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B crathe 000CHOBBIBAIOTCS 3HAYMMBIC (DAKTOPHI, BIISIIOIINE HA OXXKHIACMYIO ITIPOJIOJDKUTEIBHOCTD KU3HH
HaceJIeHwsI B MUpe. B pe3ynbrare mpoBENeHHOTO MCCICOBAHMS TPEIIaracTcs SKOHOMETPHUYECKast MOJIEITb, C TTOMO-
TIBI0 KOTOPOi HAa OCHOBAHWH BBISABICHHBIX 0A30BBIX (HaKTOPOB MOXKET IPOBOUTHCS 00JIee TOYHBIH IPOTHO3 OXKHUIae-
MO TIPOJIOIDKUTENFHOCTH XU3HU. B wrore caeman BeBoA, uto Wit PecryOmiku bemapyck n Poccnm npuBoammele
BceemupHBIM 6aHKOM YPOBHH 0XKAAACMOH TIPOIOIDKUTEIFHOCTH KU3HN HACSIICHIISI IMEIOT 3aHIDKCHHYTO BEJIMINHY .

Knroueswie cnoesa. oxugacMas IpoaOKUTECIIBHOCTD XXKU3HU,; S9KOHOMETPUYCCKAsd MOIEIb, (I)aKTopLI J0JI-
TOJICTHSA, IIPOTHO3UPOBAHHUE.
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The article substantiates the significant factors affecting the life expectancy of the population in the
world. As a result of the study, an econometric model is proposed, with which a more accurate forecast of life
expectancy can be made based on the identified basic factors. As a result, it was concluded that for the Republic
of Belarus and Russia, the levels of life expectancy given by the World Bank are lower.
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[To mporrnozam OOH, k 2100 roxy HaceneHue Mupa MpUMEpHO cocTaBut 11,2 Mapa yen.
[1]. Dxcnepramu w3 OOH Takke OTMEUYEHO, YTO MpUMEpHO 25 % U3 BbIMICYKa3aHHBIX
11,2 mapa yen. coctaBat Jdoaud B Bo3pacte crapmie 60 ner [2]. Takum oO6pa3om crapeHue
HACEJICHUsI MUPA SIBIISIETCS aKTyalbHOW HAYYHO-TIPAKTUIECKOU TPoOIeMoil Tpedyroleit oco-
00ro BHUMaHHsI CO CTOPOHBI YUYEHBIX, MPAKTUKOB T'OCYJAapCTBEHHOI'O YIpPAaBIIEHUS, KaK Ha
YPOBHE MHpa, TaK U Ha YPOBHE CTPAH U PETHOHOB.

[ToaToMy akTyanbHOCTH pabOTHI OOYCIOBIEHA TEHICHIMSMH U CTPATETHUYECKUMH ILie-
JSIMU psiia CTpaH MO YBEIUYECHHUIO OKUAAEMOW MPOJOJKUTEILHOCTH KU3HHM HAaceleHUs U
HE00XO0IMMOCTBIO aHaJIM3a MPOLIECCOB, BIUAIONINX HA JaHHBINA (akTop [5].

Cy1ecTByeT MHOKECTBO (DAKTOPOB, KOTOPbIE MOXHO OTHECTH K BIUSIOIIMM Ha YBEIUYe-
HUE 0’KMJIa€MOM MPOJOLKUTENILHOCTH KU3HU. Tak, HanpuMmep, BecemMupHas opranuzanus 31pa-
BOOXPAaHEHHSI OTHOCUT YPOBEHb 3/I0POBbsI HACETICHHUS K 0a30BbIM (PaKTOpaM YBEIIMYCHHUS OXKHIa-
€MOii TIPOIOIDKUTEIIBHOCTH H3HH [3, ¢. 86]. cxoms 13 3TOro cyIecTByeT HeoOOXOAMMOCTD aHa-
JIM3a COBOKYITHOCTH TTOKa3aTeleH, CBA3aHHBIX B TOM YHCIIE U CO 37]PaBOOXPAHCHHUEM.

