro pesynbtaram oueHkn MIMIC-mogenn paccunThbl-
BAETCA WHAEKC TEHEBON 3KOHOMWKW C UCMO/b30BaHWEM CTPYKTYPHOrO
YpaBHeHus, T.e. NyTeM YMHOXEHUSA KOIPMPULNEHTOB 3HAUUMbIX MPUUNH-
HbIX NEPeMeHHbIX Ha COOTBETCTBYHOLLEE 3HAUEHWE AJ19 BPEMEHHOIO pAa.
CTpyKTYpHOE ypaBHEHNE:

SHADOW = -0,621 xCHILDCARE + 0,087 XHOSPITAL +
+ 0,144 xCRIME - 0,071 NAT_INCR - 0,234 X_IFE_EXP - (1)
— 0,093 DEP_TO_I + 0,073 xCONS_TO_I - 0,122 xCARS.

3TOT UHAEKC MOXXHO KOHBEPTMPOBAThb B 3HAYEHMS pasMepa TEHEBOWA
9KOHOMVKM, OCHOBbIBASACb HAa MCMO/Ib30BaHNM 6a30BOr0 3HAYEHUS B KOH-
KpeTHOM rogy. Takum 06pa3om, abCONMHOTHLIN pasmep TEHEBOR 3KOHOMUKM
SHADOW, B nepunoj BpeMeHu t MOXET ObITb ONpe/esieH Kak
SHADOW,,gex t

SHADOW, = *SHADOW, 56, )
SHADOWindex base

roe SHADOW eyt — 3HaueHne MIMIC-uHpekca B nepnop BpemeHu t co-
rnacHo ypasHeHuto (1); SHADOW; jex base — 0230BOE 3HaUeHMeE NH/EKCa 3a
nepnog; SHADOW,,s. — 3K30reHHas oLeHKa (6a30B0e 3HaueHue) TeHeBo
3KOHOMVIKY 33 NEPUOA.
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B gaHHOM mccnejoBaHUM Mbl He Ka/iMbpoBasin pacyeTHbIe NnokKasaTenu
TEHEBOI 3KOHOMMWKM Ha KaKne-1mbo OLEHKN TEHEBOI S3KOHOMMKM B PErmo-
Hax Poccuy, Tak Kak BCe paccmarpriBaeMble OLIEHKM MMEIOT CYLLEeCTBEH-
Hble pas3INYms No PermoHam 1 H1 OA4HY 13 HUX Mbl HE MOXKEM MPUHATH B Ka-
YecTBe HafEeXHOIA.

MbI He UCNOb30BaIN NS MEXPErMOHA/IbHBIX CPaBHEHWIA NoKa3aTenu
MacLLTab0B TEHEBO SKOHOMUKM B PErMoHax, a UCMob30BaIN UHAEKCI
TEHEBO 3KOHOMWKM B PErvoHax 3a aHaiusvpyeMblili nepuogd, AatoLime
npeacTaBneHne 06 OTKIOHEHWUWN YPOBHS TEHEBOW 3KOHOMUKI A/151 KXKAO0r0
cyobekTa defepaLm 0T cpefHero ypoBHs No CTpaHe, MPUHATOrO 3a HOfb.
Taknm 06pasom, B pernoHax, s KOTOpbIX MHAEKC MNONyYn OTpuLaTe lb-
HO€ 3HayeHMne, YPOBEHb TEHEBOM SKOHOMUKN HIKe CpefHero no P®; yem
BblLLIE 3HAYEHME NHAEKCA, TEM BbILLIE YPOBEHb TEHEBOI 3KOHOMUKM B PEr1o-
He. 3Ha4YeHNs UHAEKCA TeHEBO SKOHOMUKM B pasHble Fofbl paccMaTpuriBae-
MOro rnepuoga Bapbupytot oT —1,736 o 2,047.

