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AHHOTALMUA
Mpeamer. B cTraTbe nccnepytoTcs Npobnemsl, CBA3aHHbIE C NMPOrHO3MPOBAHUEM MEPCMEKTUB Pa3BUTUS SKOHOMUKM
CTpaHbl.
Uenb. CozpaHne Moaenu, No3BoNsOLWER NPOrHo3MpoBaTh NOMNOMHEHME BHOKETOB BCEX YPOBHEN. AHANIM3 COCTOSHUA
3KOHOMMKM Poccumiickor Denepaumm B LenoM u ee 85 cy6bekToB.
MeToponorus. iccnenoBaHns NpoBOAUANCE HA OCHOBE 3KOHOMMKO-CTATUCTUYECKMX METOLOB, CUCTEMHOIO aHaNu3a,
a Takxke 0bLLeHay4YHbIX METOLOB CPABHEHMI M COMOCTaBAeHMI. B paboTe NnprMeHeH NpeasioKeHHbIM aBTopamMu CTa-
TbW TEPMUH «MAaKPO3KOHOMMYECKAs NMPOU3BOLACTBEHHAS PYHKLMSA» — aHANOr NPOM3BOACTBEHHOW DYHKLMK, KOTOpas
BbIpakaeT 3aBUCMMOCTb pe3yNbTaToB MPOU3BOACTBA NPeanpuaTusa oT GakTopoB NpOM3BOACTBA. Micnonb3yoTcs AaH-
Hble O HaJIOrOBbIX LOXOAAX MO BCEM BMAAM HANOMOB, YNCJIEHHOCTM 3aHATOIO HAaCeNeHUst U BAaIOBOMY PErMOHANIbHOMY
NPOAYKTY, KOHCONMAMPOBAHHbIE B MHOPMALMOHHO-aHANIMTUYECKON CUCTEME PErMOHANbHbIX HANOroBbIX NOCTYyme-
HUIM «Hanorn PO».
AHanu3 AaHHbIX M OLEHKA NapamMeTpoB MPOBOAMIMCH C MOMOLLbH MPOrpaMMbl CTaTUCTUYECKOM 06paboTkM MHPOP-
mMauum — IBM SPSS Statistics 20. B npouenype MHoxeCTBeHHOM perpeccun SPSS ncnonb3oBanucb METOAb! BKKOYE-
HWS, NO3BONSOLLME NPOM3BOAMTL NOLIATOBbIA OTOOP B perpeccMOHHOE YpaBHEHME TOJIbKO 3HAYMMbIX HE3AaBUCHUMbIX
nepeMeHHbIX.
Pe3synbraTtbl. Ha 0CHOBe npeanoXeHHOM MOAENM MpPOBOAMTCS CpPaBHEHME (PAaKTUHECKMX M PaCYETHbIX 3HAYEHMM
HaNoroBbIX NOCTynAeHuin ans Bcex cybbektoB P® no gaHHbiM 33 2011 n 2014 rr. NonyyeHbl 3Ha4YEHUS TOYEYHbIX
OLeHOK MapaMeTpoB MOLEeNM MaKpPO3IKOHOMMYECKOW MPOM3BOACTBEHHOM GyHKUMW. [poBeseHO mMopennpoBaHue
3HaYeHMI HaNOroBbIX MOCTYNAeHUn ans Bcex cybbektoB PM no paHHbiM 2014 r. Npon3BeneHo cpaBHeHWe (akTu-
YeCKMX M pacyeTHbIX (MO NPeaCcTaBNEeHHOW MOLENM) 3HAUYEHWUI HANOroBbIX NOCTYNeHuiA. [peacTaBneHbl pe3ynsTaThl
CpaBHEHUS HAKTUYECKUX M PACUETHbIX (MO NpeacTaBNeHHOM MOAENN) 3HAYEHMI HANIOTOBbLIX NOCTYNEHUIA ANs BCEX
cybbekToB PO no gaHHbiM 2014 1.
BbiBoAbI. 3aBMCMMOCTb HAIOrOBbIX A0X0A0B OT (hakTopa NPOM3BOAMTENBHOCTMU TPyAa NOCTOSHHA exerogHo. O6beM
HaNoroBbIX J,0X0A0B Cy6bekToB PM ¢ poCcTOM Kanutana TpoekpaTHO Bblille, YeM OT YBEIMYEHUS MPOU3BOAUTENBHOCTH
TPyZa. 3TO MOXET ObITb MCMOb30BAHO A1 NNAHNPOBAHWS IKOHOMUYECKOTO Pa3BUTUS PETMOHOB.
Knrouesbie cnoea: Mopenb; MoaenMpoBaHne; NPOUM3BOACTBEHHAS (DYHKLMS; BaIOBbIA PErMOHANbHbIM NPOAYKT; 3aHS-
TOe HaceneHue
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ABSTRACT
Topic. The article examines the problems associated with forecasting of the development prospects of the
economy.
Purpose. The creation of a model used to predict the replenishment of budgets of all levels. Analysis of the
state of the Russian economy in general and its 85 regions.
Methodology. The research was conducted on the basis of economic and statistical techniques, system
analysis, and scientific methods of comparison and mapping. The work applied the proposed the authors
the term “macroeconomic production function” — an analog of the production function, which expresses the
dependence of production results of the enterprise and factors of production. We used data on tax revenues
for all kinds of taxes, employment and gross regional product contained in consolidated information-
analytical system of regional tax revenues “Taxes of Russia”. Data analysis and estimation of parameters
was performed using the programs of statistical data processing — IBM SPSS Statistics 20. In the multiple
regression procedure of SPSS it was used methods of inclusion, allowing step-by-step selection in a
regression equation only the significant independent variables.
Results. Based on the proposed model, we conducted the comparison of actual and estimated values of
tax revenues for all the subjects of the Russian Federation in 2011 and 2014. We obtained the values of
point estimates of the model parameters of macroeconomic production functions. Further, we provided
simulation of the values of tax revenues for all the subjects of the Russian Federation for 2014 year. Next, we
compared the actual and calculated (from the model) values of tax revenues. Finally, we present the results
of comparing the actual and estimated (from the model) values of tax revenues for all the subjects of the
Russian Federation for 2014 year.
Conclusions. The dependence of tax revenues from the factor of labor productivity is constant for every year.
With the growth of capital, the amount of tax incomes of subjects of the Russian Federation was threefold
higher than increase in productivity of labor. It can be used for planning of economic development of regions.
Keywords: model; modeling; production function; gross regional product; employed population
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BBEAEHUE