B cBs3u ¢ yeM 1enbI0 MPOBEACHHOTO HCCIEAOBAHUS SIBISIETCS BBISBICHHE 3HAYMMBIX
(bakToOpoB, BIUAIOMIUX HA 0XKHUIAEMYIO MPOJOJLKUTEIBHOCTh JKU3HU, KOTOpBIE MO3BOJIAT €€
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MOJICIIUPOBATh U MPOTHO3UPOBaTh. Kak mpaBmiio i 3THX LelNeld B HAyYHOW MPAKTHKE HC-
MOJIb3YETCSl SKOHOMETPUYECKHE MOJeNH. B JaHHOM HcclenoBaHUU TakkKe 00OCHOBaHA KO-
HOMETPHYECKAst MOJICTTb.

Jis OCTpOEHUs] MOJIENM MCIONB30BAIUCH CTATUCTHYECKUE MaHHBIMU BcemupHOro
0aHKa, 3a MOCIEeTHUN OTYCTHBIN TIEPUOI:

e Y1 - oxumaeMasi MPOJAODKUTEILHOCTD KHU3HK TIpu poxaeHuw, et (Life expectancy
at birth, total (years)) [4].

e X1, BH/I na nymy nacenenus (mocrosuubiii 2010 most.) (GNI per capita (constant
2010 US9)) [4].

e X2, Koapdumuent dpeprunpHOCTH, Bcero (poXkaeHui Ha oaHy >keHmuny) (Fertility
rate, total (births per woman)) [4].

e X3, OOs3atenpbHOe 00pa3zoBaHHe, MPONOKUTENbHOCTE (ronsl) (Compulsory
education, duration (years)) [4].

e X4, CkoppeKTupoBaHHas SKOHOMHs: pacxoipl Ha oOpasoBanue (% ot BHI)
(Adjusted savings: education expenditure (% of GNI)) [4].

e XS5, Texymue pacxonsl Ha 3apaBooxpanenue (% BBII) (Current health expenditure
(% of GDP)) [4].

e X6, BHyTpeHHUE rocy1apCTBEHHbIE pacXo/bpl Ha 3/paBooxpaHeHue (% oT Tekylux
pacxomoB Ha 3apaBooxpaHenue) (Domestic general government health expenditure (% of
current health expenditure)) [4].

e X7, BHyTpeHHHE TOCyJIapCTBEHHBIE pacxoabl Ha 3apaBooxpanenue (% BBII)
(Domestic general government health expenditure (% of GDP)) [4].

e X8, BuyrpeHnHue yacTHbIEe pacxo/bl Ha 3/paBooxpaHeHue (% OT TeKyIuX pacxo0B
Ha 37apaBooxpaHenue) (Domestic private health expenditure (% of current health
expenditure)) [4].

Jlns obecrieueHusi KayecTBa MOJICIH MPOBEACH alpHOPHBIA aHANIM3 JaHHBIX Ha HOpP-
MaJIbHOCTh ¥ OJIHOPOJTHOCTBIO C MOMOIIBIO TPaBMIJIa TPEX CUTM M KO3 PHIMEHTa BapHallUH.
WToru naHHOTO aHaNIM3a NpeCTaBIcHbI B Tadauie (Tabm. 1).

Tabnuna 1 — Pe3ynpTaTsl ampruopHOTO aHATN3a JaHHBIX MOJEIN Ha HOPMAJIBHOCTD U OJHOPOIHOCTb.

HokasaTens Y1 X1 X2 X3 X4 X5 X6 | X7 | X8
Kospuument | g 119 1,274 0485 | 0251 | 0,389 | 0,387 | 0411 | 0,651 | 0,444
Bapuanuu

IIposepka 1o 48,341 | 41883427 | -1,201 | 2,45 | -0,690 | -1,082 |-12,327 | -3,544 |-13,304

MIPaBUITy TPEX
ca 96,770 | 71566421 | 6,496 | 17,424 | 8913 | 14,463 |118,400 | 10,984 | 93,523

Hcxons u3 pe3ysibTaToB MPOCIIAHHOTO alPUOPHOTO aHAIHM3a B MOJICIh BKIIFOUCHBI Clie-
nytorue mokaszarenu: X2, X3, X6, u X8, BBUAY UX COOTBETCTBHUS YCIOBHUSAM OJHOPOJHOCTH U
HOPMaJIbHOCTH.

