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PE®EPAT

«MOI[GJ'II/IpOBaHI/Ie 9KOHOMMHYECCKOC B33HMOI[€IZCTBH$I CTpaH Ha OCHOBC
CUCTCMbI MAKPOOKOHOMHUYCCKUX MoKazaTesicii

Jlunnomuast padora: 71 c., 23 puc., 13 ta6:1., 69 HCTOYHUKOB, 5 IPHII.

KnroueBbie cJIOBA! GVAR-MO/IEJIb, OKOHOMMNYECKUE
B3ANMOCBA3U, DKOHOMETPUYECKOE MOJIEJIMPOBAHUE, MMPOBAS
OKOHOMUKA, TPAHCMHUCCH A IIOKOB

Heab ncciieoBaHus1. OIEHUTH 3aBUCUMOCTh MaKPOIKOHOMHUYECKHUX ITMKJIOB
bemapycu u apyrux cTpaH Mupa, a TakXe CIPOTHO3UPOBATh TOCIEACTBUS
Pa3IMYHBIX SKOHOMHUYECKHUX IIOKOB.

O0beKT ucc/IeI0OBaHUA: B3aMMO3aBHCUMOCTh JKOHOMUKH bemapycu wu
JIPYTUX CTpaH MHUpA.

MeToabl HccJIe0BaHMsI: CTATUCTUYCCKUM aHAIN3 JTUHAMUKH BPEMEHHBIX
pAIOB, TJI00ATBHOE BEKTOPHOE AaBTOPETPECCHOHHOE MOJICIIMPOBAHKE, OIlCHKA
0000IIeHHBIX (YHKIIMA HMITYJIBCHOTO OTKJIMKA, OOOOINCHHAS JICKOMITO3HUIIUS
JIMCTIEPCHUM OITHOKH IMPOTHO3a.

IlonyyeHHble pe3yJbTaTbl M HX HOBHU3HA: IIOATOTOBJIEHA MOJIEb,
OMMCHIBAIOIIAS IMPOIECCHl TPAHCMUCCHHM BHEIIHUX IIOKOB CPEIM CTpaH MHUpa, U
MCIIOJIb30BaHa JUIsl aHAIN3a CYIIECTBYIOIINX B3aMMOCBS3EH.

O61acTh BO3MOKHOTO NPAKTHYECKOT0 TMPUMEHEHMsI: TIOJyYCHHBIC
pe3yabTaThl HEOOXOIUMO YUHUTHIBATh MPHU COCTABJICHUHU CPEIHE- U JOJTOCPOUHBIX
IIPOTHO30B, a TakKXKe IpH pa3padOTKEe IKOHOMHUYECKOW CTpaTeruyd CTpaHbl W
OCYIIECTBJICHUU MEP SIKOHOMHUYECKOM MOJIUTHUKH.

ABTOp PabOTHI MOATBEP)KIAET, YTO pabOTa BBIMOJHEHA CAMOCTOSTEIBHO U
IPUBEJACHHBII B HEHM PAaCUCTHO-AaHAJUTUYECKMM MaTepuaid IPaBUIBHO U
00BEKTHBHO OTPAXKAET COCTOSTHHUE UCCIISyEMOTO IIPoIiecca, a BCE 3aMMCTBOBAaHHBIE
U3 JUTEPATypHBIX W JPYTHMX HCTOYHHKOB TEOPETHYECCKHUE, METOJIOJOTHUYCCKUC
MTOJIOYKCHHS ¥ KOHIICTIIIUU COTIPOBOK/IAFOTCS CCHIJIKAMH Ha UX aBTOPOB.
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PODEPAT

«MampnsBaHHE SKaHaMIYHAra y3aeMaI3estHHS KpaiH Ha MajCTaBe CICTAMBI
MaKpadKaHaMigHBIX TTaKa34ybIKay)»

JpiioMHuas npana: 71 7., 23 man., 13 1a6im., 69 KpbIHiL, 5 TPBIKII.

