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AHHoTauuAa. AKTyanbHOM 3afayelt B HacTofllee BpeMsa ABAAETCA ONucaHue
MaKpPO3KOHOMUYECKUX ABJIEHUI MOCTPOEHNEM KaYeCTBEHHbIX MaTeMaTUYeCKUX Mogesei.
B coBpeMeHHO OeACTBUTENIbHOCTU B3aMMHOE BJIMAHWE IKOHOMMUYECKUX GaKTopoB
npeacTaBnAeT OrpoMHbIN UHTepec. [103ToMy BO3HMKaeT HEOH6XOAMMOCTb OMUCaHUA
B3aMMOCBA3M MeXJy K/llo4YeBbIMU MOoKasaTefAMU, UrpaloLLMMM HEMAJTOBaXKHYI0 pob
B pPa3BUTMU S3KOHOMUKW. B YacTHOCTU, M3yyeHWe B3aMMHOMO BAMAHUSA MEH Y S3KOHOMUYECKUMU
roKasaTesIf MK X0pOoLLO OMMUCLIBAOT MOesIM BEKTOPHOW aBTOperpeccuu, B KOTOPbIX 3TK
daKTopbl paccMaTpuBalOTCA B Ka4ecTBe 3HOO0MEHHbIX nepeMeHHbIX. [py 3ToM cuny mx
B3aMMOCBA3M MOHO y3HaTb, HaNAA GYHKLMM UMMNYbCHBIX OTK/IMKOB, KOTopble GopMUpYIoT
SKOHOMMYECKM TOYHYI0 OLLeHKY TOJIbKO B Cjly4ae nepexoga oT MOAeNIN BEKTOPHOW
aBTOPErpeccuu K CTPYKTYPHOM BeKTOpHOW aBToperpeccuun. B HacTosLen paboTe B KadecTse
06BEKTOB MccneoBaHuA BeibpaHbl criefyioLine nokasaTesn: 06eM MULLLEBbIX TOBapoB
PO3HWUYHOM TOPrOBU, 06BEM HEMPOAOBOSIbLCTBEHHbIX TOBAPOB PO3HUYHOW TOPrOBSIU, @ TaKHKe
cpeaHuUii ypoBeHb 3apaboTHow Nnatbl. [aHHble As 3TUX paKkTopoB B3ATbI A [pUBOMKCKOrO
denepansHoro okpyra Poccuiickon Qefepalumn. ABTopamum NocTpoeHa 3KOHOMeTpUYecKas
MOZieJ1b B3aMMOCBA3M YKa3aHHbIX NMoKasaTesien C UCrosib30BaHWeM BEKTOPHOM aBTOperpeccuu.
Tak:ke npoBefeHbl BepudUKaLMA M NPOBEPKA NMPOrHOCTUYECKUX CBOMCTB MOTyYeHHON
Mofenu, YTo NoATBepAM/I0 ee [OCTAaTOYHO BbICOKOE KayecTBOo. KpoMe Toro, A4S OLEeHKM
B3aUMOBJ/IMAHMA 3TUX NMOKa3aTesiel HaneHbl GYHKLMUM UMMNYSbCHBIX OTKINKOB. 3TK
GYHKLMM MoslyYeHbl NepexofoM OT NMOCTPOEHHOW BEKTOPHOM aBTOperpeccMoHHOM Moaenu
K CTPYKTYPHOI BEKTOPHOI aBTOperpeccun. ABTopaMu HacToALLLero UCC/ieLoBaHUsA NpoBeaeH
aHanmns MaTeMaTU4eCcKu NoslyYeHHbIX pe3yNibTaToB U JaHa UX S3KOHOMUYECKan UHTeprpeTaLus.
B pesynbtate 6bin NpefioreH Noaxon, KOTOpbIA MOMKeT 6biTb UCMONb30BaH opraHamu
pervoHasnbHoro ynpaBfieHua 458 UCCieoBaHUA paccMaTpyvBaeMbiX NMoKasaTesnen ¢ Lesblo
MPOrHO3UPOBaHWUA COLMaNbHO-3KOHOMUYECKOr0 Pa3BUTUA permoHa.
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Abstract. At present, it is an urgent task to describe macroeconomic phenomena through
the construction of qualitative mathematical models. In the current economic landscape, the
interaction among economic factors is of significant importance. Therefore, it is necessary to
understand the relationships between key indicators that significantly contribute to economic
growth. In particular, the interactions between these indicators can be investigated using
vector autoregressive models, in which they are treated as endogenous variables. The strength
of the relationship between variables can be determined through the use of impulse response
functions, which provide an accurate economic estimation only when a vector autoregressive
model is converted into a structural vector autoregressive model. In this study, we selected
several indicators as objects of research, including the volume of food and non-food retail
sales and the average wage level in the Volga Federal District of Russia. An econometric model
was constructed using vector autoregression to analyze the relationships between these
variables, and the model was verified and tested for its forecasting ability, confirming its high
quality. Impulse response functions were also used to assess the mutual influence of these
indicators, which were derived from the vector autoregression model after it was converted
into a structural vector autoregression model. Finally, we analyzed the mathematical findings
and provided them with economic interpretation.
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BesepgeHue

COBPCMCHHBIX YCJIOBUAX 3aJia4a Ma-
TEMaTU4YECKOTrO0 MOJEIUPOBAHUS
OMUCAaHMUS U OLEHKU B3aUMOJIECH-
CTBUSI SKOHOMHYECKHUX MTOKa3aTeeil sBIIs-
eTcs HanboJee akTyalbHOW. KauecTBeHHO
MOCTPOEHHAs MOJIENIb 1a€T BO3MOXKHOCTD

IIPOTHO3UPOBAHMS 3HAUEHUH HECKOJIBKHUX
uccieayeMbx GpakTopoB, a TaKKe U3yde-
HUS BIMSTHUS MEX]ly HUMH C IOMOIIbIO KO-
JNYECTBEHHBIX XapaKTEPUCTHK.

Kak npaBuino, aiasd u3ydeHus Makpo-
HSKOHOMMUECKHX MOKa3aTelIel UCTIONb3YIOT
HSKOHOMETPUYECKHE MOJEIH, B YACTHOCTH
aHaJIu3 BPEMEHHBIX psiaoB [6, 9, 12]. [Ina

6]
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