OnuH 13 BaXKHENIINX BOIIPOCOB, KOTOPBIM 3aHSTa
CoBpeMeHHasi 9KOHOMMYecKasi Mmbiciab Poccun, —
KaKOBBI MMepCIeKTUBbI pa3BUTUSI IKOHOMUKU CTPa-
HBI. B cTaThbe genaeTcs MOTBITKA CO3AaHUS MOJIeNH,
CITOCOGHOT OCYIIECTBJISITh MPOTHO3 IMOTIOJTHEHMS
IOXOO0B OIOIKETOB BCEX YPOBHEN IS OYIYyIIMX
repmomoB BpeMeHN. Takke MccaeqyrTcs: GakTopBhI,
BMSIIONIME HA YCTONUYMBOE PAa3BUTHE IKOHOMUKM
P® 1 ee cyObEKTOB.

TMomo6HbIe BOIIPOCHI MOJHMMAIOTCS B paboTe o
penakuuen akagemuka M. A. OCKMHIapoBa «IKO-
HoMuKka B 2011-2013 rogax: TeHAeHLMN, aHATINU3,
MPOTrHO3» [1]. AHaIOTMYHbIE UCCIeA0BaHMUS IPO-
BomsaTcs B pa6orax b.C. KacaeBa [2, c. 113-116]
n T.X. YcmaHoBOI [3, c. 123-131]. B Hawem ciayyae
peaMeT UCCIeJOBaHUS — 60JbIIast COIMaJIbHO-
9KOHOMMYECKas cucTeMa — cyobeKkT Poccuitckoii
®denepauyu U 3KOHOMMKaA PO B njesom.

METOLOOJIOTUA

WccnemoBaHus MPOBOAMIINCH HA OCHOBE 3KOHOMM--
KO-CTaTUCTUYECKUX METO/IOB, CUCTEMHOTO aHa/In3a,
a Takke OOIEHAYYHBIX METOIOB CpaBHEHMIT U CO-
rnocraBjieHUi. 1751 CO3aaHUs MaKpPOIKOHOMMUYE -
CKOJ ITPOTHO3HO MO/ aBTOPaMM UCIIO/Ib3yeTCs
MHOTOJIETHMII OITBIT MCCAeAOBaHMii B 06/1aCTU HPO-
M3BOJICTBEHHOTO MeHeJ[)kMeHTa. B cTaTbe BIiepBbie
MpUMeHeH TeEPMMUH MaKpPO3KOHOMMUYECKOV MPo-
M3BOJICTBEHHOV GYHKIMM. MaKpOIKOHOMMUYECKast
MPOM3BOACTBEHHASI QYHKIMS SIBISIETCS aHAJIOTOM
MIPOM3BOACTBEHHOI QYHKIMM, KOTOPAs BbhIpaskaeT
3aBUCUMOCTDb pe3yJbTaTOB MPOMU3BOACTBA Mpe -
mpusiTust (06’beMa BbIITYCKAaeMOJi MMPOAYKIIUM) OT
(akTOpOB MpoONU3BOACTBA (3aTpaueHHBIX PECYPCOB)
[4, c. 38].

