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AHHOTALUA

Jurmomuas padoTa BKiIrouaeT 36 cTpaHull, 6 pucyHkoB, 8 Tabmull, 1 mpuioKeHue,
26 MCTOYHUKOB.

KimroueBrnie CJIOBA: KPATKOCPOYHOE ITPOI'HO3MPOBAHMUE,
HAYKACTHUHI', UHIAEKC ITIOTPEBUTEJIbCKMX IEH, KYPCBI BAJIIOT,
MOJIEJIb PETPECCHUU, MIDAS, IAHHLBIE PA3HOU YACTOTHI.

Obvexm ucciedosanuss — WHQISAITMOHHBIC TPOIECCH B AKOHOMHKE PecmyOmuku
bemapych B KpaTKOCPOYHOM TOPHU30HTE, OTPAKAIOIIME B3aUMOCBS3b MEXKIY
KoJieOaHUSIMU OOMEHHOTO Kypca U TUHAMHUKOW 0a30BOM MHQIIAIIUN.

Lenv pabomer — pa3paboTKa MOJICILHOTO U IPOrPAMMHOTO HHCTPYMEHTAPHUS IS
noctpoerus moaean MIDAS (Mixed Data Sampling) o maHHBIM pa3HO# YacTOTHI
U ec¢ MpHUMEHEHHs B 3aJavyax KpaTKOCPOYHOTO IPOrHO3UPOBaHMs 0a30BOM
UHOIAUUY B 0€J0PYCCKO 5KOHOMHUKE.

Memoobvl uccnedosanuss — aHald3 BPEMEHHBIX PSIIOB, METOJBI CTAaTUCTHYECCKOMN
OLICHKH NTapaMETPOB, SKOHOMETPHUUECKOE MOJICIIMPOBAHUE, CPABHUTEIILHBIA aHAJIN3
MOJIEJIEH.

llonyuennvie pezynromamuvl U UX HOBU3HA — TIOIYYEHBl CIEAYIOIIUE HOBBIE
MPaKTUYECKHA 3HAUMMBIE PE3YyJIbTaThl: MPOBEAEH YKOHOMHUYECKUN aHanu3 3ddexra
nepeHoca OOMEHHBIX KypCOB Ha MHQISIUIO B SKOHOMUKAX MHUpPA U B SKOHOMUKE
Pecnnyonuku  benapych;,  pa3paboTaHbl 3KOHOMETPUYECKHE  MOJAENU s
MPOTHO3UPOBAHUSI MECSYHBIX TEMIIOB pocTa («Mecsl K Mecsiy») 0a3oBoi
uHpsuuu B Pecriyonuku benapych Ha BpemeHHOM nHTepBade ¢ 1 suBaps 2015 rona
no 31 nexabpst 2024 ronma, Bkimroudas moxaens MIDAS mo maHHBIM CMerIaHHOU
YacTOThl W aJbTEPHATHBHBIE MOJEAM 0a30BOM HHQISIUU MO arperupoBaHHBIM
JTAHHBIM; BBITIOJIHEH CPABHUTENbHBIA AHAIM3 MPOTHO3HOM TOYHOCTH MOJENEn
ARDL u MIDAS, pe3ynbratel KOTOPOTO JAEMOHCTPUPYIOT 3HAYUTEIIBHOE
npeuMyuiecTso Mmoaen MIDAS.

Hocmosepnocms mamepuanog u pesynvmamos OUniomMHou pabomol. Pe3ynpTarsl
UCCJIEIOBaHUM MOJTyuyeHbl Ha OCHOBE JaHHbIX HarnumonansHOro 6anka PecryOnuku
bemapycb, HuX JOCTOBEPHOCTb IOATBEP/KIECHA BBICOKUMH IMPOTHO3HBIMHU
IIOKA3aTEIIMU ITIOCTPOCHHBIX PEUTHHIOB M MHAMKATOPA, & TAKXKE pe3yJibTaTaMu
MaKpOIKOHOMHYECKOT0 aHAJIN3a.

Obnacmv  npumeneHusi — MAKPOIKOHOMHUYECKMH aHalIN3 U KPaTKOCPOUHOE
MIPOTHO3UPOBaHUE UHQIISIUY.



AHaTanus

Jeimiomnast pabora ykiarouae 36 crapoHak, 6 MamtoHkay, 8 Tadmin, 1 gagartak, 26
KPBIHILI.

KrouaBbist CJIOBBI: KAPOTKATOPMIHOBAE ITIPATHA3ABAHHE,
HAYKACTOIHI, IHASKC CITAXBIBEIKIX IIDH, KYPChblI BAJIIOT,
MAJIDJIb PATPACII, MIDAS, JAJ3EHBIS POBHAN YACTOTHI.