Takxke OblIa TIpPOBEJCHA NPOBEPKA HA MYJIbTHKOJUTMHEAPHOCTh MEPEMEHHBIX, KOTOpas
MoKa3aja, 4TO U3 MOJICIU CIICyeT UCKITFOYHTD MoKa3zareiab X8.

B xome MonenupoBaHus H3MEpEHa CTEIICHb BIUSHUS (AaKTOPOB Ha OCHOBE CTaHIApTH-
3UPOBAHHBIX KOIPPHUIIMCHTOB PETPECCHH: MAKCUMAIBHOE TIOJIOKUTEIIBHOS BIIMSIHAE OKa3bIBa-
€T Ha OXKHUIACMYIO MPOJIOJDKUTEIIBHOCTD XHU3HU (hakTop X6 (BHYTpEHHHUE TOCYIapPCTBCHHBIC
pacxoipl Ha 37jpaBooXpaHeHre B % OT TEKyIIMX pacxoi0B Ha 3paBOOXPAHECHHE) B TO BpeMs
KaK MaKCHMaJlbHOC OTPHUIATCIIbHOC BIUSHUEC HA OXHIAEMYIO IPOJIOJDKHUTEIBHOCTh YKU3HU
OKa3bIBaeT KOdPUIUEHT (PEPTUTHLHOCTH.

[Ipu nanpHeeM nccie0BaHUN BEIOpAHHBIX TIoKkazarenen: X2, X3, X6 BBIsSBICHO, YTO
1o mepeMeHHoi X3 0CTaTKH MOJIeTH He 00J1alal0T CBOMCTBOM TOMOCKEAACTHYHOCTH, TI0 X2
n X6 00aat0T, TO3TOMY MPOBEICHO MOJICIIMPOBAHUE METOJOM B3BEIICHHBIX HAUMEHBIIIHX
KBaJIpaTOB, JaHHBIC TIPe0Opa30BaHbl UMEHHO IO X3, HCIIOIH30BaHbI HOBBIC TICPEMEHHBIC:

¥1 X2 1 Xa

id =—7:C0

V=33 =332 %x3'" = x3



Cexius 2. AHaTUTHYECKAs SKOHOMUKA M IPOTHO3HpOBaHue | i)l

Becs mporiecc MogenupoBaHus ocyinecTBieH B makere RStudio, moromy 4To OH 1M0O3BO-
JISIeT TMOJIYYUTh HE TOJBKO PE3yIbTaThl MOACIUPOBAHUS, HO U IpaduIeCKd 0TOOPa3UTh JT0BE-
pUTENIbHBIE HTHTEPBAJIBI IO KAXKI0M MTEPEMEHHOM.

Koa ans mocTtpoenus MHOKeCcTBeHHON perpeccun Y ot X, Z, C mpencraBiieH Ha pu-

cyHke 1.
1 v <- Im{ v ~x+ 2z + ¢, data = dataf

2 library(ggplot2)
3 ggplot(dataf, aes(x = X, ¥ = y)) +
- geom_smooth(method = "Im")

Pucynok 1 — Kox mocTpoeHunst MHOKECTBEHHOM perpeccuu B makere RStudio

[TocTpoeHHbIH JoBepUTENbHBIN HHTEpBad Y 1O X MpeACTaBlIeH Ha PUCYHKE 2.

Pucynox 2 — JloBepurenbublid nHTEpBaN Y 10 X

[TocTpoeHHbI# 1OBepUTEIbHBIN HHTEpBaAT Y 110 Z MPECTaBIEH HA PUCYHKE 3.

