AHaJIU3 BJIMSHAS HHAUKATOPOB COLUAIBHO-I)KOHOMHYECKOT 0
M0JI0’KEHHUS] PETHOHOB HA YPOBEHb KU3HHU

Boosuuenxo Anna, Sxonomuueckas sxcnepmuas epynna (Mocksa)

BripaBHuBaHUWE YCIOBUM )KM3HU HACETICHUSI HA TEPPUTOPUU BCE
CTpaHBl SBISIETCA KOHEYHOW IIENbI0 TOCYAapCTBEHHON MOMIEPKKU
pernoHoB. Hawmbonee ToyOOKMMH TOKa3aTeNsIMH, OTPaKAIOIUMHU
KaueCTBO JKM3HHM HACENICHUS, SBISIOTCS COIMAIBLHO-AeMOTpapuiecKue
nokazatenu. OQHAKO ATH MOKa3aTel, Kak IpPaBUIO, HE MOIAAOTCS
NpSIMOMY  BO3JICHCTBUIO. B 3THX 00CTOSITENhCTBaX aKTyaJbHBIM
NPEACTABISICTCS]  BBIACICHUE TaKUX, MOAJAIOIIUXCS  BO3ICUCTBUIO
WHMKATOPOB, Yepe3 KOTOPbIE MOXKHO OBLIO OBl OKa3bIBaTh KEIAEMOC
BO3JICHCTBHE HAa KOHEUYHBIC COLMAIBHO-IEMOTpaHUSCKUE TOKa3aTeIH.
Henpro uccnenoBaHus sIBISICTCS aHAIU3 BO3MOKHOCTH CYIIECTBOBAHUS U
HalpaBJICHUN BIUSHUS HHIUKATOPOB  COLUAIBHO-3KOHOMHUYECKOTO
MOJIOXKEHUSI PErMOHOB Ha YPOBEHb KU3HU, XapaKTEePU3YIOUIUICS
neMorpadUyecKuMH  TOKazaTensaiMi  (OKumaeMasi TMPOAOIDKUTENIbHOCTD
JKU3HHU, POXKIAEMOCTh M CMEPTHOCTH). B maapHEHMIINX HMCCIeToBaHUSIX
MIPENIONIaraeTcsl BBIIBUTH KaHAJIBl BO3JCHCTBUS MEp TOCYIapCTBEHHOMN
MOAMEPKKA PETHOHOB Ha  (PAaKTOPBl  COLMAIBHO-3KOHOMUYECKOTO
MIOJIO’KEHUS, TTOJTyYEeHHBIE B TaHHOM HMCCIIEZIOBAaHWU KaK 3HAYMMBIE I
MIOBBILICHHS YPOBHS KU3HU PETHOHOB.

MeTtoposorus

B kauectBe METONOB WCCIEOBaHWS OBUI  HMCIIONH30BAH
SKOHOMETPUYECKUA aHaIN3 TMaHENbHBIX JaHHbIX. [lepBoHauanbHbBIN

oTOOp (akTOpoB OBUT TPOWM3BEACH C MOMOINBI0 MMakera MineSet u3



oOmeit 0a3pl nmaHHBIX JlemapTaMeHTa PETHOHATBLHOW 3KOHOMHKH U
nporpamMM MunncrepctBa OxoHomudeckoro Pazsurus u Toprosau PO.
st Bcex OTOOpaHHBIX TICPEMEHHBIX OBLIM  IOCTPOCHBI  PSIIIBI
a0COIIIOTHBIX U OTHOCHTENBHBIX MPUPOCTOB, a TaKXkKe, M0 BO3MOKHOCTH,
pSABl AMHAMUKA YPOBHEH MEPEMEHHBIX B pealbHOM BhIpakeHuu. Jlanee
OLICHKa 3aBHCHMOCTEH ObUla NPOW3BEACHA C IIOMOIIBIO Pa3IUYHBIX
SKOHOMETPHUYECKHX MeTodoB. Ha mepBoM 3Tame  oOleHHBanach
3aBUCHUMOCTb TPOLEHTHBIX MPHPOCTOB TOKa3zareneil 0000IIeHHBIM
MeTogoM HamMeHbImMX kBaapaToB (GLS). Ha Bropom »srtame ObLn
MPOM3BEICH aHAIW3 YPOBHEH 1O 0O0OOIEHHOMY METOAY MOMEHTOB
(GMM, B cremudukamun mozenu Arellano-Bond). Ha tperbem stare
MeronoM GLS wm3ydanwch 3aBUCHMOCTH B YPOBHSIX ITOKazaTeleH.
OKOHOMETPHUYECKHN aHalW3 [MaHEeNbHBIX JJAaHHBIX MPOBOIWICA C
MTOMOIIIBIO TTaKeTa Stata.

