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Obvexm ucciedo8anusi — METOIUKA TTOCTPOCHUSI CBOJHOTO OMEPEIKAIOIIETO
HKOHOMUYECKOTO MHJIUKATOPA C MOMOIIBIO METO/a TJIABHBIX KOMIIOHEHT.

Llenv pabomst — TNOCTPOEHHUE CBOJHOTO SKOHOMHUYECKOTO HWHJIUKATOpA
0eJIOpYyCCKOM 3KOHOMHUKH IO OMPOCHBIM JAaHHBIM C MOMOIIBI) METOJIa TJIaBHBIX
KOMIIOHEHT, OILICHKAa €ro OIEpPEeXKaoIIero XapakTepa W CPaBHUTEIIbHBIM aHaIu3
pe3yJbTAaTOB €ro MPUMEHEHUSl B 3ajladyax aHajau3a OM3HEC-1IIMKJIA HallMOHAIBHOU
HSKOHOMHUKH C aJIbTEPHATUBHBIMU MOAXOJAMHU.

3a BpeMs pabOoThl ObUIH PEILICHBI CIAEAYIOIIUE 3a1aUHu:

— pa3paboTaH  aNrOpUTM  MOCTPOEHUS  CBOJHOIO  HKOHOMHUYECKOTO
WHJIMKATOpa IO ONPOCHBIM JAaHHBIM C T[OMOIIBI0 METOJa TJIABHBIX
KOMIIOHEHT;

— TIOCTPOEHBI CBOJHBIE PKOHOMHUYECKHE HHAMKATOPHI HAa OCHOBE METOjIa
[JIABHBIX KOMITOHEHT IO ONMPOCHBIM JaHHBIM (psaM OalaHCOB OTBETOB U
MHJIEKCaM JIOBEpus);

— TIPOBEJCHA OILICHKA OMNEPEXAIoIIEr0 XapaKTepa MOCTPOEHHBIX CBOJHBIX
SKOHOMMYECKUX UHJUKATOPOB;

— TIPOBEACHA JATUPOBKA MOBOPOTHBIX TOYEK B OEIOPYCCKOW SKOHOMHUKE Ha
OCHOBE TIOCTPOEHHBIX CBOJHBIX ONEPEXKAIOIMIUX HHAUKATOPOB IS
paccMaTpUBaEMOIr0 BPEMEHHOTO MHTEpBaJia; TAaKXKe MPOBEJIEHA OIEHKAa U
MPUBEICHO SKOHOMHYECKOE OOOCHOBAHUE JIaHHBIX IMOBOPOTHBIX TOYEK
SKOHOMMYECKHUX ITUKIIOB;

— TPOBEACH  CPAaBHUTEIbHBIM  aHAIU3  PE3yJbTaTOB  MPUMEHEHUS
MOCTPOCHHBIX C TMOMOUIBI0 METOJAa TJABHBIX KOMIIOHEHT CBOJHBIX
OMEPEKAIOUIMX SIKOHOMUYECKUX MHIUKATOPOB B 3ajJja4ax aHalin3a Ou3Hec-
[MKJIAa HAlMOHAJIBHOM HSKOHOMHUKHM C HHJEKCOM SKOHOMHYECKHUX

HacTpoeHu Pb, mOCTpOEHHOM ¢ HCIIOJIb30BAHUEM DKCIIEPTHBIX BECOB.
[Tomy4yeHHbIEe pe3ynbTaTbl MOTYT HCIIOJB30BAaTHCSA I JTAJIbHEUILIETO
COBEPIICHCTBOBAHUS  METOAOJOTMH  pa3pabOTKH  CBOJHBIX  OINEPEKAIOIIUX
SKOHOMHUYECKUX HWHJUKATOPOB C IIEJbI0 AHAIN3Aa UUKINYECKUX H3MEHCHUN B
3KOHOMHUKE.
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Object of research — methodology for constructing a composite leading
economic indicator, using principal components analysis.

Purpose of research — construct composite leading economic indicator, based
on questionnaire data, using principal component analysis; evaluate its leading
performance and compare results of its usage with alternative approaches.

During the work, the following tasks were solved:

algorithm of constructing a composite economic indicator, based on
questionnaire data, wusing principal components analysis, was
developed;

composite economic indicators, based on questionnaire data, were
constructed, using principal components analysis;

evaluation of leading performance of constructed indicators was
conducted;

dating of turning points in the belarusian economy was made on the
basis of constructed composite leading indicators for the time interval
under consideration; also an assessment and economic justification of
these turning points of economic cycles were made;

comparative analysis of the results of using the composite leading
economic indicators, constructed using principal components analysis,
in the tasks of analyzing the business cycle of the national economy
with the economic sentiment indicator, constructed using expert scales,
was conducted.

The obtained results can be used for further improvement of the methodology
for developing consolidated leading economic indicators with a view to analyzing
the cyclical changes in the economy.



