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AHHOTAIINA

B pumnomuoit pabore 60 crpanni, 28 miumoctparuii, 20 Tadui, 25 NCTOYHM-
KOB, 2 TIPUJIOKEHUS.

Kirogesnie ciioBa: BBICOKOYACTOTHBIE JTAHHBIE, PETPECCUOH-
HA MOJEJIB MIDAS, KPATKOCPOYHOE ITPOI'HO3MPOBAHNE 11 HAV-
KACTHUHI' PEAJIBHOI'O BBII, KOMBEMHINPOBAHHBIE ITPOI'HO3BI, 9KO-
HOMUKA BEJIAPYCH.

Obsexm uccaedosarus — BaJIOBBIH BHyTpeHHNT mpoaykT Pecrybsmku Be-
JIAPYCh 110 UCTOYHUKAM HCIIOJIb30BaHUsI JIOXO0/10B, HaunHas ¢ KoHia 2016 roja 1o
HACTOSIIIEe BpeMs.

Ieav pabomuv, — pazpaborka perpeccnorabix Mozesteit MIDAS mjst kpaTko-
CPOYHOI'0 ITPOTHO3MPOBAHUs W HAYKaCTHHIa TEMIIOB IpupocTa peajbHoro BBII
Pecniybiukn Benapych Ha ocHOBE KOHOMUYECKHUX IIOKa3aTesIeil, JOCTYIIHBIX C
MeCs9HOI JacToToil Hab/roaeHns. [IpoBoauTCs cpaBHUTEIbHbBIN aHAIN3 TOYHOCTH
IIPOT'HO30B HA OCHOBE ITOCTPOCHHBIX MO/Ie/Ieli 110 CMENaHHbIM U arperupoBaHHbIM
JIAHHBIM, a TaKKe Ha OCHOBE KOMOMHMPOBAHHBIX ITPOTHO30B.

Memodvi uccaedosanus — MOJCTH TIO CMEITIAHHBIM U arPEruPOBAHHBIM JTaHHBIM
MIDAS u ARDL cooTBeTcTBEHHO, METOIBI CTATUCTUYIECKOTO aHAJIN3a, TeCTHPOBA-
HUs CTAIIMOHAPHOCTU BPEMEHHBIX PSIJIOB.

Peazyavmamur pabomui: pazpadboTaHHble pa3/IMIHbIe MOANMUKAIINNI MOJIEIN
o cMerraiabiM anabIM MIDAS, arperupoBanibiv JaniabiM ARDL 1 koMOnHIpPO-
BaHHbBIE IIPOTHO3bI; IIPOBEJIEH CPABHUTEIBHBIN aHAJIN3 TOYHOCTH CAMOCTOSITEIbHBIX
1 KOMOMHUPOBAHHBIX IIPOTHO30B UCCJIEIyEMOr0 MOKa3aTe/Isl.

Obaacms npumenerus — B HACTOSIITUN MOMEHT BPEMEHU IIOJIyUeHHbBIE Pe-
3yJILTATHl MOI'YT OBbITH IIPUMEHEHBI B 9KOHOMUYECKON IOJUTUKE JIJI OIEeHKN U
IIPOrHO3UPOBAHMS SKOHOMUYECKIX TeHIeHINi. [[POrHO3bI MOTYT CJIY>KUTH OCHOBOIA
JIUIsT HAYIHBIX HCCJIEIOBAHII B 00/1aCTH 9KOHOMETPUKH.

Junomuas paboTa BBITIOJIHEHA aBTOPOM CaMOCTOSATETHHO.



AHATAIIBIS

Y apeiuioMmHail npansl 60 ctaponak, 28 MaJonkay, 20 TadJiin, 25 KpbIHil, 2
TIPBIKIAIAHHSI.

Kitrouasbis c1osb: BBICOKAYACTOTHBIA JAISEHBIA, POTPICII-
HA MAJIDJIb MIDAS, KAPOTKATSPMIHOBAE ITPAI'HASABAHHE I
HABYKACTBIHI' PSAJIBHATA BVII, KAMBIHABAHBIA ITPATHOSHBI, 9KA-
HOMIKA BEJIAPYCI.

