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PE®EPAT

JunomHuas padora, 52 c., 27 puc., 6 Tad:1., 14 HCTOYHUKOB.

KawueBsie caoBa: OKOHOMETPMYECKUE MOJEJN, JAHHBIE
CMEIIIAHHON YACTOTBI, MIDAS, HAYKACTHHI, IIPOTHO3UPOBAHUE,
PYTHON, MF-VAR

OO0beKT Hccieq0BaHUsA: TTPOTHO3UPOBAHUE HHJIEKCA MOTPEOUTENTHCKUX IIEH
IIPY IIOMOILM MOJEJEHN 110 CMEIIAHHBIM JTaHHBIM.

Ieap ucciexoBaHMs: HCCIENOBAHUE BO3MOXHOCTH NPUMEHEHUS METOIOB
KPaTKOCPOYHOTO TPOTHO3WPOBaHUS WHAeKca morpedurensckux 1men (MIII)
POCCHICKON 3KOHOMHUKH HA OCHOBE MOJIEJIEN 110 CMEIIAHHBIM JAHHBIM.

MeToabl HCCAEI0BAHUSA: METOJBl HKOHOMETPUUYECKOIO MOJACIUPOBAHMS,
CTaTUCTHUYECKOTO  aHaliu3a BPEMEHHBIX PAJIOB, MAIIMHHOTO OOY4YeHHUS U
IIPOTHO3UPOBAHNE HA OCHOBE 3KOHOMETPUUECKUX MOJEIIEH.

IMony4yeHnnble pe3yJibTaThl: UCCIEAOBAHBI (PaKTOPHl HHPIIAIMK 1 000CHOBaHA
BO3MOXKHOCTh MCIIOJIb30BAHUS MOJIEJIIEM 1O JAaHHBIM CMELIaHHOM 4YacTOTHI,
MOCTPOEHBI Mojenu uHAekca mnorpedoutenbckux 1eH (UIIL) B poccuiickoit
PKOHOMHUKE Ha OCHOBE OOMEHHBIX KypPCOB OCHOBHBIX BaJIOT, MPOBEICH
CPaBHUTEJIbHBIN aHAJIN3 TOYHOCTH IMPOTHO30B HA OCHOBE MOCTPOCHHBIX MOJICIICH.

O6s1acTh BO3MOKHOTO TNPAKTUYECKOTr0 NpuMeHeHusi: MojenupoBaHue u
MIPOTrHO3UPOBaHNE UHQIISIIIMOHHBIX MPOIECCOB B POCCUUCKON M IPYTUX IKOHOMHKAX
Ha OCHOBE JJaHHBIX Pa3HOM YaCTOTHL.

ABTOp paboOThl TOATBEPXKIAET, UTO NPUBEACHHBIA B HEW pacyeTHO-
AHAIMUTUYECKUI MaTepuall MPaBWIBHO U OOBEKTUBHO OTPAXXaeT COCTOSHUE
UCCIIEyEMOTO TIpoliecca, a BCE 3aMMCTBOBAHHBIE W3 JIMTEPATYPHBIX WU JPYTUX
HMCTOYHUKOB TEOPETUUYECKUE, METOAOJIOTMYECKUE U METOJMYECKUE TOJOKECHUS U
KOHIICTIIIMN COMPOBOXKIAIOTCS CChIJIKAMU HA UX aBTOPOB.

(MoAmuCh CTyIEHTA)



POD®EPAT

JlpiruioMHas padora, 52 c., 27 main., 6 Tabu., 14 KpbIHIIY

KmwuaBbis  caoBsl: OKAHAMETPBIUHBIA  MAJDJII,  JAHBIA
3SMAIIAHAL YACTOTBI, MIDAS, HAVKACTUHI, TIPATHA3SABAHHE,
PYTHON, MF-VAR.

