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HAPOJTHOXO3SIMCTBEHHBIE
IMPOBJIEMbI

MPOU3BOACTBEHHASI ®YHKIIVSI HAPOJHOI'O XO3SMCTBA
POCCHUHU B 1990-2012 rr.*

©2014r. A.A. Adpanacses, O.C. [lonomapeBa
(Mockea)

[IpoBeneHO 3KOHOMETPHUYECKOE HCCICOBAHNIE MMPON3BOICTBCHHBIX (PYHKIMIA POCCHUICKONW IKOHO-
MHUKH, KOTOPBIE aJICKBaTHO — C TOYKU 3PCHUS KIACCUICCKUAX KPUTCPHUEB SKOHOMETPHUKH U COIepxKa-
TEIBHOTO CMBICIA — OMUCHIBAIOT IIPOIIECC PACIIHPEHHOTO BOCIIPOU3BOACTBA HAPOIHOTO XO3IHMCTBA
Poccutickoit @eneparuu B 1990-2012 rr. ccnenoBano BIUSHEE HAPOIHOXO3HCTBEHHOH NH(ppa-
CTPYKTYpPbl B MUPOBOH IieHBI HedTH Ha BeauunHy BBII, a Takxke mporHo3Has cuia 3KOHOMETPH-
YECKUX MOJEJEH.

KuiroueBble ¢JI0Ba: YKOHOMETPUIECKUN aHAIH3, IPON3BOACTBEHHAS (PYHKIIHS, POCCUIICKAs YKOHO-
muka, BBII, undpactpykrypa, MmupoBas 1ieHa Ha HepTh Mapku “bpent”.

Kunacenpuxanusa JEL: E100, E230.

UccnenoBanuio u MaTeMaTH4eCKOMY aHAlM3y MPOU3BOJCTBEHHBIX (YHKIHMA Ha HAPOJHOXO3SMU-
CTBEHHOM W OTPAaCIIEBOM YPOBHsSIX IMOCBsIIeHO Oonbmoe unciio padbot (Cobb, Douglas, 1928; Solow,
1957; KautopoBuu, Baitnmreitn, 1967; Kantoposuy, XKusnos, 1973; Muxanesckuit, ConoBses, 1966;
I'pebennnkoB, 1968; I'pebennukos, 1969; SApemenko, Epmos, Cmeinuisies, 1974; Bapmasckuii, 1976;
WBanunos, 1983; Kneituep, 1986; Cysopos H., CysopoB A., 1988; Maxkapos, 1999; becconos, 2002;
I'mapermeBckuit, 2004; bponckwuii, 2006; Illamuc, 2009; Adanaceen, 2009a, 2009b, 2014; Epmos,
2013).

OTnuInTeNnsHON 0COOCHHOCTBIO HACTOSIIIETO MCCIIEAOBaHUS SIBISETCS METOIMKA TIepedeTa OCHOB-
HBIX (QOHIOB B COIOCTaBHMBIC IEHBI, yUeT (pakTopa HHPPACTPYKTYPH U CTaOMIbHBIC KOA(DPUIIHCH-
THl UCCJIENOBaHHBIX (pYHKUMN NpU paclIMpeHHH BpeMeHHoro psana. Ctarbs sBiSeTCS MPOAOKEHU-
€M 3KOHOMETPHUUYECKOTO MCCIEIOBaHMs MPOU3BOACTBEHHONH (yHKUIMH HApOIHOTO Xo3sicTBa Poccun u
poiu HHPPACTPYKTYPHI B SKOHOMHUKE Halllel CTpaHbl, HauaToro B paborax (Adanacwes, 2008b, 2009a).
B ormnmume oT 3THX IBYX pabOT NaHHOE HCCIeNOBaHHE OXBATBHIBAET OoJiee NIMTENbHBI BPEMEHHOMN
npomexxyTok 1990-2012 rr.

