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BBenenune

[Ipu cpaBHeHHMH KadyecTBa MPOTHO30B, MOJYYaE€MbIX IO Pa3JINYHBIM MO-
JIeIIsIM, KaK MPaBHIIO, MCIOJIB3YIOT CTaHIAPTHBIE CTAaTHCTUKH, SBIISIOIIUECS
XapaKTEepPUCTUKAMH 3TOTO KauecTBa: KBaIPATHBINM KOPEHb U3 CPEIHE KBajpa-
TUYHON ONIMOKH NPOTHO3MPOBAHUS, CPEIHsisi aOCOIIOTHAs OIIMOKA IPOrHO-
3MPOBAHUs, CPEJHss a0COIIOTHAsI HPOLEHTHAs OIIMOKa IPOTHO3UPOBAHMUSL.
OIHUM U3 ITIaBHBIX HEJIOCTATKOB UCIIOIb30BAHMSI JAHHBIX CTATHCTHK SIBISIETCS
OTCYTCTBHE BO3MO)KHOCTH OTBETHThH Ha BOIIPOC O HAJIIMYMK 3HAYUMBIX Pa3iIu-
YUH MEX/y IOJy4eHHBIMH IIPOrHO3aMu. TO €CTh, NCIIONb3Ys 9TH CTaTUCTHKH,
UccIe0BaTellb MOXKET CKazaTh, Kakas U3 PacCMOTPEHHBIX MOJeJel Jydlie,
a Kakasi Xy>Ke 10 CBOMUM IIPOTHO3HBIM CBOWCTBaM C TOYKH 3PEHHS Ka)KI0ro
kputepusi. Ho OH He MOXKeT ckasaTb, SIBJISIIOTCS JIM JIaHHbIC PA3JIMYMsl CTaTHC-
THUYECKH 3HAUMMbIMU. [Ipn 3TOM 04EBHIHO, YTO OTBET HA BOIIPOC O CTATHCTH-
YeCKM 3HAYMMOM Pa3JIM4YMH IPOTHO30B, IIOCTPOSHHBIX HA OCHOBE PA3JIMYHbBIX
MOJICIICH, SIBJSETCS BaXKHBIM.

B Hacrosee Bpemsi IpaBUTEILCTBEHHBIMU, KOMMEPUECKUMHU 1 HAyYHO-HC-
CJIC/IOBATEIbCKUMH OPTaHU3aLMSIMU ITyOJIIMKYEeTCsl JOBOJILHO MHOTO KPaTKo-,
CpeJiHe- U JI0JITOCPOYHBIX MPOrHO30B. [Ipu 3TOM HCIOIb3yeMble sl IPOTrHO-
3MPOBAHUSI METObI HEPEJKO OCTAIOTCS 33 KaJpOM, T.. HOTPEOUTEIH JTaHHOU
uHpopMaIK, KaK NpPaBUIO, HE 3HAIOT, KAKUM 00pa3oM IOJy4eH TOT WIIN
MHOI poruo3. B pe3ynbrare npu NpUHITHE PELIEHHS O TOM, KAKOMY IIPOTHO-
3y JAOBEpsTH 0OJIblIe, MOTPEOUTENN HE MOTYT MCIIOIb30BaTh UH()OPMALHIO O
NPUMEHSIEMbIX METOJMKaX NPOrHO3UPOBaHMs (HAIpPHMeEp, O TEOPETHUECKUX
NPEANOChIIKAX, 3aKIa/IbIBAEMbIX B MOJIEJIb, O METO/IaX OLEHWBAHMUS TTapaMeT-
POB MOJIENHU U JIp.).



OueBHUIHO, YTO BHIHECTH OKOHYATEIBHOE CY)KIEHHE O KaueCTBE NMPOrHo3a
TOM WJIM UHOM MOJIEITH MOYKHO TOJIBKO TIOCJIE MOTyueHHs (PAKTHIECKUX CTATHC-
THUYECKUX JaHHbIX. OjIHaKO Hajyre HH(POPMAIMU O CAMOW MOJIEITH MOTJIO ObI
MIOMOUYb IIPU BBIOOPE TMPOTHO3a, MOCKOJIBKY BHIOOP B MOJIB3Y TOTO MM HHOTO
MPOTHO3a OCYILECTBISIETCSI /IO TOT0, KaK MMyOJIMKYIOTCS pealbHble JaHHbIE.

[Tpu orcyrcTBUM MH(OPMAILMK O MPOTHO3HBIX MOJENSAX aKTyallbHOM cTa-
HOBUTCS IpoOiieMa pa3pabOTKM METOAMKM aHajiu3a KauecTBa HPOTHO30B,
MOJYYEHHBIX MO Pa3INYHBIM MOJesAM. bonee Toro, ga’ke eciu MPOTHO3Has
MOJIENb M3BECTHA, Pa3padOTKa CUCTEMHOTIO IOJX0/1a K aHAJIN3y IPOTHO3HOTO
Ka4eCcTBa pa3IMUHbIX MOJIEJIEH HE TEepsET CBOEU aKTyallbHOCTU. B HacTosei
paboTe mpeaaraeTcsi Moaxo/, KOTOPBIH MTO3BOJISET P TOMOLIH JJOCTATOYHO
MPOCTBIX METOJIOB NMPOBOJUTH CPAaBHUTEIbHBIM aHAIN3 KauecTBa MPOTHO30B
pa3JIMYHBbIX MOZEIIEH.

B pasnene 1 npuBeneH 0030p Mozeneit, ucnonbzyembix B Poccun st ne-
Jiell nmporHo3upoBanus. Bo 2-m pasnenie n1aH 0030p NPOCTEHIIMX CTATUCTUK
KauecTBa MPOTHO30B (mozapasaen 2.1), a Taxke OMMCaH Psii TeCTOB, MO3BO-
JSIFOLMX MPOBEPUTH TMHOTE3y 00 OTCYTCTBHMU 3HAYMMBIX PazIMYMi MEXIY
MIPOTHO3aMH, TIOTY4YE€HHBIMH 10 Pa3INYHBIM MoAeIsIM (roapaszaen 2.2). B 3-m
paszene onMcaHbl METOJIMKA CPAaBHUTEIBHOIO aHAJIN3a KauecTBa MPOrHO30B,
€XKEMECSYHO MyOIMKyeMbIX MHCTUTYTOM SKOHOMUKH HEPEXOJHOr0 Meproja
B bronnerene MoaenbHBIX PacyeToB KPAaTKOCPOYHBIX MPOTHO30B COLUAIBHO-
SKOHOMUYECKUX IOKa3aresed PD, U pasinyHbIX aJIbTEPHATUBHBIX METOLOB
nporuo3uposanus (noapasnen 3.1), a Takke pe3ysbTaThl TOro aHanusa (1oj-
paznen 3.2).



1. O030p Mopneeii, HCIOJIB3yeMBbIX
AJ Nporao3upoBanus B Poccun

[Ipexae yem mnepeiiTd K KparkoMy o030py MOJEJel, HCIIOIb3yeMbIX B
Poccuu juist neneii nporHo3upoBaHus, HEOOXOIUMO OTMETHTh, YTO JI0CTATOY-
HO CJIOHO HaWTH Kakue-Tu00 MaTepuaibl O TaKUX MOAEIIX, MOCKOIBKY HC-
CIIEZI0BATENbCKHUE LIEHTPBl OYEHb HEOXOTHO PACKPBIBAIOT COOTBETCTBYIOLIYIO
undopmaryro. Kak npaBuiio, Mbl IMeeM JIENIO JIMIIb C PE3yJIbTaTOM HCIIOJb-
30BaHUs TAKUX MOJEJIEH — IPOTHO3aMU TE€X WM UHBIX [IOKa3aTellel pa3BUTHUS
POCCUICKOM 3KOHOMHUKH, & CAMM MOJEIM B HEKOTOPOM CMBICIIE «OCTaOTCs
3a kaapom». EcTb Mozenu, 10CTaTOYHO YETKO ONUCAHHBIE B COOTBETCTBYIO-
mux nmyoaukanusax. O HEKOTOPBIX MOAEISIX CO3/1aeTCsl BIeYaTlieHHe, YTO OHU
OIMCAaHBI JOCTATOYHO MOAPOOHO, HO MPHU aHAIN3E BO3HHKAIOT BOIPOCHI, Ka-
caroruecs crenu(puKanuy JaHHOH MOJENH, U UX Topa3zio Oojblie, YeM OTBe-
ToB. O OOJBIIMHCTBE XK€ MOZE]IeH HET MPAaKTHYECKH HUKAaKOH MH(pOpMaLUH.
OcTaHOBUMCS Ha OIIMCAHUU MOJIeJIeH, MH(OPMALIUS O KOTOPBIX MTPEACTaBIeHA
B OTKPBITBHIX IYOJIHKAIHSIX.

1.1. DxoHOMeTpUYeCKAasl MOeJIb IKOHOMUKH Poccun
IMeHTpaNbLHOr0 3KOHOMHKO-MaTeMaTHYecKkoro unecrtutyra PAH!

Cpenu Bcex Mojienei, 0 KOTOPBIX €CTh OTKpPbITasi HH(OpPMAIHst U KOTOPbIe
OylyT HAMH PacCMOTPEHBI, 3Ta MOJEIb SBJISICTCS CaMoil mpocToil. Momeib
[lenTpansHOro 3KOHOMMKO-MaTeMaTtudeckoro uHctuTyTa (L[OMU) — 310
HeOoublIas, cocrosas U3 6 ypaBHEHUH, CTPYKTYpHas SKOHOMETpHYECKas

1 http://serverl.data.cemi.rssi.ru/GRAF/Notice.htm



1. OB30P MOJIEJIE/, UCIIOJIB3YEMBIX JIUISI TPOTHO3UPOBAHMSI...

MOJIe/lb, IIPEJCTABJICHHAs CUCTEMOM OJHOBPEMEHHBIX ypaBHEHUU. Monenb
OIICHMBAETCS Ha KBapTaJbHBIX JaHHBIX, HaunHas ¢ [V kBaprana 1994 r. Bee
JIaHHBIE, BXOJSIIIIUE B MOJIEJIb, IIPEJCTABICHBI B JOrapu(pMUIECKOM BUJIE, H3-
MEpEHBI B JI0JJIapax Mo COCTOSIHUIO Ha KOHEIl pacCMaTpUBaeMOro KBapTana, 3a
UCKIIIOUEHHEM OOMEHHOTr0 Kypca jJoJuiapa K pyOJro — HCIOJb3yeTCsl CpeiHee
3HaueHue 3a kBaprall. [IporHo3Hble 3HAYEHUS HIK30T€HHBIX IEPEMEHHBIX, BXO-
JIAILKX B MOJIENIb, TIOJTy4€HbI HA OCHOBE HECE30HHOM Mojieu Xonta—BunTepca.
IIporHo3upyroTcs clenyromue SHA0TeHHbIE TOKa3aTeIn:

— sanosotl enympennuil npooykm (Mapa py06.'). JlanHslii mokasaresb o0bsic-
HSIETCSl TAKUMU (PAKTOPaMH, KaK HHBECTUIIMU B OCHOBHOM KaruTall, B3SThIE C
narom 4; o0CITy’)KUBaHHE TOCYIaPCTBEHHOTO J0JIra, B3stoe ¢ jiarom 2; BBII (¢
narom 1); mepBast pa3HOCTb Kypca Jiojuiapa K py0i1ro; GUKTUBHAS IIEpEMEHHasl,
npuHuMaromas 3HadeHue 0 s Habmronenuit o 11 ksaprana 1998 r. BkiIrOUM-
TEJIBHO U paBHas | st HabroneHui, HaunHast ¢ [V kBaprana 1998 r;

— unoexc nompebumenvcrkux yer (Yo K MPeAbIIYIIEMY IEPUOY), KOTOPbIi
3aBHCHT OT Kypca JoJuiapa, B3sITOro ¢ JlaroM 1; 1ieHsl Ha He(Th (¢ Jlarom 1) u
(UKTHBHOM NepeMeHHOH, npuHuMaromie 3nadenue 0 uist Hadbnronenuit go 111
kBaprasia 1998 . BKIIIOUMTENBHO U paBHOM 1 Juis HaOmoneHuit, HaunHas ¢ [V
kBapTana 1998 r;

— cogorynHwie 00x00bl Hacenenusi (Mipn pyo.), 3aBucsmume ot BBII; co-
BOKYIIHBIX JIOXOJIOB HACEJIEHHUsI, B3SATHIX C JaroM l; TrocylapCTBEHHBIX COLH-
AJIBHBIX PAcX0/10B; PUKTUBHOM ITEpEMEHHOM, MpUHUMatolei 3Hauerne 0 st
HaOmonenuit o 111 kBaprana 1998 r. BkirtounTensHO U paBHO# 1 st Hab0-
nenuil, HaunHas ¢ [V kBaprana 1998 r;

— Koneunoe nompebdnenue (MIpA pyo.). B xauecTBe 0OBSICHSAIONMIMX Mepe-
MeHHbIX B3AThl: UIIL[; BBII; uMnopt; cOBOKyIHbIE JOXOAbI HACEJIEHUS; KO-
HeyHoe norpebienue (¢ yarom 1); pUKTUBHAS NepeMeHHas, IPHHUMAIOIIAs
3nauenue 0 s Habronenuii o 111 kBaprana 1998 r. BKIIIOUUTENBEHO U paBHAs
1 s HaOmonenuit, HaunHast ¢ [V kBaprana 1998 r.;

— axcnopm (wipn noiut.). OOBSICHSONIME TEPEMEHHBIC: KypC Aoyiapa K
py6iro; BBII (¢ marom 1); mokasaresns 3KCIOpPTa, B3ATHINA C JlaroM 1; cpemHe-
B3BEIICHHBIE SKCIIOPTHBIE TapU(bl; (GUKTUBHAS IIEPEMEHHAsI, IPHHUMAIOIIAS
3nauenue 0 s Habronenuii o 111 kBaprana 1998 r. BKIIIOUUTENBEHO U paBHAs
1 s HaOmonenuit, HaunHast ¢ [V kBaprana 1998 r.;

— umnopm (mnpa pomn. CHIA), 3aBucsmuii or UIIL[; BBII; noka3zarens
umropta (c siarom 1); nokaszaresist 5Kcropra; GUKTHUBHOW NEPEMEHHOM, TPUHH-

1 IIpuBeneHs! T€ €MHULIBI U3MEPEHHS PACCMATPUBAEMBbIX [10Ka3aTeleil, B KOTOPBIX I10-
Jy4eH UTOTOBBIH MPOTHO3.



1.2. MOJIEJIb IEHTPA MAKPODKOHOMMWYECKOI'O AHAJIM3A...

Maroinei 3Hadenue 0 gy nadmonenuit o 111 keaprana 1998 r. BKIIOUNTEIBEHO
u paBHOH | ams HabmoneHui, HaunHas ¢ IV kBaprana 1998 .

Henocrarok Moziein COCTOMT B TOM, YTO OHA HE YYHTHIBAET CE30HHOCTD,
XOTsI JaHHBIE, OYEBHJIHO, UMEIOT CE30HHBIN XapakTep. OTMETUM, YTO Ha CalTe
IIOMHU mpeaycMoTpeHa BO3MOKHOCTh CAaMOCTOSITEIILHON padOThl C JaHHOU
MOJCJIbIO: MOKHO M3MCHATH 3HAYCHHA 3K30ICHHBIX IMEPEMEHHBIX U MMOJYy4YaTb
HPOTHO3BI.

1.2. Moneab LlenTpa Makpo3IKOHOMUYECKOT0 aHAIU3A
U KpaTkocpo4yHoro nporuo3uposanus (LIMAKII)

N3 npesenranuu LleHTpa MakpOIKOHOMUYECKOTO aHAIM3a U KPAaTKOCPOY-
HOTO TIPOTHO3UPOBAHUS, OMyOIMKOBaHHOU Ha caiite LlenTpa B 2003 1!, MOX-
HO czenarh BeIBOJ 0 ToM, 4To B [IMAKII pa3zpaborana nmporuosHasi MoJelib,
cocTosImast U3 Tpex OIOKOB?.

— buok 1: kparkocpouHasi moMecsYHas MOJIEIb MOHUTOPUHTA U IIPOTHO-
3UPOBAHMS SKOHOMUYCCKON JUHAMUKH (Moneib A). B manHoM Gyioke Ha oc-
HOBE MOJIeJIel BpEMEHHBIX PSI/IOB PACCUMTHIBAIOTCSI KPATKOCPOYHBIE IIPOTHO-
3Bl POCCUHCKHUX COLIMAJIbHO-IKOHOMHMUYECKUX Moka3zareneil. Kpome Toro, Ha
9TOM 3Tamne BCE PsiZibl KOPPEKTHPYIOTCS Ha TPOIYCKH, OIINOKH, BHIOPOCHL,
CE30HHOCTb, @ TAKXKE MPOBOANTCS KaJIeHIapHasi KOPPEKTUPOBKaA, BBLICIISIOT-
csl TpeH ibl. B pesysbrare NporHO3UpYIOTCS TOJIBKO TPEHIbI U IIMKJIBL.

— bnok 2: ©anaHcOBO-3KOHOMETpHUYECKash KBapTaJibHasi MOJEIb pa3BU-
THUSI SKOHOMHKH Ha CPEIHECPOUHBIN nieproa (Mozeib B), kotopas conepxut
okosio 90 SKOHOMETPUYCCKUX ypaBHEHUH, 250 0anaHCOBBIX COOTHOIICHUN
u 6onee 400 mepemenHbix’. OCHOBHAs 3a1a4a TOH MoIean — pa3paboTka
CIICHApHBIX IPOTHO30B M IMOATOTOBKA BXOASALIMX JAHHBIX JUISl CIEYIOLIEro
O110Ka.

—bnok 3: cpeanecpouHas rooBast MOJIEIb IPOTHO3UPOBAHUS TIOKa3aTesei
CHC (mogens C), B KOTOPOH MPOBOAUTCS PAcdeT OCHOBHBIX MaKpO3IKOHO-
MUuecKuX nporopiuid. B Mmogenu C paccuuTbiBaeTcs CTPyKTypa KOHEUHOTO
CIpOCa, PeCypcoB MOKPHITHS KOHEYHOT'O CIIPOCa, CTPYKTYPBI J0XOJI0B, BAJIO-
BBbIX cOepexeHui 1 MHBeCTUIUH. OTIUYHE STOW MOJEIH OT MHOTHX IPYTHX
B TOM, 4TO Ha 9TOM 3Talle MPOBOAMTCS MIPOBEPKaA Pe3ysIbTaToB Mojenu B Ha

1 http://www.forecast.ru/mainframe.asp
2 OrmeTnM, 4To 0a3a BXOSILMX JAHHBIX COCTOUT 13 18 O10k0B 1 1083 BpeMEHHBIX Ps/IOB.
3 B nyOnukanuu HeT HUKAaKUMX yKa3aHMH Ha TO, KAKUM 00pa3oM OLIEHMBAETCS JaHHAs

CHCTEMa yPaBHEHMIl: KaK CHCTEMa OJHOBPEMCHHBIX YPaBHCHHMI MIIM XK€ OLICHMBACTCS KaxJoe
YPaBHEHHE OTACIBHO.



1. OB30P MOJIEJIE/, UCTIOJIB3YEMBIX JIUISI TPOTHO3UPOBAHMSI...

c0ayIaHCUPOBAHHOCTH (XOTsI IPOLIE/ypa ITPOBEPKH HE OIMCHIBACTCS B AOCTYII-
HOHM HaM ITyOJIMKaIun), a TakXKe CTposiTCs mporHo3ueie danancst CHC.

1.3. E:xxekBapTaJIbHbI MPOrH03 HHAMKATOPOB IKOHOMHKH
Poccun MHCcTUTYTa HAPOAHOX03AHCTBEHHOT O
nporosuposanus PAH

B Muctutyte HapoaHoxo3siictBeHHOro nporuosuposanus (MHXII) nns
Heseil KpaTko-, cpeHe- U J0JITOCPOYHOr0 MPOTHO3MPOBaHUs pazpaboraHa
cucTeMa, COCTosAIIas U3 TpexX Mojesei!. B 0CHOBE 3TO# CHCTEMBI HAXOIHUT-
Csl TOIOBasi MEXKOTpacieBass Mojaeiab dkoHoMuku Poccuun — RIM (Russian
Interindustry Model). [To onpezaenenuto paspadorurnkoB, RIM — makpo3sko-
HOMHYECKasi MEXOTpacieBas MOJINIb PHIHOYHOTO PaBHOBECHS POCCHUCKON
9KOHOMHKH, COCAMHSIONIAs B ce0e TpajuIMOHHbBII MEKOTPACIEBOI OAXO0]
U 9KOHOMETPHUYECKOE OIHMCAaHUE IMOBEJCHHS OCHOBHBIX CYOBEKTOB pBIHKA.
HNudopmanmonnas 0aza momenu RIM Bkitoyaer TaONHIBI «3aTPaThi—BbI-
MYCK» B IMOCTOSIHHBIX U TeKyIHMX LeHax 3a 1980-2002 rr., Oro/pkeT pacuiu-
PEHHOTO NPaBHUTENIbCTBA, OajJaHC JJOXOJ0B M PAcXoJl0B HACEJICHUs, OallaHc
Tpyna, OajaHC KaluTaia, CTaTUCTHKY JAEHEXHOro obOpamieHus u (uHAHCO-
BBIX PBIHKOB®. Mojens RIM, mocTatouHo moapoOHO OmMMcaHHas Ha caifte
WHXII, BxiarodaeT 38 9K30I'€HHBIX IEPEMEHHBIX U CIICAYIOIINE OJOKH 3H[I0-
TEHHBIX IEPEMEHHbIX:

— KOHEYHOE MOTpeOIeHNE U IPOU3BOACTBO;

— JIOXOJIBI;

— 1ICHBI;

— OIOKETHO-(DMHAHCOBBIH OJIOK;

— JIOXOJ1bl/pacXO0/ibl HACEJICHHS.

