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Pedepar

Junnomuas pabota, 39 c., 16 puc., 4 Tad., 23 HCTOYHUKOB.

NH/IEKC OKOHOMMYECKHUX HACTPOEHUU, AHAIJIN3
I[IOBOPOTHBIX TOYEK OKOHOMUYECKHUX IIHUKJIOB, METO/
XOJPUKA-IIPECKOTTA, METOA  XAMWIBTOHA, MOJEIM C
ITEPEKJIFOYEHUEM COCTOSHUHN, OLIEHKA TOYHOCTHU TTPOTHO3O0B,
BUBJIMOTEKA HA A3BIKE PYTHON.

Obvexkmovl  uccneooseanus. dSKoHoMHuueckue 1mkiael, BBII u HWOH

Pecniyoimuku benapych; mogenn MS-VARX u SARIMAX.

Llenv pabomwl: pacCMOTPEHHE METOOB BBIJICJIIEHNSI SKOHOMUUYECKUX ITUKIIOB
(ma ocHoBammu ¢uasTpa Xomapuka — Ilpeckorra, QuabTpa XaMHUIBTOHA, W
MOJICTICH TEePEKIIIOYCHUSI COCTOSIHUS); peaiu3anusi OUOIMOTeKH sl aHalu3a

BPEMEHHBIX PSJIOB.

Pesynomamor  pabomur. 6ubamoTeka Ha s3pike Python «TS4DSy» s
aHaNM3a BPEMEHHBIX PSIOB; MOJCIBbHBIC W MPOTPAMMHBIE CPEIICTBA BBIICICHUS,

aHanu3a v mporuosuposanus nukiaos B BBII (Pecniyonuku benapycs).

Obaacmobio npumenerus IBISETCA YKOHOMETPUUECKUN aHAIIN3 IIUKINYECKUX
SABJICHUA (IUIsT MOJeNell C TEePeKITIOYEHHEM COCTOSIHUA) W 00JacTh aHajau3a

BPEMEHHBIX PAA0B B 1iesioM (s oubmmoreku TS4DS).



Abstract

Degree project, 37 p., 16 pic., 4 t., 23 sources.

ECONOMIC SENTIMENT INDEX, ECONOMIC CYCLE TURNING
POINT ANALYSIS, HODRICK-PRESCOTT METHOD, HAMILTON
METHOD, REGIME-SWITCHING MODELS, FORECAST ACCURACY
ESTIMATION, PYTHON PACKAGE.

Research object: the economic cycles, GDP and ESI of the Republic of
Belarus; MS-VARX and SARIMAX models.

Purpose of the work: comparison of several methods of cycle analysis (based
on the Hodrick — Prescott filter, on Hamilton’s method, and on Markov-switching

models); implementation of a general time series analysis library.

Results: the Python time series analysis library “TS4DS”; models and

methods for extracting, analyzing and predicting cycles in the (Belarusian) GDP.

The scope is the econometric analysis of cycles in the Belarusian economy
(for the regime-switching models) and the field of time series analysis in general
(for the TS4DS library).