CTATUCTUYECKHE JAHHBIE U UX OBPABOTKA

JJ1st 5KOHOMETPUYECKOTO HCCIIeIOBAHUS OBLIN MCIIONB30BaHBI CTATHCTHYECKHE NaHHble PoccTaTa
(BBII, ocHoBHBIE QOHIBI, TPYH, OCHOBHBEIE (DOHABI HHPPACTPYKTYPHI, CPEAHETOOBbIE MHIEKCHI (ak-
TUYECKUX LI€H MPOU3BOAMUTENCH B KallUTaJIbHOM CTPOUTEILCTBE), Poccuiickoro 3KoHOMUYeCcKoro Oa-
pomeTpa (CTemneHb 3arpy3Ku MpOU3BOACTBEHHBIX MOITHOCTEH) 1 MupoBoro 6anka (MupoBas 1eHa He-
¢tn) (Tabn. 1). PacueT cpeaqHeroqoBoil CTOMMOCTHA OCHOBHBIX ()OHIOB B COMOCTAaBUMBIX IleHax 1990 r.
( @,(1990)) 3a 1991-2012 rr. ocyiecTBIsICA HA OCHOBE CTaTUCTUYECKUX AaHHBIX Poccrara mo meroau-
Ke, n3noxkeHHo B (Adanacwes, 2007; Adanacses, 2008a). Pesynprarsl pacuera cpeaAHET00BON CTOU-
MOCTH OCHOBHBIX (DOHIOB HapoAHOIO X03sicTBa Poccuu npuBeneHs! B TadI. 2.

C 1991 . cpenHerogoBasi CTOMMOCTb B COMOCTaBUMBIX IleHax 1990 r. BeIUKCIAIACH KaK CpelHee
apuhMEeTUIECKOE MEKy CTOUMOCTHIO OCHOBHBIX ()OHIOB HAa HA4aJI0 OTYETHOTO T'0JIa B COMTOCTABUMBIX

* Pabora BhIMoNHeHa mnpu (QUHAHCOBOH mnoamepkke Poccuiickoro (oHAa (yHTAMEHTANbHBIX HCCIENOBAHUN (POEKT
14-06-00332 A).
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Tabéauna 1. Craructuyeckue JaHHbIE A YKOHOMETPHUECKOro uccienoBanus 3a 1990-2012 rr.

B B oo | Lemeosen | Towe | Poer
1990 644 1 871 649 1,00 75 325 265 806 28,65
1991 612 1 957 288 1,00 73 848 277 320 24,50
1992 523 2 009 054 0,73 72 071 283 913 23,14
1993 478 2 030 396 0,74 70 852 288 435 19,72
1994 417 2014 984 0,61 68 484 289 518 18,91
1995 400 1995 229 0,60 66 441 289 351 18,57
1996 386 1 983 823 0,54 65 950 289 427 22,90
1997 391 1967 098 0,54 64 639 289 773 22,22
1998 371 1953216 0,55 63 642 290 439 15,48
1999 394 1953 747 0,62 63 963 291 581 22,10
2000 434 1 962 932 0,66 64 517 295 215 35,54
2001 456 1976 006 0,69 64 980 301 557 31,89
2002 477 1 993 845 0,70 65 574 309 364 32,99
2003 512 2015 564 0,73 65979 318 011 36,24
2004 549 2 040 209 0,74 66 407 327 755 45,05
2005 584 2074 736 0,76 66 792 340 138 62,07
2006 632 2 119 496 0,78 67 174 353 854 72,72
2007 686 2169 707 0,80 68 019 367 701 76,18
2008 722 2229 842 0,77 68 474 383 852 94,95
2009 665 2292 706 0,65 67 463 402 807 64,13
2010 695 2350 079 0,72 67 577 419 776 79,64
2011 725 2416 816 0,78 67 727 440 365 101,84
2012 750 2 499 424 0,79 67 968 469 915 104,06

*3a 1990-1991 rr. axcHepTHAs omeHKa aBTopoB (Adanacses, 2009a, 20096).
Hemounuku: Tabn. 2, (HCP, 1998, c. 13, 26; 2008, c. 98; 2013, c. 14; PCE, 2000, c. 112; 2007, c. 147; 2012, c. 134; 2013,
c. 117; REB, 2013, p. 31; GEM, 2014).

eHax <I)Ht(1990) ¥ CTOMMOCTHIO OCHOBHBIX (POHIOB Ha KOHEI[ OTYETHOTO TO/Ia B COTIOCTABUMBIX IIE€HAX

®Kz(1990):

D ,(1990) = 0,5 ((I)Ht(l990) +(DK;(1990)):

