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KnroueBble ciioBa: OKOHOMETPUYECKUE MOJEJIN,
OKOHOMMWUYECKHUE [UKJIbI, ITPOI'HO3MPOBAHUE, MS-ML, MS-VARX,
JTAHHBIE CMEILIAHHOU YACTOTGBL, MIDAS.

O0beKT uccaenoBanusa — Moaenu ¢ MApKOBCKUMU NEPEKITIOUYECHUSIMU COCTOSHUM
MS-ML u MS-VARX Ha peanpHBIX 3KOHOMHYECKHX JaHHBIX Pecnybnukm bemapych.
Mopens MIDAS Ha n1aHHBIX pa3HON 9aCTOTHI.

Leab padoTsl — MporHo3upoBaHue TeMnoB pocta peansHoro BBII PecnyOnnku
benapyce npu moMomiu Moaene ¢ MapKOBCKUMH MEPEKITIOYEHUSMHU COCTOSIHUM.

MeTongosi0rusi UCCHAeAOBAHUA — aHAIU3 JUTEpPaTypbl 00 HKOHOMUUYECKUX
LUKIJIaX, METOJbl AKOHOMETPUYECKOIO0 MOJAEIUPOBAHUSA, CTATHCTHYECKOTO aHajIu3a
BPEMEHHBIX PSJIOB, MAIIMHHOIO OOy4Y€HHS M MPOTHO3UPOBAHME HA OCHOBE
3KOHOMETPUUYECKHUX MOJICIICH.

Pe3yabTarbl padoThl — MOCTPOECHBI SKOHOMETPUUECKUE MOJEIIA TEMIIOB pOCTa
peansHoro BBII Pecniy6nuku benapych Ha OCHOBE UHIEKCA IKOHOMUYECKUX HACTPOCHUM
Pb u temmnioB pocta BBII Poccuiickoit @enepanuu. [lonydensl mporHo3bl TEMIIOB pPOCTa
BBII Pb Ha ocHOBE JaHHBIX MOJIEJIEN.

OobsacTs npumMmeHeHusi — MoJenupoBaHue U MPOTHO3UPOBAHUE TEMIIOB POCTA
BHYTPEHHET0 BajoBoro npoaykra Pecnyonuku benapych.
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KiarouaBbis CJIOBBI. OKAHAMETPBIYHBIA MA1DJ1I1,
OKAHAMIYHBIA LBIKJIBI, ITPATHA3ABAHHE, MS-ML, MS-VARX, 1AJI3EHBISA
3MSILIAHAUM YACTOTEHI, MIDAS.

A0'ekT gacaenaBaHHs — Mapii 3 MapkaycKiMi MepakIloYdHHAMI cTaHay MS-
ML i MS-VARX Ha paainbHBIX dKaHAMIYHBIX Ian3eHbx PacmyoOmiki bemapycs. Mamnb
MIDAS Ha naa3eHbIX po3Hal 4acTOTHI.

MbTa mpanbl — MparHasaBaHHe TAMIay pocty paainbHara BYII PacmyOmiki
Bbenapychb npbl 1arnamose Maa3iasy 3 MapKayCcKiMi MEPAKIIIOUIHHAMI CTaHay.

MeranaJiorisi gaciaegaBaHHsi — aHali3 JITaparypbl a0 dKaHAMIYHBIX IIBIKIIAX,
MeTaJbpl 3KaHaMEeTpbhlYHAra MaJdJIABaHHS, CTAaThICTbIYHArA aHalli3y YacOBBIX MIdparay,
MalllbIHHAara HaBy4aHHs 1 IparHa3aBaHHE HA aCHOBE YKaHAMETPBIYHBIX MAJIJISY.

Boiniki mpanbl — mnalOyaaBaHbl 3KaHAMETPBIYHBIA MAIdJl TAMIAY POCTY
pransHara BYII PacnyOniki benapych Ha acHOBe 1HJPKca sKaHaMIuHbIX HacTposy Pb 1
tmnay pocty BYII Paciiickait @emspanpli. ATpeIMaHbl parHo3sl Tommnay pocty BYII
Pb Ha acHOBe maa3eHbIX MaIdIAy.

BoOsacub npeiMsiHeHHs1 — MajpisiBaHHe 1 TparHa3aBaHHE TAMIIAY POCTY
VHyTpaHara BajgaBora npaaykty PacnyOiiki benapyce.
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The object of the study — Models with Markov switching of MS-ML and MS-
VARX states on real economic data of the Republic of Belarus. MIDAS model on data of
different frequency.

The purpose of the work — Forecasting the real GDP growth rate of the Republic
of Belarus by means of models with Markov state switching.

The research methodology — a analysis of the literature on economic cycles,
econometric modelling methods, statistical analysis of time series, machine learning and
forecasting based on econometric models.

The result — Econometric models of the real GDP growth rate of the Republic of
Belarus have been constructed on the basis of the Bashkortostan Economic Sentiment
Index and the GDP growth rate of the Russian Federation. Forecasts of RB GDP growth
rates based on these models are obtained.

The scope of application — Modeling and forecasting the growth rate of the gross
domestic product of the Republic of Belarus.