[TponusBoacTBeHHYI0 QyHKIMIO Ko66a—/lyrinaca
MCIIOTIb30BaJIM 3apyOesKHbIe MCCIeIoOBaTeN, HATIPHU-
Mep F. Zhang [5] u R. Klump [6, c. 769-799]. B paboTe
GE. Vilcu [7, c. 106-110] npoBeneHo 06061eHHOE
MccIenoBaHye Kaacca Ipou3BOACTBEHHbBIX (DYHKIMIA.

AHaJIOrus UCMoJb30BaHUSI MAaKPOIKOHOMMYE-
CKOJi IPOM3BOJICTBEHHOM (PYHKIIMM ITPOCTEXUBAETCS
10 ITPOCTO¥ MPUYMHE: HAJIOTOBbIE JOXOMAbI TI060TO
cybbekTa PO (HaysoroBble MOCTYIUIEHUS B OIOKe-
Thl BCEX YPOBHE) UMEIOT MPSIMYI0 3aBUCUMOCTD
OT pe3y/ibTaTOB IIPOU3BOCTBA MIPOAYKIIUU U YCIYT,
CO3JaHHBIX HA €T0 TEPPUTOPUN.

OcHOBOJI uccien0BaHMs SIBISIIOTCS Hay4YHbIe
TPYAbl, IOCBSIIIeHHbIEe TIPUMEHEHUI0 Pa3INUHbBIX
MIPOM3BOACTBEHHBIX DYHKINI /1 PUMHAHCOBO-3KO-
HoMMueckoro ananusa — F. Grassetti [8, 220-232],
MUCCIeOBAHMIO 3aBMCYMMOCTY KaluTaaa U Tpyma —

120 °

K.J. Arrow [9, c. 225-250] u D. Mallick [10, c. 682-
694], aHann3y IMHAMUKM SKOHOMMUYECKOTO pPOCTa
pa3BuTHIX cTpad — S. Brianzoni [11, c. 61-74] u ero
nporuosuposanuio — C. Dreger [12, c¢. 363-375],
MCIIOIb30BaHMIO YeJIOBEUeCKOro Kanurana s pas-
BUTUS 9KOHOMUKY — G. Daniels [13, ¢. 930-941]. Ina
HaMyuCcaHUs CTaThy TakKe ObUIM MCITOIb30BaHbI pabo-
THI OT€YECTBEHHBIX U 3apyOesKHBIX aBTOPOB, ITOCBSI-
IIeHHbIEe MHBECTUIMOHHOI IeSITeJTbHOCTY B 06/1aCTU
pPa3sBUTUSI TEPPUTOPUIL U X MHPPACTPYKTYPHI [14,
c. 159-166], MHBECTUIIMOHHOI aKTUBHOCTY 3apybexk-
HbIX [15, c. 273-283] 1 poccuitckux' cTpouTeNnbHBIX
opraHmsaiuii, Teopum oueHku 3¢ PeKTUBHOCTY UH-
HOBAI[MOHHO AesiTenbHOCTHM [16, ¢. 500-506], Teopun
TIPUHSITUS YIIPaBJIeHUYeCKUX pemeHuit [17] u teopun
OLleHKM pucKoB [18,c. 1170-1181].

NMOHATUE
MAKPO3KOHOMMWYECKOM
NPOU3BOACTBEHHOMN ®YHKLNHU
(MNo)

MII® — 310 QyHKIIMS, KOTOpasi BbIpaskaeT 3aBUCH-
MOCTb HAQJIOTOBBIX TTOCTYIIJIEHUT (IOXOA bl TOCYap-
CTBEHHOTO OI0/IKETA OT BCEX BUIOB HAJIOTOB U C6H0-
pOB BO Bcex cyobekTax P®D) oT ¢pakTOpPOB IMpouU3-
BOJICTBA (3aTpavyeHHbIX pecypcoB). CobMpaeMoCTh
HaJIOTOB 3aBUCUT OT MHOXECTBA COLIMATbHO-9KO-
HOMMYECKUX 1 GUHAHCOBBIX (PAKTOPOB, TAKMX KakK
CTOMMOCTDb OCHOBHBIX U ITPOM3BOACTBEHHBIX (HOH-
OB, BJIIOTHBIX KYpPCOB, MUPOBBIX LI€H Ha JHEPTO-
HocuTenu, MHQISIMM, KOJMIecTBa 3aHsITOTO Hace-
JIeHUs U, HaKoHell, PMHAHCOBO-9KOHOMMUYECKOTO

KIuMarTa B CTpaHe.