DK, 1999y = PH,(1990) T PB1990) = PIL1990)s
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1990 r. B rony #; @JI,499) — CTOMMOCTH JTMKBUAMPOBAHHBIX OCHOBHBIX (DOHIOB B COMOCTABUMBIX LIEHAX
1990 r. B rony t; ®H, — crouMoCcTh OCHOBHBIX (POHAOB B (paKTHYECKUX LieHaX Ha Hayauo roja t; PK, —
CTOMMOCTh OCHOBHBIX ()OHIOB B (paKTHHUECKUX IIEHaX Ha KoHel roaa f; @B, — cTonMOCTh BBEAEHHBIX
B JIeHiCTBHE HOBBIX OCHOBHBIX ()OHJOB B (haKTUUECKHX LieHaX B rony t; @JI, — ctouMocTs TUKBUAMPO-
BaHHBIX OCHOBHBIX (POHIOB B (hakTHueckux IeHax B roay f; UKC, — cpenneronoBoii unjekc ¢pakruyec-
KHUX IICH MPOU3BOUTEICH B KaIUTAIHBHOM CTPOUTEILCTBE B TOYy / (THBapbh—IAeKaOph OTUYETHOTO TO/Ia K
SHBapIO—AeKaOpio npensiaymero roga); MJI, — uanexkc gaxruueckoil nepeoneHK OCHOBHBIX ()OHIOB
B roay t.

PE3VIIBTATBI OKOHOMETPHUYECKOI'O HMCCIIEJOBAHUA

B pe3ynbraTe 3KOHOMETPUYECKOTO HMCCIACAOBAHUS PA3TMYHBIX KJIACCOB MPOU3BOJCTBEHHBIX (DYyHK-
nuii MetogoM HauMeHbmux kBaaparoB (MHK) B 1990-2012 rr. okazasioch, 9TO ¢ TOYKH 3pESHHS Kilac-
CHYECKUX KPUTECPUEB IKOHOMETPUKH U SKOHOMHYECKOTO CMBICIIa HanboJiee aJeKBaTHO MPOIIECC PACIIn-

Tabéaunua 3. Pe3ynsraTsl 3k0HOMETpUIECKOro nccnenoBanusa Gpyakunit (7) u (8) 3a 1990-2012 rr.

BpeMeHHoii KoshdumeHTs! u B ckoOKax f-CTaTUCTHKH

MIPOMEKYTOK, TOBI

R? DW
Q ay B

1. ®yukuus 6e3 unGpacTpyKTypsl Y;(1999)/L, = e“(2; D ((1990)/L )"

1990-1993 ~7,28(-7) 0,77(2,47) - 0,75 2,42
1990-1994 ~7,52(~13) 0,85(5) - 0,88 2,93
1990-1995 ~7,64(~18) 0,88(6) - 0,90 3,10
1990-1996 ~7,48(-23) 0,83(8) - 0,92 2,69
1990-1997 ~7,35(-25) 0,79(8) - 0,92 2,11
1990-1998 ~7,39(-29) 0,80(9) - 0,92 2,38
1990-1999 ~7,41(-28) 0,81(9) - 0,91 2,10
1990-2000 ~7,41(-30) 0,81(10) - 0,91 2,18
1990-2001 ~7,41(-32) 0,81(10) - 0,91 2,19
1990-2002 ~7,43(-33) 0,81(11) - 0,91 2,19
1990-2003 ~7,48(-33) 0,83(11) - 0,91 2,09
1990-2004 ~7,59(-31) 0,87(11) - 0,90 1,74

2. ®yukuus ¢ uHGPACTPYKTYPOi Yt(1990)/Lt = eao(zid)t(]990)/Lt)al(]_t(l990))B

1990-2003 ~7,84(-2,27) | 0,83(10) 0,03(0,10) 0,91 2,10
1990-2004 ~11,15(-4) 0,87(11) 0,28(1,25) 0,91 1,99
1990-2005 ~12,94(-6) 0,89(11) 0,42(2,27) 0,92 1,93
1990-2006 ~14,18(-7) 0,90(12) 0,52(3) 0,93 1,88
1990-2007 ~15,09(-9) 0,91(12) 0,59(4) 0,94 1,83
1990-2008 ~16,13(-11) 0,91(12) 0,67(6) 0,95 1,71
1990-2009 ~17,00(-14) 0,89(12) 0,74(7) 0,95 1,56
1990-2010 ~16,35(-16) 0,89(12) 0,69(8) 0,96 1,69
19902011 ~15,26(-14) 0,87(10) 0,61(7) 0,95 1,33
1990-2012 ~14,24(-13) 0,86(9) 0,53(5) 0,94 1,00
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- Dnactuunocts BBIT no kanurany dyuxuun (7) -e-Dnactuunocts BBIT no kanurany dyukuum (8)