KirouaBbisi CJIOBBI: GVAR-MAJ1DJIb, OKAHAMIYHBIA
V3AEMACYBS3Il, DKAHAMETPHIUHAE MAJIDJISIBAHHE, CYCBETHAS
SKAHOMIKA, TPAHCMICIS IIIOKAY .

MbTa naciiefaBaHHsS: alaHilb y3aeMa3aje)KHACIh MaKpadKaHaMidHBIX
eIkIay bemapyci 1 iHIIBIX KpaiH CBETy, a TakcaMa CIparHa3aBailb HaCTYTICTBHI
PO3HBIX KaHAMIYHBIX IIOKAY.

AO'eKT JaciegaBaHHsl: Yy3aeMaszalieKHACIlb dKaHOMiKI benmapyci 1 iHIIBIX
KpaiH CBETY.

MeTtaabl 1acjieaBaHHA: CTAaTHICTHIYHBI aHAII3 JbIHAMIKI 4acOBBIX Pajoy,
riadajgbHae BEKTapHae ayTaparpaciiiHae MajdJisBaHHE, alPHKa adaryibHEHBIX
(bYHKIIBIH IMITyJIbCHAra BOJATYKY, adaryabHeHast J3KaMIa3iipisa Apicepcil maMbpLiki
MparHosy.

ATpbIMaHBIA BBIHIKI i iX HaBi3Ha: magpepIxTaBaHa MajdJib, sIKas alicBae
IpaIpChl TpaHCMICH 3HENIHMX IIOKay, | BbIKapacTaHa JUIs aHaji3y ICHYIYbBIX
y3aeMacyBs3sy.

Bobaacub MarybiMara npakTblYHAra NPbIMSIHEHHSI: aTPHIMAHbIS BBIHIKI
HeaOXoj[Ha YIiuBallb MPbI CKIIAJAaHHI CSIpdHE-1 JOYraTIPMIHOBBIX IparHosay, a
Takcama Tpbl MaJAraToyIibl dKaHaMidHall CTpaTd ril KpaiHbl 1 aXBIIISYJIEHHI MEp
HKaHAMIYHAN MaiTHIKI.

A¥Tap mpanibl manBsip/iKae, IMITO MPBIBEA3EHBI ¥ €1 pa3iiikoBa-aHATIThIYHBI
MaTIPBISI IPaBLIbHA 1 a0'eKThIVHA a/NTFOCTPOYBAE CTaH JIOCHEIHAra Mparpcy, a yce
3arma3bpluaHblsl 3 JITAPATYPHBIX 1 1HIIBIX KPBIHII TAPITHIYHbISA, METaalariytbls 1
MeETaAbIYHbIS MaJakKoHHI 1 KaHIPIIIEI CyIpaBapKaroliiia CrachklIKaMi Ha ix ayrapay.
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ANNOTATION

«Modelling Economic Cross-country Linkages Using a System of
Macroeconomic Indicators»

Work includes: 71 p., 23 fig., 13 tables, 69 sources, 5 appendixes.

Keywords: GVAR-MODEL, ECONOMIC INTERLINKAGES,
ECONOMETRIC MODELING, WORLD ECONOMY, SHOCK
TRANSMISSION.

Objective: to assess interdependence of macroeconomic cycles of Belarus
and other countries and forecast consequences of various economic shocks.

Object: interdependence of economies of Belarus and other countries.

Methods: statistical analysis of time series, global vector autoregressive
modeling, generalized impulse response functions, generalized forecast error
variance decomposition.

The results obtained and their novelty: cross-country linkages and impact
of external shocks on the economy of Belarus were assessed.

Recommendations for the implementation of the results: one should
consider obtained results while preparing short- and long-term forecasts, as well as
projecting economic strategy of the country and implementation of economic policy
measures.

The author confirms that the work is prepared independently and all the
calculations and analytical material correctly and objectively reflects the state of the
process under investigation, all borrowed from the literature and other sources of
theoretical, methodological information and concepts accompanied by references to
their authors.

(signature)