JlaHHast MOJieJib TTO3BOJISIET MOJTy4aTh MPOrHO3bI TAKUX TTOKa3aTelei, Kak:

KOHEYHOE ITOTpeOIeHNE JOMAITHUX X035HUCTB, KOHEYHOE IOTpeOIeHue To-
CYIapCTBEHHBIX U HEKOMMEPUECKUX OpraHu3alui, KaluTajJbHbIC BIOXKCHUS
Y BaJIOBOE HAKOIUIEHHE OCHOBHOT'O KaluTajla, IPUPOCT 3allacoB, SKCHOPT B
JlasibHee 3apy0exbe, HKCIOpT B OnmkHee 3apyOexbe, HMIIOPT U3 JalIbHETO
3apy0exbsi, UMIIOPT U3 OJMKHEro 3apyOexbs, KoHeuHbli crnipoc, BBII, BbI-
MYCK, 3aHSTOCTb;

3apaboTHas IJiara, OTYMCICHHS Ha COLMAIbHOE CTpaxoBaHHWE, YUCTas
npUObUIb, YUCTHIA CMELIAHHBINA JOXO/, HAJIOTH Ha MPOU3BOJCTBO, CYOCHINN

1 Cwm.: http://www.macroforecast.ru.
2 http://www.macroforecast.ru/, RIM.
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1.3. EXXEKBAPTAJIbHbII [TPOIHO3 UHJIMKATOPOB SKOHOMUKHU...

Ha MPOU3BOJICTBO, MOTPEOICHIE OCHOBHOTO KallUTala, HAJIOTW Ha IMPOIYKTHI
U UMIIOPT, CyOCHIMH Ha IPOAYKTHI, BaJloBasi 100aBJICHHAs CTOMMOCTb;

cpenneorpaciesbie 1eHbl 0e3 HAC; 10Xombl 1 pacxo/sl CBOJHOTO OOjI-
KeTa, Ne(UIUT CBOAHOTO OIOJKETA, MUIATSIKHBIN OalaHc;

JICHE)KHBIE JTOXO/bI HACETICHUS, IEHE)KHbBIE PACXO/Ibl HACEIECHHU .

Mopnene QUMMIR (Quarter Macroeconomic Model of Interactions for
Russia) mpezacraisier co0o0il KBapTajJbHYI0 MaKpPOIKOHOMHYECKYIO MOJIENb
POCCHIACKON 3KOHOMHKH', OCHOBHOM IIENIBI0O KOTOPOH SIBISIETCS MOCTPOCHHUE
CIICHapHBIX MPOTHO3HBIX PAaCUeTOB Ha KPATKOCPOUYHYIO U CPETHECPOUHYIO (710
5 niet) nepcnekruBy. Mogens QUMMIR copepxkur 6osnee 500 mepeMeHHBIX,
okoj10 100 perpeccroHHbIX ypaBHEeHHI. OCHOBHBIC OJIOKH MOJICIH — OIOHKET U
rOCYy/IapCTBEHHOE OTpeOIIeHue; MoTpedieHne JOMAIHUX XO3SIMCTB; BHEIIHSIS
TOPTOBJISL; JICHE)KHO-KPEANTHBII OJIOK; IUIATeKHBIN 0ajlaHC; 3aHATOCTh U TPYIL.

Ha caiite MHXII B onucanuu moaenu QUMMIR npencrtaBneHs Bce oc-
HOBHBIE OJIOKH, OCHOBHBIE IEPEMEHHBIE U PACUETHI [10 BCEM TPOTHO3UPYEMBIM
nokasareiyisiM. B exxexBapransHoM Ortomerene QUMMIR nyOnukyrores ro-
JIOBBIE ITPOTHO3bI TAKUX [TOKa3aresiel, kak qJuHamuka BBII u coctaBnsaronmx
ero 3emeHToB B 1ierax 2008 r. (BBII, moTpebiieHne gOMaIIHUX XO3SHCTB,
rocy/iapcTBEHHOE NoTpedlieHre, HAKOIIEHHE OCHOBHOT'O KalluTajia, SKCIOPT,
UMIIOPT); Makporiokasarenu B Tekymux nenax (BBII, BamoBas npuObuib u
BaJIOBBIE CMEIIaHHBIE JOXOBI, OIIaTa Tpyaa (BKIIOYas CKPBITYIO), UACThIE
HAJIOTH Ha MPOM3BOACTBO M UMIIOPT, pe3epBHbIN (oHa 1 DOHA HAMOHAIb-
HOTO OJIaroCcoCTOsTHUS, Kypce pyoss k posuapy mo [1T1C, BBIT no TII1C, BBIIT
no TIT1C na nymy nacenenus, BBII o I1I1C Ha nynry HaceneHus K ypOBHIO
CIIIA); nunamuka neduistopor (aedustop BBII, urmeke noTpeOuTeIbCKIX
L[eH); MapaMeTpbl rOCyAapCTBEHHOT0 OroKeTa (I0X0/bI OI0/KETa, PacXobl
oromxera, npoduut(+)/nedunnt(—) OromKeTa).

B onucanuu mopenu RIM Hukakux pacueToB He IpelcTaBiieHo. Pasnuuns
Mmexay monensiMmu RIM 1 QUMMIR B Tom, uto o monenu RIM ocymect-
BJISIFOTCSI TOJIOBBIE MPOTHO3bI M UMEETCsl OTpaciieBasi pa3OMBKa MOYTH IS
Ka)JI0T0 OJI0Ka, KOTOPBIN B 3TOW MOJEIH MPOTHO3UPYETCS.

lonosast Mmakposkonomudeckast Mmopeisb MANAMORU sBisiercst yueOHO-
OTJIaZIOYHOW MOJIENBIO M UCIIONIB3YETCS Ul YUeOHbBIX 1IeJIei U AJIsl OTIIa K1
HEOTPACIJIEBBIX OJIOKOB MEKOTpPACIeBoi Moaenu RIM?2.

B 3akmouenue onucanus o63opa mozxeneit MHXII ormeruM, 4To B Ha-
CTOsilllee BpeMsl Ha caiiTe MyOIMKYIOTCS pe3ysbTaThl IporHo3oB no 2013 .
BKJIIOYUTEIIBHO.

1 http://www.macroforecast.ru; QUMMIR.
2 http://www.macroforecast.ru; MANAMORU.
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1. OB30P MOJIEJIE/, UCTIOJIB3YEMBIX JIUISI TPOTHO3UPOBAHMSI...

1.4. KBapraabHblii 010/U1€TeHb KOHCEHCYC-TIPOTHO30B
IenTpa pazButus’

KBapranbHblii OroyieTeHb KOHCEHCYC-TIPOrHO30B LleHTpa pa3BuTHs 0CHO-
BaH Ha OINPOCE DKCIEPTOB: ONpalrBaeTcs okoyio 30 pecroHAeHTOB U (op-
MHPYETCsl KOHCEHCYC-IIPOTHO3 110 HEKOTOPOMY CTaHAAapTHOMY HaOopy Iio-
kazareneil. B pesynbrare exekBapTajgbHO IyONMKYIOTCS HOBBIA MPOrHo3 17
COLIMANBbHO-9KOHOMHYECKUX MoKa3areneil (peanbHbiii BBII, HoMuHanbHBINH
BBII, 00beM HpOMBIIIIEHHOTO MPOU3BOJCTBA, 00OPOT PO3HUYHOM TOPIoOB-
JIM, UHBECTUIIMM B OCHOBHOM KaIlUTall, peaJibHble pacroyiaraeéMble J0XOJBbI,
cpenHsisi 3apaboTHas IJ1aTa, MPUPOCT MOTPEOUTENBCKUX LIEH, Kype aouiapa
K pyOITto, ICHEeXKHBIN arperar M2, 6anaHc ¢enepaabHOro OOIKETa, IKCIOPT,
UMIIOPT, TOPrOBOE Cajbll0, CYET TEKYLIUX Ollepauuil, BaltoTHble pe3epssl LB,
cpenHeronoBas 1ieHa HeT Mapku Urals) Ha TeKyIIUi U CleyIONINI To/Ibl 1
€TI0 UBMCHCHH 110 CPABHCHHUIO C ITPOULIBIM ITPOTHO30M. HOJ’Iy‘IeHHbIe IIPOTHO-
3Bl COIOCTABIISIOTCS C MPOrHO3aMU MMHHUCTEPCTBA IKOHOMUYECKOTO Pa3BH-
tust Poccun. Kpome toro, aiist Goiee y3koro Habopa rnokasaresiei IpruBOIsSTCS
Joarocpounsie — 10 2014 1. — mpoTrHO3HI.

[ToMuMO TIPOTHO30B IO CTAaHAAPTHOMY HaOOpy mokasareseii, Llentp pas-
BUTHSI HA OCHOBE OITPOCa 3KCIEPTOB AeTIaeT KOHbIOHKTYpHBIE IPOrHO3bI, Iy0-
JIMKyeMble KaKIbIi KBapTaj. DKCIEPTOB IMPOCIT OLEHUTH S(PPEKTUBHOCTD
pa0dOThI IPABUTEILCTBA, NHBECTHIIMOHHBIN KJINMAT, KOHKYPEHTOCIIOCOOHOCTD,
OCHOBHBIC PHUCKH Ha IlaHHbIﬁ MOMCHT Jid CTpaHbl U BEPOATHOCTHL SKOHOMU-
gyeckoro kpusuca (nanexust BBII).

Kpome Toro, LleHTp pa3BuTHs Takke eXKEeKBapTalbHO IMyOJIMKyeT Orosuie-
TEHb CBOJIHOTO OMNEPEeXKAIONIEr0 MHAEKCA M JPYTUX HUKINYECKUX MHIUKATO-
poB. MeTonuKa pacyeToB 3THX MHJIEKCOB B ITyOuKanusx LleHTpa pa3BuTHst He
onuckiBaeTcs. M3 TEKCTOB OIO/UIETEHEN MOXKHO CJIE€IaTh JIUIIEL BEIBOJ, YTO IS
pacyeTa CBOIHOTO OIEPEKAIOIIETO UHIEKCA HCIIONb3YIOTCS CIEAYIONHe I10-
kazaresu: 1ieHa Hedtu mapku Urals; n3MeHeHHe y/IeIbHOT0 Beca MPeANpUsTHIA
C BBIPOCHINM WJIM HEU3MCHHBIM BHYTPEHHUM CIIPOCOM; UBMECHCHHUE YICJIbHOI'O
BE€Ca Hpe}alHﬂTHﬂ, HC UMCIOLIUX M36])ITO"IH]JIX 3aIacoB T'OTOBO IPOAYKIHHU;
unjexe PTC; nporeHTHbIe CTaBKu B pyOJEBOM CErMEHTE JEHEKHOIO PhIH-
ka (MIACR-overnight); peanbhblii a3dextiBHbIi Kype pyouns. s pacuera
CBOJIHOTO 3aIIa3/1bIBAIOIIETO HHCKCA UCTIONB3YIOTCA CIEIYIOIINe TOKa3aTeu:
LCHbI HA JXHJIBC, IICHBI HA OTCUCCTBCHHBIC aBTOMO6I/lJ'll/I; YHUCJIICHHOCTb 0(1)1/1—
[IUAJILHO 3apPETUCTPUPOBAHHBIX 0€3pa00THBIX; MHBECTUI[MOHHASI AKTHBHOCTh

1 http://www.dcenter.ru/
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1.5. KBAPTAJIbHbII BIOJJIETEHb LIEHTPA AHAJIM3A JJAHHBIX I'V-BIIID

KPYIHBIX POCCUIICKMX KOMIIAHUIT; YCPEIHEHHBII IPUPOCT BATIOTHBIX U py0JIe-
BBIX KPEAUTOB; TEMII IPUPOCTA BAIFOTHBIX PE3EPBOB.

1.5. KpaprauasbHblii 010/171eTenb LleHTpa ananunza
manueIx I'Y-BIID

Hentp ananmuza nanubix ['Y-BIID u3naer exexkBaprajibHbI OHOUICTCHD
«Poccutickast 2KOHOMUKA: NPOSHO3bL U MeHOeHYuu»', B KOTOPOM MyOIUKYIOTCS
TEH/ICHIIMM OCHOBHBIX POCCHHCKMX SKOHOMHYECKHX IOKa3aTeled M uX Ipo-
THO3bI Ha 4 Mecsna Brepea. K unciay nporHo3upyeMsIx nokasareneil OTHOCST-
cs: BBII, Bbllyck TOBapoB U yCIlyI, IPOMBILUIEHHOE IIPOU3BOICTBO, UHBEC-
THUIIMU B OCHOBHOH KamuTasi, 000pOT PO3HUYHOM TOPrOBIIH, SKCIIOPT, UMIIOPT,
NOTPEOUTEIbCKUE 1IEHBI, LIEHBI IIPOU3BOANTENCH, pealibHbIE JOXO/bI Ha JIyILy
HaCeJICHHsI, peaibHas 3apaboTHasl TUIaTa, o0IIasi YUCICHHOCTh 0e3pa0OTHBIX.
Meroznnka pacyera MPOTHO3HBIX 3HAYEHUIl B OIOJUIETEHE HE NMPUBOAMTCS, 32
UCKIIIOUCHHEM MH(OpPMALUK O TOM, YTO JJISl PAaCYETOB «HUCIIONb3YIOTCS OpH-
THHAJIBHBIE METO/bI IPOTHO3UPOBAHUS, B OCHOBY KOTOPBIX ITOJIOXKEH MPUHITHIT
JICKOMITO3UIINH BPEMEHHOTO Psiian’.

1.6. IIporHo3bI 3KOHOMHUYECKOI IKCIEPTHOH IPyNIbI

OkoHomuueckas skcneprHas rpymmna (990 myOnukyer rogoBble IPOrHO3bI
J0 2010 . BKITIOUMTENBHO 110 TOMY K€ KpYyTy MOKa3aTesnei, 4To U KOHCEHCYC-
nporHo3sl LlenTpa pasButus: peanbHblii BBII, Homunanbsbiil BBII, Beimyck
NPOMBIIUICHHOM HPOMYKUMKA B MOCTOSHHBIX II€HAaX, 000POT PO3HUYHOU TOp-
TOBJIM B MOCTOSIHHBIX 1I€HaX, MHBECTHLIMHA B OCHOBHOM KalnTaj B MMOCTOSIHHBIX
LIEHaX, peajibHbIe PacIiojiaracMple JIOXOAbl HACEJCHHs B IOCTOSHHBIX ILIEHAX,
cpeqHeMecsiuHasi 3apaboTHast Iu1ara, MHAEKC MOTPEOUTENILCKUX 1IeH, HOMUHAIb-
HBII OOMEHHBIH Kypc, JieHeXHas Macca M2 (B HAIMOHAIBLHOM OIPEEICHHN ),
OanaHc QenepaibHOrO OIOIDKETA, SKCIIOPT TOBAPOB, HIMIIOPT TOBAPOB, TOPTOBBIN
OasaHc, OaaHC TEKYIIEro cueTa, BaJIOTHbBIE Pe3epBbI (MCKIII0Uast 30JI0T0), CPea-
wsist eHa Heru mMapku Urals®. TTomumo storo, D3I yuacTByeT B pa3paboTke
MHOTOYHCJICHHBIX ITPOTHO3HBIX MoOJieel Ui MUHHCTEPCTBA SKOHOMHUYECKOTO
pas3Butusi, Munucrepcta punaHcos, LeHnrpanpaoro 0anka Poccuu u mp., HO B
OTKPBITOM JIOCTYIIEe HH(OPMAIIKS 110 3THM pa3padoTKaM OTCYTCTBYET.

1 http://id.hse.ru/index.php?page=ross_ekonom
2 http://id.hse.ru/doc/RED190.pdf — ctp.23.
3 http://www.eeg.ru/pages/24
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1. OB30P MOJIEJIE/, UCTIOJIB3YEMBIX JIUISI TPOTHO3UPOBAHMSI...

1.7. Monenu MunucTepcTBa 3KOHOMUYECKOT0 Pa3BUTHS
Poccun u Hentpannsuoro 6anka Poccun

MuHUCTEPCTBO SKOHOMMUYECKOIO pasButus Poccuu nns weneil nporso-
3UPOBAHUS HUCIOJB3yeT ILIUPOKUN crekTp Mmomenei. K coxanenuto, HU-
Kakoil MH(OpPMAaIMKU O TOM, YTO ITO 33 MOJEIH, B OTKPBITOM JIOCTYIE HET.
AHanornyHasi CUTyanus HaOJIIoaeTcs U ¢ MHPOPMALKe O MPOTHO3HBIX MO-
nensix Llenrpansroro 6anka Poccuiickoit @enepanum.

1.8. Bamm, HHBCCTUIIMOHHbIC KOMIIAHUU

B GospuinHCTBE 0aHKOB M MHBECTHUIIMOHHBIX KOMITAHHN €CTh CIIelUalIbHbIe
UccIe0BaTebCKHUE (aHATUTUYECKUE) OTAEIbl, 3aHUMAIOLINECS] aHATU30M Te-
KyIeil MakpOSKOHOMUYECKOH CHUTyallud M NMPOTHO3UPYIOIINE OCHOBHBIE IT0-
Ka3areJin MakpodKoHOMuueckoro passurusi Poccun. Kak mpasuiio, nadopma-
LM O IPOTHO3HBIX MOJAENAX OaHKOB/MHBECTUIIMOHHBIX KOMIIAHUI SIBIISIETCS
3aKPBITOH, U CYIUTh O TMOJHOTE M CIOXKHOCTH TaKUX MOJeNel MpaKTHYeCKU
HEBO3MOXKHO.

1.9. MoneabHble POTHO3bI
HHcTUTYTA SIKOHOMUKU NepexoaHoro nepuoaa (UIIIIT)

B NHCTUTYTE SKOHOMUKH IIEPEXOTHOTO NEPUOAA I TPOrHO3HBIX PACUETOB
HCTIONB3YIOTCS 3 MOJIEIBHBIX KOMIUIEKCA: KOMILIEKC KPaTKOCPOUYHBIX IPOTHO3-
HBIX PACYETOB Ha OCHOBE MOJIEJIeH BpEeMEHHBIX PAJIOB, CPeTHECPOUHAS MaKpO-
SKOHOMHUYECKas MOJIENb POCCUHCKON SKOHOMUKI U MOHUTOPUHT MHIUKATOPOB
¢unancoBoi crabunpHocTH B PO. [ToMHMO 3THX MOZIEIBHBIX KOMILJIEKCOB B
WBIIII no uMHUTALMOHHON MOJIeNT He(YTSIHOTO CEKTOPa YKOHOMHUKH OlICHUBA-
eTCsl BIMSIHUE HAJIOTOBBIX pe(OopM B HEPTSHOM OTpaciiv Ha pacnpeesieHne ee
JIOXOJIOB.

MopenbHble pacyeThl KPAaTKOCPOUHBIX IIPOTHO30B COLMATBHO-3KOHOMHUYEC-
KUX mokasareneii PO!

KparkocpouHble MPOTHO3HBIE PACUEThl COIMAIBHO-3KOHOMUYECKUX TMOKa-
3areneil PO Ha ocHOBe Mozeneil BpeMeHHBIX psaloB ¢ koHia 2003 1. exxeMe-
CSIYHO MyONUKYIOTCS B «bloniemene MOOETbHbIX pacienos KpamKoCpOUHbIX
NPOCHO306 COYUANbHO-IKOHOMUYECKUX nokazamenen P®y». Tam npusonsaTcs
pacyeTHble IPOTHO3HbIE 3HaueHus 49 mokazaresnei Ha nmepuoj 1-6 MecsIes.
OcHOBHBIE OJIOKH IPOTHO3UPYEMBIX IOKa3aTesiell: MPOMBIIIICHHOE MpPOU3-

1 JloctynHo Ha caiite http://www.iet.ru/index.php?option=com_bibiet&Itemid=50&cat
id=122&lang=ru&task=showallbib
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1.9. MOJIEJIBHBIE ITPOI'HO3bI UDIIIL...

