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Êëþ÷åâûå ñëîâà: ÌÍÎÃÎÌÅÐÍÛÅ ÝÊÎÍÎÌÅÒÐÈ×ÅÑÊÈÅ ÌÎÄÅ-
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ÁÈÇÍÅÑ-ÖÈÊËÛ

Öåëüþ ðàáîòû ÿâëÿåòñÿ ïîñòðîåíèå õðîíîëîãèè öèêëè÷åñêèõ èçìåíåíèé
â ýêîíîìèêå Ðåñïóáëèêè Áåëàðóñü íà îñíîâå ìíîãîìåðíûõ ýêîíîìåòðè÷åñêèõ
ìîäåëåé ñ íåîäíîðîäíîé ñòðóêòóðîé â óñëîâèÿõ ñêðûòîé ìàðêîâñêîé çàâè-
ñèìîñòè êëàññîâ ñîñòîÿíèé. Äëÿ ðåøåíèÿ çàäà÷ èññëåäîâàíèÿ èñïîëüçóþòñÿ
ìåòîäû òåîðèè âåðîÿòíîñòåé, ìàòåìàòè÷åñêîé ñòàòèñòèêè, ýêîíîìåòðèêè è
îïòèìèçàöèè. Â ðàáîòå ïîëó÷åíû ñëåäóþùèå îñíîâíûå ðåçóëüòàòû: ðàçðàáî-
òàíû àëãîðèòìû äëÿ ïîñòðîåíèÿ ïîâîðîòíûõ òî÷åê â ýêîíîìèêå ÐÁ íà îñíîâå
ìîäåëåé MS-VARX, ïðîâåäåí ñðàâíèòåëüíûé àíàëèç ðàçëè÷íûõ ìîäåëüíûõ
ñïåöèôèêàöèé. Óêàçàííûå àëãîðèòìû ðåàëèçîâàíû â ñðåäå ñòàòèñòè÷åñêèõ
âû÷èñëåíèé R. Ïðèâîäÿòñÿ ðåçóëüòàòû ýêñïåðèìåíòàëüíûõ èññëåäîâàíèé íà
ðåàëüíûõ äàííûõ.
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The goal of the study is to construct the chronology of cyclic changes in
Belarus Economy using multivariate econometric models with heterogeneous
structure on the assumption of hidden Markov dependency of the classes of
states. In order to solve proposed problems methods of probability theory,
mathematical statistics, econometrics and optimization are used. The main
results that have been derived in the study are the following: algorithms for
constructing turning points chronology for Belarussian Economy are developed;
number of various model speci�cations has been compared witch each other. The
mentioned algorithms have been implemented in R environment for statistical
computing. The results of the experimental studies are presented on the real
data.
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