Pe3yabTaThl 7IKOHOMETPHYECKOTO OI[€HMBAHUS

Ha Bcex oramax uactb (akToOpoB, MNpemIoKeHHBIX MineSet,
OKa3bIBAJIaCh 3HAYMMOM B JTyUIINX SKOHOMETPHIECKUX MOJEISIX.

Oorcudaemas nPoOOANCUMEIbHOCHL IHCUSHU

Ha Bcex TPpEX ITanax ObLIH MOJIYy4CHBI YIOOBJICTBOPUTCIIBHBIC
9KOHOMCTPHUYCCKHUC MOACIH, IIO3BOJIAIOIIHNEC BBISIBUTH HaJIM4ue
3aBHCHMOCTCH Kak MCKOY paBHHHeﬁ B YPOBHSAX IOKa3aTelie II0
peruoHamM, Tak U NMpUPOCTOB COOTBCTCTBYIONIUX NMECPCMCHHBIX. 060611.[35{
PE3yJIbTAaThl aHAJIM3a BCCX TPEX ITAIOB MOXKHO CACIAaTb BBIBOO, 4YTO
BBIABJICH pPAAd  CICAYIONIUX 3aBUCHMOCTEH II0Ka3aTes O)KHI[aeMOﬁ

MMPOAOJLKUTCIIbHOCTH KU3HU:



1. or QakTopoB ypOBHsI GJIATOCOCTOSIHMSI — TIOJIOXKHTEIbHAS
3aBUCHUMOCTb, B T.4. OT IEPEMEHHBIX
*  3apabOTHOM ITIaTHI,
* ocTaTkoB BKiIanoB B CoepOanke PO,
*  COOTHOIICHUS IMEHCHI C pa3MepOM MPOKUTOYHOTO MHHUMYMa,
*  pealbHBIX PACIOIAracMbIX JICHEKHBIX JOXOJIOB,
*  BaJIOBOTO peruoHansHOro mpoaykra (BPII) Ha aymry HaceneHus;
2. or  (HakTOpOB  SKOHOMHYECKOTO  IIOJIOKEHHS  peruoHa  —
MOJIOKHUTENNbHAS 3aBHCUMOCTb, B T.4. OT TIEPEMEHHBIX
*  00BEM CTPOUTEIBHBIX padorT,
e 000pOT PO3HUYHOW TOPTOBIIH,
*  OTHOCHTEIBHO MAJIOC KOJIMYECTBO YOBITOUHBIA TIPEAIPHSTHIA,
3. oT (aKTOpPOB CONUATBLHOW HAMPSHKCHHOCTH — OTpHUIlATENbHAs
3aBUCHUMOCTb, B T.4. OT IIEPEMEHHBIX
*  YHCJI0 yOWICTB M MOKYIIICHHUH Ha YOHICTRBO;
4. or (GakTOpOoB HEPABEHCTBA — OTPHIATENLHAS] 3aBUCUMOCTD, B T.4. OT
MEePEMEHHBIX
* YHCICHHOCTb HACENCHHUS C JCHEKHBIMH JOXOJaMH HHKE
MPOXKUTOYHOTO MUHHMYMA.