BOACTBO, BHCIIHAA TOProBJid, MHACKCHI IEH U TapI/I(l)bl, ICHBI Ha HCKOTOPLIC
BUBI CbIPbs, ACHCKHBIC MMOKA3aTCJIN, BAJIIOTHBIC KYPChI, ITOKAa3aTC/In YPOBHA
JKU3HU HaceJeHus, Tpya. s pacueToB UCMOb3YIOTCS TaKUe MOJIEIIH, KaK MO-
JIEJIK BPEMEHHBIX PSIIOB, CTPYKTYPHBIE SKOHOMETPUUECKUE YPABHEHHUS U MO-
JIeNd, C BKJIIOYEHUEM PE3yNbTaTOB KOHBIOHKTYPHBIX ONPOCOB MPEANPUATHIL.
IIporHo3el UMEOT UHEPLUMOHHBIN XapaKTep, IIOCKOJIBKY MOZEIU TAKOIO TUIlA
YUUTBIBAOT JUHAMUKY JaHHBIX JO MOMEHTa MOCTPOCHUA IMPOTHO3a U OCO-
OEHHO CHJIBHO 3aBUCST OT TEHJCHLUH, XapaKTepHbIX AJIsl BPEMEHHOTO psijia B
[IepUO/JI, HETIOCPEACTBEHHO MPEIIECTBY I HHTEPBAITY BPEMEHH, J1JIs KOTO-
poro crpouTcs nporuo3. OueHku OyayIuX 3HaY€HHH SKOHOMHYECKHUX TOKa-
3arenei Poccuiickoii denepariuy MOryT OBbITh UCIIONB30BAHBI IS TOJIEPIKKH
IIPUHATHS PELLIEHUH, KaCcalOLUXCsl IKOHOMUYECKON TIOJUTUKY, IIPU YCIOBUH,
4TO 00IIME TeHICHINH, HAOI0IaeMbIE 10 MOMEHTA, B KOTOPBIH CTPOHUTCS IIPO-
THO3 ISl KQKJI0I'0 KOHKPETHOT'O TI0Ka3arelisi, COXpaHsTCs, T.e. B OyAylleM He
HpOHSOﬁﬂeT CCPHE3HLBIX ITOKOB UJIN W3MEHEHUH CIIOKUBIINXCS JAOJITOCPOYHBIX
TEHJICHLIUH.

Cpe/iHecpoYHasi MAKPOIKOHOMUYECKASI MOJIeJIb POCCHITCKOI IKOHOMUKH'

Bropoii MosienbHBINA KOMIUIEKC — CPeOHecpoUHas MAKPOIKOHOMULECKAS MO-
0ellb POCCULICKOU IKOHOMUKU, SIBISIFOIIASCS OCHOBHOM MOJIENbIO, pa3paboTaH-
Hoit B UDIIII. [IlanHast MOienb OLIEHUBAETCS €XKEKBapTaIbHO HA OCHOBE KBap-
TajbHbIX AaHHBIX. C 1997 . 3TH OLEHKH PEry/spHO MyOIuKyrTCs. [0pu30HT
MPOTHO3UPOBaHUSA Mojenu — 2-2,5 roga. Mozenb copepxuT 14 ypaBHeHHH
1 10 GanaHCOBBIX TOX/ECTB, ONPEICISIIONIMX COOTHOIIEHHE MEX/Y IMPOTHO-
3aMU PA3JIMYHBIX TCPEMCHHBIX U 06ecneqMBa}omnx HEIIPOTHUBOPEUYUBOCTDH
NPOTHO30B, U (haKTUYECKH IMPEACTABISET COOOW CUCTEMY CTPYKTYPHBIX KO-
HOMETPHUYCCKHUX ypaBHeHHﬁ, OIMUCBIBAIOIHUX CPEAHECPOUHYIO ATMHAMUKY MaK-
POSKOHOMMUECKHUX TOKa3aresen.

[Ipu MoaenupoBaHMM BO3HMKAET MpoOIeMa JJIMHBI PSJIOB U KOJIWYECTBA
TOYEK TOro Habopa NepeMeHHBIX, KOTOPbIE JKeNaTeIbHO MPOrHO3UPOBATh IS
HOCTPOCHUSI cOAITAHCUPOBAHHOTO TIPOTHO3a JUHAMHUKH BCEX OCHOBHBIX COLH-
aIbHO-?KOHOMHYECKHX MOoKa3ateneil. B 3Toil cBsA3u oleHuBaeTcs He cucTeMa
OJIHOBPEMEHHBIX YPaBHEHUI, a UTEPATUBHASL CUCTEMA, IIPU KOTOPOH BCE ypaB-
HEHUSI MEXIy co00il B3auMOCBsi3aHbl. TakuM 00pa3oM, MOAENb MO3BOJSIET
MOJTY4YUTh cOaJlaHCUPOBAaHHBIE MTOKA3aTeNN, U 3HaU€HHE OJHOTO MPOrHO3HOTO
NOKa3arelsisi He MOXKET ObITh HE COBMECTUMO C IIPOIHO30M JIPYroro Irokasa-
Tensd. DTO OCYIIECTBISIETCS 3a CUET HCIOJIB30BAHUS B MOJENHU JIarOBBIX, 3a-

1 Bonee moxpoduo cm.: Typynuesa M.IO., FOxuu A.Jl., Apo6siuesckuii C.M., Kaxou-
nukoB I1.A., Tpynun I1.B., [Tonomapenko C.C. HekoTopble 01X0/1bl K IPOIHO3UPOBAHUIO SKOHO-
MHUYecKHX mokaszareneii. M.: UDIII, 2005.
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1. OB30P MOJIEJIE/, UCTIOJIB3YEMBIX JIUISI TPOTHO3UPOBAHMSI...

Na3/bIBAIONINX 3HAUCHUH BceX NepeMeHHbIX. M, TakuM oOpa3om, akTnieckn
PacCUnTHIBAIOTCS UTEPALMOHHbBIE, KBAPTAJl 32 KBAPTAJIOM, MPOrHO3bI MOKa-
3aresiedl. B kax oM KBaprase 3HaU€HUE KaK[0M IIEPEMEHHOU YBSI3bIBACTCS C
NPOTHO3HBIM 3HAYEHUEM JIPYTUX MEPEMEHHBIX, U Ha OCHOBE TaKOIO B3aHMO-
CBSI3aHHOT'0, HETIPOTHBOPEYNBOTO HabOpa MoKa3aresell 0CyeCTBIsETCs IPo-
THO3 Ha CJIEAYIOIIM KBapTaj. bazoBas Mojiesb OLEHNBAETCS HA KBapTallbHBIX
naHHbIX. [TomydeHHbIC HA OCHOBE ATOM Mojesu KO3 dUIineHTh (pakTHUeCKOU
9JIACTUYHOCTH WJIM YyBCTBUTEIBHOCTH KaXKIOH MEPEeMEHHOW Ha M3MEHEHHs
(hakTOpOB, BIUSIONIMX Ha 3TY IEPEMEHHYIO, [T03BOJISIIOT UCIIOJIL30BATh PE3YJlb-
TaThl OLIEHOK JJAHHOW MOJIEIU U JUIS IPOTHO30B T'O/IOBBIX JIAHHBIX.

IIpu momomu cpeaHecpouyHOW MakposkoHoMmHueckoil Mmomenu MOIIIT
MOYKHO I10JIy4aTh IPOTHO3bI TAKKX MOKa3arese, Kak TeMII IPUPOCTa peallb-
Horo BBII, uaiekc NpoMbIIUIEHHOTO IIPOU3BOACTBA, IKCIOPT, UMIIOPT, UH-
JIEKC MHBECTHIIMH B OCHOBHOI KaIluTall, TEMII IIPUPOCTA PEasIbHBIX JJOXO/I0B
HacelleHHs, NHJEKC 3apaboTHOW TUIaThl, HAJIOTOBBIE 10X0AbI (eaepasbHOro
Oro/pKeTa, HOMUHAIIBHBIN Kypc pyOns K Jojuiapy, MHAEKCHl peajbHOro 3¢-
(heKTUBHOTO Kypca py0Jis, MOTPEOUTEIBCKUX IICH U IICH B IPOMBIIINICHHOCTH,
TEMII IPUPOCTa Pe3epBHBIX JeHer. [1o pe3ynbraram MpOrHO3UPOBAHMUS pac-
CUUTBIBAIOTCS ITPOTHO3HbBIC 3HAYCHHUS 9 PACUETHBIX BEJIMYMH: HOMUHAIBHBIN
BBII, Hanmorosbie 10X0bl (eepasbHOro OKPKETa, pacXosl heaepaibHOro
oromxera, npodunut / nedunut denepaabHOro OKOMKETa, TEMIT MPUPOCTA
HOMHUHAIILHOTO Kypca pyOiisi K jojuiapy, TeMIl npupocra M2, 30J10TOBaJIOT-
HbIE pe3epBbl, HOMHUHAJIbHbIE 00bEMBI PE3EPBHBIX JieHer 1 M2.

OTMeTuM, YTO K30I'€HHBIC NEPEMEHHBIE MOJICIU ITO3BOJISIIOT 3a/1aBaTh
CIICHApHBIEC YCJIOBUS, B paMKaX KOTOPBIX CTPOMTCS MPOTHO3, & TAKXKE SIBJIS-
I0TCSl JIONOJHUTEJILHBIMU BCIIOMOTATEIbHBIMU II€PEMEHHBIMH, I03BOJISIIO-
HIMMH yJIy4IlaTh Ka4€CTBO MPOTHO3a U yUYUTHIBATh KAK MHOTOYHCIICHHBIE U3-
MEHEHHS B IMHAMHKE PSIJIOB B ITPOIIJIOM, TaK U HauOojee OYeBHIHbIE H3Me-
HEeHMs B Oy/ylleM, TaKue Kak KajleHIapHbie 3PQeKTol, 3pPeKThl n3MEHEHUH
B DKOHOMHYECKOH IMOJIMTHKE U BO BHEITHEOKOHOMUYECKHUX YCIOBUSIX U T.JI.

OCHOBHBIM JIOCTOMHCTBOM JIAaHHOHM MOJIeNIU (HE 110 OTHOLICHHIO K APYTHM
PacCMOTPEHHBIM BBIILIIE MOJIEIISIM, & UCXOAS U3 OOLIEeH JIOTMKH U TIOJXO/I0B
K IIPOTHO3MPOBAHUIO) SIBISIETCS TO, YTO B paMKaX 3aJ@HHBIX MPEIIOCHIIOK
U HCIOJIb3yeMOro Habopa MepeMEeHHbIX MOEb MO3BOJISIET ITOJNYYHUTh COVIa-
COBaHHBIC U HEIPOTUBOPEUMBBIC IPOTHO3HBIC 3HAUYCHMsS. DTO O3HAYAET, YTO
MOJIENIb HE ITO3BOJIUT IOJYYUTh, HAlIPUMEpP, TAaKOH pe3ysbTar, Koraa Oyaer
Npe/ICKa3bIBAThCS Pe3Kas AeBabBalys PyOssl TpH 3HAYUTELHOM podUIITe
TOProBoro OanaHca v cTabMIbHOM prHAHCOBOM cuTyanu. Takue MporHo3HbIe
JIAaHHBIE B paMKaXx 3TOI MOJIEJIN HEBO3MOXKHBI JIayKe IPH OTCYTCTBHHU JJOTOJIHU-
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1.9. MOJIEJIBHBIE ITPOI'HO3bI UDIIIL...

TEJIbHOM 3KCIIEPTHON KOPPEKTUPOBKU. B Moziesin MCnosib3yroTcsl KBapTajbHbIE
JTAaHHBIC, U IPOTHO3bI HA IO JIUOO Ha [[Ba T0a MOTYT OBITh JOCTATOYHO OBIC-
TPO MOJTyYeHbI, PaKTHUECKH Cpa3y Mociie MyOIHKaMi HEOOX0AMMBIX JaHHbBIX
OpraHaMy rocyJapcTBEHHOW CTaTUCTHKU WK LleHTpanbHoro OaHka.

B npunnune, B UCIoIb3yeMoM CUCTEME MOJIENIEN BCE YPABHEHMS CBSA3aHbL, U
Ppe3yJIbTaT MPOrHO30B 0 KKAOMY W3 YPaBHEHHH 3aBHUCHT JIMOO OT pe3ysbTara
NPOTHO32a IK30TCHHBIX MEPEMEHHBIX, JIM0O OT 33/IaHHBIX 3HAYEHHUH JPYTUX Ie-
PEMEHHBIX, HO IIPU 3TOM ypaBHEHHS HE OLIEHUBAIOTCS OIHOBPEMEHHO, YTO 1103~
BOJISIET JIOCTUYb OIIPE/ICJICHHOI cBOOO/IBI BEIOOpA ClIeHapHBIX ycioBuid. To ecTh
JIaHHAsT MOJIEJTb TIO3BOJISIET MOJIYYUTh OOBEKTHBHBIE IIPOTHO3bI B ITPEATIONIONKE-
HUM KaK MHEPLIMOHHOTO JIBUKEHUS SKOHOMUKH, TaK U U3MEHEHHS KaKUX-TO BHE-
IIHUX HEKOHTPOJIHUPYEMBIX MEPEMEHHbIX, HAIPUMEP, MUPOBBIX 1I€H HA HE(Th,
T.C., 3a/1aBasi ONPE/ICIICHHBIN HA0OP IEJICBBIX 3HAYCHHUI OHOW U3 IIEPEMCHHBIX,
BO3MOXKHO MOI00parh HEIIPOTUBOPEUUBBIC 3HAYCHUSI IPYTHX MEPEMCHHBIX TaK,
4TOOBI 00ECIIEUMBAIOCH JIOCTHIKEHNE JaHHBIX 1EJIeBbIX 3HAUCHUIH.

Moyiernb Mo3BOIISIET HA/ICTPAUBaTh AOTOIHHUTEIBHBIE OJIOKH, COCTOSIIINE U3
JPYTHX TOoKa3areyied, KOTopble HEOOXOAUMBI sl JAaHHOTO KOHKPETHOIO HC-
CJIe/IOBaHMs, MMOCKOJIBbKY JaeT JIOCTATOYHO OOJIBIIONW HAOOp COIIaCOBaHHBIX
MEPEMEHHBIX, KOTOPBIC MOT'YT OBITh BKIIFOYEHBI B KAYECTBE BHEIIHUX (PAKTO-
POB /ISl APYTUX MEPEMEHHBIX.

Henocrarku monenu 10BOJIBHO 04eBUIHBL. TOYHOCTD pacyeToB 110 MOJEIH,
0e3yCJI0BHO, 3aBHCUT OT JIJIMHBI psijia IepeMeHHBIX. J[Jsi HEeKOTOpBIX ypaBHe-
HUI UMEET MECTO HHU3Kask yCTOWYNBOCTh OLEHOK, YTO TIPHUBOIUT K HEOOXOH-
MOCTH KOPPEKTUPOBKH MOJIETTH B KaXIOM KBapTaJe.

B Mopnenu orcyTcTBYeT 00K pacyeToB JUIsl OTJEIbHBIX CEKTOPOB SKOHOMHU-
KU JIM0O /715l OTACIBHBIX BUJIOB JIEATEILHOCTH B TPOMBILIIEHHOCTH (Ha OCHO-
BE ITPOM3BOJICTBEHHOH (DYHKIIMU MM MEKOTpAcIeBOro OanaHca).

[Tockonbky MoOAeb SBIAETCS YKOHOMETPUUECKOW M MCXOIUT W3 MPEAro-
JIOKEHUSI O COXPAHEHUH B OyIyIIeM CIIOKHMBLIMXCS 3aBUCHMOCTEH MEXIY
(hakTOpaMu U MPOTHO3UPYEMBIMH IIEPEMEHHBIMU, MOJICIIb UMEET HU3KYIO TIPO-
THOCTHYECKYIO CIIOCOOHOCTH INPH CEPhE3HBIX M3MEHEHHSX YKOHOMHYECKOW
TIOJIUTUKU M KQYECTBEHHBIX YCJIOBHUM Pa3BUTHSI DKOHOMUKH.

MOHUTOPUHT HHAMKATOPOB (GUHAHCOBOIi cTadUIbHOCTH B PD!
Tperuii MozeNIbHBII KOMILIEKC TPEJCTaBIsET COOOM HEe MPOTHO3bI, a pa3-

1 Bonee nmoapobuo cm.: Typynuesa M.IO., FOmun A.Jl., [poosimesckuii C.M., Ka-
nounukoB I1.A., Tpynun I1.B., ITonomapenko C.C. HekoTtopble 1moaxojsl K IPOrHO3MPOBAHUIO
9KOHOMHUYeckuXx mokaszareneil. M.: UDIIIL, 2005 (moctymHo Ha caiite)http://www.iet.ru/index.
php?option=com_bibiet&Itemid=50&catid=124&lang=ru&task=showallbib
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1. OB30P MOJIEJIE/, UCIIOJIB3YEMBIX JIUISI TPOTHO3UPOBAHMSI...

paboTKK Habopa OIepekaAIoINX HHINKATOPOB, XapaKTePU3UPYIOIINX (HHHAH-
COBYIO CTaOMJIbHOCT B P®D. MOHHUTOPHHI WMHIMKATOPOB (pUHAHCOBOW CTa-
ounbpHOCTH B PD ocymectsisiercs u nyonukyercs B MO exxexBapranbHo,
HaunHasg co 11 kBaprana 2005 r. OTMeTHM, YTO AaHHBIN MOJIXOJ] HE UMEET Mpsi-
MOTO OTHOUIEHHUS K MPOTHO3UPOBAHUIO B TOM CMBICIE, KaK 3TO MOHUMAeTCs
B JIaHHOI pa0oTe, HO MO3BOJISET MOJy4aTh CUCTEMY MHAMKATOPOB, JAIOIINX
BO3MOYXHOCTb IPEJCKa3bIBaTh (PMHAHCOBBIE KPU3KCHI B TOW HIIM MHOM CTpaHe.

MOHHTOPHUHT OCYIIECTBISETCS Ha OCHOBE CUCTEMBI HHIUKATOPOB, KOTOPHIE
ObLTH 0TOOpaHBI, BO-NIEPBBIX, Ha 0a3¢ MUPOBOTO OIBITA, HAKOIICHHOTO B 3TOH
obnacty 3a rnociueqHue 25 Jet, HISHTUPUKAMYA UHIUKATOPOB — IPEBECTHH-
KOB (pMHAHCOBBIX KPH3HCOB (OAHKOBCKMX, BAJIOTHBIX, OOIINX (PMHAHCOBBIX
KPH3HCOB); BO-BTOPBIX, HA OCHOBE IPHJIOXKEHHS ATOr0 Habopa MHAMKATOPOB
K TeM KPHU3HCHBIM SIBICHHUAM, KOTOpble Habmonanuce B PO, B mepByio oue-
peab Ha (PMHAHCOBOM pBIHKE 3a nepros ¢ 1995 mo 2004 r.: kpu3Kuc Ha Mex-
0aHKOBCKOM pbIHKE 1995 ., hmHaHCcOBBIN Kpu3uc jgetom 1998 1., kpusuc Ha
PBIHKE aKLuii oceHpto 1997 1, siBHOE yCHIIEHNE HECTAOMIIBHOCTH M OT/ICIIbHbIC
HeraTUBHbIC SIBJIICHHS B OAaHKOBCKOM CEKTOpE B KOHIIE BECHBI — Hayalle JieTa
2004 1. u kpusucHele sBieHust 2008 r. OOHapyKeHHe ATUX KPUUCHBIX SIBIIE-
HUH C TOYKHM 3pEHHMs] BCero Habopa Iokasaresiei, KOTopble TpeylaraTcs B
MHUPOBOH JIUTEPaType, TO3BOJIUIIO BBIIEIUTE IPYIITy HHANKATOPOB, KOTOPHIE B
OonpIIMHCTBE ci1ydaeB paboranu B PO kak onepexaroniye WHIUKaTopbl JlaH-
HBIX KPU3UCHBIX sIBJICHUH. K 4Kcily TakuxX MHAMKATOPOB B MOPsiIKE yObIBAHMUS
MPOTHOCTHYECKON CHUJIBI OTHOCSTCS: CaJIbJI0 TEKYIEro cYeTa IIaTeKHOro Oa-
JlaHCca; pealibHas MPOLIeHTHas cTaBka Ha peiHke MBK; oTHOIIeHHE neHexHO
Macchl K 30J0TOBAJIOTHBIM pe3epBaM; peaibHblil 3 eKTHBHBINA Kypc pyOs;
«M30BITOYHOEY TIPEUIOKEHHE JCHET B PEalbHOM BBIPAKEHHH; CIIPE] MEXIY
BHYTpeHHEH cTaBkoi mpoueHTa u crtaBkoit LIBOR; temn pocra BBII; ycio-
BUsI TOProBiyu (LeHbl Ha HeTh Mapku Brent); OercTBo kamurasna; 30J0TOBa-
JIFOTHBIE Pe3ePBbl; IKCIIOPT; BHYTPEHHUN KPEAUT; HHAEKC JaBICHHS Ha BAJIIOT-
HbII pbIHOK. Ha OCHOBE cuiibl CUTHAJIOB, KOTOpBIE MOAABaju paccMarpuBae-
MbI€ UHAMKATOPBI, U NMEPHUOJA, C KOTOPOTO OHM HAUYMHAIU CUTHAJIU3UPOBATh
0 npudIMmKarmeiics GUHAHCOBOW HECTAOMIBHOCTH, ObLT IOCTPOCH CBOIHBIN
UH/IeKC (PUHAHCOBOW CTAOMIBLHOCTH, KOTOPBIA CyMMHUPOBAJI BECh HA0OOP ITHX
MHJMKATOpOB. /laHHBII MHJEKC HA paccMarpuBacMoM Ieproje (pakTH4eCKu
HE IOJAeT JIOKHBIX CUTHAJIOB, XOTs, O€3yCIIOBHO, 3TO SBJISIETCS CIEACTBHEM
TOTO, YTO UMEHHO Ha 3TOM INEPHOJIE OCYLIECTBIIOCH TOCTPOSHHUE JAHHOTO
unjekca. O ToM, HACKOJIBKO MHAMKATOp OyaeT paboToCroco0eH ¢ TOUKH 3pe-
HUSI UACHTU(UKALIMK TOJIBKO BEPHBIX MOMEHTOB B Oy/IyllleM, CKa3aTh 3apaHee
HEJb3sL.
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1.9. MOJIEJIBHBIE ITPOI'HO3bI UDIIIL...

