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PE®EPAT

Paboma cooepacum: 54 c., 20 pucynkoB, 13 Tabnui, 35 ucTOUHUKOB, 4
PUIOKEHUS.

Kniouesvie  cnosa.  wHOIAUMS,  BAJIOBBIA  BHYTPEHHHH  MPOIYKT,
DKCTEHCUBHBIM 3KOHOMUYECKUM POCT, MHTEHCUBHBIM 3KOHOMUYECKUMN POCT, TECT
['permxepa, Tect Baiita, MeTon BekTOpHBIX aBTOoperpeccuit (Var), koppenorpama,
Tect uku-dOynnepa, eIMHUYHBIN KOPEHb.

Llenv pabomwvl 3aKIOYaeTC B WCCIEAOBAHMM B3aHUMHOW 3aBUCHUMOCTH
UHQISIUE W DKOHOMHUYECKOTO pocTa Ha OCHOBE MOJEIM  BEKTOPHOU
aBTOPETPECCUM.

Obvekmom WCCIEOBAaHUSL BBICTYNAIOT BAJIOBBI BHYTPEHHHH MNPOAYKT M
ypoBeHb HH(usiK B Pecniyonnke benapyce.

Memooonozuueckas 6aza BKIIOYAET METOJ BEKTOPHBIX aBTOpErpeccuid
aHanW3a JIaHHbIX, TaKXX€ MCIOJIb30BaHbl  MPUHUUIBI  TPYNIIUPOBKA U
KJ1accu(uKanuu, KOPPEISUNOHHO-PETPECCUOHHBIM  aHAJIN3, METOJbI
SKOHOMETPHUUYECKOTO0 MOJEIUPOBAHUS BPEMEHHBIX PSIOB.

B pezynomame 6vi1 npogedén ananus 3aBucumoctu BBII oT undnsauun Ha
OCHOBE TIOCTPOCHHSI M WCCIECIOBAHMS MOJEIECH BEKTOPHOM AaABTOPETPECCHH U
MHOECTBEHHOM JINHENHON PETPECCHH.

Asmop pabomsl noomeepxcoaem, uYmo NpugeoeHHvie 8 Hell PACUemHO-
AHATUMUYECKUU Mamepuan NpasuibHO U O0O0BEKMUBHO Ompadicaem CcoCmosiHue
uccnedyemoz20 npoyecca, a 6ce 3auMCHmEOBAHHbIE U3 JTUMEPAMYPHBIX U OPY2UX
UCTNOYHUKO8 meopemuieckue, Memoooa0cUdecKue NON0NCEHUsI U KOHYenyuu
CONPOBOACOAIOMCS CCHIIKAMU HA UX ABMOPOS.



ABSTRACT

The work contains: 54 pages, 20 figures, 13 tables, 35 sources, 4
applications.

Keywords: inflation, gross domestic product, extensive economic growth,
intensive economic growth, Granger test, White test, vector autoregression (Var)
method, correlogram, Dickey-Fuller test, unit root.

The aim of the paper is to study the mutual dependence of inflation and
economic growth on the basis of the vector autoregression model.

The object of research is the gross domestic product and the level of
inflation in the Republic of Belarus.

The methodological base includes the method of vector autoregressions of
data analysis, the principles of grouping and classification, correlation-regression
analysis, methods of econometric modeling of time series are also used.

As a result, a model of vector autoregression and multiple linear regressions
were constructed, they were evaluated and analyzed for GDP dependence on
inflation.

The author of the paper confirms that the calculated and analytical material
contained in it correctly and objectively reflects the state of the process under
investigation, and all theoretical, methodological positions and concepts borrowed
from literary and other sources are accompanied by references to their authors.