Panee aBTOpamu cTaThy ObLIA MpeIJIOKeHa KOH-
LenTyaabHas MoJeab QYHKIMOHMPOBAHMS GO -
SKeTHOM cuctembl PO (puc. 1), KoTopas 10o3BosieT
paccmMaTpuBaTh SKOHOMUYECKYIO CUCTeMY Haloro-
0067105keHMsT PO KaK HEKOTOPbIii «UePHBIN SIIUK», Ha
BXOJ, KOTOPOTO MOCTYMAalT Pecypchl, a Ha BbIXOJe
MOJIy4yaeTCsl IPOM3BeleHHbI 32 HEKOTOPBI Tepu-
O]l BpeMeHMU IPOAYKT (HaJoroBbIi noxon). Takoi
IIPOIIeCCHBIN MOAXO TP ONMCAHUM GIOIKETHOI
cuctemMbl PO maeT BO3MOXHOCTD MCIIOJb30BaHUS
npepjiaraemoii MII® ns nsydyeHus: pe3yabTaTOB
IesITeIbHOCTY 9KOHOMMYECKOV CUCTeMbl. AHAIO-
TUYHBIN TTOAXOM K UCCIeN0BaHUSIM MTPUCYTCTBYET
B pabore [19, c. 297-300].

[TepBoHauanbHO B Mozenu MII® B kauecTBe OC-
HOBHBIX ()aKTOPOB ITPOU3BOJCTBA MIPEAII0IATaIOCh
MUCIOJNb30BAaTh TaKMe PecypcChl, Kak Kanurtaa (CTo-

! THBeCTULIMOHHAS aKTUBHOCTb POCCUICKUX ITPOMBIIIIEHHbIX
npenmpusituii B 2015 romy. M.: HUVY BIIID, 2016. 14 c.
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Puc. 1/ Fig. 1. KoHuenTyanbHas Moaenb GyHKUMOHUPOBaHUSA BropxeTHOI cuctembl PO / Conceptual model
of the Russian Federation budgetary system functioning

Mcmoynuk: [21,¢.120-127].

MMOCTb OCHOBHBIX (DOHJIOB CYO'bEKTa) U TPYILOBbIE
pecypchl (UMCIeHHOCTD 3aHSTOTO HaceaeHUs Cy6b-
ekTa). OmMHAKO B CBSI3YU C T€M, UTO B PO cymiecTByer
crienduKa B HAJIOTOBOM ITOTEHIMaJle CYOBEeKTOB,
00YyC/IOB/IEHHAST HAJIMYMEM WJIU OTCYTCTBUEM B HUX
MMPUPOIHBIX TTOJIe3HBIX MCKOTIAeMbIX, OT (paKkTOpa
YMCIeHHOCTU 3aHSITOT'O HAaceJleHMs MPUIILJIOCh OTKa-
3aThCs. B KauecTBe TPYOOBOTO MOTEHIIMANA CYObEKTa
MCIONb3yeTCsl OTHOIlIeHMe BaJIOBOTO PETMOHATbHOTO
npoxnykrTa (BPIT) K uMcIeHHOCTY 3aHATOTO HaCeIeHUsI,
KOTOpO€e MOSKHO OTIpe/ieNInTh, KaK MIPOU3BOIUTENb-
HOCTb TPy/la B CYOBEKTE.

Takum ob6pasoM, ITpu cospganum moaen MITO
paccMaTpuBalOTCA ABa dhakropa:

e KaIlMTal, T.€. NPOIIIbli (HAKOIJIEHHBIN) TPYI,
K B hopme ocHOBHBIX (DOHIOB;

e MPOM3BOAUTENBHOCTD Tpyaa P, omucbiBaeMas
oTHoweHueM BPII 1 4ncIeHHOCTU 3aHATOrO Hace-
JIeHUS.

Torpa pe3yabTaTOM AesiTebHOCTY 3KOHOMMUYEe-
CKOJi ccTeMbl KaK COBOKYITHOCTU CyObeKTOB PO
OyIeM CUMTaTh 00beM HAJOTOBBIX MOCTYIIJIEHUIT
TR, njist OlleHKM KOTOPOTO UCII0JIb3YeTCs MOJeb
B ¢popme nByxdarropHoit MIID:

TR=F(K,P).