B uensx Bu3yanu3aumm peasibHOTO MOMOXKEHUS KaXOr0 permoHa
ObIN0 OCYLLECTB/IEHO WX pa3feneHune Ha KnacTepbl HA OCHOBE CpefHero
3HaYeHNs MHAEKCa ANA KaXA0ro pervoHa 3a nepuog 2002-2013 rr. Ons
KNacTepHOro aHau3a NPUMEHSICS UHCTPYMEHT 0606LLEHHOr 0 KacTep-
Horo aHanu3a B MM Statistica 8.0. [Ans onpeaeneHns LenecoobpasHoro
KOMMYeCTBa K1acTepoB U A/19 OLEHKUN KayecTBa pa3breHns Ucnosb3osa-
NNCb NOKa3aTeNn MeXrpynnoBoii U BHYTPUrpynnosoit gucnepcun. Knac-
Tepu3aLuus NpoBoAUIack MeTo40M K-CpefHUX € UCNOMb30BaHUEM EBKIIN-
[0BOr0 pacctosHus. PaccmaTpmvBanoch HeCKOSIbKO BapuaHToB pasbue-
HWIA: OT YeTblpex [0 BOCbMM KNacTepoB. Pa3breHne Ha YeTbipe Knactepa
MMeeT BbICOKOE Ka4ecTBO, Kak BUAHO 13 Tabn. 6. Mexrpynnosas gucrep-
CUA BO MHOTO pa3 NPeBOCXOAUT BHYTPUIPYMMNoBYO Mo 060MM Mokasare-
NAM, KpUTepuin duLliepa Npu 04eHb BbICOKOM YPOBHE A0BEPUTENBHON Be-
POATHOCTW YCTaHaBNMBaEeT pas/iMums gucrepcuii. PasbmeHre Ha LWecTb
K/M1acTepoBs MO3BOMAET YTOYHUTL B OCHOBHOM rpajaunio no NHAEKCY Te-
HEBOI 3KOHOMMKM, & 60/IbLLEE YMC/IO0 KACTEPOB He JaeT CYLLECTBEHHOIO
YNyudLleHNs nokKasaTesiel KayecTBa MO CPaBHEHWUIO C pas3bveHnem Ha
LLecTb KNacTepoB. B TOUHOCTU TO e pa3breHmne 6b110 MoyUeHOo U Npu
CNO/Ib30BaHNN MaHX3TTEHCKOr0 pacCTOSHWS, YTO FOBOPMUT O €ro YCTOi-
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Tabauua 6
MokasaTenu Bapnauumn nNpu pasbreHnn permMoHOB Ha YeTbIpe U LLECTb K1acTepoB
Mexrpynno- | BHyTpurpyn- KpuTepuii [Joseputens-
MokasaTenb Bas Aucrep- | nosas guc- Has BeposT-
duepa
cus nepcus HOCTb
4 KnacTepa
VIHAEKC TEHEBOI 3KOHOMUKM 21,65 8,21 65,93 <0,001
VIHTerpabHbIv nokasaTenb
Ka4yecTBa XXWU3HW 25,40 0,07 9045,03 <0,001
6 KnacTepos
VIHAEKC TEHEBOI 3KOHOMUKM 25,18 4,67 78,680 <0,001
VIHTerpasbHbIiA Nokasaresb
KayecTBa X13HU 25,41 0,05 7006,549 <0,001

UMBOCTU. Pa3breHne Ha TpW KnacTepa UMeno CyLLeCTBEHHO XyLve no-
KasaTenu gucnepcuii, a Ha ABa — 0Ka3anochb HeyA0BNETBOPUTENbHBLIM, TaK
KaK BHYTpUrpynnoBas AMcnepcums Obina Bbille MeXrpynnoBoii.

PaccMoTpuM cpopMUpPOBaHHbIe YeTbIpe KacTepa permoHoB Nno HAEK-
CaM TeHEeBOI 3KOHOMMKW M Ka4yecTBa XM3HW. B nepsbiii KnacTep nonanu
PErvOHbI, rA4e KaYeCTBO XKU3HY BbILLIE CPeLHEro YPOBHS, a TeHEBasA 3KOHO-
MWKa (OTHOCUTENIbHO Habn4aeMoli 3KOHOMMKM) HUXKE CpefdHero. JTo
r. CaHkT-leTepbypr, r. MockBa, Pecny6nuka TaTtapctaH, MOCKOBCKas,
Benropopckas, TromeHckas obnactu, Yysaluckas Pecny6smka, Pecny6imnka
MopgoBusi, Pecny6nnka CeBepHast OceTusi — AnaHusi, KpacHogapCcKwmii Kpaid,
Jlnneukasa o6nactb, Pecrny6nvka ballkopTocTaH, BopoHexckasi 06/1acTb.