-4 Dnactuunocts BBIT no undpacrpykrype dynkuum (8)

Puc. 1. Onactuunocru BBII no kanurany o, dyuakunii (7) u (8) u anactuunocts BBII no undpacrpykrype B pyHkunu
(8) B mepuon ¢ 1990-2012 rr. (cm. Tadm. 3)

PEHHOT0 BOCIPOU3BOACTBA HAPOAHOTO X03s1iicTBa Poccuiickoilt denepanini ONMMChIBAETCS CIAEAYIOUIUMU
byHKIASIMU:
a) pynknus 6e3 HHQPACTPYKTYPHI

- a
Yt(l990) — o Zz®r(1990)

; 7
L 3 (N
0) dyHkumMs ¢ HHPpACTPYKTYpOi
Yz(1990) qu_)z(1990) “ -
—— =% — (I b, 8
L 3 (Z11990)) (®)
B) GhyHKIUS O6e3 HHPPACTPYKTYPHl C MUPOBOI IeHO# Ha HEPTH Mapku “Bpent”
. @
Y;(1990) — W qu)z(1990) & PH2010). )
L, L,

e Y990 — BaJIOBOM BHYTPEeHHHMiT poxyKT Poccnu B comocraBumMbx neHax 1990 r. B roxny ¢ @ £(1990) —
CPEIHEroioBasi CTOMMOCTh OCHOBHBIX (DOHIIOB HApOIHOTO XO3SMCTBA B CONOCTaBUMBIX IieHax 1990 T B
TONy #; z, — CTEIeHb 3arpy3KH IIPOU3BOACTBEHHBIX MOIIHOCTEN B POCCUIHCKOI MPOMBIIIJIEHHOCTHU B TOAY f;
L,— CpeHeroi0Bas 4MCICHHOCTH 3aHATOTO B HAPOJXHOM XO3SHCTBE HACCICHHUS B TOZY 75 11999y — CPEIHETO-
JI0Basi CTOMMOCTb OCHOBHBIX (DOHJIOB OTpaciieii TpaHCIIOpTa U CBSI3U B COMOCTaBUMBIX IeHax 1990 . B roxy
¢ (MHDPACTPYKTYPA); P19y — MHUPOBasi LieHa HAa He(PTH Mapky “BpeHT” B conocraBumMblx Lenax 2010 .

Pe3ynbrarel skoHOMeTpU4eckoro uccienoBanus ¢hyHknuii (7) u (8) 3a 1990-2012 rr., BEINIOTHEH-
HOTO Ha OCHOBE JJaHHBIX Ta0j. 1, rOBOpSAT 0 cienyromeM (tadm. 3, puc. 1).

1. Onactuunoctu BBII no kanurany a, u Tpyay | — @, npousBoacTBeHHON (yHKINY (7) ABISIOTCS
IOCTAaTOYHO yCTOHYMBBIMU B 1990-2003 rT., 4TO CBUAETEIHCTBYET O KOPPEKTHOM BHIOOPE MOIEIIH.

2. DnacTu4HOCTH @ U | — @, mpou3BoacTBeHHOM (QyHKIMH (§) Tarxke ycToilunBsl B TeueHue 2004
2012 rr., 4TO TOBOPHT O MPABUIBLHOCTH BEIOpaHHOM HaMu Mozenu. Kpome Toro, 10CTOBEpHOCTH 3HaUe-
HUH K03 (QUITMEHTOB TOATBEPKAACTCI OTCYTCTBUEM AP eKTa MyITBTHKOIIIMHEAPHOCTH (TalI. 4).