HMmuTauuoHHasi Mojelib He(TSIHOTO CEKTOPA SIKOHOMUKH'

B MHcTHTYTE SKOHOMHUKH IIEPEXOHOTO Nepro/ia pa3paboTaHa MIMUTALMOH-
Hasi MOZie)Ib (DMHAHCOBBIX MOTOKOB HE(TSIHOTO CEKTOpa, MO3BOJISIONIAs IIPO-
THO3UPOBATh BIMSIHUE HAJIOTOBBIX peopM B HE(PTSIHOM CEKTOpE Ha pacipeie-
JICHUE €ro JI0XOJ0B U (PMHAHCOBOE IOJIOKEHHE OTPACIIH IIPU CYIIECTBYOIIECH
crcreme Hanorooonoxenus. [Tox HeTSIHBIM CEKTOPOM ITOHUMAETCSI COBOKYTI-
HOCTb HedTenoObIBatoIIEH U HeTenepepadaTbIBaIOIIEii TPOMBILIIIEHHOCTH U
YaCTH TOPTOBJIM U COBITA, KOTOPAsk 3aHUMAETCS SKCIIOPTOM He(TH 1 HeTerpo-
JYKTOB ¥ COBITOM He(TenpoayKToB Ha Teppuropun Poccuiickoii @enepanu.
[Ipu pacuerax y4uTHIBAJIOCH JeJIeHUE HE(DTSIHOIO CEKTOpa Ha IPEANPUSTHS
HedTe00bIYM U HeTenepepadoTKH, a TAKKE Ha YIPABIISIOUIYI0 KOMIIAHUIO
(XonmaMHT), 4TO OTpaxkaeT (PaKTUUECKYIO CTPYKTYPY THIIMYHOW BEPTHKAIbHO-
MHTErpPUPOBAHHON KOMITaHNH He(TSIHOTO cexTopa. [locTpoeHHas nMHUTAIIMOH-
Hasi MOJIeJIb COCTOMUT M3 TpeX OJIOKOB, COOTBETCTBYIOIINX yKa3aHHOMY JieJie-
HHIO CEKTOpa.

Jlyist onvicaHust ASATEIBHOCTH KOMITAHHH HE(PTSAHOrO CEKTOPa MCIOJb3YeT-
csl cienyromas cxema: 1o0bua HeTH, BKIIF0Yasi MOMYTHBIH ra3; TPaHCIOpTH-
poBka HedTH 10 HedTenepepadaThIBAIONIMX 3aBOIOB WIIM SKCIOPT HE(TH Kak
CBIpbsi; IepepaboTka He()TH U peann3alus MpoayKTOB HedrenepepadoTKH Ha
Teppuropuu PO nim ux nocraska Ha SKCIOPT.

B xauecTBe BXOASIIMX apaMeTPOB MMHUTALMOHHON MOJIEITH UCTIONB3YIOTCS:

— oTpacieBbie (PAKTOPBI, K YUCITy KOTOPBIX OTHOCSTCS OOBEMBI TOOBIYH
He]TH, CTOUMOCTh 100BIYH, 00beMbI NepepaboTKU HedTH, 3aTpaThl Ha Tepe-
paboTKy, 00bEeMBbl TPAHCIOPTHPOBKK HE(PTH M HEPTEHPOAYKTOB PA3IHYHbI-
MU BHJAMH TPaHCIIOPTa, 00bEMbI peain3aiuu HeTH U He(PTEHPOIYKTOB Ha
BHYTPEHHEM U BHELIHEM PHIHKAX;

— LIEHOBBIE (PAKTOPBI — TaKHE, KAK MUPOBBIE ¥ BHYTPEHHHE LIEHBI HAa HE(PTh
U He(TETIPOIYKTHI;

— TpaHCIOpPTHBIE Tapu(bl: Tapu(bl HA TPAHCIIOPTUPOBKY HE(TH U HedTeI-
POIYKTOB BHYTPHU CTpPaHbI, B OJMIKHEE U JalibHEE 3apy0eiKbe CHCTEM TPYOOII-
poBozioB «TpancHedTb» U « TpaHCHEDTENPOLYKT», KEIE3HOAOPOIKHOTO, MOP-
CKOTO ¥ PEYHOT0 TPAHCIIOPTOB;

— HaJIOTOBbIE (haKTOPBI, BKJIFOYAIOIINE CTABKK OCHOBHBIX HAJIOTOB M JAPY-
rHe IapaMeTpbl HAJIOTOBOM CHUCTEMBI, OIPEACNISIONINE HAIOTOBBIE ILIATEKU
HEe(TIHOTO CEeKTOpA.

OTMeTHM, YTO OLICHKA HAJOTOBBIX ILIaTeXKel He(TAHOTO ceKTopa (M UX U3-
MEHEHHH B 3aBUCUMOCTH OT IPOBOANMBIX HAJIOTOBBIX peopM), a TaKkxkKe J10-

1 Bonee noapobuo cm.: boosuies 0., Typyruesa M. I1po6iemMbl HAIOr000I0KEHUSI MU-
HEPaJIbHO-CBIPEBOI0 cekTopa 3koHoMuKU. M.: UDIIIL, 2010 (B nevaru).
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1. OB30P MOJIEJIE/, UCTIOJIB3YEMBIX JIUISI TPOTHO3UPOBAHMSI...

XOJIOB HE(TSHOIO0 CEKTOpa MPOU3BOJMUTCS TP ITOMOIIM MOJICIH, B KOTOPOM
paccuuThIBaeTCs BMKEHUE (PUHAHCOBBIX CPEJCTB B OTPACIIN BO B3aUMOYBSI3-
K€ C PaCYeTOM HaJIOTOB.

* ok ok

B 3axittoueHre 0TMETHM, 4TO OOJIBIIMHCTBO U3 UMCHOIIUXCS B OTKPBITOM J10-
CTyIlE TIPOTHO3HBIX MOJIEJIeH TaK WM MHaue OCHOBAaHbI HA SKOHOMETPUYECKOM
MOJIX0/Ie K TPOTHO3MPOBAHUIO SKOHOMHUYECKHX Tokazareneil. [Ipu atom MHO-
JKECTBO IMOJIYYaeMbIX ITPOTHO30B JIOBOJILHO Pa3HOOOPA3HO ¢ TOYKH 3PEHHUS KaK
Ha0Opa MPOrHO3UPYEMBIX MMOKA3aTeseH, TaK ¥ METOIOB [IPOTHO3UPOBAHHSL.
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2. MeToabl CpaBHUTEJIbHOM OLIEHKH Ka4eCcTBa
MPOrHO30B Pa3JIMYHbIX MOJeJIeH

[Ipu cpaBHEHHM IMPOTHO3HOTO KauecTBa Pa3IMYHBIX MOJENEH yalle BCero
UCIIOJIb3YIOT CTaHJAPTHBIH HAOOp CTATHUCTHK, SIBISIOMIMXCS XapaKTepPHCTH-
KaMU KauecTBa IPOTHO30B: KBAJPaTHbII KOPEHb U3 CPEeIHEH KBaJApaTUYHOU
OLIMOKM TPOTHO3UPOBAHMSI, CPEAHssT aOCOJIOTHAs OIIMOKa MPOTHO3MPOBA-
HUSL, CPEHsIs a0COIIOTHAsI IPOLICHTHAs OMIMOKa POrHo3upoBanus. [1pu aTom
CTaHJapTHBIE CTATUCTHKH HE MO3BOJISIOT OTBETUTH HAa BONPOC O HAJIMYUU 3HA-
YUMBIX Pa3IM4YUil MEXJTy MOJTY4YEHHBIMU NPOTHO3aMH, YTO SBISETCA OYECHb
Ba)KHBIM MOMEHTOM TIpH BBIOOpE MPOTHO3HOM Mozeinu. Bompoc o 3HaunMoc-
TH Pa3IH4YUil MEXIy MPOrHO3aMH, MOTYYEHHBIMU MO0 HECKOIBKUM MOAEISIM,
MOXET OKa3aTbCsl MPUHIUIHAIBHBIM, €CIIH 3TH MOJENH CYIECTBEHHO Pa3iIy-
YaloTCs MO YPOBHIO CIIOXKHOCTH. Hampumep, MeTOA OLIEHKH OAHOM U3 Moje-
JIell MOXKET OBITh TOpa3o 0oJiee CIOKHBIM C TOYKH 3PEHUS KaK TEOPUH, TaK U
MPAKTUKU 110 CPABHEHUIO C IPpyrUMH MojensiMu. COOTBETCTBEHHO 3aTpaThl Ha
OLICHKY TaKOIl Mozieny OylyT HECOM3MEPHMO BBILLIE [I0 CPABHEHUIO C 3aTpara-
MM Ha OLIEHKY OoJee mpocThix Mozeneil. Torna oTBeT Ha BOIIPOC O 3HAYUMOC-
TH Pa3IUYUi MEXJy MPOTHO3aMH, MOIYYEHHBIMH IO MPOCTBIM U CIOKHBIM
MOJIEJISIM, CTAHOBUTCS MPUHLMITNAIBHO BAXKHBIM: €CJIH CIOXKHAsI MOJIENb AAaeT
3HAYMMO Jy4IIHe IPOrHO3bI O CPABHEHHIO C MPOCTHIMHU, TOIa UMEET CMBICI
HCIIOJIB30BaTh 3Ty MOZAEIb B LIEJIX IPOrHO3UPOBAHUS, a €CIIU HET — To Oojee
pa3yMHBIM OyJIeT MCIIOIb30BaHue OoJiee MPOCTON MOJIEITH.

B nanHOM pasnerne Mbl pacCCMOTPHM MPOCTEHIIME METOAbI OLEHKU KauecTBa
MPOTHO30B U Pa3IMYHbIe TECThI, MO3BOJISIOIINE OTBETUTH HA BOIPOC O 3HAYNMOC-
TH PA3INYUi MEXIy IPOrHO3aMH, MOITyYEHHBIMU HAa OCHOBE Pa3HbIX MOJIEEH.



2. METO/IbI CPABHUTEJIBHOM OLIEHKU KAYECTBA [TIPOTHO30B...

2.1. l'[pouei’mme METO/1bI OICHKHU Ka4YeCTBa MPOrHO30B

Jns mpocreiiiiell OLIEHKH KauecTBa IMOCTPOEHHBIX MPOTHO30B UCIOJIb3Y-
FOTCS CIIEYIOIINE TIOKa3aTenu':

— cpenHsst abCOJIOTHAsl TMPOLEHTHAsl oluOKka nporHo3uposanus (Mean
Absolute Percent Error — MAPE):

h - +
MAPE = 100%%2 T~ Vru

i=1 Yrsi
rae i — jnuHa MHTEpBana (TOPU30HT) NPOTHO3HPOBAHNS; f, — IPOrHO3HOE
3HAYEHUE BPEMEHHOI'O psijia, pacCCYMTaHHOE B MOMEHT BpeMeHHu T Ha i [1aroB
BIIEPELL; ,,, — ICTUHHOE 3HaYeHHE BPEMEHHOIO Psijla B MOMEHT BpeMeHH T+i;

— cpenHsis abCoNIOTHAs OIKOKa mporHo3upoBanust (Mean Absolute Error
— MAE):

1 h
MAE = _Z‘fr,i ~Vrsi
hi3

— KOpEeHb KBAJIPATHBIN M3 CpeIHEH KBaJIPATUIHONW OIIHOKH MTPOTHO3UPOBA-
Hus (Root Mean Squared Error — RMSE):

1 h
RMSE = ZZ(fTI _yT+i)2
=

Kopenb kBapaTHbIN U3 cpeHel KBapaTUYHON OUTHOKH TPOTHO3UPOBAHUS
U cpezHsis a0COII0THAs OMIMOKa MPOTHO3MPOBAHUS 3aBUCAT OT pPa3MEPHOCTH
MPOTHO3UPYEMOTO TOKa3aTes M, CJIeI0BATENbHO, MOT'YT IPUHUMATh JIOBOJIb-
HO Oosplive 3HaYeHus. [103TOMy OHU HCIIONB3YIOTCS aHAJIOTHYHO WH(OpMa-
LMOHHBIM KPUTEPHSIM IIPH CPABHEHNH KauecTBa MOJIEIICH: JTydllleld CYUTaeTCs
Ta MOZIEJIb, Y KOTOPO# cTaTucTKa MeHblIe. C 3TON TOUKH 3peHHs CPEHss a0-
COJIIOTHAsI MPOLIEHTHAs OIIMOKa siBisieTcs: 0os1ee y100HBIM HHCTPYMEHTOM JUIst
OLIEHKH KauecTBa IPOrHO30B, MOCKOJIbKY M3MEPSETCS B IPOLIEHTaX OT UCTUH-
HOT'O 3HAYEHUS! [TPOTHO3UPYEMOTr0 MOKa3arelisi © MOKET ObITh HCIOJIb30BaHA U
KaK CPaBHUTEJbHAS XapaKTEPUCTHKA KauecTBa IPOTHO30B, MOCTPOCHHBIX 110

1 JlaHHbIE CTATUCTUKM HPUBEICHBI IPAKTUYECKH BO BCEX y4EOHMKAX 110 aHAIM3Y Bpe-
MeHHbIX psinoB. Cwm., Hanpumep: Diebold F.X. Elements of Forecasting. 4" ed. Thomson South-
Western, 2007.
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2.2. TECTbI HA OTCYTCTBHUE 3HAYMMbIX PA3JIMYMI MEXKY [TIPOTHO3AMU

Pa3IM4YHbIM MOZEIISAM, U KaK XapaKTEPUCTUKA Ka4eCTBa IIPOTHO3a KOHKPETHOU
MOJIENH TIPH HEKOTOPOM KPHUTHYECKOM YPOBHE OIIMOKH TIPOTHO3HPOBAHHS .

2.2. TecThl Ha OTCYTCTBHE 3HAYMMBIX Pa3JIHYUI
MesKIy MPOTrHO3aMH

OcTaHOBUMCS Ha ONHMCAaHUHM OCHOBHBIX IPOIEAYpP, MO3BOJSIONINX BBISB-
JSATh OTCYTCTBHME 3HAYUMBIX OTJIMYMNA MEXy MPOTHO3aMH, MOITY4YEHHBIMH IO
Pa3IMYHBIM MOJIEIISM.

B pabote [Iubonna u Mapuano (Diebold, Mariano, 1995) npuseneH o0-
30p TECTOB TAaKOr'0 PoOAa, a TAKKE MPEJIOKEH HOBBIN TE€CT, KOTOPHIN MOTYUYNIT
Ha3BaHue Tecta Jubosna — MapuaHo, MO3BOJISIFOIIUI BBISBIISATE OTCYTCTBHE
3HAYMMBIX PA3IUUUN MEXIY MPOrHO3aMH, NMOTYyYEeHHBIMA Ha OCHOBE pa3iiny-
HBIX MOJielIeld. DTOT TEeCT ABISAETCA YCTOMUUBBIM K Pa3IMYHBIM OTKIOHEHHUAM
OT CTaHJIAPTHBIX ITPEAIOIOKEHUIT O CBOMCTBAX OLIMOOK MPOrHO3UPOBAHMUS. A
MMEHHO TPEJIoJIaraeTcs, YTO OUIMOKH TPOTHO3UPOBAHUSI MOTYT HE YIOBJIET-
BOPSITH KIIACCHYECKUM KPUTEPHSIM, T.€. MOI'YT He ObITh HOPMaJIbHBIMHU, UMETh
HEHYJIEBOW CPEeHUI yPOBEHb, a TAKIKE OBbITH ABTOKOPPEINPOBAHHBIMH U KOP-
PeUPOBAaHHBIME MKy COOOM.

Tect, npenoxennsiid J{udonmom u MapuaHo, T0CTaTOYHO MTPOCT B HCIIONb-
30BAHUH. IMyctbs \Vy, f,_ 1 { B },T:1 — IPOTHO3HBIE 3HAUEHUS BPEMEHHOTO psjia

Y, §,_» IOJly4EHHBIE HAa OCHOBE Mojenel 4 u 5.
O603nauum yepe3 8\V;» 7;,) dyHKIu0 noreps (economic loss function), xa-
PaKTepU3YIOUIYI0 OTKJIIOHEHHUS MPOTHO3HBIX 3HAUE€HHH B MOMEHT BPEMEHH f,
OILICHEHHBIX Ha OCHOBE MOJC/H i (B HalIeM citydae i — 310 Jinbo A4, mubdo B),
OT UCTHHHOI'O 3Hau€HMs psijia B TOT MOMEHT BpeMeHH. Hepenko B xadecTBe
(byHKIMHU 1ToTeph OepeTcst HekoTopast GyHKIUS OT OIIMOKU POTrHO3UPOBAHHMS,
T.€. & (y,, v.)=8le,).. Hanpumep, B kauecTBe (QYHKIIHH TOTEPb MOXKET BbI-
CTyIaTh OJIHA U3 CTaHJAPTHBIX XapaKTEPUCTUK KauecTBa MPOrHo3oB: MAPE,
MAE niu RMSE. Toraa HyneBasi runoTe3a 00 OTCYTCTBUH Pa3IUund MEX-
Jly TIPOTHO3HBIMH CBOWCTBaMH JBYX Mojenei (T.e. £ [g(e A,§]= E [g(eB, )] )
SKBUBAJIEHTHA TUIIOTE3€ O PABEHCTBE HYII CPEIHEr0 YpPOBHSA PAa3sHOCTH
Mexkay (QYHKIMAMH TIOTEph CpaBHUBaeMbIX Mojenelt (T.e. E[d,]=0, rne
dx = g(eAt)_ g(eBr))'

Ecnu nocnieioBarenbHOCT pa3HOCTEl MKy QYHKIHMSIMU MOTEPh {d , }T SIB-

t=1
jsercs ¢jiabo CTalMOHApHBIM BPEMCHHBIM PSAI0M, TO MOXKXHO I1OKa3aThb, 4YTO

1 Cwm. (Typynyesa, FOoun, Jlpobwviwescrkuu, Kadounukos, Tpynun, Ilonomapenxo,
2002, c. 9-10).
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ﬁ((j— M)L)N(O, 27, (O))’

_ 1<
red = —Z(g(e " ) - g(egt )) NpeJ/ICTaBIsIeT COO0M CpeiHee 3HAYCHUE Psi-
t=1 1 0

Ja pasHocTell Mexy QyHKUUAMU I0TEPb, a f, (O) = — Z Va4 (T) — 3HaueHHe

2r =
B HYJI€ CIIEKTPaJIbHON IUIOTHOCTH Pa3HOCTH (PYHKIMH OTEPB, ¥y (T ) — aBTOKO-

BapHalluKi Pa3HOCTU MEXY (yHKUHUSIMHU IOTEPh MOpsiaKa T .
Takum 00pa3om, MmosryyaeM, 4To B OOJIBIINX BBIOOPKAX BEIOOPOYHOE CpPEJI-
HEC 3HAUYCHUC PA3HOCTH IIOTEPh g SABJIACTCA HpI/I6J'II/l3I/ITeJ'l])HO HOpMAJILHO pac-
[IPEJIECIICHHON CIIy4allHOM BEJIMYHMHOM CO CPEHUM 3HAaY€HUEM A U AUCIIEepPCU-

ot 27.(0)
T

, TIe M — TEOPETHYECKOE CPEIHEE 3HAUCHHUE Pa3HOCTH MOoTeph. U

TOTrAa B KQUCCTBE CTATUCTUKU JJId IMTPOBEPKU T'HIIOTE3bI O COBINAJACHUN KayecC-
TBa MPOTrHO30B, MOJTYUYCHHBIX 110 ABYM pa3IMYHbIM MOACISIM, MOXXHO UCIIOJIb-
30BaThb CTaTUCTUKY:

Si= 0

d
24,00)
T

e s’ y (0) SIBIISIETCS COCTOSITEJIbHOM OLIEHKOM CIEKTPajJbHOW IUIOTHOC-
™ f (0 . B pabotre npemnaraercs B KadyecTBe TAKOH OLEHKH HCIIOIb30BAThH
OLIEHKY 27f, (O) KaK B3BELIEHHOH CyMMbI HEKOTOPOTO KOJIMYECTBAa BHIOOPOY-
HBIX aBTOKOBapHaluii pa3HOCTH 1oTephb. BBIOOP KoMYecTBa aBTOKOBapUaIUi
(LLMpHHBI OKHA) B TIOJOOHBIX MpOIeAypax HeoJHOo3HauyeH. B naHHOI pabore
aBTOPBI IPEIUIaraloT CyMMHPOBATh BHIOOPOYHBIE aBTOKOBAPHAILMKM Pa3HOCTH
noTeps 7, (z-) JUTs 3HaYeHui 7, MmeHstouuxcst ot —(7-1) no 7-1, tae T — ropu-
30HT NPOrHO3UpoBaHus. [IoMHMO NpeIoKEHHOTo criocoba BEIOOpa IIUPHHBI
OKHa CYIIECTBYIOT U Apyrue (cM., Harpumep, (Newey, West, 1993), (Schwert,
1989)).