Bo BTOpOM KnacTepe 0Ka3a/iMcb PernoHsbl, rae Ka4ecTBO XXMU3HWN HUXeE
CpefHero ypoBHS, a TeHeBas 3KOHOMMKa (OTHOCUTENbHO Hab/roLaeMolt)
Bbille cpefHero: CaxanuHckas, KypraHckas, VpkyTckas obnactu, Pec-
ny6nmka Xakacusi, EBpelickas aBTOHOMHasi 06/1aCcTb, 3abaiikanbCKWii Kpaii,
Pecnybnuka bypsaTtus, Pecnybnuka Antaii, Pecny6nuka [darectaH, Pec-
ny6nuka ToiBa, Pecnybnvka VIHryweTus.

TpeTuit knacTep 06pa3ytoT PervioHbl, rae nNpu ypoBHe TEHEBOW KO-
HOMUKWN HUXE CpefHero Hab/ofaeTcs TakkKe HU3KOE KayeCTBO XKU3HW:
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MaragaHckas, MypmaHckas o6iacTv, Kamuatckuin kpaii, HykoTckuidi AO,
Bonorogckas o6nactb, Pecny6ninka Komu, Y agMmypTckas Pecny6smka, Ye-
nabuHcKas, Apocnasckas, HoBropoackas o6nactu, Pecny6numka Kapenus,
KocTtpomckas, Bnagnmmpckasn, ApxaHrensckas, Knposckas, ViBaHoBCKas
obnactu, Pecny6nuka Caxa (AkyTtus), Tynbckas 061acTb.

UeTBepThlil KnacTep — 3TO camas MHOTOYMC/IeHHas rpynna pervo-
HOB, AN1A KOTOPbIX MHAEKCHI Ka4eCTBa XXM3HW N TEHEBOM 3KOHOMUKM Ha-
XO[ATCA OKOJI0 CcpefHero ypoBHA. Ero coctasunn Hwkeropogckas,
Ceepp/ioBckadn, PszaHckas, Camapckas, JleHuHrpagckas, Opnosckas,
Kanyxckas obnactu, KabapanHo-bankapckas Pecnybnnka, OpeH6ypr-
cKasi 06nacTb, Pecnybnvka Mapwuii 3n, KanvHuHrpaackas, CapaToBckas,
Teepckas o6nactn, CTaBPONOALCKUIA Kpaii, MepMckuid Kpali, ToMckas,
YnbsaHoBCcKas obnactu, Pecny6nuka Agpbiresi, CmoneHckas, MNeH3eHCcKas,
AcTpaxaHckas obnactu, Npumopckuii Kpaid, Bonrorpagckas o6nactb,
Pecnybnuka Kanmblkusa, PocToBckasi, bpsHckas, [NckoBckas o6nac-
T, KpacHosipckuii kpaii, OMcKasi 06n1acTb, XabapoBCKWii Kpaii, TaMb0B-
ckas, Amypckasi, HoBocmnbmpckas, KemepoBckas o6nactu, Kapauae-
BO-Yepkecckasa Pecny6nvka, AnTainckuii kpai, Kypckas 061acTb.