B kauecTBe QPYHKINMU F(K,P) [pezJjaraeTcs
MICIIOIb30BaTh (10 aHAJIOTMM C M3BECTHOM TPOU3BO[I-
CcTBeHHOI pyHKUMe — dyHKuMeit Ko66a-yriaca
[4, c. 38]) MyAIbTUIIIMKATUBHYIO MOJ€e/Ib BUAA

F(K,P)=A-K% P -¢°, (1)

rae K03 GUIIMeHTbl MOAEeIN A,ak,ocp >0;

¢ — CIydaiiHas BeIuduHa, KoTopasi oTpaskaer
BJIMSIHVE HA 3aBUCUMYIO IIEPEMEHHYI0 HaJOTOBBIX
noctymienuit TR BcexX Tex pakTOpoB, KOTOPbIe He
BOIIUIM B Mofeb pyHKINMu (1) B IBHOM BUJIE,;

A — TeXHOJIOrnM4ecKkui KoaPHuImeHT;

O g — KO3(QOUIMEHT 31acCTUYHOCTH 110 TPYLY;

o p — K03 PULMEHT 31aCTUYHOCTH 110 KallUTay.

DOyHKIUA F(K,P) SIBJIIETCSI HeNTMHeHO PyHK-
el He3aBUCUMbBIX TTIepeMEHHbIX. [IJIs BO3MOX-
HOCTY MCITOJIb30BaHMS IMHEHBIX perpecCuoHHBIX
MofeJieli Ipy aHa/IM3e HAJ0roBoi QyHKIUM HEeOoO6-
XOIMMO JMHeapu30BaTh COOTHOIIeHMe (1). OToro
MOXHO JOCTUYD C TOMOIIbIO JTOTapubMUPOBAHUS
BpIpaxkeHMs (1):

FINANCETP.FA.RU @

121



®UHAHCOBbIX MEHEOXMEHT

Tabnuya 1 / Table 1
3HaueHns ToueUHbIX OLEHOK napameTpos Moaenu MIMN® no AaHHbIM 32 2011-2014 rr./

Values of parameters point estimates of the MPF model by data for 2011-2014

Mapametpbl mogenu MIN® / MPF Model Parameters
lop / Year t
InA A gy O py
2011 1 1,013 1,045 0,410
2012 2 1,182 1,069 0,328
2013 3 0,810 1,114 0,256
2014 4 1,070 1,097 0,271
UcmouHuk / Source: pa3paboTtaHo aBTopamu / developed by the authors.
Tabnuya 2 / Table 2
Xapakrepuctuka ocratkoB (owm60k) moaenn MIN® / Characteristic of the MPF model remains
(mistakes)
CKOppeKTUPOBaHHbIi Cratuctuka
Cratuctuka
K03 PULMEHT KonmoropoBa- CpenHee CKo/
lon / [ap6uHa-YotcoHa /
AeTepMUHaLuKn / CMmupHoBa / . ) 3HaueHue / Standard
Year . , Darbin-Watson’s ..
The corrected Kolmogorov-Smirnov’s . Average value devia-tion
- . . statistics
determination coefficient statistics

2011 0,924 0,050 2,150 0 0,362
2012 0,915 0,084 2,129 0 0,385
2013 0,912 0,069 2,001 0 0,396
2014 0,912 0,072 1,958 0 0,394

McmouHuk / Source: pa3pabotaHo aBTopamu / developed by the authors.

InTR=InA+oyInK +o,InP+e. (2)

[J1sT OL@eHKM HEeM3BECTHBIX KO3 (PUIIMEHTOB MOfie-
it MII® (1) ucnonb3oBanuch JaHHbIE, TPEIOCTABIIS -
emble MUHMCTEPCTBOM (pMHaHCOB PO?, DenepaabHOI
HaJIOTOBO¥ CiIyk60ii PD3, denepanbHOil CITysk6071

? MuHMUCTEpCTBO GuMHaHCOB P® M.: Mwun. ¢uH. Poccun,
2001-2017. URL: http://www.minfin.ru, (gata o6parueHus:
12.07.2017).
5 ®demepanbHas HaymoroBas cmysk6a M.: ®HC Poccun,
2005-2017. URL: http://www.nalog.ru (mata o6palieHus:
14.07.2017).

122 °

roCyqapCTBEHHOM CTATUCTUKU* IO BceM 83 cyOb-
extam PO B 2011-2014 rr., KOHCONMUAVPOBAHHbIE
1 00paboTaHHbIE B MHPOPMAIMOHHO-aHATUTUIECKOA
CUCTeMe PerMoOHaIbHbIX HAJOTOBBIX MOCTYIIJIEHU
«Hanoru P®». ITotHOE omnycaHue CO3IaHMs U UCIIOIb-
30BaHMSI THPOPMAIIVIOHHO! CUCTEMBI TTPEeICTABIeHO
B pabore [21, c. 104-107].

