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NMPEOAMNOCDHLIJIKM U ONMUCAHUE MOLEIMM

 WccnepoBanochb BnusiHne KnroveBblix nokasartenen Ha BPI1 MockBbl,
y4nTbIBaA:

*  TpaauUUOHHbIE (PaKTOPbI, TakMe Kak:
°* WNHBECTUMN,
* notpebnenue,

*  HEeTpaaUUMOHHLIE NHCTUTYULIOHaNbHble dakTOPbl TAKNe Kak:
*  KONMUYECTBO 3KOHOMUYECKUX NPECTYMNNEHNN

* KOJIMYEeCTBO HOBbIX OTKpbIBaeMbIx HKO (Hekommepuyeckmnx
opraHusaumn)
* Wcnonb3oBanca meton BEKTOPHOM aBTOPErpeccumn ¢ UCNosrb3oBaHUEM
nporpamMmsbl Eviews 8

« BaxHoe gonyuweHne UCnonb3yeMon Moaenun: Koim4ecTBO OTKPbIBaeMbIX
HKO Gpanocb B COBOKYNHOCTU, 6e3 BblaeneHnsa busHec-accounauum (BBuay
OTCYTCTBMSA COOTBETCTBYHOLLEN CTAaTUCTUKN)




NMPEAWLECTBYIOLWUE MCCINEAOBAHMUA

« KonunyecBTeHHas LeHKa MHCTUTYLMOHAarbHbIX hakTopoB npuobpena
nonyndapHocTb B KOHUe XX- Havane XXI B.

*  MoxHo BbligenuTb pabotbl P. orens, [1. HopTa, Np>xeBopckoro (Kputepum
aemokpaTtum [NpxxeBopCcKoro), MHOEKC Kayectsa MHCTUTYTOB SAHOBCKOrO,
LynbrmHa™

* [pnmep cnocoba namepeHns: pocT JONM NPUBEPXKEHLIEB HOBOIO
0OLLIECTBEHHOIO MHCTUTYTA N COKpaLLIEHME OONU NPUBEPKEHLIEB CTaporo
(Tambosues, 2001**):

ef (xext—1)
P =

ef(xt,xt—l) + 1
rae P — 0ons areHToB, MCNOMb3YIOLLMX HOBbIV MHCTUTYT, X — Habop hakTopos,
BAMSIIOLLMX HA JOMI0, C YH4ETOM COLManbHOro 0byyeHus.

*Anosckun, K., MHCTUTYTLI, AEMOKPATUA U 3KOHOMUYECKNN pocT, TecT 180-neTHero
pa3sutus/ K. Anosckun, C. LLynbrmH, 3koHoMn4Yeckas nonntuka, Ne3 nioHb 2008.
**TamboBues, B.J1. MHCTUTYUMOHaNbHLIM PLIHOK Kak MeXaHN3M UHCTUTYLIMOHASTbHbIX
nameHeHumn // ObuecTBEHHbIE HAYKN N coBpeMeHHOCTb, Ne5, 2001. 3




OBLUAA MOAEJIb VAR U TUMNOTE3A MOAENU

Oo6wwuin sug mogenen VAR:

| X =@ T 0y Xy - F QL A Xy T F O X T X1 T O Xy TE

fo

.".-:._1 i L-lt'if' X,

| . L L' 17 17 -1 -1
. X = . = I'.'-t'f-]_' X e [ _'_-'_1.'l.:-'_-_1 —_ I'.Tf-l' '1":'—11 e X o I'.'-t'f-]'_ - '1":'—;21 ol i - .'l.:- nk —-E:-'_-

OcHoBHasa rmunorte3a: konnyecteBo HKO MockBbI oKa3biBaeT 3HaYMMoe BrUsitHUe
Ha BPI1 MockBbl.




CNELUMNOUKALIUA MOLOENUN

Habop ypoBHeHMIN Ana gaHHOW Moaenu:

[GDPm) _t=C+a_1* [GDPm) _(t-1)+a_2* [GDPm) _(t-2)+a_3* [(Inv) _(t-1)+a_4* [Inv)
_(t-2)+a_4* [Non-prof org) _(t-1)+a_5* [Non-prof org) _(t-2)+a_5* [Income) _t+a_6* [Econ
crimes) _t

[(Inv) _t=C+a_1* [GDPm) _(t-1)+a_2* [GDPm) _(t-2)+a_3* [Inv) _(t-1)+a_4* [(Inv) _(t-
2)+a_4* [[Non-proforg) _(t-1)+a_5* [Non-prof org) _(t-2)+a_5* [Income) _t+a_6* [Econ crimes
]t

[Non-proforg) _t=C+a_1* [GDPm) _(t-1)+a_2* [GDPm) _(t-2)+a_3* [Inv]) _(t-1)+

a_4* [(Inv) _(t-2)+a_4* [Non-prof org) _(t-1)+a_5* [Non-prof org) _(t-2)+a_5* [(Income
)] _t+a_6* [Econ crimes) _t

