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KPATKOCPOYHBIE U JIOJITOCPOYHBIE IPOCTPAHCTBEHHBIE
SOPDEKTHI 1JI1 OCHOBHBIX MAKPOOKOHOMUYECKHUX ITOKA-
3ATEJIEM POCCUMCKUX PETUOHOB

OCHOBHOI1 UCCIIEI0BATEIbCKHI BOMPOC ITOW CTATbH: KAaK COOBITHS, MPO-
UCXOJAIIME B OJTHOM U3 POCCHUMCKUX PETMOHOB, BIMSAIOT HA aHAJOTMYHBIE TOKa-
3aTeNu B Ipyrux pernoHax. OueBUIHO, YTO MPOCTPAHCTBEHHBIE () (PEKTH MOTYT
U3MEHSATHCS C TeYeHHEM BpeMeHHU. [103ToMy MMeeT CMBICI pa3lenuTh KpaTKo-
CpOYHbIE (B JAHHOM HCCJIEJOBAaHUU T'OI0BBIE) U JIOJITOCPOUYHBIE IPOCTPAHCTBEH-
Hble d¢dexThl. Bee pacuersl npoBoauiauck 1o gaHHbM 3a 2000 - 2010 rr. ans
75 pernonoB Poccuu. J{ns BhIABIIEHUS! KPATKOCPOUYHBIX MPOCTPAHCTBEHHBIX (-
(GexToB OBbUIM OLEHEHBl MOJIEIM IPOCTPAHCTBEHHOM aBToperpeccuu. [ns
HAXO0XJIEHUS JOJTOCPOYHBIX MPOCTPAHCTBEHHBIX 3((HEKTOB OBLIM UCIOIH30BA-
Hbl MOJIEIM MAaHEJIbHbIX NaHHbIX ApeiuiaHo-boHna. beumm momydeHsl ciieqyro-
1€ OCHOBHBIE pe3ynbTaThl: 1) OneHka Mojienei 1Mo roJloBbIX JTaHHBIX OTIEIIb-
HO ]ISl BOCTOYHBIX M 3alaJHbIX perioHOB Poccuu siBnsieTcs Mano NepcreKTyB-
HOH, 2) B 3amajgHbIX perroHax ObLIM BBISBIEHBI TOJBKO JOJITOCPOYHBIE MOJIO-
KUTEIbHBIE MPOCTpaHCTBEHHBbIE 3(pPekThl 3) B BOCTOUHBIX pailoHax ObLIU BbI-
SIBJICHBI JIOJITOCPOYHBIE KaK MOJIOKUTENbHBIC, TAK U OTPULATEIbHBIE MMPOCTPAH-
ctBeHHbIe 3(PexTrl, 4) CylecTByeT aCUMMETPHS B JOJITOCPOYHOM BIIUSIHUH
BOCTOYHBIX M 3aI1aJIHBIX PETMOHOB JAPYT Ha JApyra (3(Q(eKThl U3 3anagHbIX peru-
OHOB PACIPOCTPAHSIIOTCS HA BOCTOYHBIE, HO HE HA00OPOT).
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SHORT-TERM AND LONG-TERM SPATIAL EFFECTS FOR THE
MAIN MACROECONOMIC INDICATORS OF RUSSIAN REGIONS

The main research question in this paper is the following: how are events
occurring in one Russian region, effect similar indicators in the other regions.
Obviously, the spatial effects can experience dynamic changes over time. It
makes sense to separate short-term (in this study, annual) and long-term spatial
effects. All calculations were performed on the data for the 2000 - 2010 period
for 75 Russian regions. For revealing the short-term spatial effects the spatial
autoregressive models were estimated. For finding the long-term spatial effects
the Arellano-Bond panel data models were used. We obtained the following
main results: 1) Estimating the cross-sectional models separately for the eastern
and western regions in Russia was problematic, 2) In the western regions the
long-term positive spatial effects were identified 3) In the eastern regions both
positive and negative spatial long-term spatial effects were revealed, 4) There is
an asymmetric long-term influence of eastern and western regions on one anoth-
er (the effects from the western regions extend to the eastern regions over the
long term, but not vice versa).
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