PesynbTaTbl NPOBEAEHHOI0 aHaM3a MOATBEPXKAAKOT r1MnoTesy 06 OT-
pULATENbHOM BMAHMN TEHEBOI 3KOHOMMKM Ha KaueCTBO XXW3HW Hacese-
Hus. ObpallaeT Ha cebs BHUMaHWe TPeTUiA Knactep, COCToALWMIA 13 18 pe-
FMOHOB, KOTOPbIE MPU YPOBHE TEHEBOW 3KOHOMWKM HWXKe CpefHero no
CTpaHe AEeMOHCTPUPYHOT HEBbICOKNIA YPOBEHb KayecTBa XXM3HU OTHOCK-
TeNIbHO PErMOHOB C aHANIOTMYHbIM YPOBHEM TEHEBOW 3KOHOMUKMN. MOXHO
3aMeTUTb, YTO B COCTaB AaHHOMO K/acTepa nonaau LWecTb CyobekToB Pe-
Jepauuu, Bxogawmx B Ceepo-3anagHblil efepasibHbIiA OKPYT, U NSTb OT-
HOCALLMXCA K CEeBepHON YacTu [anbHeBOCTOUHOI0 OKpYra, YTo No3BosiseT
MPeLnonoX1Tb BAUAHNE Ha KAYECTBO >XMU3HWU NPUPOLHO-KIMMATUYECKUX
ycnosuiA. Ans faHHbIX PErMOHOB XapaKTepeH 40CTaTOYHO BbICOKUIA Ypo-
BeHb 3a60/1€BaeMOCTM B pacyeTe Ha 1000 yen. HaceneHus: B Pecnybnuke
Caxa (AKyTus) n ApxaHrenbCKol 06/1acTi 3TOT NoKa3aTe/lb B CPeAHEM 3a
2002-2013 rr. cocTtasun 60nee 900 yen. Ha 1000 yen. HaceneHus, B Pec-
ny6nunke Komu, Pecriybnmke Kapenmm n Hykotckom AO KOMYeCTBO 3ape-

181



A.N. KnpeeHko, E.H. Hes3oposa, E.H. Opnosa, O.1O. Monskosa

TMCTPVPOBaHHbIX 3a60N1eBaHUiA y NaLMEHTOB C [MarHO30M, YCTaHOB/EH-
HbIM BriepBble B XXM3HW, npesbicuno 1000. Kpome Toro, KamyaTckuii Kpail,
MypmaHckast 06nactb, YykoTckuii AO, Pecny6nnka Komn n MaragaH-
CcKas 061acTb ABNAKTCA IMAepamu No MArpaLYiOHHOMY OTTOKY HacesleHus
3a aHa/m3vpyemblii nepunog,

BbIBOAbI

MpoBefeHHbIIi aHanM3 NoKasasl, YTo BAUSHUE TEHEBOI IKOHOMUKM Ha
rnokasaTe/In YPOBHS U KauyecTBa XKM3HW HaCeNeHWsi pa3HOHarnpaB/ieHHOe.
OTpuLaTeNbHOE BAMSHUE TEHEBOV 3KOHOMMKM Ha KaueCTBO XM3HU Hace-
NEeHUst MOATBEPXKAAETCA TeM, UTO B PErMoHax, rae TeHeBas 9KOHOMUKA
BbILLE CPEHEr0 YPOBHS,

> 60/1ee BbICOKasi YWUCMEHHOCTb HacefeHWs Ha OfHY O6O0MbHUYHYH
KOMKY;

> 00/blUe YMCMO 3aperncTPMpPOBaHHbIX MPecTynneHnidi Ha 100 Thbic.
ye/l. HaCeNeHus;

> MEeHbLLUMIA 0XBaT AeTeli JOLLKO/bHbIMI 06pa3oBaTe/lbHbIMW OpraHu-
3aumsamu;

> MeHbLUe KO3(h(hULMEHTbI eCTECTBEHHOIO MPUpOCTa HaceseHus Ha
1000 yen. HaceneHus;

> MeHbLLe OXuaaeMas NPOLO/MKUTENBHOCTb XMU3HW MPU POXAEHUM
(umcno ner).

MonoXxuTenbHOE BAUSHNE TEHEBOV SKOHOMUKM Ha YPOBEHb XM3HM Ha-
CeNeHuns NOATBEPKAAETCS TeM, YTO B PermoHax, rae TeHeBas 3KOHOMUKaA
BbILLIE CPEAHErO YPOBHS,

> 60/blUe pa3HULA MeXy NOTPeBeHNeM Ha AyLUy HaceneHus u ay-
LUEBbIMM [JOXOAAMU;

> MeHblLLIe pasHMLa MeXKay YPOBHEM GaHKOBCKMX A€M03UTOB U [J0X0-
AaMU Ha flyLLly HaceneHms.

