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PE®EPAT

Hunnomnaa paboma, 42 crpanuupl, 4 pucyHKa, 15 HCTOYHHKOB, S
TIPUIIOKEHUM.

Knioueevie cnosa: BAJIIOTHBIM KVYPC, DKCIIOPT, WMIIOPT,
KOPPEJISLIMOHHBII AHAJIN3, PEI'PECCMOHHAS MO/EJIb,
®AKTOPHBIN AHAJIN3, MOJIEJIb ARIMA, MOJIEJIb GARCH, BHEILIHSIS
TOPI'OBJIsI, DKOHOMUWYECKUE ITOKA3ATEJIN.

Oob6vexm UCCNe008aAHUA: BHEITHEIKOHOMHYECKAsI JCSITeTbHOCTD
PecnyOoimuku benapyce.

Hpet)mem uccneooeanus: BIUSHUE BaJIFOTHBIX KypCOB Ha I10Ka3aTCJInu
9KCIIOPTa U UMIIOpPTaA.

Ilenv padomwi: IPOBECTH CTATUCTUUYECKUNM aHAJIM3 3aBUCUMOCTH BHEIIIHEH
TOPIOBJM OT BaJIOTHBIX KYpPCOB, OILICHUTh CHJIy W XapaKTep 3TOW B3aMMOCBS3HU, a
TaKXe MOCTPOUTH MPOTHO3bI HA OCHOBE BPEMEHHBIX MOJIENICH.

Memoowbl uccnedosanusn: KOPPEISUHUOHHBIA W PETPECCHOHHBIA aHAIU3,
bakTOpHBI aHANMKU3, TOCTpOoeHUEe Mojienel BpemeHHbIX psagoB ARIMA u GARCH,
rpaduueckas BU3yalM3allvs, YHUCIEHHOE MOJCIUPOBAHUE C UCIOJIb30BAHUEM
S3BIKOB MPOTPAMMUPOBAHUS U CTICIIUATU3UPOBAHHBIX OUOIHNOTEK.

Pe3ynbmamel:  BbISIBIICHA  TECHAsl  MOJIOKUTEIbHAS  CBSI3b  MEXKIY
SKOHOMHUYECKHM POCTOM M O00BEMaMHM TOPIOBJIM; YCTAHOBJIIEHO, 4YTO KYpC
poccuiickoro pyOJisi OKa3bIBa€T CTATUCTHUECKH 3HAYMMOE BJIMSIHUE HA DKCIOPT U
umniopT. IlocTpoeHbl M HWHTEpPHPETUPOBaHbl (AKTOPHBIE MOJEIU, BBISBICHBI
KJIFOYEBbIE  CKPBIThIE  OJOKM  B3aUMOCBSI3€M  MEXKIY  DKOHOMUYECKHUMU
nokazarensiMu. IIpornozusie moaenu ARIMA u GARCH noareepanin
YCTOMYMBOCTh UMITIOPTA U BOJIATWIBHOCTh BAIFOTHOIO Kypca.

Oobnacmev npumenenusn: BHEITHEAKOHOMUYECKOE TIJIAHUPOBAHUE, BaJTIOTHAS
MOJINTUKA, YITPABJICHUE TOPTOBBIMU PUCKAMH, KOJTUYECTBEHHBIN SKOHOMUYECKHMA
aHAJIN3.

ABTOp pabOTHI TOATBEPKIAET, UTO MPUBEJACHHBINA B HEW PaCUETHO-
AHATUTHYECKUI MaTepuall IPaBWIHbHO U 0OBEKTHUBHO OTPAXKAET COCTOSTHUE
HCCIIEyEMOTO MPOLIECCA, a BCE 3aMMCTBOBAHHBIE U3 JINTEPATYPHBIX U APYTUX
VMCTOYHHKOB TEOPETUUYECKUE, METOAOJIOTUYECKAE U METOANYECKUE MOJIOKECHUS U
KOHIIEIIIIMU COMPOBOK/IAKOTCS CCHIJIKAMU HA UX aBTOPOB.



PODEPAT

Jlvinnomuan npaya, 42 craponki, 4 Mamonka, 15 KpbIHil, S 1agaTKi.

Knrouasvia cnosvri. BAJIIOTHBI KVYPC, OKCIIAPT, IMIIAPT,
KAPDJIALIBIMHBISA AHAJI3, PAI'PACIMHAS MAJIDJIb, ®AKTOPHBIN
AHAJII3, MAJIDJIb ARIMA, MAJIDJIb GARCH, 3HEUIHI TAHJIAJIb,
DKAHAMIYHBIS ITAKA3YBIKI.