OKOHOMUKA U MATEMATHYECKUE METOAbI TomM 50 Ne4 2014
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Tadauna 4. KoahpuimeHTsl KOppessiinu Mexay 00bSICHIIOIUME TepeMeHHbBIMH QyHKIHH (8)

Tonsr r(In(z, D (1990)/L ), In1,(1999)) Tonsl r(In(z, D (1990)/L ), In1,(1990))
1990-2003 -0,19 1990-2008 0,49
1990-2004 —0,01 1990-2009 0,45
1990-2005 0,15 1990-2010 0,50
1990-2006 0,30 1990-2011 0,59
1990-2007 0,42 1990-2012 0,66

3. ®akTop uHPpacTpyKTyphl OblI cTarrucTudeckd HezHauuM A0 2004 1., a ¢ 2004 mo 2009 r. sma-
cruunocth BBII o ungpactpykrype By dynkuu (8) Beipocia B 2,6 pasa — ¢ 0,28 o 0,74. OgHako
MOCJIE MUPOBOTO (PMHAHCOBO-3KOHOMUYECKOTO KPU3UCa 3Ta AINACTUYHOCTD CTaja CHUXKAThCS U OCTAHO-
BmJach Ha ypoBHe 2006 1.

4. HecMmoTps Ha CHIDKCHHE 3HaYeHHH cTaTucTuk Jlapomna—Barcona B 1990-2011 u 1990-2012 rT.,
tecT MHOXKUTeNeH Jlarpanxa (bpoiima—loadpu) yka3siBacT Ha OTCYTCTBHE aBTOKOPPEISAIIUHA OCTATKOB
MIePBOIO MOPSAKA.

IIPOIHO3HASI CUJIA SKOHOMETPUYECKUX MOJIEJIEN

Kak BumHO M3 Tabmd. 5, puc. 2 u 3, mpousBoacTBeHHas QyHKIH (7) ©IMEET XOPOIITYIO0 TPOTHO3HYIO
CUJIy C TOYKH 3PEHUS MPUHIIUIIA PETPOCICKTUBHBIX PACUYETOB (ex-post MPOrHO3a) BO BPEMEHHBIX MPO-
MexyTKax ¢ 1994 mo 2003 r. JleficTBUTEIBHO, PETPOCIIEKTHBHAS OI[CHKA a0COIOTHON BETMYMHBI OTHO-
CUTENBHOU omuOKku nmporHos3a APE, BerauciseMas mo Gpopmyie

ex-post nporro3usiii BBIT
APE = —1]X100%,
¢daxruueckuii BBIT

He npesslmaer 7%. bonee Toro, HanpaBiaeHUEe TMHAMUKHU ex-post nporHo3Horo BBII coBnanaer ¢ Ha-
NpaBieHUEM AUHaAMUKU olleHeHHoro BBII.

Tabéamnma 5. Omudka ex-post mporHoza APE na 1994-2003 rr. mo ¢byukiuu (7), B %

Tox OO0yuarommast BEIOOpKa 3a mepuoxa ¢ 1990 1.
ex-post
nporuosza | 1993 1994 1995 1996 1997 1998 1999 2000 2001 2002
1994 3,9
1995 5,4 3,0
1996 0,1 3,0 4,4
1997 2,3 5,2 6,5 4.8
1998 3,5 0,6 0,7 1,0 2,3
1999 7,0 5,0 4,0 5,1 6,0 5,7
2000 2,5 1,0 0,3 1,1 1,6 1,4 0,9
2001 1,6 0,5 0,0 0,5 0,9 0,7 0,2 0,1
2002 0,9 1,9 2,3 1,9 1,6 1,7 2,2 2,3 2,3
2003 3,7 4,3 4,6 4,4 43 4,4 4,8 4,9 4,9 4,2
Cpenusis 3,1 2,7 2,9 2,7 2,8 2,8 2,0 2,4 3,6 4,2
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uccienoBanHoi B 1990-1993 rr. (cm. Tabm. 3).
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Puc. 3. Ommbku ex-post nporHoza APE nHa 1994-2003 rr. no ¢ynkuuu (7), uccnenosannoit B 1990-1993 rr. (cm.
Tabm. 5).