Ucrnonb3ys mosydyeHHOe COOTHOUIeHue (2) nys
i-ro HabmogeHust (cyobekra PO) B i-M romy, moay4um

+ GepepanbHas CIY)KO6Aa TOCYHAPCTBEHHO CTATUCTUKU. M.:
Poccrat. Pexxum mocryma: http://www.gks.ru (mata obpaiie-
Husi: 14.07.2017).
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McmoyHuk / Source: paspaboTtaHo asTopamu / developed by the authors.
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Russian Federation in 2011
McmouHuk / Source: pa3paboTtaHo aBTopamu / developed by the authors.
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Puc. 4 / Fig. 4. ®akTu4eckue (CNAOLIHAA NMHUA) U pacHeTHble 3HAUEHUS (NpepbIBUCTaNA IMHUA) HANOTOBbIX
AoxoAoB cyobektoB PO B 2014 r. / Actual (solid line) and calculated values (dash line) of tax income of
territorial subjects of the Russian Federation in 2014
McmoyHuk / Source: pa3pabotaHo asTopamu / Developed by the authors.

JINHEHYIO perpecCuMoHHy0 mogenb MII® (Hajorosbix
MOCTYIIJIEHUI):

InTR, =InA, +o, InK, +op, In P, +¢,, (3)
roe i=1,2,...,83; t=1,...,4.

OTHOCKUTeNbHO OMK60K Mofenu (3) g Mpenmo-
jlaraeTcsi, YTO OHM B3aMMHO He3aBUCUMBI MEXAY
co60it 1 g, € N (0,0) HOZUMHSIOTCS] HOPMATLHOMY
3aKOHY pacmpejeneHus.

AHanu3 JaHHBIX U OlleHKa IMapaMeTpoOB
A, ,0g,,0lp, TIPOBOIMUINCH C TIOMOIIIHIO TPOTPAMMBbI
CTaTUCTUYECKOV 06paboTku MHbopmanuu — IBM
SPSS Statistics 20 [22]. [Ipu aTOM B npouenype
MHOXeCTBeHHOI1 perpeccuu SPSS ncnonb30Bannch
MeTO/ibl BKJIIOUEHMSI, TO3BOJISIONE TTPOU3BOAUTD
MOIIAaTOBbIi OTGOP B perpeccMoHHOe YypaBHeHMe
TOJBKO 3HAUMMBbIX HE3aBUCUMBIX ITepeMeHHbBIX [23,
c. 74].

PE3VYJIbTATDbI
B ma6na. 1 npuBegeHbl pe3yabTaThl OLlEHUBAHUS
K03bbuLMeHTOB 4,0, ,0p M0 ZaHHBIM 32 2011-
2014 rr.
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Vcxons U3 maHHbIX, MPeICTaBJIeHHbIX B mabJ. 1,
ClefyeT, UTO 3HAUeHUSI OLIeHOK IapaMeTpOB MOJeNu
B pas/IMUHbIe TOABI 6JIM3KY OPYT K ApyTy. Bosee Toro,
MHTepBaabHAas OlleHKA (C JOBEPUTEIbHON BEPOSIT-
HocThio 0,95) Mro60ro mapameTpa JIJist KaKOro-1n6o
3HaueHMs BpeMeHM t HaKpblBaeT 3HaueHus 3TOro mna-
pameTpa Ijis IPYrux 3HaueHuit BpeMeHH t. ITOT pakT
T03BOJISIET CUNTATD, YTO 3aBUCHMOCTD HaJIOTOBBIX J10-
XOJIOB OT PacCMaTPUBaeMbIX (PaKTOPOB ITPOV3BOACTBA
(OCHOBHBIX (DOHIOB U MTPOU3BOAUTETBHOCTY TPYAA)
He u3MeHsieTcs Bo BpeMeHU (DyHKMst MIID u ee
rapaMeTphl O He 3aBUCAT OT BpeMeHN), 110 KpaiiHeit
Mepe, B pacCMaTpuBaeMOM BpeMEeHHOM MHTepBaje.

Kosadbduument A B momenu (1) Takke KomebeTcst
B IOCTAaTOYHO y3KOM AuarasoHe oT 2,2 10 3,3 (cMm.
mao6i. 1) 6e3 Kakoii-11mb0 BpeMeHHOI HalpaBIeHHOCTH.