OfHaKo aHafn3 pesynbTaToB MOAENMPOBAHMS MO pervoHaM Poccuii-
CKOIn defepauym Nokasasl, YTo TeHeBasi IKOHOMUKA SBMISIETCS HE efMH-
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CTBEHHbIM (haKTOPOM, OTPULIATE/IbHO BO3AENCTBYHOLLMM Ha KaYeCTBO XM3-
HW HaceneHus. CyLLIeCTBEHHOE OTPULIATENIbHOE BNMSIHNE HA KAYECTBO XKU3HU
OKa3blBalOT MPUPOAHO-KNMMATUYECKMe YCNOoBKSA. Ha Hawl B3rnisg, aTo He
YMeHbLLIaeT HeobXoAMMOCTH 60pbObI C TEHEBOV IKOHOMUKOW, TaK Kak ee
macLTabbl JOCTAaTOYHO BeNVKK. [oBbILEHWe [OXOA0B, POCT NPOU3BOS-
CTBa BO3MOXHbI M MPW CYLLLECTBOBAHUM 3HAYNTENILHOMO TEHEBOIO CEKTOPA,
a 9KOHOMUS Ha ynJiaTe HaNoroB faeT BO3MOXHOCTb MHBECTUPOBATb B MPO-
M3BOLCTBO [OMOSHUTENbHbIE CPeAcTBa U A0OMBaThLCSA pocTa ero agek-
TUBHOCTW. HO Mpy 3TOM UTHOPUPYHOTCA Takue LIeHHOCTY 06LLLECTBa, Kak
COXpaHeHWe 1 pa3BUTME YeN0BEYECKOr0 U PECYPCHONO MoTeHLuana.

Mo pe3ynbTaTam UCCNefoBaHWs MOXHO TakXe CcfenaTb BbIBOA, YTO
COOTHOLLEHWE CU/T MeXAY 0pULMaIbHON 3KOHOMUKOR 1 3SKOHOMUKOIA Te-
HEBOI NPOSABNAETCA Yepe3 COOTHOLLEHWNE OCHOBHbIX LieNei nx aedTenb-
HOCTW. [1ns TeHeBOW 3KOHOMWKW OCHOBHasA Leflb — POCT JIMYHbIX [OXO-
[0B, a 4/1% rocyJapcTBa OCHOBHAS Liefib — MOBbILLEHNE KayeCTBa XXNU3HU
rpaxgaH u coxpaHeHve NPUPOAHON cpefbl ANns OyAyLUMX MOKONEHWIA.
Ecnu pacTyT goxofbl rpaxiaH, HO Ka4eCTBO WX XXM3HW 1 Ka4ecTBO Npu-
POAHOV Cpefibl yXyALIatoTCs, a CrefloBaTe/lbHO, TeHeBas 3KOHOMMKa pac-
LUIMPSETCH, TO 3TO 3HAYMT, YTO AEATENIbHOCTb roCYjapcTBa ABMAETCS He-
3 heKTUBHOIA.

Takum 06pa3oM, pa3paboTaHHYI0 METOLMKY OLeHKM TEHEBOI 3KOHO-
MWKMN C UCMONb30BaHMEM MoKa3aTesieli KauyecTBa XKU3HWU HaceneHns no
pernoHam Poccuiickoin depepaLim BO3MOXHO NPUMEHATL A1 (hopMu-
POBaHWS rocyjapCTBEHHOM 1 PErvioHasIbHOW NOMMTUKMN U 4151 OLLEHKW 3(-
(hEKTMBHOCTM peannsyemMbiX Mep 60pbObl C TEHEBON M KPUMUHANBLHONA
9KOHOMMUKOM.
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SHADOW ECONOMY IN RUSSIAN REGIONS:
AN ESTIMATION WITH THE MIMIC MODEL

The paper hypothesizes the possibility of estimating the shadow economy
in Russian regions based on the population’s standard of living and quality
of life. The research method involves factor analysis and MIMIC models. For
the basis of the study we chose a statistics factor analysis by region for the
period between 2002 and 2013, broken down by 17 indicators. We highlight
the factors that quantify the quality of life and experience the impact of the
shadow economy. We design a MIMIC model and assess regional differences
in the scale of the shadow economy. The model allows estimating the scale and
dynamics of the shadow economy, as well as the local authorities’ contribution
to the region’s development by evaluating the dynamics of shadow activities
within the economy.
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