AO'eKkT gacjieqaBaHHS: TparHa3aBaHHE I1HJAJKCA CHAXBIBEIKIX I1PH MPbI
JanamMo3e MaJpIISTy Ta 3MSIIIaHbIM Ja3EHbIX.

MbsTa nacjeqaBaHHsl: JlacielaBaHHE MardbIMacill NPBIMSHEHHS MeTaaay
KapoTKaTIpMiHOBara mnparHazaBaHHsl iHJPKca cnaxsiBenkix 1pH (ICL]) paciiickait
HKAHOMIKI Ha aCHOBE MaJIdJIsY 1Ma 3MSIIAaHBIM J1a13€HbIX.

Metaapl JaacjielaBaHHs:  METaabl  dKaHAMETphHIYHAra  MaJdJIIBaHHS,
CTaTBICTBIYHATA aHAJI3Y YAaCOBBIX II3paray, MamlbIHHATa HaByYaHHs 1 MparHa3aBaHHE
Ha aCHOBE dKaHAMETphIYHATa MY .

ATpbIMaHbIfl BBbIHIKI: nacnefaBanbl (axkTapbl 1HGIAUBI 1 a0rpyHTaBaHa
MardbIMacllb ~ BBIKAPBICTAHHS MadJIAy Ta JaJ3€HbIX 3MAIIaHad  YacTOTHI,
nabynaBanblsa Maadil iHAdKca cnaxbiBenkix mPH (ICL) y paciiickail skaHOMIIIBI Ha
acHOBe aOMEHHBIX Kypcay AacHOVHBIX BalllOT, IMPaBEI3CHBI IMapayHAIbHbI aHaMI3
JaKJIaIHACIIl TTparHo3ay Ha acHOBE Mal0yAaBaHbIX MDY .

Bobaacubr MarybiMara mnpakTbhlYHAra npbIMsHeHHs: MamisBanHe 1
nparHa3zaBaHHe 1HQIAIBIMHBIX Mpampcay y paciiickail 1 iHIIBIX SKaHOMIKaX Ha aCHOBE
JAA3EHBIX PO3HAN YaCTOTHI.

A¥yTap mpanpl manBsipakae, IITO NPbIBEA3EHBI ¥ €l pasiliKoBa-aHATITHIYHBI
MaTAPBISIT TIpaBUIbHA 1 a0'eKThIyHa aJIFOCTPOYBae CTaH JOCieaHara mpaijcy, a yce
3ama3bluaHblsl 3 JITAPATYPHBIX 1 IHIIBIX KPBIHII] TIAPATHIYHBIS, METaJanaridyHbls 1
METaIBIYHBIS TadakdHH1 1 KaHIPIIIBI CyIpaBaKaroIlla CliachlIkaMi Ha 1X ayTapay.

(TroAic cTyadHTA)



ABSTRACT

Degree paper, 52 pages, 27 pictures, 6 table, 14 sources.

Keywords: ECONOMETRIC MODELS, MIXED FREQUENCY DATA,
MIDAS, SCIENCASTING, FORECASTING, PYTHON, MF-VAR

Object of research: Forecasting the consumer price index using models based
on mixed data.

Purpose of research: The study of the possibility of using methods of short-
term forecasting of the consumer price index (CPI) of the Russian economy based on
models based on mixed data.

Research methods: methods of econometric modeling, statistical analysis of
time series, machine learning and forecasting based on econometric models.

The results obtained: The factors of inflation are investigated and the
possibility of using models based on mixed frequency data is justified, models of the
consumer price index (CPI) in the Russian economy are built based on the exchange
rates of major currencies, a comparative analysis of the accuracy of forecasts based
on the constructed models is carried out.

Area of possible practical application: Modeling and forecasting of
inflationary processes in the Russian and other economies based on data of different
frequencies.

The author of the work confirms that the computational and analytical material
presented in it correctly and objectively reproduces the picture of investigated process,
and all theoretical, methodological and methodological positions and concepts
borrowed from literary and other sources are accompanied by references to their
authors.
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