Pucynok 3 — JloBepurenbHsblii uHTEpBaN Y 110 Z

[TocTpoenHsIit foBepuTeabHbIN HHTEpBaT Y 110 C IpeAcTaBiIeH Ha pUCYyHKE 4.
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Pucynok 4 — [loBepurensHbiit uHTEpBan Y 1o C

[TocTpoeHHast 5KOHOMETPUIECKast MOJIENTb XapaKTePU3yETCsl CIICIYIOIIMMH Pe3yIbTaTa-
MU (PHCYHOK 5).

Call:
Im(formula =y ~ X + 2z + ¢, data = dataf)

Residuals:
Min 1q Median ELn] Max
-2.50065 -0.22680 0.03406 0.286075 0.95577

Coefficients:
Estimate s5td. Error T wvalue Pri=|t|)

{(Intercept) 0.31421 0.16126 1.949 0.0535 .

b -4.00174 0.33B85 -11.810 =« Ze-1g w=uw

z 75.42521 2.17630 34.638 <« Ze-1g wuw

C 0.08645 0.02118 4.082 7.77e-05 waw

signif. codes: 0 ***%*%*' 0,001 °“**’ 0.01 *“*' 0.05 “.” 0.1 " ' 1

Residual standard error: 0.451 on 129 degrees of freedom
Multiple R-squared: 0.948, Adjusted R-squared: 0.9468
F-statistic: 783.8 on 3 and 129 DF, p-value: < 2,Ze-16

PucyHok 5 — Pe3ynbrar nocrpoenus Mojieniu B nakere RStudio

Hcxons u3 moctpoeHHON Moaenu 0a30BbIMH (haKTOpaMH OKUIAAEMON MPOJIOKUTEINb-
HOCTH KM3HH SBISAIOTCS MPOAOHKUTEIBLHOCTh 00pa30BaHUs, BHYTPEHHHE TOCYAapCTBECHHBIC
pacxo/ibl Ha 3APaBOOXPAHEHHUE U KaK CJIEICTBHE COBOKYIHOCTU JAAHHBIX MOKa3aTesiel — yBe-
JMYEHUE JITUTEIBHOCTH (PePTUIBHOTO IEPUOA.

Hcnonb3ys NOCTPOCHHYI0 MOJEIb MOXKHO CIIPOTHO3MPOBAThH, YTO OXKHUAAeMasi MPOJI0J-
XKUTeNbHOCTh B PeciyOnuku benapych He MeHee 4eM Ha 3 rofa Bhile OpUIIMaTbHO MPUHATO-
ro nokazarens. s Poccun Ha 4 ropa.

The reported research was funded by the Russian Foundation for Basic Research, grant Ne 19-
410-400002 "The modeling of the economic-geographical and demographic factors of socio-economic
development and projecting the strategic regional goals under digital environment development (illus-
trated by the case of Kaluga Oblast) ».
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PaccMoTpeHa BO3MOKHOCTh NMPAKTHYECKOTO MPUMEHEHHS! SKOHOMETPHUYECKOTO MOAEINPOBAHUS JOXO.I-
HOCTEH aKIUi M COYETaHUs PA3IMYHBIX MEpP OLEHKH PHCKA aKTUBOB MPH (HOPMUPOBAHUH ONTHMAIBHOTO MHBE-
ctuioHHoro noptderns. ITokaszano, 4To rHOPUAHBIN TOAXOA K (OPMHUPOBAHHIO ONITUMAIBEHOTO HOPTQENS SIBIIS-
ercs Oornee 3(h(EKTUBHBIM B CPaBHEHHH C KIACCHYECKUMH METOJAMHU M IT03BOJSIET c(hopMHUpOBaTh MOpTdhEns ¢
Gostee BEICOKOI JOXOTHOCTHIO.

Knruessle cnosa: aktuB; TOXOAHOCTD; PHUCK; ONTHUMAIBHBIA MOPT(HENb; IKOHOMETPUIESCKOE MOACIUPO-
BaHue; VaR ; THOpUIHBIH TTOIXOI.
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The authors consider a possibility of practical application of econometric modeling of stock returns and a
combination of various measures to assess the risk of assets in the formation of an optimal investment portfolio.
It is shown that a hybrid approach to the formation of an optimal portfolio is more effective in comparison with
classical methods and allows you to create a portfolio with a higher return.
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