PaccmoTpeHHslii crioco0 MpoBEpKH TUITOTE3bI O COBNA/ICHUH KauecTBa Ipo-
THO30B, OCHOBAHHBIX Ha PA3IUYHBIX MOJEIIIX, ABSAETCS HAICKHBIM IS IIH-
pokoro kiacca GyHKIUH moTeps. B uacTHOCTH, HDYHKIUU OTEPh HE 00s3aHbI
OBITH KBaJpaTHUECKUMU WJIM CHMMETPHUYHBIMU U HElpepbIBHBIMU. [loMumo
9TOr0, OTMETHUM €1I€ pa3, 4TO OIIMOKH POTrHO3UPOBAHHS MOTYT HE OBITh rayc-
COBCKHMH, a TAK)K€ MOTYT UMETh HEHYJIEBOIl CpeHI YPOBEHb U OBITH KOppe-
JUPOBAHHBIMU (KaK CEpUilHO, Tak U ofHOBpeMeHHO). [locnenHee nomyuieHue
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2.2. TECTbI HA OTCYTCTBHUE 3HAYMMbIX PA3JIMYMI MEXKY [TIPOTHO3AMU

0COOCHHO Ba)KHO, MIOCKOJIBKY CPAaBHUBAEMBbIC TIPOTHO3BI SBIISFOTCSI POTHO3a-~
MH OJIHOTO M TOTO K€ BPEMEHHOTO PsiJa U OCHOBaHBI Ha JOBOJBHO CHIIBHO
COBIIAJAaOIINX I/IH(i)OpMa]_Il/IOHH])IX MHOXKECCTBAX, BCJICACTBUC UYCIO OHJI/I6KI/I
IMPOTHO3UPOBAHUA MOT'YT 6bIT]) CUJIBHO OJHOBPEMEHHO KOPPCIUPOBAHHBIMU.
BwmecTte ¢ TeM omMOKH MPOrHO3MPOBAHUS B OOLIEM Cllydae sIBISIIOTCS Cepuii-
HO KOPPCIIMPOBAHHBIMU, U HpeHHOH(eHHLIﬁ TECT MO3BOJIACT YUUTHIBATH U 3Ty
O0COOEHHOCTb.

ITomumo tecta J{ubosina — Mapuano B CBoeit paboTe aBTOPHI OITUCAIIN HE-
CKOJIBKO U3BECTHBIX IMMPOCTBIX TECTOB JIA CPABHCHUSA KaUC€CTBaA IMTPOTHO30B.

Ipocmetiwuii F-mecm. JIaHHBIN TECT MOKHO UCIIOIB30BaTh, €CIIH (DyHKIMS
IMOTECPb UMEET KBaI[paTPI‘-IHbIﬂ BHI, a OL[II/I6KI/I IMPOTHO3UPOBAHUA YIOBJICTBO-
PSIIOT BCEM CTaHJIAPTHBIM TPeOOBaHHSM: UMEIOT HYJIEBOM CpeIHHH YPOBEHb,
SIBIISIFOTCS] HOPMATBHBIMH, & TAK)Ke CEPHIHHO M OHOBPEMEHHO HEKOPPEIHPO-
BaHHBI. Tora TeCTOBAas CTATHCTHKA BBITVISITUT CICAYIOMIAM 00pa3oM:

e;e/ eye
=7 T:#NF(T’T)a
epe % €365
T

rae T — ropusoHT MporHo3upoBanus; €, u €, — (Tx1)-BekTopbl omKMGOK
MPOTHO3UPOBAHUS.

Takum 00pa3oM, IpU YCIOBHH, YTO MaT€MaTH4ECKOE OXKHIAHHUE OLIMOOK
MPOTHO3UPOBAHUS PABHO HYIIO, MO)KHO TOBOPUTH O TOM, YTO TECTOBAsi CTAaTUC-
THKA TPENICTABJISICT COO0 OTHOIIICHHE BEIOOPOUHOI KOBAPHALIUK MEXK]TY OIIHO-
KaMH{ [POrHO3UPOBAHUSL, MOTYYESHHBIMH 110 PA3JIMYHBIM MOJIEIISIM, K BEIOOPOY-
HOI1 AMcCriepcHu OMMOKH IPOrHO3MPOBAHMS, MOIYYESHHOM 110 MOJIeH B.

Tecm Mopeana — I penooicepa — Hviobonoa. B nanHoM ciiydae mpezroia-
raeTcsl BBIIIOJHEHHE BCeX TpeOOBaHUH F-TecTa, 32 UCKIIIOYEHUEM TIOCIIEIHETO
TpeboBaHusI 00 OTHOBPEMEHHON HEKOPPETUPOBAHHOCTH OUIMOOK MPOTHO3M-
posanus. [lycts x =e, te, nz=e -e, NPenCTaBisOT COOOH COOTBETCTBEH-
HO PSJIbl CYMMBI U Pa3HOCTH OIIMOOK IPOTHO3MPOBAHUS, TOJYUYEHHBIX B pa3-
JIMYHBIX MOJCIISX, a X, =€, +e, ¥ Z= e -e,— 9T0 COOTBETCTBYIOLINE BEKTOPBI.
Torna TecToBas CTaTUCTUKA UMEET BUJ:

MGN=—P=_ (1))
1_ 32 ’
| '7-1

’
Xz

rae p,. = o) K03 HULMEHT KOPPEISLUI MEXK/Ty CYMMOW U pa3Ho-

CTBIO OLINOOK IMPOTHO3UPOBAHUSA, MOCYUTAHHBIX C MCIIOJB30BAHUEM pa3Jini-
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2. METO/IbI CPABHUTEJIBHOM OLIEHKU KAYECTBA [TIPOTHO30B...

HBIX Mojeneit. 3amerum, uro JJudonn 1 MapuaHo B CBOCH CTaThe OTMEYAIOT,
YTO EIMHCTBEHHBIM M3 ITPEAIIONIOKEHHUI 0 XapaKkrepe OIHOOK MPOTHO3UPOBa-
HUSI, KOTOPOE HE MOXKET OBITh 0CJIa0JICHO, SIBISICTCS MPEIIONI0KEHHE O TOM,
4TO (DYHKIIMH IOTEPh UMEIOT KBAIPAaTHYHbINA BHI.

Tecm Musza — Poeosa. HakoHel, B cityuae €CJid OIIMOKY TPOTHO3UPOBAHUS
SBJISIIOTCSL U CEPHUIHO, U OTHOBPEMEHHO KOPPEIMPOBAHHBIMH, MOKHO HCIOJb-
30BaTh TeCT Mus3a — Porosa:

MR = “N(o, 1)
M

!
X'z
e 7w = 7~ TpexcTaBser c000ii k03(D(HUIIUCHT KOBApHALIUU MEKITY
CYMMOI U Pa3HOCTBIO OIIMOOK MPOTHO3UPOBAHHUSI;

s(1)
$= 92 @ [p.()y.(c)+7.(r)r..(z)] - cocrosrenshas onenka Ko-

7=-8(T)
BapylaLu/IOHHOﬁ MannuLI;

s 720
,}7):2(7’-): tzf;l

yu(—r), 7<0

— > ZX,_., 720
yzx(T): tél

J?xz(_r)’ T<O

ZX.X

r T+1

ZZZ

t T+1

u S(7) siBasiercst Bo3pacratoineit pyHkuei mo 7.

MOXHO TOKa3aTh, YTO €CJIH PsIIbl OMIMOOK HE SBJISIOTCS CEPUIHO KOppe-
JIMPOBaHHBIMU, TO cTaTUCTHKAa Mu3a — PoroBa aciMnToTHYECKU COBMAIAET CO
craructukoit Moprana — ['penxepa — Hero0omma. MiHOra it BBIYUCIICHUS
OIIMOKHU MPOTHO3UPOBAHMSI JIOCTYITHO BCEIO JIMIIL HECKOJIbKO HAOIIOACHHMIA.
B aTHX ycnoBusx npenioxkeHHbli tect Judonna — MapraHo He 1aeT TOYHBIX
Pe3yJIbTaToOB B CHUIJIY €r0 aCUMIITOTHYECKON CXOAUMOCTU. B 3TOM cityyae Mox-
HO MCII0JIb30BaTh TECT 3HAKOB U PAHIOBBII TECT 3HAKOB BuikokcoHa.
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2.2. TECTbI HA OTCYTCTBHUE 3HAYMMbIX PA3JIMYMI MEXKY [TIPOTHO3AMU

Tecm 3naxoe. B obuieM city4yae (B TOM YuCiIe KOTJ[a MaTeMaTHYeCKOe OXKH-
JaHue QyHKIUM Pa3HOCTH MOTEPh HE PaBHO HYJIIO) HyJIEBasi THIIOTE3a, TECTH-
pyemast Ipu MOMOIIY TeCTa 3HAKOB, UMEET BUJI:

H,: med(g(em)_g(em ))207

IIPOTUB AJIETCPHATUBHOMU:

HA : med(g(eA,)—g(eB,))io.

To ecTb MBI IPOBEPsIEM TUIIOTE3Y O TOM, YTO MeIHaHa Pa3HOCTH (QYHKIHIA
MOTEPh HE OTIIMYAETCS 3HAYMMO OT HYJIS.

Ecnu sxe mMaremarnyeckoe OXKUJQHHE Pa3HOCTH (YHKIHWI MOTEPh PaBHO
HYJIIO ¥ Pa3HOCTh (YHKIMH TOTEPb €CTh HE3aBHCHUMas OJMHAKOBO pacripe-
JIeJIeHHasl cilydaifHasi BeIMUMHA, TO UCXO/IHAsl HYJIEBas TUIIOTE3a MOXKET ObITh
3aMeHEeHa OJJHOM M3 BYX CJIEAYIOUINX HYJIEBBIX THIIOTE3:

H,: mEd(g(eAr )) = med(g(eBt )) WM

Hy: E(gle,))=E(gles))

1 COOTBCTCTBYIOIHUX AJIBTCPHATUBHBIX T'MIIOTE3.

B npenmoiokeHur 0 CUMMETPUYHOCTH pacIpeeieHuss GYHKIUU Pa3HO-
CTH IIOTEPh YUCIIO TIOJIOKUTEIBHBIX HAOIIONCHHI B BEIOOPKE pasmepa I’ uMeeT
OMHOMMHANBHOE pacrpezeneHue ¢ napamerpamu 7 u 1/2 . Toraa tecroBas
CTaTUCTUKA UMECT BU/I:

1, ecmu dt>0,

T

-y -
S, 2 1.(d,), e I,(d) 0, ecm g <0,

T.¢. TECTOBAsl CTaTUCTHKA CUMTACTCS KaK KOJMYECTBO 3HAUCHUM (byHK-
UM MOTEPh OT OMIMOKH MPOTHO3MPOBAHUs MO Mojaedn A B MOMEHT Bpe-
MeHd ¢t = 1 ,..., T, MpeBBIIIAIONINX 3HAUYCHHE (DYHKIUH MOTEPh OT OUIMOKA
IMPOTHO3UPOBAHUA 1O MOIACIN BB COOTBeTCTBy}OH.lHI)‘I MOMCHT BPEMCHH, U
YPOBEHb 3HAYMMOCTU MOXKET 6I)ITb OLCHCH C IIOMOIIBIO Taﬁ.m/lu KyMYJIATUBHO-
ro OMHOMMHAJILHOTO pacripesieneHus. B Oonbimx BEIOOpPKax MOKHO HCIIOJb-
30BaTh CTAaTUCTUKY,

g _S,-05T
05T

KOoTOpasgd MMEET aCUMIITOTUYCCKHU CTaHAAPTHOC HOPMAJIBHOC pacCIIpCaciic-

“N(0,1)
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2. METO/IbI CPABHUTEJIBHOM OLIEHKU KAYECTBA [TIPOTHO30B...

Hue. B JaHHOM CJTy4ac Mbl Q)alcmqecm/l BBIYHNCIIICEM, HACKOJIBKO 4aCTO 3HAUYCHUC
(yHKLIMH 1TOTEPh OT OIIMOKHM TPOrHO3UPOBAHUS MOJIEN A NPEBBILIACT 3HaYe-
HHEe (PYHKLHMH NOTEPh OT OIIMOKH IPOrHO3UPOBAHMS 110 MOZIENU B B COOTBETC-
TBYIOLLIME MOMEHTBI BpeMEHU. ECilu 3HAaUUMBIX PA3JIM4YUN MEXKy IIPOTHO3HBIMU
CBOHCTBAMH MOJIENIEH HET, TO CTATMCTUKA S, JOJUKHA ObITh NPUOIM3UTEIHHO
pasHa 0,57, T.e. IpUOIM3ZUTENBHO B IOJIOBUHE CIIy4aeB 3HAYeHHE (PYyHKIHHU T10-
Tepb OMMOKH IPOrHO3UPOBAHUS MOJIENIN 4 OKa3bIBAeTCsl OOJIbILIE COOTBETCTRY-
IOIIEro 3Ha4eHHs1 (pyHKIMU NOTeph OIIMOKH IPOTHO3MPOBAHKS MOJEIU B, a B
OCTaJIbHBIX CITy4asx (TakxKe MPUOIU3UTENHHO B IIOJIOBUHE) — HA00OPOT.

Paneosuiii mecm 3naxoe Bunkoxcona siBisercst 0ojee MOIIHBIM TECTOM I10
CPaBHEHHIO C TECTOM 3HAKOB. B ITpeAIoaokeHn CMMMETPUYHOCTH Pa3HOCTH
(GyHKIMH TOTepb OLIMOOK MPOTHO3UPOBAHMS PA3IMYHBIX MOJIEIICH, a TAKXKe B
cilydae Korja pasHOCTh (DYHKIIHI IOTePh OMIHOOK TPOTHO3UPOBAHUS SIBIISICTCS
HE3aBUCHUMOW OJIMHAKOBO PacCIpE/IeJICHHON ClIy4ailHO BEJIMYMHOM, TeCTOBas
CTaTI/lCTI/lKa PacCYMTHIBACTCS HA OCHOBE (hOPMYITBI

S, ZI mnk‘d ‘
rae rcmk‘d,‘ — paHr aOCOJIIOTHON BEJIUYMHBI 3HAYEHMST PA3HOCTH (PyHK-

U oTeph OLIMOOK ITPOrHO3UPOBAHUS PA3IMYHBIX MOZIEIIE B MOMEHT Bpe-
menu t=1,..., T. Torma S, — cyMMa paHTOB TIONIOKUTENBHBIX 3HAYEHUA Pa3HO-
cTH (YHKUHUH 1OTeph OIMOOK MPOTHO3UPOBAHUS PAa3HBIX MOJIEIEH.

MoXKHO 1oKa3aTb, YTO CTATUCTUKA

5, - (T - 1/
\/TT+1)(2T+1/ N

MMeEET aCUMIITOTUYECKH CTaHIAPTHOE HOPMaJIbHOE PACIIPECICHUE.

Hcnone3yst meton Monte-Kapiio, {ubonn u Mapuano mokasaiu, 4To:

— F-kpuTepuii 1aeT KOPPEKTHbBIC PE3YJbTaThl, €CJIM OIUOKH IPOTrHO3UPOBa-
HUS Pa3IuYHbIX MOJEJIEH HE ABJISAIOTCS CEPUMHO U OJTHOBPEMEHHO KOPPEIUPO-
BaHHBIMU. B IPOTMBHOM cilyuae, eclii IPUCYTCTBYET CepUiiHasi KOppessLus,
SMIIUPUUYECKUN pa3Mep KPUTEPHUs IIPEBBIIIACT HOMUHAIIBHBIN U, CJIE€L0BATEIIb-
HO, TOBBIIIAETCSI BEPOSTHOCTH COBEPIICHUS OMIUOKH TIEPBOTO oA, T.C. yBe-
JIMYUBACTCA BEPOATHOCTL OTBEPIKCHUSA HyﬂeBOﬁ TUIIOTE3bI, KOI/ITa OHAa BEPHA.
Hannune oqHOBpEMEHHON KOPpENALMU, HAIIPOTUB, CUIIbHO CHUXKAET pa3Mep
KpUTCpHUd, T.C. YMCHBIIACT BEPOATHOCTHL OTKJIIOHCHUA HyﬂeBOﬁ THUIIOTE3bI U
TEM CaMbIM YBCIWYUBACT BCPOATHOCTH COBCPUICHUA OHJI/I6KI/I BTOpOI'o poaa.
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2.2. TECTbI HA OTCYTCTBHUE 3HAYMMbIX PA3JIMYMI MEXKY [TIPOTHO3AMU

Eciau npucyTcTBYIOT M cepuiiHas, ¥ OJHOBPEMEHHAasl KOPPEJSIMU OMINO0K
[IPOrHO3UPOBAHMSL, TO OJHOBPEMEHHAsl KOPPEJALUs SIBISETCS JTOMUHHUPYIO-
HIeH, I03TOMY pa3Mep KPUTEPUs HENOOLIEHUBAETCSL.

— Hanuune ogHOBpeMEHHON KOPpENSIUM HE BIMSIET HAa PE3YJIbTaTbl TEC-
ta Moprana —I'penmkepa — Heroboma, ¥ ipu OTCYTCTBUU CEPHIHOM KOppe-
JISILUU OH JaeT KOPPEKTHBIE OLCHKU pa3Mmepa Kputepus. Eciu xe cepuilHas
KOppeJsiLus IIPUCYTCTBYET, TO SMIIMPUYECKUI pa3Mep KpUTEPHsl IIPEBBIIIACT
HOMUHAaJIbHBII.

— Tect Musa — PoroBa B 0OnbIIMX BBIOOPKAX HE YyBCTBUTENIEH HU K CEpHIA-
HOM, HU K OJTHOBPEMEHHOM KoppeJisiiny. B MajibIx BBIOOpKAX TOT TECT MepeoLie-
HUBAET Pa3Mep KPUTEPUS 110 CPABHEHUIO ¢ HOMUHAJIbHBIM ypoBHeM. 1Ipu sTom
ACUMITOTHYECKOE paclpe/ieSIeHue OKa3bIBAeTCsl KOPPEKTHBIM Yoke mpu 7> 64.

— Tect ludonnga — MapuaHo, kak u TecT Mu3za — Porosa, He 4yBCTBUTEIICH
K HAJIWYHIO U CEPUITHOM, U OJHOBPEMEHHOH KOPPEISLUH B OOJBIINX BBIOOD-
kax. Ha MasbIx BBIOOpKaxX SMIUPUYECKUI pa3zMep KpUTepHs IEPEOLICHUBACTCS
10 CPAaBHEHUIO C HOMUHAJbHBIM, T.€. YBEJIMYUBACTCS BEPOSTHOCTb OTKJIOHE-
HUS HYJIEeBOU runore3bl. HOMUHAIBHBIN ¥ SMINPUYECKUI pa3Mepbl KPUTEPHUs
CXOIATCS B JAHHOM CJIy4ac HECKOJIbKO MEJIEHHEE, YEM B CIy4ae CTaTUCTUKU
Musa — Porosa.

— Craructuxu S, S , JIAI0T JIOBOJILHO GJIM3KHE HOMUHAJIBHBIE M SMITMPUYEC-
KHe pa3Mepbl Kputepus. boiee Toro, crarucTuky S " S ;4 HOBOJIBHO OBICTPO CX0-
JITCSL K COOTBETCTBYIOIIMM aCUMIITOTUYECKUM PaCIpEEeIICHUSIM, OHAKO IS
UX KOPPEKTHOTO HCIOJIb30BaHHs TpeOyeTcs HajJuyhe CUMMETPUYHOCTH pac-
npenesieHus pa3HocTH GpyHKIui moteps. Aubomna u MapraHo OTydIH, YTO B
OOJIBLIIMHCTBE CIIy4aeB 3TH PACIIPE/IeNICHUS SIBJSIIOTCS CHMMETPHYHBIMH.

— Ilpu HapyumieHUW YCIIOBHSI HOPMAJIBHOCTH OLIMOOK IPOTHO3WPOBAHUS
F-tect, Tectet Moprana — I'penkepa — Hero0onna u Muza — Porosa nator
CHJILHO CMEIIICHHBIE PE3YJIbTaThl U B OOJIBIINX, U B MaJIbIX BBIOOPKAX, T.€. M-
MUPUYECKHE pa3Mephbl KPUTEPUEB CHIBHO OTIMYAIOTCA OT HOMMHANBHBIX. C
Jpyroi cropoHsl, cratuctuku Jubonna — Mapuano u SZa’ S 5a YCTOMYHBBI K
HapyIICHHUSIM MPEAIOIOKEHHUS O HOPMAIBHOCTH paciipeAesIeH st OINOOK Ipo-
THO3UPOBAHUS [IPAKTUYECKU BCEra, 3a UCKIIOYEHUEM CIIy4yaeB OUYEHb MaJlblX
BBIOOPOK. B cityyae oueHb MasibIX BHIOOPOK XOPOLIME PE3yJIbTaThl Aal0T TECT
3HAKOB U PAHIOBBI T€CT 3HAKOB BUJIKOKCOHA.