Poosicoaemocms u CMePmMHOCmb

IInoxoe kadecTBO HCXOJHBIX MJAaHHBIX HE ITIO3BOJIMJIO BBISIBUTH
YCTOfIQHBBIG 3aBUCUMOCTHU NICPEMCHHBIX POKIAACMOCTHU U CMCPTHOCTHU OT
(l)aKTopOB YPOBHHA 6J'IaFOCOCTO$IHI/ISI, OKOHOMHYCCKOI'O  ITOJIOKCHUA
peruoxa, CO].[HaJ'IBHOﬁ HAIIPA’KEHHOCTU U HCPABCHCTBA. IInoxoe kKadecTBO
JAaHHBIX TPOABIAIIOCh B HAJIWYHUU PC3KHUX CKAYKOB B 3HAUCHHUAX

MEPEeMEHHBIX, B T.4. Oomee 50% 1O CpaBHEHHIO C TIPEABLAYIINM



nepuosoM. B OONBIIMHCTBE CllydaeB 4acTh (DAKTOPOB, BEINEICHHBIX
MineSet, Taxxe oka3blBaJlaCh 3HAYUMOMW, OJHAKO HHU COCTaB (haKTOPOB,
HU HaIlpaBJICHUE BIMSHUS, HU CaMO Ka4eCTBO HSKOHOMETPUYECKUX
Mojene He ObUT0O CTaOWIBHBIM. BBIABICHHOE IIOXOE KadyecTBO
UCXOJHBIX JAHHBIX CTABUT TaKXKE TIOJ COMHCHHE pe3yJIbTaThl
nepBOHaYaIbHOTO 0TOOpa (pakTopoB makerom MineSet.

BriBoabI M 3aK/II04eHHE

Psin dakTopoB, BeieneHHBIX cpeacTBamMu MineSet aist aHanm3a
BO3JICHCTBHS Ha JieMorpaduuecKie TepeMeHHbIe, OKa3aJcsl CTaOHIbHO
3HaYMMBIM (Ha ypoBHe 95%) anmd  ToOKazaTtens — OXKHIIAeMOU
MPOAOKUTENBHOCTH KU3HH.

B pe3yJibrare TS MepeMeHHOMN 0KUaeMOM
MPOAOKUTENBHOCTH JKU3HH OBUTH BBISBJICHBI YCTONYNBEIE 3aBUCHMOCTH
OT YpOBHSA 0OJIarocoCTOSHUSA  (ITOJIOKHUTEIbHAS), SKOHOMHYECKOTO
OKMBJICHHSI B PETHOHE (ITOJIOKUTENIbHAs), COIMAIbHON HANpsHKEHHOCTH
(orpuniatenpHas) u qudGepeHITnaiy HaceIeHusl (OTpUIIaTeIbHAas).

IInmoxoe KadyecTBO JAHHBIX POXKIAEMOCTH W CMEPTHOCTH
(HamMuMe pe3KWX CKAayKOB) HE TIO3BOJWIIO TIONYYUTh HAaJICHKHBIC
Pe3yNIBbTaThl SKOHOMETPUYESCKOTO aHAITN3a ITHX TOKA3aTeIeH.

HUcnonb3ys MOJTyYCHHBIC PE3YIIbTaTHI, HaIpaBlICHUEM
JMATBHEUIINX HCCIICIOBAHUN JIOJDKHO CTaTh OMNPE/CIICHUE KaHAJOB
BO3JICHCTBHS MEpP TOCYJapCTBEHHOM MOJUTHKH TOAJIEPKKUA PETHOHOB Ha
BEISBJIICHHBIC (DAKTOPBI YPOBHS OJIATOCOCTOSIHHS, SKOHOMHUYECKOTO
OXUBJICHUSI B PErHoHE, COLMAIBHON HANpPSHKECHHOCTH W CHWKCHUS

I[I/I(i)(l)epeHLII/IaLII/II/I HACCJICHUA [JIA MOBBINICHUA YPOBHSA KU3HU PETHOHOB.