B ma6n. 2 npencraBiieHbl 3HAUEHUS] HEKOTOPBIX
CTAaTUCTUYECKMX [TOKa3aTesiel, TaKMX Kak CKOPPEKTH-
POBaHHbBIN KOIPOUIMEHT TeTepMUHAIUN, CTATUCTUKA
KonmoropoBa-CMupHOBa, craTucTika JapouHa—YoT-
COHa, CpeHee 3HAUYeHMe U CpeJHeKBaJpaTuyeckoe
otkiioHeHue (CKO). [IpencraBieHHbIe CTATUCTUUECKIE
ToKa3aTeau XxapakKTepu3ywT npeajiaraemMyio Moielb
MII®.
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11 OLleHKM KayeCTBa IMOCTPOEHHO MOeN per-
peccun UCIIOIb3yeM IToKasaTelsb (KO3 UIMEHT)
merepmuHauyu R2. V3 maba. 2 BUTHO, UTO AOJIS TV-
criepcuu, o6bsICHsIeMasi MOJe/iblo, B 0011elt gucnep-
CIM HAJIOTOBBIX JOXOI0B cocTaBiseT 6omee 90%. DTo
TOBOPUT O TOM, UTO TIpefjiaraemMasi Mofejib XOpOIIIo
OIMMChIBAET MCXOAHbIE IaHHbIE B pacCMaTpUBaeMOM
MHTEepBaJie BpeMeHN.

Cratuctuka Konmoroposa—-CMMpHOBA UCIOJIb-
30BaJjIach Py IIPOBEePKe OCHOBHO TUITOTE3bI O HOP-
MaJbHOM 3aKOHe pacrpejiesieH!s] OCTaTKOB MoOJie-
sim. TIpu ypoBHe 3HaummocTtu 0,05 sTa rumnoresa He
oTBepraeTcsl HM AJjisl Kakoro-nu6o roga. Ha puc. 2
MpeCcTaB/ieH HOPMaJIbHbIl BEPOSITHOCTHBIN TpaduK
OCTaTKOB MOJIeJIN, KOTOPBI HATISIAHO WIITIOCTPUPYET
CIIpaBeIJIMBOCTD TUIIOTE3hI O HOPMAa/JIbHOM 3aKOHE
pacripemeneHus omuboK.

[ljist TpOBepKM rUIOTe3bl 0 HE3aBUCUMOCTH OCTaT-
KOB MOJIeJTM MCIT0/Ib30Baiach CTaTUCTUKA JlapO6rHa—
VorcoHa. I3 maba. 2 cnemgyet, 4TO 3HAUYEHME ITOM
CTaTMCTHUKY BO BCE TOLbI HE3HAUMTEIbHO KOIe6/1eTcst
0KOJIO 2. ATOT haKT 03HAUaeT OTCYTCTBME aBTOKOP-
pessiiiii OCTaTKOB MOJIeN.

Ha puc. 3 npepncraBieHbl pe3yabTaTbl CPaBHEHUS
(bakTMUecKMX M pacueTHBIX (110 IIPeaCTaBIEHHOM
MO/I€e/iN) 3HAaUeHMI HAJIOTOBBIX MOCTYIJIEHUN IS
Bcex cy6bekToB PO 1o manHbiM 3a 2011 1. OTMeTHM,
YTO CyOBEKTHI CIPYHIIMPOBAHbI IO hemepanbHbIM
OKpyTaM ¥ MMeIT CKBO3HYI0 HyMepaluio. BugHo,
4yTO TpepJjaraemMasi Mojiejb JOCTaTOUHO MPaBUIbHO
oTpaxkaeT paKkTUIeCcKue JTaHHbIE 10 HAJIOTOBBIM J10-
xXoJaM cy6bekToB PO.

Ha puc. 4 nipefcTaBiieHbl pe3yJbTaTbl CPAaBHEHMS
(hakTMUYeCKMX U pacueTHBIX (II0 IIpeaCcTaBIeHHOMI
MO[ie/in) 3HaUeHUII HAJIOTOBBIX MOCTYTJIEHUI OIS
Bcex cyobekToB PO o ganubiM 2014 1. B aToM ciyuae
BCe CYObeKThI pAaHKMPOBAHbI B ITOPSIIKE YObIBAHMS
HaJIOTOBOTO Aoxoda: I. MockBa, XaHTbI-MaHCUICKII1
aBTOHOMHBIN OKPYT, SIMano-HeHerkiii aBTOHOMHBIN
OKpyT, I. CaukT-ITeTep6ypr, MockoBcKast 06/1aCTh,
Pecny6imka TaTapcTaH u T.J.

