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Kuaruessie ciaosa: MOIEJIMPOBAHUWE NH®JIALINMA 1 BBII Ph,
MOJEJN TI0 JAHHBIX CMEIIAHHOW YACTOTHI, JIMHEWMHAS
PEI'PECCHUA MIDAS

O0bexT HCCJIe0BAHUA — METO/BI IIPOTHO3UPOBAHUS
MaKpOIKOHOMUYECKHX ToKa3zatenell Pecny6nuku benapych ¢ ucnonb3zoBaHueM
MOJEJIEN MO TaHHBIM CMENIAHHON YaCTOTHI.

Hean padoTrbl — wuccienoBaTh BO3MOYKHOCTH NIPUMEHEHHS] MOJENEH
10 CMEIIAHHBIM JaHHBIM JJIsi IPOTHO3UPOBAHUS 0a30BOM MHQISIMU U TEMIIOB
pocta BBII Pecniy6iiuku benapyce.

MeToabl HCCIEIOBAHUSI — AHAIW3 CYIIECTBYIOIIUX MOIXOJOB K
MOJEJMPOBAHUIO U MPOTHO3UPOBAHUIO MAaKPOIKOHOMHUYECKHUX IOKa3aTeliel ¢
UCIIOJIb30BAHUEM JIAHHBIX PA3HOW YacTOTHI, pa3pabOTKa M IKCIIEPUMEHTAIBHOE
CpaBHEHHUE Mojiesiell TuHeHou perpeccun MIDAS.

Pe3yabTatbl padoThl — BBISIBIIEHWE WM TOCTPOEGHHE Haubolee
HNOJXOSAIIMX MOJENIeH IJisi MPOrHO3UPOBaHMS 0a30BOM MH(IALMM U TEMIIOB
pocta BBII Peciy6iuku benapych

O6sacTh nNpUMeEHeHMSI — TPOTHO3MPOBAHME MAKPOIKOHOMUYECKHX
[IOKA3aTelIe U UX JajJbHEWIlee TPUMEHEHNE Il aHAJIu3a U IPOTHO3UPOBAHUS
HKOHOMHYECKUX MPOIIECCOB B BELIOPAHHOM JIOMEHE.
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Karouaspia ciaoBbi: MAJIDJISIBAHHE IHOJIALBIL I BVII PB,
MAJDJIT TIA JAJ3EHBIX 3MEIIAHAW YACTATBI, JIHIMHAS
POT'POCIA MIDAS

AO'eKT aacjelaBaHHsl — METajbl IparHa3aBaHHS MaKpa’KaHAMIYHBIX
nakaszublkay PacmyOmiki bemapych 3 BBIKapbICTaHHEM MAJdIisly Ta Jaa3€HBIX
3MeEIlIaHal YacTaThl.

Mb3Thl padoThl — JacieaaBallb MardbIMacili MPBIMSHEHHS MaJpjsay Ta
3MENIaHbIX JA3€HBIX ISl TIparHa3zaBaHHs 0aszaBail 1HQIAIBII 1 TAMIAY POCTY
BVII Pacniy6uiki benapycs.

MeToapbl AacjielaBaHHA — aHATI3 ICHYFOYBIX MabIX0Aay Ja MaIdJIIBaHHS 1
nparHa3aBaHHs MaKpa’KaHAMIYHBIX ITaKa3ublKkay 3 BBIKAPHICTAHHEM J1aJ[3CHBIX
po3Hall wacTaThl, pacrparoyka 1 JKCIepbIMEHTaJIbHAC TapayHaHHE MaIdJIsy
JiHelHau parpacii MIDAS.

Boiniki mpanbl — BbIsyiieHHe a0o maOyaoBa HaMOOJBII aJMaBeIHBIX
MaJRIIAY JUIs parHazaBaHHs 0azaBait iHQusieli 1 ToMnay pocty BYII Pacny6miki
benapyce.

BoGgacus  BbIKapacTaBaHHfi—  [IparHa3aBaHHE  MaKpadKaHAMIUYHBIX
nmakaszuyblkay 1 1X Jajeiimae TpbIMSHEHHE JUIS aHami3y 1 IparHa3aBaHHS
dKaHAMIYHBIX MMparpcay y abpaHait chepsl.
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Object of the research - methods of forecasting macroeconomic indicators
of the Republic of Belarus using models on mixed frequency data.

Purposes of the work - to investigate the possibilities of using mixed data
models for forecasting core inflation and GDP growth rates of the Republic of
Belarus.

Methods of the research - analysis of existing approaches to modeling and
forecasting of macroeconomic indicators using data of different frequency,
development and experimental comparison of linear regression models MIDAS.

Results of the work - identification or construction of the most appropriate
models for forecasting core inflation and GDP growth rates of the Republic of
Belarus
The scope - forecasting macroeconomic indicators and their further application
to analyze and forecast economic processes in the selected domain.