Ab’exm dacaedasanmna — BaJiaBbl YHYTpaHbI pagayKT Pacryburiki Benapyci ¥
aJilnaBejIHACI 3 KPbIHIIIaMl BbIKapbICTAHHS J1axo/ay, rnadblHatoubl 3 KaHia 2016
rojia Ja CEHHSITHATa JTH.

Mbsma npauyv — pacuparoyka parpaciitabix Mamaisy MIDAS mis kaporkar-
SpMiHOBara IparfaszaBaHHs 1 HABYKACTBIHTY TIMIIAY MPBIPOCTY plaJibHara BYII
Pacry6iki Benapych Ha acHOBe SKaHaAMITHBIX [TAKA39bIKaY, JACTYITHBIX 3 MeCIIHal
JacTaToil Hasipannd. IIpaBoazinma mapayHajabHbl aHa i3 JaKIaIHaci Tparto-
3ay Ha acHOBe 1ady/laBaHbIX MaJIdJIsAy 11a 3MIIAaHBIX 1 arpraBaHbIX JaJI3€HbIX, &
TakcaMa Ha acHOBe KaMOIHABaHBIX ITparHo3ay.

Memadv, dacaedasarmna — MaaJIi 11a 3MelIaHbIX 1 arparaBaHbIX J1a/I3€HbIX
MIDAS i ARDL anmaBemna, MeTaIbl CTATBICTBIUHATA, AHAJIIZY, TICTABAHHI CTAIlbISA-
HapHAaCIl 4acaBbIX IIdparay.

Buviniki npaywe: pacupaiiaBaHblsl PO3HBIA MaJIbliKalbll MaJdJIi 118 3MsIIaHbIX
naasenbix MIDAS, arpsraBanbix jai3enbix ARDL 1 kamOinaBaHbIsl ITParHos3bl;
IpaBe/3eHbl apayHaJbHbl aHaJi3 JlaK/aJHaCIll caMaCTOMHBIX 1 KaMOiHABAHBIX
[IpartHo3ay Jocjie/Hara maka3iblKa.

Bobaacmv npoimarenns — y canpayaabl MOMaHT 9acy aTpbIMAHbIS BBIHIKI
MOTYIIb OBIIb YKBITBIA ¥ 9KAHAMITHAN MaJiTHIIbI /I al[dHKI 1 TpardazaBaHHs
SKAHAMIUHBIX TIHIIHIEIH. [Iparnossl MOryIb CIyKbIb aCHOBaM JIj1 HABYKOBLIX
Jlacjae/laBaHagy y rajiie SKOHOMETPBIKI.

JlpImioMHas mpara BhIKaHaHa ayTapaM caMacTOWHa.



ANNOTATION

The thesis project is presented in the form of an explanatory note of 60 pages,
28 figures, 20 tables, 25 references, 2 appendices.

Keywords: HIGH-FREQUENCY DATA, REGRESSION MODEL MIDAS,
REAL GDP SHORT-TERM FORECASTING AND NOWCASTING, COMBINED
FORECASTS, BELARUSIAN ECONOMY.

The research object is the gross domestic product of the Republic of Belarus
by sources of income utilization, starting from the end of 2016 to the present.

The aim of the work is to develop MIDAS regression models for short-term
forecasting and nowcasting the growth rates of real GDP of the Republic of Belarus
based on economic indicators available with monthly observation frequency. A
comparative analysis of the accuracy of forecasts based on the constructed models
using mixed and aggregated data, as well as combined forecasts, is conducted.

The research methods include MIDAS models for mixed and aggregated data
and ARDL models, as well as statistical analysis techniques and tests for the
stationarity of time series.

The results include the development of various modifications of MIDAS models
for mixed data, ARDL models for aggregated data, and combined forecasts. A
comparative analysis of the accuracy of independent and combined forecasts of
the studied indicator was conducted.

The obtained results can be applied in economic policy for assessing and
forecasting economic trends. The forecasts may also serve as a foundation for
scientific research in the field of econometrics.

The thesis project was done solely by the author.
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