B 10 xe Bpemsi, HaumHas ¢ 2004 r., ommOKK porHo3a pactyT u k 2012 1. qocTUraroT Auama3zoHa
14-17%. Cpenuss omnbka npornosza Ha 2004-2012 rr. mo ¢pynkuuu (7) coctaisieT okono 16—17%.

Omubku APE no ¢yakiun (8) Bo BpeMeHHBIX nmpoMexxyTkax 2004—2012 rr. Takke SBISIIOTCS J10-
BOJIbHO OOJIBIIMMHM: WX CpPEeIHHE 3HAUYCHHS M3MEHAIOTCS B AMamna3zoHe oT 7 no 17%, a MakcHMallbHbBIE
3HaueHUs 1oxomAaT 110 24% (c yaetom 2009 1.) mm mo 22% (6e3 yuera 2009 r.).

Takum 00pa3oM, BOSHHKAET HEOOXOMUMOCTh B IMOUCKE TaKOH (YHKIIMOHAIBHONH MOJEIH, KOTOpas
nporuosupyet poccubickuit BBIT 1o 2012 r. ¢ meHbIMu ormuOkamMu. Takoi MOAEIbIO CIIYKUT HyHK-
uus (9) ¢ MupoBoii nenorr Ha HeQTh Mapku “bpeHt” B conmoctaBumbIx nenax 2010 r., nccnegoBanHas

OKOHOMUKA U MATEMATHYECKUE METOAbI TomM 50 Ne4 2014



28

Tab6anuna 6. Pe3ynpraTsl 5KOHOMETPUUECKOTO HccaeaoBanus Gpyukuuu (9) 3a nepuoxa ¢ 1990-2012 rr.

AD®AHACBEB, IOHOMAPEBA

BpemenHnoii

KoadduimeHTs! 1 B CKOOKaX f-CTaTHCTHKHU

MPOMEKYTOK, FOABI ay o, 5 R? Dw
1990-2000 -7,35(-29) 0,76(8) 0,003(1,02) 0,92 1,80
1990-2001 —-7,35(30) 0,77(9) 0,002(0,95) 0,92 1,85
1990-2002 —7,35(-32) 0,77(9) 0,002(1,15) 0,92 1,87
1990-2003 -7,36(-33) 0,77(9) 0,003(1,59) 0,93 1,79
1990-2004 -7,36(-33) 0,76(10) 0,004(2,63) 0,93 1,60
1990-2005 -7,36—(35) 0,76(10) 0,004(4) 0,95 1,69
1990-2006 —7,36(-36) 0,76(11) 0,004(5) 0,96 1,69
1990-2007 -7,35(=37) 0,76(11) 0,004(6) 0,97 1,67
1990-2008 —7,35(=39) 0,76(11) 0,004(8) 0,97 1,66
1990-2009 —7,25(-27) 0,72(8) 0,004(7) 0,95 1,41
1990-2010 —7,25(-28) 0,72(8) 0,004(8) 0,96 1,78
19902011 —7,23(-25) 0,72(7) 0,004(7) 0,95 1,55
1990-2012 —7,19(-24) 0,71(7) 0,004(6) 0,95 1,23

l'[pnMeqa}me. CratucTuyeckas HE3HAYMMOCTh KO3(1)(1)PIHI/I€HT3 npu MHpOBOﬁ IIEHE Ha He(bTB HE BJHMACT Ha XOpOoloue

MIPOTHO3HEIE CBOMCcTBA Monenu (Tabdm. 7).

BO BpeMeHHOM npoMexyTke 1990-2000 rr. u uMeromas cpelHiow apupMeTHieckyo omuodky APE B
4,7% (tabmn. 6, puc. 4 u 5).