Ab'exm Oacnedasannsa — 1HOISUBIAHBIA TpamdChl y ASKaHOMIIBI Pacmy6imiki
benapych y KapoTKaTspMIHOBBIM TapbI30HIIE, SIKiA JIFOCTPOYBAIOLb Y3aeMacyBsI3b
naMik BaraHHsM1 aOMeHHara Kypcy 1 AplHamikai 6a3aBail 1HQIIALBII.

Mbsma pabomwsl — pacmparioyka MaJpibHara i mparpamMHara iHCTpyMEHTapa s
nabynoBel Mmaadii MIDAS (Mixed Data Sampling) na naa3eHbIx po3Haii 4acTaThl 1
si€ IPBIMSTHEHHS ¥ 3a7]a4ax KapoTKaTIpMiHOBAra rnparfa3zaBanss 0a3aBail 1H(IIALbI
¥ O6enapyckail SKaHOMIIIBI.

Memaovwl 0acnedasanns — aHaJl3 4aCOBBIX IIdparay, MeTaJibl CTaThICTBIYHAM allPHKI
napameTpay, SKaHaMeTpbhIyHara MaIdJIsIBaHHE, TTapayHAIBHBI aHATI3 MaIRIIAY.

Ampvimanvia 6vIHIKI [ IX HABI3HA — aTPbIMAHbl HACTYIIHBII HOBBIS IPaKTHIYHA
3HAYHBIS BBIHIKI: MPaBEI3€Hbl dKaHAMIYHbI aHami3 3(EKTy MepaHocy aOMEHHBIX
Kypcay Ha 1H(QIAUBIO ¥ SKaHOMIKaX CBETY 1 ¥ 3kaHoMiubl Pacmy0Omiki benapycs;
pacnpanaBaHbl 3KaHAMETPBIYHBIS MaJ3JIl JUIsl TparHa3aBaHHS MECSYHBIX TAIMIIAY
pocty (»Mecsil na mecsina') 6azasail iHusibI Y PacyOuniki benapych Ha 4acoBbIM
iHTIpBaie 3 1 crynzens 2015 rona na 31 cuexnst 2024 roga, yKiIro4arOubl Mad3b
MIDAS mna nan3eHbix 3MsilliaHail 4yacTaThl 1 allbTIPHATHIYHBIS Majdil OazaBaid
1HGIAUBI Ta arpiaraBaHblX; BbIKAHAHBI MapayHalbHBI aHAII3 IparHo3Hai
naknagHacul Mamisty ARDL 1 MIDAS, BbIHIKI sIKOTa ISMaHCTPYIOIb 3HAYHYIO
nepasary Majgm MIDAS.

Jlaxnaonacyv mamapuisanay i éviHikay ovinjiomHai npaysl. BeIHIKI 1acienaBaHHSIy
aTpbIMaHbl Ha acHoBe NaHbix HampisHanpHara Oanka PacmyOnmiki bemapyck, 1x
JaKJIaIHACIh TIAIlBEp/PKaHa BBICOKIMI IParHO3HBIMI IaKa3zublkami Mady1aBaHBIX
PAUTHIHTAY 1 IHABIKATapa, a TAKCaMa BbIHIKaM1 MaKpa’KaHaMiuyHara aHami3y.

Bobnacyv npvivsanennss — MakpadKaHaMIYHBI aHaMI3 1 KapoTKaTIPMIHOBAe
nparHa3aBaHHe 1H(IIALBIL.
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The object of the study is the inflationary processes in the economy of the Republic
of Belarus in the short term, reflecting the relationship between exchange rate
fluctuations and the dynamics of core inflation.

The aim of the work is to develop modeling and software tools for building a
MIDAS (Mixed Data Sampling) model based on data of different frequencies and
its application in the tasks of short—term forecasting of core inflation in the
Belarusian economy.

Research methods include time series analysis, statistical parameter estimation
methods, econometric modeling, and comparative model analysis.

The results obtained and their novelty are the following new practically significant
results: an economic analysis of the effect of exchange rate transfer on inflation in
the economies of the world and in the economy of the Republic of Belarus has
been carried out; econometric models have been developed to predict monthly
growth rates (“'month to month™) core inflation in the Republic of Belarus in the
time interval from January 1, 2015 to December 31, 2024, including the MIDAS
model based on mixed frequency data and alternative models of core inflation
based on aggregated data; A comparative analysis of the predictive accuracy of the
ARDL and MIDAS models has been performed, the results of which demonstrate a
significant advantage of the MIDAS model.

The reliability of the materials and results of the thesis. The research results were
obtained on the basis of data from the National Bank of the Republic of Belarus,
their reliability is confirmed by high forecast indicators of the ratings and indicator,
as well as the results of macroeconomic analysis.

The field of application is macroeconomic analysis and short — term inflation
forecasting.