I'ne:
GDPmt - BBII MockBbI B rog, t
GDPmt - BBII MockBbl B roj t-1 (rogom paHHee)
GDPmt - BBII MockBbI B roj, t-2
C - KOHCTaHTa OCTAaTKOB
(Inv) _t- waBercunuu B roa t, anasornyso gaa [(Inv) _(t-1), [(Inv) _(t-2)
[(Non-prof org) _t - konnyecrBo HKO B MockBe B roj t, anaysorudso ajs  [Non-prof org)
_(t-1), [Non-proforg) _(t-2)
[Income) _t- goxoxb! foMoxo3aiicTB MocKkBbI o Pocctaty B rog t
[(Econ crimes) _t - Ko/MYeCTBO 3KOHOMHUYECKUX NMPECTYIVIEHUH B MOCKBe 10 JaHHBLIM
MB/|




AHAJNIN3 OUHAMMUKU BBOOHbIX NMOKA3ATENEW. BPN
MOCKBbI

GDPM
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AHANIN3 OMUHAMMUKU BBOOHbIX NMOKA3ATENEM.
IKOHOMUYECKME NPECTYIMNJNEHMA

Econ. Crimes
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AHAJIN3 OMHAMMUKU BBOOHbIX NMOKA3ATENEWN. HKO

Non-prof. org.
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MMNYINbCHbIN OTBET KAXXAOIO U3 3 YPABHEHUM

Response of GDPM to GDPM
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Response of GDPM to INV

Response to Generalized One S.D. Innovations + 2 S.E.
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PE3YJIbTATbI MOAEJIMPOBAHUA

B xonoe aHanmsa mogenv BEKTOPHOW aBTOPErpeccumn Obinu nonyyYeHsl crieayrouime
OAHHbIE:

NON_PROF_ORG

GDPM INV
GDPM(-1) 1.857230 0.392832 -0,003502
GDPM(-2) -0,863124 -0,384395 0.005141
INV(-1) -0,018171 1.688695 0.004733
INV(-2) 0.006284 -0,753498 -0,003875
NON—PR(?S—ORG 10,209573 :0,044092 1.924707
NON—PR((_)ZI;—ORG 0.296165 0.288900 -0,942674
C 23.25135 -2,3378 8.471846
INCOME 0.000386 0.002940 1.22E-05
ECON__CRIMES 2.96E-05 0.000665 -1.61E-05
R-squared 0.999971 0.999187 0.999929
Adj. R-squared 0.999967 0.999075 0.999919
Sum sq. resids 5821.296 61179.34 248.7587
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BbiBObl HA OCHOBAHUU COOPMYJIMPOBAHHOMU
MOLAEJU

BbiaBreHO NonoXxunteribHoe BNUsHue MHCTUTYLUMNOHAJIbHbIX nokasartesien Ha
Knr4yeBbile NoKa3aTtesiu 9KOHOMU4YeCKOro pocta permoHa.

konnyectBo HKO mMecsiuem u oBymMms MecsitamMu paHHee NMoJIOKUTESNbHO
cBaA3aHo ¢ BPI1 pernoHa

KONMM4eCTBO 3KOHOMMYECKUX NPeCcTynsfieHUN oKasariocb He3Ha4YMMbIM
c¢dakTopom.

Takum ob6pa3om, moaesib BEKTOPHOU aBTOpPerpeccum MoXxeT MOCNYXUTb eLLe
OO4HUM apryMeHTOM B NOJib3y BaXXHOCTU HEerocyaapCcTBeHHbIX CnocoboB
opraHuM3auuu 3KOHOMMUYECKUX areHToB

nOATBep)Kﬂ,éHHaSI B pa60Te rmnoTe3a MOXeT CITYXUTb noaTBepXaeHuem
nonoxutenbHoro BnusaHna HKO Ha akoHoMM4eckoe pa3BuTue

Moaenb MoXeT ObITb KOCBEHHLIM apryMeHToOM B NOSb3y noaBepXaeHus
cylwiecTBOBaHMUA MHCTUTYTaA «Bnactn-cobcreBeHHocTn» (BbiaeneHHoro P.M.
HypeeBbim)
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3AKNMIOMEHME

 WHTepecbl bu3Heca He0O6XO0AMMO MHCTUTYLMOHANN3NUPOBaTb

 Heobxoauma nonynsipysauusa ngem camoopraHusauum B NpOTUMBOBEC
naTepHanu3mMy M UHCTUTYTY «BNacTU-COOCTBEHHOCTUY»

i MHCTVITyLII/IOHanVBaLWIFl NMHTEepecoB MOXeT CTaTb MCTOYHUKOM
9KOHOMMNYECKOro pa3BuTtus

« HeobOxooumo panbHeulwee TeopeTnvyeckoe obocHoBaHue chopm
opraHumsauuv n nogaepxkKkm ousHec-coobuiecTs

padpux 1. AMHAMMWKA YPOBHEW JOBEPUSA

K PA3JIUMHBIM UHCTUTYTAM B CPEAHEM INO 25 CTPAHAM
(npocymMMUpOBaHbI 0NN PECNOHAEHTOB",

AAaBLUMX OUEeHKHM oT 6 0 9 no 9-0annbHOM WKane)

65 -2 -- [ OuiecTBessmic Oprasaaalim M) s Biayoc e Bac |- - --- - - -

2006 2007 2008 2000 2010 2011

* M@ ODMHMD OBIHHEE DECTOHIEHTH B BoapacTe 35-64 ner
Werounux: Edelman Trust Barometer—2012

12



CNACMB0 3A BHUMAHME!!!