Oyuxkuug (9), ucciaenoBanHas BO BpeMeHHBIX TpoMexkyTkax 1990—-2012 rr., uMeeT Mo4TH MOCTOsH-
HBIE BO BpeMeHH K03 dhurueHTs! (ocoberHo mo 2008 1.), 1 HanpaBJICHUA TMHAMHUKH €€ eX-post IPOTHO-
30B Ha 2002-2012 rr. u dakrudeckux 3Hauenuid BBII coBmanarot (puc. 6-—8).
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Puc. 4. Gaxruueckuii u ex-post mporao3usiid BBII Poccuu B comoctaBumeix neHax 1990 r. a 2001-2012 rr. mo ¢pyHK-

uuu (9), uccnenoannoi B 1990-2000 rr. (cM. Tadi. 6).
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Tab6amnna 7. Omudka ex-post mporaosa APE na 2001-2012 rr. mo dbyukiuu (9), B %

Ton OOyuaromias BeIOOpKa 3a mepuog ¢ 1990 .

ex-post
npornosza| 2000 | 2001 | 2002 | 2003 | 2004 | 2005 | 2006 | 2007 | 2008 | 2009 | 2010 | 2011

2001 2,4
2002 02 | 05
2003 1.8 | 2,7 | 25
2004 | 4.1 54 | 52 | 41
2005 2,1 43 39 | 2,0 1,2
2006 32 | 60 | 55 3,1 1,0 | 0,1
2007 6,3 9,1 8,6 | 6,1 1,9 | 28 | 29
2008 6,7 | 10,5 9,8 6,5 07 | 20 | 2.1 0,6
2000 | 17,0 | 19,0 | 18,6 | 169 |140 | 146 | 147 | 13,9 | 138
2010 85 | 11,5 |109 | 84 | 39 | 49 | 50 | 39 | 37 1,4
2011 L4 | 30 | 22 1,7 | 86 | 7.1 70 | 87 | 90 | 12,5 | 12,9
2012 2,3 2,3 1.4 | 26 | 98 8,1 80 | 99 | 102 | 13,6 | 140 | 10,2

Cpennee | 4,7 6,8 6,9 5,7 5,1 5,7 6,6 7,4 9,2 9,2 | 13,5 | 10,2

18%- 17%
16 %
14%+
12 %+
10%-

8%+

Ommoka APE

6%

4%+

2%+

2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012
Topwl

Puc. 5. Ommbkn ex-post nporno3a APE Ha Poccum nHa 2001-2012 1. mo ¢ynxumu (9), nccienoBannoit B 1990—
2000 rr. (Taba. 7).

BbIBO/IbI

Ha ocHoBaHMM NpOBENEHHOrO0 B CTaTbe IKOHOMETPHUUYECKOTO MCCIEAOBAHUS MPOU3BOIACTBEHHON
(byHKIIMM HapOIHOTO XO3siCTBa Hamleil cTpaHbl BO BpeMeHHOM mpomexyTke 1990-2012 rr. MmoxHO
cenarh CIeIyIONINe BEIBOBI.

1. Bo BpemeHHbIx poMexyTKax 1990-2003 rT. agekBaTHO ¢ TOUKHU 3PEHHS KIACCHYECKUX KPUTE-
pHEB KOHOMETPUKH M SKOHOMHYECKOTO CMBICIIA MPOIECC PACIIMPEHHOTO BOCIPOU3BOJICTBA POCCHIA-
CKOTO HapOJHOTO XO3SHMCTBA OMUCHIBACTCS MPOU3BONCTBEHHOM (yHKIMer Buaa Ko66a—/lyrnaca ¢ mo-
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Puc. 7. Dnactuunocts BBII mo MupoBoii neHe Ha HedTh Y GyHKINH (9) BO BpeMEHHBIX IpoMexyTkax ¢ 1990 r. mo
2000-2012 rr. (cM. Tabm. 6).

CTOSIHHOM OT/Have Ha equHuIly MaciuTaba (7), 3aBucsieii oT AByX (GakTOpOB MPOU3BOACTBA — TPy U
KanuTana. Ita QyHKIMS UMEET XOPOIIyI0 MPOTHO3HYIO cuity B 1994-2003 rr.

2. Bo BpemeHHBIX mpoMexkyTkax ¢ 1990-2012 rr. mydmuM 06pa3oM Mporece paciumpeHHOTo BOC-
MIPOM3BOACTBA HA MaKPOIKOHOMHYECKOM yPOBHE OMHCHIBAET MPOU3BOJCTBEHHAS (PyHKIHMSA ¢ WH(ppa-
CTPYKTYpoil (8), B KoTOpoll MHPPaACTPyKTypa MpEJCTaBICHA B BUAC OCHOBHBIX (DOHJOB TPaHCIOPTa
U CBSI3H.
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Puc. 8. ®axrnueckuii u ex-post nporHosusiii BBIT Poccun B conocraBumsix nenax 1990 r. va 2001-2012 rr. o dyH-
kiuu (9), uccnenoanHoi B 1990-2011 rr. (cM. Tabm. 6).