Ab'ekm Oacneoasammns. 3HEUIHEdKaHaMIYHAs JA3edHacb PacmyOumiki
benapycs.

Ilpaomem oOacnedaeanns. YLy BaIOTHBIX Kypcay Ha MaKa3ybIKi
AKCIAPTY 1 IMIOAPTY.

M>ma npaysl: TIpaBeCIli CTATBICTBIUHBI aHaJI3 3aJeXHACIl 3HEIIHSTa
TaHJUII0 aJi BaJIOTHBIX Kypcay, alaHilb CULy 1 XapakTap raTail y3aemacyBsi3i, a
Takcama nadyjaBallb MParHo3bl HA AaCHOBE YaCOBBIX MaJIdJIsY.

Memaodwt dacneoasannsa’. KapdJALBIAHBL 1 PIrpaCiiiHbl aHami3, (hakTapHbI
aHami3, nadbynoBa wmamdield yacoBbix panoy ARIMA 1 GARCH, rpadiunas
BI3yaJli3allblsl, KOJIbKAaCHAe MaJIdJIsIBAHHE 3 BBIKAPHICTAHHEM MOY MparpamipaBaHHs
1 cHenpblsiIi3aBaHbIX 010J1ATIK.

Buiniki BoIsSyIeHA 1I€CHAsI CTaHOYYasi CYBSA3b NMaMDK YKaHAMIYHBIM POCTaM 1
ab'€émami TaHIUIIO; YCTaHOVJIEHa, INTO Kypc paciiickara pyOist akasBae
CTaTBICTBIYHA 3HAYHBI YTUTBIY Ha dKcnapT 1 imnapt. [TadymaBaHsl 1 IHTIPIIPITaABAHBI
dbakTapHbIsS MaIdJI, BRISYJIEHBI KITIOYAaBbIsl CXaBaHbIs OJIOKI ¥3aeMacyBsI3sy mamix
sKaHaMIYHbIMI Tlaka3zubikaMi. [Tparao3usis magdm ARIMA 1 GARCH nansepasiii
YcToiniBacilh iIMIapTy 1 BajallIbHACIH BaJllOTHAra Kypca.

Boonacub  yrcvieanna: 3HEIIHEOIKaHAMIYHAe TUIAHABAaHHE, BATIOTHAS
najgiThiKa, KipaBaHHE TaHIJIEBBIMI PBI3bIKaMi, KOJIbKACHBI DKaHAMIYHBI aHAI13.

A¥Tap mpaibl nauBsipJKae, IITO MPbIBEA3EHBI ¥ €l pa3iiikoBa-aHATIThIYHBI
MaTaIpBISIT TpaBUIbHA 1 a0'eKThIYHA aJIIOCTPOYBae CTaH JOCJeAHAara mnparjcy, a
yce 3amasblyaHbisl 3 JITAPATypHBIX 1 IHIIBIX  KPBIHIL  TIap3ThIYHBIA,
MeTaJajlariyHblsl 1 METaAbIUHbIS MMAJAXKOHHI 1 KaHIPIIIBI CyIpaBaKarola
criachUIKaMi Ha i1X ayTapay.



ABSTRACT
Graduate work, 42 pages, 4 figures, 15 sources, 5 appendixes.

Key words: EXCHANGE RATE, EXPORT, IMPORT, CORRELATION
ANALYSIS, REGRESSION MODEL, FACTOR ANALYSIS, ARIMA MODEL,
GARCH MODEL, FOREIGN TRADE, ECONOMIC INDICATORS

Object of study: foreign economic activity of the Republic of Belarus.

Subject of study: influence of exchange rates on export and import
indicators.

Objective: to conduct a statistical analysis of the dependence of foreign trade
on exchange rates, to assess the strength and nature of this relationship, and to
build forecasts based on time models.

Methods of research: correlation and regression analysis, factor analysis,
construction of ARIMA and GARCH time series models, graphical visualization,
numerical modeling using programming languages and specialized libraries.

Result: a close positive relationship between economic growth and trade
volumes was revealed; it was established that the Russian ruble exchange rate has a
statistically significant impact on exports and imports. Factor models were built
and interpreted, key hidden blocks of relationships between economic indicators
were identified. The ARIMA and GARCH forecast models confirmed the stability
of imports and the volatility of the exchange rate.

The field of application: foreign economic planning, currency policy, trade
risk management, quantitative economic analysis.

The author of the work confirms that the calculation and analytical material
presented in it correctly and objectively reflects the state of the process under
study, and all theoretical, methodological and methodological provisions and
concepts borrowed from literature and other sources are accompanied by
references to their authors.