B 3axitoueHue 1aHHOrO paszelia OCTaHOBUMCS Ha BOIIPOCE, KOTOPBIU IIpsi-
MO HE CBsI3aH C METOIUKOM CPaBHUTEIbHOW OLIEHKH KaueCTBa IIPOTHO30B, HO
OKa3bIBACT HEIOCPEICTBEHHOE BIIMSHUE HA COOTBETCTBYIOLIUE PE3YJbTAThl.
Peus 31€ch UaeT 0 TOM, B KaKUX €AVMHULIAX U3MEPEHUS pACCMAaTPUBAIOTCS 1aH-
HbI€ [IPY OLICHKE KauecTBa IIPOrHo30B. IIpusenem npocTtoit npumep.
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2. METO/IbI CPABHUTEJIBHOM OLIEHKU KAYECTBA [TIPOTHO30B...

[ycte undisinus B mecsiie X cocrasmia 0,6%. [Ipu 3ToM nporaosupye-
Moe 3HadeHue uHsmn 06110 paBHo 0,5%. Torma abcomOTHAS IPOLICHTHAS
omMOKa NPOrHO3UpoBaHus HHAIIALMH B MecsiIie X CoCTaBIsieT

0,6-0,5

APE = ~100%=%-100%z16,7%-

b

BMmecTte ¢ TeM MOXXHO CKa3aTh, YTO YpOBEHb IIeH B MecdAle X COCTaBHI

100,6% oTHOCHTENILHO YPOBHSI LieH B mpenbuiynieM Mmecsue. M tormga adco-
JIFOTHASI POIICHTHASI OIIMOKA IPOTHO3UPOBAHUS OyJIeT paBHA

w .100% = 07’1.100% ~0,1%
00,6 100,6 :

APE =

To ecth OIMOKYM TPOrHO3MPOBAHMS (PAKTHYECKH OTHOTO U TOTO K€ MOKa3a-
TeJIs Pa3IM4aloTCs B COTHU pa3. TakuM 00pa3oM, pe3ynbraT OLEHKH KadyecTBa
IMPOTHO30B 3aBUCHUT OT TOI'0, B KAKMX €AUHUIIAX U3MCPCHHUS pacCMaTpruBarOT-
Csl IPOTHO3UpPYEMbIe BETMUYUHBI (B TEMIMAx MPHPOCTa WIN TeMIax pocra). B
JTAaHHOW pa0boTe Mbl MCIOJIb3yeM MPOTHO3bI TEMIIOB IIPUPOCTA JIJIsl HPOBEPKH
KaueCcTBa IIPOTHO30B MOJIEIIEH.
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3. CpaBHeHue kauecTBa bro/uieTeHss MogeJIbHBIX
pac4eToB KPATKOCPOYHBIX IPOTHO30B COLMATBHO-
JKOHOMUYECKHUX MoKa3zareseil PO u anbrepHaTHBHBIX
METO/10B NNPOTrHO3UPOBAHUSA

Kak yxe rosopunocs Bbie, ¢ koHa 2003 r. THCTUTYT 3KOHOMUKH TIepe-
XOJIHOTO Ieproza myonukyet «bronieTeHb MOJeTbHBIX PacueTOB KPaTKoCpoy-
HBbIX NPOTHO30B COLMAJIbHO-3KOHOMUYECKUX IoKa3areneil PD», B koTopom
MPEACTaBICHbl pacueThl MPOTHO3HBIX 3HA4eHUH 49 colMaabHO-3KOHOMUYEC-
Kkux nokaszareneit Poccuiickoit denepanuu Ha nepuon A0 6 mecsies. JlaHHble
MIPOTHO3HBIE 3HAUEHUS TOJTyUeHBl HA OCHOBE MOJIEJIeH BpEMEHHBIX PSAA0B, Pa3-
paboTaHHBIX 10 pe3yibraram uccienoBanuii UDIII. Ucnonb3yeMbie METO/IbI
NPOTHO3UPOBAHMS OTHOCSTCS K TPYIIIE HOpMATbHBIX, VI CIAMUCTUYECKUX,
MeTO/10B. IHBIMHU C10BaMH, OJyYEHHBIE 3HAYEHUS HE SIBIISIOTCS BRIPpAKCHUEM
MHeHUsL WITH DKCHePMHOTL OYeHKU UCCIIEI0BaTes, a IPEACTABIISIOT cO00i pac-
4eThl OyIylIMX 3HAYeHN KOHKPETHOTO SKOHOMHUYECKOTO [T0Ka3aTeJIsl, BBIIOJ-
HEHHbIE Ha OCHOBE (hOpMaJIbHBIX Mojeleii BpeMeHHBIX psioB ARIMA(p, d,
@) C y4ETOM CYIIECTBYIOILIETO TPEHJa U B HEKOTOPBIX CIIy4yasiX €ro 3HaYMMbIX
n3MmeHeHull. Ilpencrasisiemple NMPOrHO3bl UMEKOT MHEPIMOHHBIA XapakTep,
MOCKOJIBKY COOTBETCTBYIOIINE MOJICNH YUUTHIBAIOT TUHAMUKY JAHHBIX 10 MO-
MEHTa [MOCTPOSHHUSI IIPOrHO3a U OCOOCHHO CHIIBHO 3aBHCAT OT TEHICHIMH, Xa-
PaKTEepHBIX ISl BPEMEHHOTO PSAa B MEPHOJ, HEMOCPEACTBEHHO MPEIIIECTRY-
IOIIUH HHTEPBAJTy BPEMEHH, AJIT KOTOPOTO CTPOUTCS MPOTrHO3. JJaHHbBIE OleH-

1 Cwm., Hanpumep: DHToB P.M., [Ipo6bimesckuii B.I1., Hocko C.M., IOaun A./l. Dxo-
HOMCTPHUUYCCKHI aHAIN3 AMHAMHYECKUX PSZ0B OCHOBHBIX MaKpPOIKOHOMMYECKHX IOKa3aTeleii.
M.: UDBIIII, 2001; Dutos P.M., Hocko B.I1., FOqun A. 1., Kagounukos I1.A., [Tonomapenko C.C.
IIpoGuieMbl IPOrHO3UPOBAHHUS HEKOTOPBIX MAKPOIKOHOMUYECKUX Moka3zareneid. M.: UDIIIT, 2002;
Hocko B., byzaes A., Kaynounukos II., ITonomapenko C. AHann3 NpOrHO3HBIX CBOUCTB CTPYKTYp-
HBIX MOJIEJIEH U MOJIeJIeH C BKIIIOUEHUEM PEe3yJIbTaToB onpocoB npennpustuid. M.: UOIII1, 2003.



3. CCABHEHUE KAYECTBA BIOJIJIETEHSI MOJIEJIBHBIX PACYETOB....

K1 OyIyIIuX 3HAYCHUI SKOHOMHUECKUX TIoKa3ateneit Poccuiickoit denepariu
MOryT 6]>ITI) HCIOJIB30BAHbI IUIA IMMOAACPIKKU NPUHATHUA pemeHMﬁ, KaCarIuxcs
9KOHOMHUYECKOM MOJMUTHKH, TP YCIOBUH, YTO OOIIME TEHICHIMH, HaOona-
eMble 0 MOMEHTA, B KOTOPBIN CTPOUTCS NMPOTHO3 JUIsl KaKI0ro KOHKPETHOTO
MOKa3aresis, He U3MEHATCS, T.e. B OyAyllieM He MPOU30H/IET CEPbE3HBIX IOKOB
WA CMEHBI CIOKUBIIMXCS JONTOCPOUHBIX TEHACHINH (HarpuMep, TaKux, Kak
KPHU3HUCHBIE ABJICHUS BTOpoii mojoBuHs! 2008 ).

HeCMOTpﬂ Ha HAJIMYKUEC 3HAYUTCIbHOI'O 061,eMa JaHHBbIX, OTHOCAIIUXCA K
nepuoay 1o kpusuca 1998 r., aHanu3 u nocTpoeHue Mojenei st IporHo-
3UPOBAHMSI IPOU3BOAATCS JHUIIb HA BPEMEHHOM MHTEpBaJe IOCe aBrycTa
1998 . D10 00YCIIOBIEHO pe3yIbTaTaMu MPEABLAYIIUX HUCCIEI0BAHMIA!, O1-
HUM U3 OCHOBHBIX BbBIBOJOB KOTOPLIX ABJIACTCA TO, YTO YUYET JAaHHBIX JOKPU-
3MCHOTO NIEpHO/Ia B OOJIBIIMHCTBE CIIy4aeB YXy/IIIAeT KaueCTBO NPOTHO30B.

OrneHka Mozeneii paccMaTpuBaeMbIX SKOHOMHUECKHUX MTOKa3aTesneii mpoBo-
JAUTCA IO CTaHJApPTHBIM METOAMKAaM aHajin3a BPEMEHHLIX pAO0B. Ha nepBoM
mare aHaJu3upyrTcd KOpEJUIOTpaMMbl UCCICAYEMBIX PAJOB U HUX IEPBLIX
Pa3HOCTEH ¢ IeNbI0 ONpe/eNIeHnsT MaKCUMaJIbHOTO KOJIMYECTBa 3aras/iblBa-
HOIIUuX 3HaquHﬁ, KOTOpHBIC HeO6XOle/IMO BKJIFOUATh B CHCHI/I(I)I/IKaLII/IIO MOJEC-
7M. 3aTeM UCXO U3 pe3yJabTaToOB aHAJINU3a KOPEJIJIOrPaMM BCE PsJIbl TECTH-
pytoTcst Ha cialylo CTallMOHAPHOCTH (MJIM CTAllMOHAPHOCTh OKOJIO TPEH[A)
npu nomomu recra Jukku — @ynnepa. B HEKOTOPBIX CiiydyasiX NPOBOAUTCS
TECTUPOBAHUE PSI0B HA CTAllMOHAPHOCTh OKOJIO CETMEHTHPOBAaHHOIO TPEH-
Jla IIpY IIOMOLIY TECTOB HA YHAOIEHHbIE CTPYKTypHble caBuru Ileppona ninu
3uBoTa — DHaproca’,

[Tocne pa3nenenus psiioB Ha ciiaboCTallMOHAPHBIE, CTALlMOHAPHBIE OKOJIO
TPEHJa, CTAMOHAPHBIE OKOJIO TPEH/Ia CO CTPYKTYPHBIM CIABHUIOM JINOO CTa-
HUOHAPHBIC B PA3HOCTAX IJIA KaXXKA0T'0 U3 HUX OLIEHUBAIOTCA COOTBCTCTBYIO-
[IME ero THITY MOZEIH (B YPOBHSX, a €CJIH HEOOXOIUMO, TO U C BKIIOUCHUEM
TpeHJa MO0 CEerMEeHTHUPOBAHHOTO TPEeHAa, MO0 B pasHocTax). Ha ocHoBe
MHQOPMaMOHHBIX KpuTepueB Akanke u [lIBapua, a Takxe CBOWCTB ocTar-
KOB Mojiefieil (0TCyTCTBHE aBTOKOPPEIMPOBAHHOCTH, TOMOCKEAACTUYHOCTb,
HOPMaJIbHOCTh) M KayeCTBa BHYTPHUBBIOOPOYHBIX MPOTHO30B, MOJYYEHHBIX
10 3TUM MOICJIAM, BI)I6I/IpaeTCSI Jyquias. PacueTsl ITPOTrHO3HBIX 3HAYECHU N
[IPOBOJATCS 110 JIYYIlIed MOZENH, IOCTPOCHHOM I Ka)KJO0r0 3KOHOMMYEC-

1 Tam xe.

2 Cwm.: Perron P. Further Evidence on Breaking Trend Functions in Macroeconomic Vari-
ables // Journal of Econometrics. 1997. Ne 80. P. 355-385; Zivot E., Andrews D.W.K. Further Evi-
dence on the Great Crash, the Oil-Price Shock, and Unit-Root Hypothesis // Journal of Business
and Economic Statistics. 1992. Ne 10. P. 251-270.
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KOTO TokKa3aTens. JlaHHas MeTonMKa MpeanosaraeT, 4To JUIsl KaKJI0ro psja
KaXKJIbId MeCsIII MOJIeJIb OOHOBIISIETCS, M, B IPUHIIMIIE, MOJIEJIb, OLICHEHHAs B
TEKyIlleM MecCsIe, MOXKET OYeHb CHJIBHO OTJINYAThCSA OT MOJIENH, HA OCHOBE
KOTOPOM pacCUMTHIBAIUCH MPOTHO3BI B MPEABIAYIIEM Mecslle.

Ha ocHoBe cTpykTypHBIX Moneneit (SM) B Broniemene NpeaCcTaBiIsSIOTCS
pacdeTsl OyAylux 3HaYeHUE MecsuHbIX nokasareneit UIIL], oObemMoB uM-
MopTa M 3KCIOpPTa 1o cTpaHaM. IIporHo3Hble 3HaueHUs, MOITy4YeHHbIE Ha OC-
HOBE CTPYKTYPHBIX MOZI€NIeH, B psiie CIydaeB MOTYT J1aBaTh JyUIlIHe Pe3yb-
TaThl M0 cpaBHeHUIO ¢ ARIMA-MozaensaMu, MOCKOIbKY IPU UX MOCTPOCHUU
UCIIOJIb3YETCs IOTIOJIHUTEIbHAs HHpOPMALMs O AMHAMHUKE YK30TCHHBIX I1e-
pemeHHBIX. [ToMHUMO 3TOrO, BKIIIOUEHHE CTPYKTYPHBIX IPOTHO30B B MOCTPO-
€HHE YCPEIHEHHBIX MPOTHO30B (T.€. MPOTHO30B, MOJYUYEHHBIX KaK CpelHee
3HAUYEHUE 110 HECKOJILKMM MOJIEJISIM) MOXKET CIIOCOOCTBOBAaTh YTOUHEHHIO
IIPOTHO3HBIX 3HAYECHUI.

[Ipu MozenMpoBaHNM AMHAMHUKH UHJIEKCA TOTPEOUTEIBCKUX 1IEH HCIIOb-
3yIOTCS TEOPETUYECKHE TUIIOTE3bl, BBITEKAIONIUE U3 JCHEKHOH Teopuu. B
KauecTBE OOBSCHSIIOIMX ITEPEMEHHBIX HCIIOIb3YIOTCS: MPEAIOKEHUE JICHET,
00beM BBIITyCKa, IMHAMHKAa HOMUHAJIBHOTO OOMEHHOro Kypca pyous K 1oi-
Japy, XapakTepusyolias TMHAMHUKy aJbTepPHATUBHON CTOMMOCTH XPaHEHUs
neHer. Takxe B MOZIEIb 111 UHJEKCA MOTPEOUTENBCKUX 1IEH BKIIIOYAeTCs HH-
JIeKC IIeH B 2JIEKTPOIHEpPreTHKe, Tak KaK 3TOT MOKa3aTellb B 3HAYUTEIbHON
CTEIeHH ONpeeNseT JMHAMUKY 3aTpaT IPOU3BOIUTEICH.

B xauecTBe OCHOBHOTO IOKa3aTess, KOTOPBIA MOYKET OKa3bIBaTh BIMSHUE
Ha BEJIMYMHY IKCIIOPTa U UMIIOPTA, CIIEYeT OTMETHTh peallbHbIi OOMEHHBIN
Kypc, U3MEHEHHE KOTOPOTo NMPUBOJUT K U3MEHEHUIO OTHOCUTENIBHOI CcTOU-
MOCTH OTEYECTBEHHBIX M MMIIOPTHBIX TOBapoB. OHAKO B HKOHOMETpHYEC-
KX MOJIEJISIX €r0 BIMSHHUE OKa3blBaeTCsl He3HauMMbIM. Haubosee cymiect-
BEHHBIMH (DaKTOpamHu, OINPEICISIONIMMYI JIMHAMUKY OSKCIOPTA, SIBIISIOTCS
MHPOBBIE IIEHbI Ha DKCIIOPTHPYEMbIE PECypChl, 0COOEHHO IIeHbI Ha HE(Th:
MOBBIIIEHUE L[EHBl MPUBOAUT K YBEIMUYEHHUIO HKCIOPTa ToBapa. B kauecTBe
XapaKTePUCTUKN OTHOCUTEILHONH KOHKYPEHTOCIIOCOOHOCTH POCCUIICKHX TO-
BapoOB UCIIOJIB3YETCs YPOBEHB JOXOJI0B HACETIEHHS B SKOHOMHUKE (CTOMMOCTh
paboueii cuibl). s yuera Ce30HHBIX KOJICOaHMI SKCIIOPTA BBEACHBI (PHK-
TUBHBIE nepeMeHHble D2 u D01, paBHble eqUHHLE B JilekaOpe U siHBape U
HYJIO B OCTaJbHbIE Nepuoabl. Ha nuHaMuKy MMIIOpTa OKa3bIBAIOT BIHSHUE
JIOXOJIbI HACENICHUS U NPEANPUATUH, YBETHUEHNE KOTOPBIX BBI3bIBAET MTOBBI-
HIEHHE CIIPOCa Ha BCE TOBApPHI, BKJIIOUAsi UMIOPTHBIE. XapaKTepPUCTUKON 10-
XOJI0B HaCeJICHUS SBISAIOTCS peajbHbIE pacroiaraeMble I€HEKHBIE TOXO/bI.
Taxke B ypaBHEHUE BKIIIOYAETCSA HUHIEKC MPOMBIIIIEHHOTO POU3BOJICTRA.
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3. CCABHEHUE KAYECTBA BIOJIJIETEHSI MOJIEJIBHBIX PACYETOB....

HeoOxoxnmble 1715t HOCTPOEHUSI IPOTHO30B Ha OCHOBE CTPYKTYPHBIX MOJIe-
Jiel IPOTHO3HbIE 3HAYEHHS OOBSCHSIONIMX TIEPEMEHHBIX PAaCCUNTHIBAIOTCS Ha
ocuose moneneit ARIMA (p,d,q).

B pabore Tarke mpeacTaBieHbl pacyeThl 3HAYEHUH HMHIEKCOB IPOMBIII-
JICHHOTO TIPOW3BOICTBA, MHAEKCA IIEH MPOU3BOMTENICH U MoKa3aTesst oomei
YHCJIEHHOCTH 0e3pa0O0THBIX, BBINOJHEHHbIE HA OCHOBE MCIOJIb30BAaHHS pe-
3yJBTaTOB KOHBIOHKTYPHBIX ONPOCOB Mpennpusatuil, nposonumsix UOIIII B
TedeHue mocienHux 17 net. DMIUPUIECKHE NCCIICIOBAHNUS MTOKA3bIBAIOT!, UTO
UCIIOJIb30BaHUE PSJ0B KOHBIOHKTYPHBIX OIIPOCOB B IIPOTHOCTUYECKUX MOJE-
JISIX B CPEIHEM YJIy4dIlaeT TOYHOCTh IIPOrHO3a. B Mozeisix, uConb3yeMbIX [
noctpoeHus: nporuo3oB B UDIII, B kauecTBe OOBSICHSIOIUX MEPEMEHHBIX
HNPUMEHSIOTCSL CJICAYIOLINE PS/Ibl KOHBIOHKTYPHBIX OIPOCOB: TEKYIHE/0XKH-
JlaeMble M3MEHEHUs TIPOU3BOAICTBA, OKUAaeMble M3MEHEHHS IJIaTeXecIoco0-
HOT'O CIIPOCa, TEKYIIHe/0K1IaeMble U3MEHEHHsI [IeH M O)KU1aeMOe N3MEHEHHE
3aHATOCTU. PacueThl OyaylMX 3HAYECHUI ITHUX IMOKa3aTeliei MPOBOISTCS Ha
ocHoBe ADL-mozeneii (¢ 100aBjieHUEM CE30HHBIX aBTOPErPECCHOHHBIX 3a-
Na3/bIBaHuM ).

OtmetuM, 4ToO, Kak U As cinydas ARIMA-monenei, cTpyKTypHbIE MOJEIH
U MOJIEJIY, OLICHEHHBIE C UCIIOJIb30BaHUEM PE3YJIETaTOB KOHBIOHKTYPHBIX OII-
POCOB, IIEPEOLIEHUBAIOTCS €KEMECIUHO U MOT'YT JIOBOJBHO CUIIBHO U3MEHSTh-
Csl OT MecsLa K MecsLly.