BblBOADbI
PacueTsl o npenyaraemoii mogenu MII® (1) mo-
Kazanau (cM. mab6a. 1), 9To cymma KosbpuimeH-

A.LL. KamanemduHos, A.A. KceHogpoHmos

TOB MOJeJM OO0JIblle eIMHUIIbI O/ JII000ro muccie-
IYeMOTO ToJia Oy, +0p >1. Hanpumep, B 2013 1.
Ogy+0py =1,114+0,256=1,370. 310 oTpaxkaer
(akT TOTO, UTO CpeHME U3NEPKKM, pACCUMTAHHbIE
Ha eqMHUITY TIPOAYKLIMK (HAJOTOBbIi TOX0), YObI-
BAIOT I10 Mepe pacliMpeHuss MaciITaboB MPOU3BO/I -
cTBa (IPOOYKL MU, YCIIYT).

[TapameTpbl MOJeNM Oy U Op TIPEACTaBISIOT
0601 K03 GULMEHTHI 3JITaCTUYHOCTH, COOTBETCT-
BEHHO, 10 KaluTaay M MPOU3BOAUTENbHOCTU TPy/Ia.
[TapameTpsl MOZeMM MOKA3bIBAIOT TaKXKe, UTO TP
yBesmueHny Kanurtana K Ha 1% 06beM HaJoTOBbBIX J10-
XO[IOB Cy0beKTOB PO B cpemHeM yBennunBaeTcs 6oiee
yeM Ha 1%, a mpu yBeJIMUeHUM TPOMU3BOAUTETbHOCTU
Tpyna (otHoumeHue BPII u uncieHHOCTU 3aHSITOTO
HacesneHus) P Ha 1% — Tonbko Ha 0,35%0,05%. JlaH-
HYIO 3aBUCUMOCTb CJIelyeT YUUTBhIBATh IIPU pa3pa-
60TKe HOBOJ TPaeKTOPUM Pa3BUTKUS HALIMOHAIbHOI
SKOHOMMKM, TPeOYIOIIei MpoBeLeHMSI CePbe3HbBIX
CTPYKTYPHBIX M3MEHEHU B chepe MpOu3BOICTBA
[24, c. 112].

TakuM 06pasoMm, B cTaThe MpeAjIoskeHa MOJesb
MaKpO3KOHOMMWYECKO TPOU3BOICTBEHHOM QYHKIIUM
U TI0Ka3aHa BO3MOSKHOCTD ee UCIT0/Ib30BaHMS 1)1 U3-
y4eHUs pe3yabTaToB AesTeTbHOCTY 3KOHOMUYECKOIA
cuctembl Poccuiickoit @egepaiiiy Kak COBOKYITHOCTH
cy6bekTOB PO. YcTaHOBIEH MYIbTUIUIMKATUBHBIN BUT,
MaKpO3KOHOMMYECKO MPOM3BOACTBEHHO QYHKIINMH,
¥ TI0 pes3yabTaTaM 06paboTKM JaHHBIX HAOIOMeHMi1
orpepesieHbl 3HaUeHMS SMIIMPUYECKUX KOHCTAHT.

[IpoBeneHO MOAenMpoBaHe 3aBUCUMOCTH HaJIO-
TOBBIX MIOCTYIUIEHM OT (haKTOPOB IIPOU3BOACTBA 3a
2011-2014 rr., aHanu3 KOTOPOTO IToKa3asl, YTo B pac-
CcMaTpuBaeMOM MHTepBajie BpeMeHU mpejjiaraemMast
MO/IeJIb XOPOIIIO OTIMChIBAET MCXOAHbIE JaHHbIe. B BbI-
OpaHHOM I1epyroIe CTaTUCTUUYECKN 060CHOBaHa O/IM-
30CTh aKTUYECKUX Y PACCUMTAHHBIX IO TIPeCTaB-
JIEHHOJI MO e/ 3HaUeHUIi HaJIOTOBbIX ITOCTYTIIEHU
IIST BCeX CyOBheKTOB PO.

CpoesiaH BBIBOJ, O TOM, UTO 3aBMCUMMOCTD HasIO-
TOBBIX JJOXOMIOB OT (haKTOpa IMPON3BOAUTETLHOCTI
Tpy[a B HallleM MCCIeJOBaHMM e3KeroJHO MTOCTOsSTHHA.
Kpome TOro, 06beM HaJIOTOBBIX JOXOA0B CyO'bEKTOB
P® c pocToM KanuTasia TPOEKPATHO BbIlIE, YeM OT
yBeJIMYeHMS TPOMU3BOAUTENbHOCTHU TPY/a.
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