3. U3 uccnepoBanus BUIHO, 4TO B TeueHHe 1990-2012 rT. amacTHYHOCTH TOOBIYM Ta3a Mo TPYLY
CHU3WJIACh, HA OCHOBAaHHWH YETO MOXXHO 3aKIIOYUTH, UYTO MPOIEecC TPyAa cTal 0ojiee MeXaHU3NPOBaH-
HBIM, 3TO TOBOPHT O HadaJie Iepexoaa POCCHUCKON S3KOHOMUKH Ha WHHOBAITMOHHBIN ITYTHh Pa3BUTHSI.

4. B 2004-2009 rr. posib MHPPACTPYKTYPHI, XapaKTEPHU3YIOIIAsCS €€ aKTUBHBIM DPa3BUTHEM B
o0macTu TpaHCIIOpPTa M CETEeH CBA3M, B HAPOAHOM XO35HCTBe Poccuu CymiecTBEHHO MOBBICHIIACK,
YTO TaKXe CBUAETENHbCTBYET O Hayaje Ipolecca Mepexofa 3KOHOMHUKM Hallel CTpaHbl Ha WHHOBa-
LUOHHBIA MyTh Pa3BUTHUS B 3THU roAsl. Mexay Tem HaunmHas ¢ 2010 r. poab UHGPACTPyKTYpHl cTana
YMEHBILIATHCS, YTO CBA3AHO MPEKIE BCETO C MOCIEACTBUSIMU MHPOBOro (PHHAHCOBO-3KOHOMHYECKOTO
KpHU3Hca.

5. Koadurnment npu Mmuposoii riene Hedtu cradunuzuposaics ¢ 2001 1., 1ieHa cTana cTaTUCTHYE-
cku 3Ha4uMOi ¢ 2004 r., 9YTO YeTKO yKa3bIBaeT Ha YCUJIEHHE B MOCIJIEIHUE TOJIbl SKCIIOPTHO-CHIPHEBOI
HampaBJIEHHOCTH SKOHOMHUKHM Hallleld CTpaHbl, Bce Oojblliee CMEIIEHWE MPONOPUUi 00IIEeCTBEHHOTO
MPOU3BOJICTBA B CTOPOHY JOOBIBAIOLINX OTpacieil HapOIHOTO XO3siCTBa.

6. 13 Bcex MCCIIeNOBaHHBIX aBTOpaMU (PYHKIHMH JIydmIeld MpOTHO3HON CUITON (MEHBITUMH OIITHO-
KaMUu ex-post iporao3a APE) no 2012 r. obnanaet ¢yukius (9) BO BpeMEHHBIX TPOMEXyTKax 1990—
2000 rr., B KOTOPYIO BKJIIOUE€HA B KaueCTBE JIOMOJHUTEIbHOIO apryMeHTa MUPOBas IieHa HE(TH copTa
“bpent” B comocTtaBuMbIX IeHax 2010 .

7. UccnenoBaHHbIE aBTOPAMU IPOM3BOACTBEHHBIE (DYHKIIMH MOTYT OBITh MCIIOJIB30BaHBI MPOQHIIb-
HBIMM MUHUCTEPCTBaMH U BepoMcTBaMu Poccuu B kadectBe 3(p()EKTHBHOIO MHCTPYMEHTA aHalu3a U
[IPOTHO3UPOBAHUS JUHAMHUKHU COLMAIbHO-3KOHOMUYECKOI'O Pa3BUTHUS HAIIEH CTPaHHI.
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The Aggregate Production Function of Russian Economy
in 1990-2012

A.A. Afanasyev, O.S. Ponomareva

Econometric models of the aggregate production function of the Russian economy have been built.
These models adequately (from the standpoint of economics and econometrics) describe the ex-
panded reproduction of the Russian economy in 1990-2012. The role of the national economic
infrastructure and world oil price fluctuations on GDP as well as predictive power of econometric
models are investigated.

Keywords: econometric analysis, macroeconomic production function, Russian economy, GDP,
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