3.1. MeToanKa CPaBHUTEJILHOIO AHAJIN3A NIPOrHO30B
HDBIIII 1 anbTepHATHBHBIX MPOTHO30B

C MoMmeHTa myOnuKaIuy nepBoro «broieTeHs MoIeNbHbBIX pacyeToB Kpat-
KOCPOUHBIX IIPOIHO30B COLIMAJIbHO-OKOHOMMUYECKUX Iokazareneil PD» mpo-
IIJIO JIOCTaTOYHO BPEMEHHU, YTOOBI MOKHO OBLIO OLIEHHTH Ka4€CTBO IPOIrHO-
30B, IOCTPOECHHBIX 10 MOAEISIM BPEMEHHBIX PSIIOB U CTPYKTYPHBIM MOAEIISIM,
a TakKe M0 MOAETISIM, IIPU MOCTPOSHUN KOTOPBIX HCIOIb30BATIHUCH TaHHBIE KO-
HBIOHKTYpHBIX onipocoB NUBIIII. o staBapst 2006 T. BKIIIOYUTENIBHO MTPOTHO3BI
cTponinch Ha 1-3 mecsina Brepe, HaunHas ¢ heBpasist TOro e rojia MporHo-
3UpYyeMbIil IEpUOA yBEIUUUIH 10 6 MecsueB. [loaToMy A1 OLlEHKH KauyecTBa
paccYUTHIBAEMBIX IPOTHO3HBIX 3HAUCHUH HCIIOIB3YETCsl MACCUB JAHHBIX C aB-
rycra 2006 r. o stuBapb 2008 1. (HauuHas ¢ JaHHbIX «broierens» 3a GpeBpab
2006 r.). Takum o0Opa3om, B HallleM pacropspkeHUH umeetcs 108 mporHo3HbIX

1 Cwm., Hanpumep: Hocko B., by3ae A., Kanounuxos II., ITonomapenko C. Ananu3
HPOTHO3HBIX CBOMCTB CTPYKTYPHBIX MOAEICH M MOJEINCH ¢ BKIIOYCHHEM PE3yJIbTaTOB OIMPOCOB
npexnpustuid. M.: DI, 2003.
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3.1. METO/IMKA CPABHUTEJIbBHOT'O AHAJIM3A ITPOI'HO30B....

3HaueHui! (18 mporunosupyemsix mecsies (aBryct 2006 . — suBaps 2008 1) o
6 3HaUEHUI MPOTHO30B IS KAXKI0T0 MECSIa).

B kauecTBe OCHOBHBIX KpHTEpUEB KadecTBa NMporHo3oB mopeneidt NMOIIIII
UCTIONIB3YIOTCS MEPEUHCIICHHbIE BhIIIE MPOCTEHINNE CTATUCTUKU Ka4eCcTBa Mpo-
raHo30B (MAE, MAPE, RMSE), paccuntanHsle 1 BCEro MacCUBa MPOTHO3HBIX
JAHHBIX, T.¢. Jyist Beex 108 Touek. [lomydyeHHbIe TaKuM 00pa30M CTaTHCTHKH Ka-
YecTBa MPOrHO30B, IOCTPOEHHBIX MO MOJEISIM BPEMEHHBIX PSJIOB, a TAKKe MO
JTAHHBIM KOHBIOHKTYPHBIX OMPOCOB M CTPYKTYpPHBIX MOZENel, CpaBHUBAIIUCH C
AQHAJIOTMYHBIMU CTAaTHUCTHKAMH, PACCUUTAHHBIMU JUI HAaUBHBIX MPOTHO30B, Ha-
MBHBIX CE30HHBIX TPOTHO30B U JUIS CKOJIB3SIIETO CPEHETO.

Hauenwuii npoeno3s mokasaTesns CTpOMICA UCXO/ U3 MPEATION0KEHNUS, YTO B
TEYEeHUE BCEro IPOrHO3MPYEMOTO0 Mepro/ia 3HaYeHHE 1oKasaTesist OyJeT coBIia-
JIaTh C MOCJIEHUM U3BECTHBIM HA MOMEHT ITPOTHO3UPOBAHNUS 3HAYCHUEM JIaH-
HOro 1okasaresisi. To ecTb pakTHUECKH /Il IIPOrHO3UPOBAHUS UCTIONB3YETCS
MOJIeIb Cily4aiHoro Omysxnanus. Heo0xoauMo OTMETHTB, YTO B CHITy 0COOEH-
HOCTEH POCCHUIICKOM CTATHUCTUKU Il OOJIBIIMHCTBA MTOKA3ATEIICH ITOCICIHIM
M3BECTHBIM 3HAYCHHEM SIBIISETCS] HE TOUKA, HETTOCPEACTBEHHO MPEIIECTBYIO-
I1as Ha4ajy MPOTrHO3UPYEMOro HHTepBasa, a ToYKa, KOTopasi OTCTOUT OT Hava-
JIa IPOTHO3MPYEMOro HHTepBaja Ha 3 Mecsla, T.e. UMEeT MECTO 3ara3/bIBaHue
JTaHHBIX Ha 3 Mecsna. Hanpumep, eciu HagaioM MPOrHO3UPYEMOTO HHTEPBa-
na sipsiercst Mmaid 2007 1., TO JU1st OOJIBIIMHCTBA PSJIOB MOCIIEIHEN 3BECTHOM
TOYKOH siBisiercst stuBapb 2008 1., T.e. pakTHYECKH MBI CTPOUM IIPOTHO3 HE HA
1-6 MecsieB Briepen, a Ha 3—9 Mecsie. MckioueHne cCoOCTaBISIFOT UHAEKCHI
npombiluieHHOro npousBojctea [[DK-T'Y BIID (3anazneiBanue 2 mecsua),
MHJIEKC MOTPEeOUTENBCKHX 1IeH (3ara3/ibiBaHue 2 Mecsila), MUPOBbIE [ICHbI Ha
HEKOTOpbIE BUJBI CHIPbs (3ama3apiBaHue 4 Mecslia), 30JI0TOBATIOTHBIE pe3ep-
BHI (3ama3ipIBaHue 2 Mecslla), BaJlOTHRIE KypChl (3ama3apiBanue 1 mMecsil, T.e.
MOCTIeTHSAS U3BECTHAS TOYKA HEMOCPEICTBEHHO MPEAIIECTBYET Hadally HHTEp-
BaJia MPOTHO3UPOBAHMUS).

[TocTpoenue naugnozo ce30HH020 npoeHo3a OCHOBAHO HA MPENNOI0KEHUH,
4TO B IPOTHO3MPYEMOM Mecsille 3HaYeHHe ToKa3aresisi OyJeT paBHO 3HAYCHHUIO
MOKa3aTelis B TAKOM e MECSI] MPE/IIeCTBYIOIIEro roja.

Pacuer ckonbssiueco cpedne2o 0OCHOBBIBAICS Ha TUIIOTE3€ O TOM, YTO B Te-
YeHHE BCEro IPOrHO3MPYEMOro IEephojia BPEeMEHH IoKasaTesib OyJeT paBeH
CBOEMY CPEIHEMY 3HAUCHMIO, IOCTPOCHHOMY C MCIOJIb30BaHUEM MOCIETHUX
U3BECTHBIX 12 HAOMNIONEHNUI ITOTO TIOKa3aTels.

Jlns1 Bcero maccuBa gaHHbBIX, cocTosmiero u3 108 Touek, ¢ UCIoIb30BaHUEM
TecTa 3HaKOB ObLIa MPOBEPEHa I'MNoTe3a 00 OTCYTCTBUH 3HAYMMBIX PA3IHUYHIA
MEXy MPOrHO3aMU, TOIy4eHHBIMH 10 Mozensam MOIII, n ansrepHaTUBHBIMU
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METOZaMH IPOTHO3UPOBaHMs (HAMBHBIMH IPOTHO3aMH, HAUBHBIMH CE30HHBI-
MH IPOTHO3aMH, CKOITB3SIIIIMM CPEAHKM)!, 4TO MO3BOJIMIIO MONTYYHTh OTBET Ha
BOIPOC O 3HAYMMOM OTIH4YUH NporHo3oB UIIIII oT nporuo3os, MoIy4eHHbIX
Ha OCHOBE aJIFTEPHATUBHBIX METO/I0B IIPOTHO3UPOBAHUSI.

IIpocteiimue cratuctuku kadectsa nporozoB (MAE, MAPE, RMSE)
PacCUUTHIBAINCH KaK JUIsS BCEIO MacCUBa MMEIOIIUXCS IaHHBIX, TaK U JUIs pa3-
JIMYHBIX I10JIMaCCHBOB MCXOJHOTO MAaCCHBa JIAHHBIX, & UMEHHO:

JUTSL KaKI0ro oTaeabHoro «bromterens» (em. [Ipunoxenue 1). To ects orre-
HUBAJIOCh CPE/IHEE KAYECTBO IIPOrHO30B, IOCTPOEHHBIX B JaHHBIN KOHKPETHBIH
Mecsll, Ha iepuop 1—-6 mecsieB Brepes (CpeaHee 3Had4eHHe 1o 6 MpOorHO3Upy-
€MBIM B JIaHHBII MOMEHT BPEMEHH TOYKaM, Bcero 18 MaccuBoB 10 6 TOYEK);

OTJIETILHO OIIEHUBAJIOCH KaueCTBO MPOrHO30B Ha 1, 2, ..., 6 MecsIieB BIie-
pexn (cM. [Ipunoxenne 2). To ecth u3 Kaxaoro «broyiereHs» ObUT B3ST IPO-
ruo3 Ha 1 (2,..., 6) Mecs Bepe/] 1 ObUIM PACCUUTAHBI TPOCTEHIIINE CTaTUC-
TUKHU KauecTBa MPOTHO30B Ha | (2,..., 6) mecsi Brepea (Bcero 6 MacCHUBOB
o 18 touex);

OTIpeNeNIATIOCh Ka4eCTBO MPOTHO30B Ha ONpeJIeNIEHHbIN Mecsl] (Hanpumep,
Ha nekabpb 2007 . — Beero 18 maccuBoB 1o 6 Touek) (cm. [Tpunoxenue 3).

Bce atu cratuctuku ctpomnuck [ist Bcex nporno3os MOIIII, a taxke amns
HaMBHBIX, HAUBHBIX CE30HHBIX U ITPOTHO30B, MOJIYYEHHBIX ITPY TIOMOLIN MOJIe-
JIM CKOJIB3SIILIET0 CPETHETO.

Takum 00pa3om, IpeuIoKeHHass METOIMKA TT03BOJIMIIA OTCIEKHBATH MO-
MEHTHl BPEMEHH, KOIJa MNPOTHO3HBbIE MOJIEJM HadMHAJIM padoTarh Xyxke
(unm, Haobopor, ayumte). [Ipusenem npumep. B Tpunoxenun 1 B mabn. 1.4
«Brnewmnemopeosvie noxasamenuy NpuUBeICHBI PE3yJIbTaThl PACUETOB MPOCTEH-
IIMX CTATHCTHK KadecTBa IMPOTHO30B IOKa3aTels 3KCIOpTa BO BCE CTPAHBI
(«aKcnopT, Bcero») otaenbHbIX «bromiereneit» ¢ utonsg 2006 r. o asryct 2007
r. Kak BuiHO 13 TaOnuIIbl, HA HHTEPBAJIC MO — OKTSIOph 2006 T. cpeaHsist ad-
COJIIOTHAsI IPOLIEHTHAs OlIKOKa MPOrHO3UpoBaHus «bromieTeHsy konedanach
mexay 8,5 u 11,1%. Haunnas ¢ Hosiopst 2006 . MAPE «bromiereneii» crana
cHIKaTbes (MuHUManbHOE 3HadyeHne MAPE nocturaercs B mapre 2007 1. 1
paBHO 3,9%), T.e. MCHONb3yeMas JJIsl IPOTHO3UPOBAHMS MOJIENb> CTaa JIyd-
e paborars. 3arem B mae 2007 r. cpeaHsis aOCOIIOTHAS MPOICHTHAS OIINO-
Ka MPOTHO3UPOBAHUS PE3KO YBEIUYMBAETCS U MPOJOKAET PACTH BIIOTH 10
asrycta 2007 . (17,7%). IIpuuuHbl TAKOTO U3MEHEHHUS KayecTBa MPOTHO30B

1 Cwm. [punoxenne 2.

2 OTMmeTHM, YTO, BOOOILIE TOBOPS, HCIOIb3yeMble B PasIMYHbIX Bblmyckax «bromnere-
HsD» MOJIEJIH, KaK IPaBUJIO, Pa3JINYHBI, TOCKOJIbKY Bce MOzien «broiuieTeHs» nepecunThiBaloTCs
HPH MOCTYIUICHUH HOBBIX CTATUCTHYECKUX JNAHHBIX.
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MoyieNeil MOTyT OBbITh CAMBIMH Pa3HBIMH: ITPOU30IIIIA U3MEHEHHUS B CTPYKTY-
pe mokasaress, U3MEHHJIACh METOJIMKA €ro pacuera, MPOU30IIEN Hepexo]] OT
OJIHOW MOJIEJNH K JIpyroi (Harpumep, crapasi MOAENb yXKe OYE€BHJIHO IUI0Xa 110
CBOUM CBOMCTBaM, a JJIsl 10A00pa HOBOIA ellle He XBaTaeT MH(pOPMAIIMH) U T.]I.
OcHoBHas 1podsIeMa 3/1eCh COCTOUT B TOM, YTO OTCJICKHMBATh TAKHE U3MEHEHUS
Mozienel (T.e. KaueCTBO 6HEe8blOOPOUHBIX IPOTHO30B) HEBO3ZMOXKHO B MOMEHT
IMMPOTHO3UPOBAHHMA, 4 MOXKHO JIMIIb IO NPOMICCTBUN AOBOJIBHO AJIUTECIBHOI'O
cpoka: st moneneit UDIIII atot cpok cocTasisieT oT 6 10 9 mecsues.

AHaNOrMYHBIM 00pa30M MOKHO OTCII)KUBATh Ka4ECTBO MPOTHO30B KOHK-
pEeTHOro MoKasaTess IMpU JAaHHOM IOPHU30HTE NMPOTHO3UPOBAHUS (HANpHMeEp,
Ha 2 Mmecsna Brepen, [Ipunoxenue 2) 1 Ha KOHKPETHBIN KaJleHAAapHbIN MecsIl
(mammpumep, anpens 2007 r., [Ipunoxenue 3).

3.2. Pe3yJ'lI)TaTbI CPABHUTEJIBHOI'0 aHAJIN3a KaYeCTBa MPOrH030B
WDIIIII n NMPOrHO30B, MOJYYE€HHBIX AJbTEPHATUBHBIMHA METOAAMMU

B nanHOM paszzeiie npuBeNEHbl PE3YNbTaThl CPABHUTEIBHOIO aHAIN3a Ka-
gyecTBa IporHo30B NUOBIIII u mporHo30B, NOMYy4YEHHBIX MPHU MTOMOIIHU aJlbTep-
HAaTUBHBIX METOJOB, U1 BCETO MacCHBa MMEIOIIUXCS MPOTHO30B (T.e. s
MaccuBa JaHHBIX, cocTosuiero u3 108 Touek), a Takke pe3ynbTaThl MPOBEP-
K{ Ha OTCYTCTBHE 3HAUUMOCTH pa3nuuuil Mexxay nporrozamu UOBIIII u npo-
9UMU (HaUBHBIM, CE30HHBIM HAWBHBIM, CKOJB3SIIUM CPEIHUM) IMPOTHO3aMHU
npu niomoiu tecta 3HakoB (IIpunoxenue 4). Pesynbrarsl mpoBepKu Kadec-
TBa IIPOTHO30B OTIEJIbHBIX BBIIYCKOB «bIO/UIETEHs» M KauecTBa IPOTHO30B
UOIIII anist Apyryux MoaMaccCUBOB MCXOJHOTO MAacCHBa JIaHHBIX MPUBEICHBI B
IIpunoxenusx 1-3.

IIpombInLIeHHOE IPOU3BOACTBO M PO3HMYHBII TOBap0o0o6opoT

IIpomvluunennoe npouszgo0cmeo

Jlis mocTpoeHus MPOrHO3a HCIOIb30BATNCH PSIIbI MECAYHBIX HHJEKCOB
NPOMBIIIICHHOT0 Tpon3BozacTBa denepanbHON CyKObl TOCYIapCTBEHHON
craructiuku (OCI'C) ¢ suBaps 2002 1. 1 psiibl Ga3MCHBIX HWHJAEKCOB IPO-
MBIIIEHHOTO IPOU3BOACTBA lleHTpa IKOHOMHYECKOW KOHBIOHKTYpHI MpHU
IIpaBurenscree PO u T'ocynapcrBeHHOro yHupepcurera — Bpiciuas mikosa
skoHomukH (LIDK —T'Y BIIID) ¢ stuBapst 1999 r. (3HaueHue siuBapst 1995 . npu-
HATO 32 100%). [IporHo3Hble 3HAYEHUS pacCMaTPUBAEMBIX PSAOB PACCUUTHI-
BaJIUCh Ha ocHOBe Mojeneil kiacca ARIMA. ITporHo3Hble 3HaU€HUsI HHIEKCOB
npomsbiieHHoro npoussoacTsa @CI'C u [IOK — I'Y BIID paccuutsiBatoTes,
KpOME TOT'0, C UCIIOJIb30BAaHUEM PE3YIbTaTOB KOHBIOHKTYpHBIX onpocos (KO).
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3.2. PE3VJIBTATbI CPABHUTEJIBHOI'O AHAJIM3A KAYECTBA ITPOI'HO30B...

B ma6n. 1 npencrasieHbl 3HaueHMsI CTaTUCTHK KadecTBa rporuozoB MOTII
MHJEKCOB ITPOMBIIIUIEHHOTO NMPOU3BOJCTBA U MPOTHO30B, MOJYyUYEHHBIX NpHU
MOMOIIIM albTEePHATUBHBIX MeToA0B. B Ilpunoxenun 4 mpuBeneHsl pe3ynb-
TaThl TECTA 3HAKOB JIJIS1 MHJIEKCOB MPOMBIIIJICHHOTO IPOU3BO/ICTBA.

Haunyumield ¢ TO4ku 3peHMsI KPUTEPUEB KAadecTBa IIPOTHO3HOM Moje-
JBI0 MHAEKCa mpombinuieHHoro npousBoacTea DK — I'Y BIID saBnsercs
ARIMA-mozaens UDIIII (manpumep, MAPE = 1,6%). Ho Ha ocHOBaHuUU Tec-
Ta 3HAKOB HENb3s CIeNaTh BBIBOA, YTO TOT MPOTHO3 3HAYMMO OTIHYAETCS
OT BCEX OCTAJIbHBIX IIPOrHO30B, B TOM YHCJIE OT [IPOTHO34a, IIOCTPOECHHOIO C
HCIIOJIb30BaHUEM PEe3yJIbTaTOB KOHBIOHKTYPHBIX OMpPOCOB. [ moxazaTens
UIIIT ®CI'C nyumeil TporHo3HOM MOAENBI0 OKa3zajach MOENb CKOJb3s-
IIETO CPEAHEro, 3HAYUMBIX OTIMUYUN Mexay 3Toi mozaensio u KO-moznensio
WDIIIT He oOHapy)keHO.

[Iporrossr UDIIII unaexcoB mpomsliieHHOTo npoussoacTa LIOK —TI'Y
BIIID 4epHoil MeTamulypruu, XMMUYECKOH M HEPTEXHMMUYECKOH IPOMBIILI-
JICHHOCTH, MNPOMBIIUIEHHOCTH CTPOUTENBHBIX MaTepUajoB M TOMJIUBHO-
SHEPreTUYECKOrO0 KOMILUIEKCA OKa3aJlMCh 3HAUYMMO JIyYIlle BCEX OCTaJIbHBIX
nporao3oB. [IporrHo3st MOIIII MHIEKCOB MPOMBIIUIEHHOTO MPOM3BOJICTBA
2K — I'V BIID nBeTHON MeTaNTypru M MHUIIEBON MPOMBIIIJICHHOCTH
ABIIAIOTCA HAWIYYIIUMH C TOYKH 3PEHMsI IPOCTEHUIINX CTATUCTUK KauecTBa
MPOTHO30B, HO IIPOTHO3 MEPBOT0 MHJEKCA 3HAYUMO JIyUIlle TOJIbKO HAaUBHOTO
CE30HHOI0 IIPOrHO3a, a BTOPOr0 — 3HAYUMO JIy4ll€ HAUBHOIO U HAUBHOIO
CE30HHOTO ITPOrHO30B.

Bo Bcex ocranbubix ciayuasx (MIII1 mammHOCTpoeHHs U MeTaiioodpa-
0O0TKH, JIECHOHU, AepeBOOOPaOATHIBAOIICH M IE/UIFOI03HO-0OYMaKHOHW Mpo-
MBIIIUIEHHOCTH, JIETKOM MPOMBIIUIEHHOCTH) JIYYIIUMH 0Ka3aJIUCh IPOTHO3HI,
MOCTPOEHHBIE TIPU MOMOIIM CKOJIb3sIIero cpeanero. [Ipuuem rumnoresa o6
OTCYTCTBHH 3HAUUMBIX OTIAMYMN Mexay mporrHo3om MOIII naHHBIX mokxa-
3aresei ¥ UX aJbTepHAaTUBHBIMHU IMPOrHO3aMHU OTBEPraeTcsl IPaKTUYECKH BO
BcexX ciydasx. To ecTb MOXKHO TOBOPHUTb, 4TO IporHo3sl MOIIII B naHHBIX
CiIy4asx OKa3aJluCh 3HAYUMO XYKE IIPOrHO30B, [IOCTPOEHHBIX € UCII0JIb30Ba-
HUEM CKOJI3S1LIEr0 CPEIHErO.

Po3znuunwviii mosapoobopom

[IporHo3el MeCsIYHBIX 00BEMOB PO3HHUYHOIO TOBapOOOOPOTa MOCTPOCHBI
Ha ocHOBe MecsuHbIX AaHHbIX @CI'C 3a nepuon ¢ suBaps 1999 r. B mabn. 2
MPEeACTaBICHbl 3HAYEHNs CTaTHUCTUK KadecTBa nporo3os MOIIII moxasarens
PO3HUYHOTO TOBapooOOPOTa M €ro allbTepPHATUBHBIX NMPOTHO30B. Pe3ynbrarsl
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3. CCABHEHUE KAYECTBA BIOJIJIETEHSI MOJIEJIBHBIX PACYETOB....

TECTa 3HAKOB JUIS MOKa3aresis PO3HMYHOIO TOBApOOOOpOTa NPUBEICHBI B
[Ipunoxenuu 4.
Tabnuya 2
IpocTeiinmme cTaAaTHCTHKH KAY€CTBA MPOTHO30B MOKA3aTeJsl PO3HUYHOTO
TOBapoo0opoTa (Bechb MacCUB JaHHBIX, 108 Touek)

Iporuoss UDIIIT (ARIMA)

MAPE 2,73%
MAE 22,30
RMSE 26,70

HauBHbIe IPOTHO3BI
MAPE 10,85%
MAE 93,70
RMSE 119,44

HauBHBIE ce30HHBIE TIPOTHO3EI

MAPE 19,12%
MAE 172,85
RMSE 177,15

Crkonp3siiee cpenHee
MAPE 15,10%
MAE 144,86
RMSE 173,96

KadecTBO mpOrHO30B, MOCTPOEHHBIX C NMPUMEHEHHEM MOJENeH Kiacca
ARIMA, oka3zajioch HAMHOTO Jy4Ille HAUBHBIX, HAUBHBIX CE30HHBIX MPOTHO-
30B U MIOCTPOCHHBIX HA OCHOBE BBIYHUCIICHUS CKOJB3AIIETO cpefHero. Tak, Ha-
HpUMep, CpeIHssl a0COMOTHAS MPOLCHTHASI OLIMOKA HAaUBHBIX ITPOTHO30B 00-
niee yeM B 4 pasa mpeBbIlIaeT aHAJIOTHUHbIN okasatesb 11t ARIMA-nporso-
30B, HAWBHBIX CE30HHBIX — IIOYTH B 7 pa3. [ umnoresa 00 0TCyTCTBUM 3HAUUMBIX
pasznuuuii Mmexxay nporsozoM MIIIII nokazaresns po3HUYHOrO TOBapooOOpoOTa
Y IPOTHO3aMH JJAHHOTO TIOKa3arelisi, IT0JIy4YeHHBIMH JIIOOBIM U3 paccMarpuBae-
MBIX aJIbT€PHATUBHBIX METOJIOB, OTBEpraeTcsl Ha ypoBHe 3HauuMocTH 10%.

Husecmuyuu 6 ocnognoti kanumain

IIporHo3el nokasareiss UHBECTULMI B OCHOBHOM KalMTaJl CTPOMJIACH Ha
OCHOBE Mojiesiell BpeMeHHBIX psAaoB 1o aaHHeIM PCI'C 3a nepuon ¢ sHBaps
1998 r. B maba. 3 npencraBieHsl 3HAYSHUs CTAaTUCTHK KaueCcTBa MPOTHO30B
MOIIII nmokazaresiss ”HBECTUIMI B OCHOBHOM KalmMTall U €ro MPOrHO30B, MOy~
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YEHHBIX NP MIOMOIIH aJIbTEPHATUBHBIX MeTO0B. B [Tpunoxenun 4 npusene-
HBI PE3YJIbTaThl TECTA 3HAKOB JIJISl pACCMATPUBAEMOTO MTOKA3aTes.
Tabnuya 3
IIpocreiilmme cTATUCTUKN KaYyeCTBa MPOTrHO30B MOKAa3aTe/Isi HHBECTUIN I
B OCHOBHOM KanmuTaJ (BeCh MACCUB JaHHBIX, 108 Touek)

TIporuossl, nocrpoenusie 8 DI (ARIMA)

MAPE 8,77%
MAE 42,22
RMSE 54,88

HauBHBIC IPOTHO3BI
MAPE 42,28%
MAE 216,59
RMSE 257,76

HauBHBIE CE30HHBIEC TIPOTHO3BI

MAPE 27,04%
MAE 142,03
RMSE 155,86

Cxonp3siliee cpenHee
MAPE 31,59%
MAE 184,70
RMSE 241,46

Kak u B mpezpiayIeM cirydae, Hanbosee KaueCTBCHHBIMU OKa3aJIuCh MPO-
rHO3bl, noctpoeHHbie B UDIIIT mo ARIMA-MozensM, XOTs B OTIIMYHE OT MOKa-
3aTessi PO3HUYHOI0 TOBAPOOOOPOTa Cpe/IHsIsl aDCONIOTHAS IPOLICHTHAS OIINOKa
JUTSL HUX JTOBOJIBHO Benuka — 8,77% npotus 42,28% — y HAaUBHBIX IIPOTHO30B,
27% — y HauBHBIX CE30HHBIX MPOTHO30B, 31,6% — y MpPOrHO30B, MOCTPOEH-
HBIX 110 MOJIEJIN CKOJIB341Iero cpeanero. CormacHo pe3yibTaraM TecTa 3HaKOB
ARIMA-nporno3 USIIIT 3HaunMO mydile Bcex anbTepHATUBHBIX IPOTHO30B.

Bunewmnemopeosvie noxazamenu

MogesbHbIC pacyeThl IMPOTHO3HBIX 3HAUCHHI 00BEMOB IKCIOpPTa (BCEro),
skcniopra B crpanbl BHe CHI', ummnopra (Bcero) u umnopra u3 crpan BHe CHI®
NOJyYeHbl Ha OCHOBE MOjIEJIel BPEMEHHBIX PSIJIOB M CTPYKTYPHBIX MOJEIeH,
OLICHEHHBIX Ha MECSYHBIX JIAHHBIX Ha MHTEpBase ¢ CeHTIOpst 1998 r. o nan-
HbIM LIB PD'. B ma6a. 4 npencrasieHbl 3HAYEHUS] CTATHCTHK KadecTBa Mpo-

1 JlaHHBIE TI0 BHEIIHETOProBoMy 000poTy paccuntanbl LB PO B cooTBeTCTBUH C METO-
JIOJIOTHEN COCTaBIICHUS IUIATEKHOro OanaHca B 1ieHax crpabl akcrioprepa (POB) B mupi om.
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rHo30B VIOIIIT BHEIIHETOProBhIX MOKa3aTenel U UX ajJbTePHATHBHBIX IPOTHO-
30B. Pe3ynbTarel TecTa 3HaKOB AJI paccMaTpPUBAEMBIX ITOKa3aTesel npuBese-
Hbl B [Ipunoxenun 4.
Tabnuya 4
IIpocreiimme cTAaTHCTHKH Ka4yecTBA NPOTrHO30B BHEIIHETOPTOBBIX
nokaszareJiei (Becb MacCuB JaHHBIX, 108 Touek)

Dkcnopt Mwmnopt
DKCHopT, BCEro B CTPaHbI Wmnopr, Bcero B CTpaHbl
Bue CHI' Bue CHI'
TIporHo3sl, nocrpoenusie B DI
ARIMA SM ARIMA ARIMA SM ARIMA
MAPE 9,64% 8,95% 9,97% 9,07% 6,38% 6,62%
MAE 2,94 2,60 2,58 1,58 1,14 1,03
RMSE 3,98 3,11 3,41 1,89 1,34 1,21
HawuBHbIe IPOrHO3bI
MAPE 13,09% 13,03% 19,03% 19,84%
MAE 3,97 3,37 3,44 3,08
RMSE 4,90 421 4,03 3,63
HaunBHble ce30HHBIE TPOTHO3BI
MAPE 15,35% 14,50% 26,38% 27,20%
MAE 4,77 3,86 4,66 4,12
RMSE 5,88 4,88 4,75 421
Cxonp3sitiee cpeHee
MAPE 16,03% 15,41% 24,95% 25,72%
MAE 4,96 4,07 4,64 4,11
RMSE 5,86 4,90 5,16 4,61

KagyecTBO mporHo3oB, MOCTPOEHHBIX Ha OCHOBE Bcex Mmoxeneit MOIIII,
OKa3aJIOCh BBIIIE IPOTHO30B, IMOJYYEHHBIX aJbT€PHATUBHBIMM METOJAMH.
Tak, 3HaYeHHE CpeiHEH aOCOMIOTHON MPOIICHTHON ONMIMOKH JUIsl BCEX CIPO-
rHo3upoBaHHbIX B IOIIII BHENTHETOProBBIX MOKa3aresel He npesbicuiio 10%,
TOIJa KaK JJIsl BCEX OCTaJIbHBIX MPOruo3oB 3HaueHue MAPE 0Obuio Boimre. 1o
OCTaJIbHBIM MOKazarensiM kadectBa 1porHo3oB (MAE u RMSE) Taxxke Ha-
WIIyHIINe pe3ysbTaTbl y IPOTHO30B, TOCTPOCHHBIX C MPUMEHEHHEM MojeIen
BPEMEHHBIX psiioB. ['Mrore3a 00 OTCYTCTBMM 3HAYMMBIX Pa3lIUuUil MEXIY
nporao3amu USIIII u npounMu mporHo3aMu OTBEpraeTcs BO BCEX ClIydasx.

JluHaMuKka neH

Hnoexcor nompebumenbCckux yern u UHOeKcwl yen npou3eooumenei
Pacuersl MPOrHO3HBIX 3HAUCHHI HHICKCA MOTPEOMTENBCKUX IICH M WH-
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JIEKCOB IIeH MPOU3BOAMUTENEH (KaK B LIEJIOM IO MPOMBIIIJIEHHOCTH, TaK U IO
HEKOTOPBIM €€ BHJaM JeaTelbHOCTH 1o Kiaccudukannu OKBO/I) nomxyueHst
Ha OCHOBE MOjieJiell BPEMEHHBIX PsIOB, a TAKKE MO CTPYKTYPHBIM MOJIENIAM
(SM) u mMozemnsiM, TOCTPOEHHBIM C MCIIOIb30BAHUEM KOHBIOHKTYPHBIX OIPO-
co (KO), ouenennsm mo ganasiM @CI'C Ha uHTepBane ¢ siHBapst 1999 rl. B
mabn. 5 NpeNcTaBiIeHbl 3HaYeHHsI CTAaTUCTUK KayecTBa porHo3zos VDIIIT un-
JieKca TIOTPeOUTENbCKUX [IEH U MHAEKCOB [IeH MPOU3BOJUTEIICH U UX TIPOTHO-
30B, MOJIyYEHHBIX MIPU MOMOIIH aJbTEPHATUBHBIX METOOB. Pe3ynbrarsl TecTa
3HAKOB JUIs pPacCMaTpUBAEMBIX MTOKa3aTeneil mpuseneHs! B [Ipunoxennn 4.

WHyiexe noTpeOuTeNbCKUX 1IeH HAMITyYIIMM 00pa3oM IPOrHO3UPYETCs IPH
nomoiu ARIMA-moznenn UDIIIT — cpennsisi npoueHTHast omiOKa MporHo3u-
posanus pasHa 0,38%. IIpu 3ToM MOXKHO rOBOpUTH 0 ToM, 4T0 ARIMA-mpo-
rHo3 UDIIIT myst UTTL 3HaunmMo siydiie Bcex OCTalbHBIX MPOTrHO30B. [Iporno3
WOIIII, nomydeHHBIH C UCTOIB30BAHUEM CTPYKTYPHONH SKOHOMETPHUYECKON
Mojenu, umeet 0osbiryr0 MAPE 1 oka3piBaeTcsi 3HAYUMO XYAIIMM 10 CPaB-
HEHMIO C HAUBHBIM CE€30HHBIM IIPOTHO30M.

Jlyudiield IpOrHO3HOM MOJENbIO JUIsl MHIEKCA LIEH IPOU3BOLUTENIEH IIPO-
MBIIICHHBIX TOBapOB OKa3anach MOJENb CKONb3AIIero cpeanero. Ho 3Haun-
MBIX pa3Iuuuil Mexay 3toi mozensio U moxensmu MOIIIT (ARIMA u KO)
00Hapyx)uTh He ynaiock. O0e momenu MOIIIII 3Haunmo ydiiie HAMBHOTO U
HaMBHOT'O C€30HHOTO MTPOTHO30B.

ARIMA-monens UDIIII okazanack nyuqieit o kputeputo MAPE s UIITT
B 100bI4€ MTOJIE3HBIX UCKOIIaeMBbIX (6%), B TIPOM3BO/ICTBE MHIIEBBIX MPOIYKTOB
(0,7%), B temrono3Ho-0ymaxkHoM mpou3BozacTie (0,7%), XUMHUYSCKOM ITPOH3-
Boactee (0,8%) u B mpousBoacTBe MamuH 1 obopynosanus (0,3%). Monenb
WOTIIT NI B 1o0kIue MONE3HBIX UCKOMIAEMbIX, B IPOU3BOJICTBE MUIIEBBIX MPO-
JYKTOB, B IIPOM3BOJICTBE MAIlIMH M 00OPY0BaHUsI 3HAYUMO JIyUllle HAUBHOTO U
HauBHOTO ce30HHOTrO rporuo3a. ARIMA-moznens U B nenirono3no-0ymax-
HOM TIPOU3BOICTBE 3HAYMMO JIyUIlle HAMBHOI'O IIPOTHO3a U MPOTHO3a, MOTy4eH-
HOTO C MOMOIIIBIO CKOJIB3sIIero cpennero. ARIMA-mozaens ULII B xumudeckom
MPOU3BO/CTBE 3HAUMMO JIy4llle BCEX aJIbTePHATHBHBIX IIPOTHO30B.

HawuBHbIl ce30HHBIH nporHo3 okasaiucst gydmum st UIIT B oGpadatsi-
BAIOIMX MPOMU3BOJCTBAX, a HauBHBIN — Ui MLII1 B 00paboTke apeBecuHbI U
MPOM3BOCTBE U3Jenuil u3 nepeBa. Ha ocHOBaHMU pe3yabTaToOB TECTa 3HAKOB
MOYHO TOBOPUTH 0 TOM, uTo nporHo3sl UDIIIT UIIIT o6oux moxasareneit 3Ha-
YUMO OTIIMYAIOTCS OT BCEX OCTAIbHBIX MX MPOTHO30B.

st Becex ocranbubix psaos WMIIII srydimmmumu oka3alnch IpOrHO3bI, MOCT-
pOEHHBIE 10 MOJENU cKob3smero cpennero. [Iporunoz MBI nokazareneit

1 CTpyKTYpHBIE MOJIEJIN OLIEHUBAJIUCH HAa MHTEpBae ¢ OKTAO0ps 1998 1.
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3.2. PE3VJIBTATbI CPABHUTEJIBHOI'O AHAJIM3A KAYECTBA ITPOI'HO30B...

WLIT B npou3BoACTBE KOKCAa U HE(PTENPOAYKTOB M B IIPOM3BOJICTBE TPAHC-
MOPTHBIX CPEACTB M 000PYIOBaHMS 3HAYMMO OTIMYAETCsS OT BCEX albTepHa-
TUBHBIX NPorHo30B. [Iporuo3 UBIIIT UIIII B TeKCTHIIBHOM U LIBEHHOM Ipo-
U3BOJACTBE 3HAUMMO OTJIMYAETCSA TOJIBKO OT HAWBHOI'O CE30HHOIO IIPOTHO3a.
IIpornoz UBIIIT NI B MeTayuTyprudeckoM MpoU3BOJCTBE U MIPOU3BOJCTBE
TOTOBBIX METAIMUECKUX H3AETHH OTINYaeTCsl 3HAYMMO OT HAWBHOTO IIPO-
rHo3a. [Iporuos UBIIII nokaszarens LI B mpou3BoACTBe U pacupeneeHuu
JJIEKTPO3HEPIUHY, 'a3a U BOAbI 3HAYMMO OTIMYAETCSl OT HAMBHOIO IIPOTHO3a U
IIPOrHO34a, IOCTPOEHHOIO ¢ UCIOIb30BAHUEM CKOJIB3SILEr0 CPEAHErO.

Jlunamuxa cmoumocmu MUHUMATLHO20 HADOPA NPOOYKMOE NUMAHUS
Bynyuiue 3HaueHus okasaresisi CTOMMOCTH MUHMMAJILHOTO Ha00pa MpoIyK-
TOB NMUTAHUS PACCUUTAHBI HA OCHOBE MOJZIEIe BPEMEHHBIX PSAA0OB MO JaHHBIM
OCI'C 3a nepuon ¢ siaBapst 2000 . B ma6n. 6 npeacraBieHbl 3HAYSHUS CTaTUC-
THUK KayecTBa nporuozos UOIIIT nokazaresns CTOMMOCTH MUHUMAJILHOTO Habo-
pa IpOLYKTOB MUTAHUS U UX aJbTEpHATUBHBIX MPOTHO30B. Pe3ynbraTsl TecTa
3HAKOB JIJI1 pacCCMaTPUBAEMOT0 IoKa3arens npuBeneHs! B [Ipunoxenun 4.
Tabnuya 6
IIpocreiimme cTAaTHCTHKH Ka4eCTBA MPOTrHO30B NOKa3aTe/Isl CTOUMOCTH
MHMHHUMAJbLHOI0 HA00pa NPOAYKTOB NMUTAHMSA
(Bech MaccuB JaHHBbIX, 108 Touek)

TIporuossl, nocrpoenusie B DI (ARIMA)

MAPE 4,89%

MAE 81,26

RMSE 99,73
HauBHble poruo3st

MAPE 6,45%
MAE 106,26
RMSE 126,63

HauBHbIe ce30HHBIEC IPOTHO3EI

MAPE 10,07%
MAE 166,18
RMSE 192,26
Cxonp3siiee cpenHee

MAPE 8,98%
MAE 150,21
RMSE 175,98
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Kax Bunno u3 ma6a. 6 u [punoxkenus 4, 3HaUUMO JIyUITUMU TPOTHO3AMH
MOKa3arelisi CTOMMOCTH MHHUMaJIbHOTO Ha0opa MPO/yKTOB MMTaHUS OKa3aJIHCh
NpOrHo3bl, nocrpoeHHsie o ARIMA-monenu, pazpadorannoii B DI

Hnoexcor mpancnopmusix mapugoe Ha epy3oevie nepeso3Ku
PacueThl MPOrHO3HBIX 3HAYCHUI WHAEKCOB TPAHCIOPTHBIX Tapu(oB Ha
TPYy30BbI€ TEPEBO3KH, IMOJYyUYEHHbIE HAa OCHOBE MOJEIEH BpEMEHHBIX psi-
JoB, oreuBanuchk 1o ganabiM ®CI'C Ha uHTepBasie ¢ ceHTsiops 1998 . B
«bromiereHe» paccMOTPEHBbI CBOAHBIM HMHICKC TPAHCIOPTHBIX Tapu(oB Ha
rpy30BbIC NEPEBO3KM U MHJCKC TPAHCIOPTHBIX TapU(POB HA TPY30BbBIC MEpe-
BO3KH aBTOMOOMIBLHBIM TPAHCIIOPTOM, & TAKXKE HHJICKC TApU(POB HA TPYOOIIPO-
BOJHBIN TpaHcropT. CBOJAHBIN WHIEKC TPAHCIIOPTHBIX TAPU(OB HA TPY30BbIC
MEPEBO3KU PACCUMTHIBACTCS HA OCHOBE MHJCKCOB Tapu(OB Ha IPY30BbIC IIc-
PEBO3KH OTACIBHBIMH BHIIAMH TPAHCIIOPTA: KEJIC3HOIAOPOKHBIM, TPYOOITpO-
BOJIHBIM, MOPCKHM, BHYTPEHHHUM BOJHBIM, aBTOMOOMJIBHBIM M BO3YLIHBIM'.
B maé6n. 7 npencrapiieHbl 3HaueHMs1 CTaTHCTHK KauecTBa nporuo3oB MOIII
HHJIEKCOB TPAHCIIOPTHBIX TAPU(OB HA IPY30BbIC MEPCBO3KH M MX MMPOrHO30B,
MOJTyYEHHBIX MPU TTOMOIIU aJTbTEPHATUBHBIX METOIOB. Pe3ynbraThl TeCTa 3Ha-
KOB JIJIs [TOKa3areyiell TPAaHCIIOPTHBIX Tapu(OB HA TPYy30BbIC MIEPEBO3KHU MPH-
BejieHb! B [Ipunoxxenun 4.
Tabnuya 7
IIpocTeiimmue cTATUCTUKH Ka4eCTBA MPOTrHO30B HH/IEKCOB TPAHCIOPT-
HbIX TapudoB HA TPy30BbIe MEPEBO3KHU
(Bech MacCHB JIaHHBIX, 108 ToUeK)

CBOZIHBIN UHJIEKC Ve rapudos na Wunexe Tapudos Ha
TPY30BbIE MIEPEBO3KHU .
TPAHCIIOPTHBIX Tapu(poB TPyOOIPOBOIHBIN
aBTOMOOMJIBHBIM TPaHC-
Ha TPy30BbIE N1EPEBO3KU TPaHCIIOPT
TOPTOM
Iporuosst DI (ARIMA)
MAPE 2,78% 0,82% 4,77%
MAE 2,90 0,84 5,11
RMSE 4,54 1,33 8,51
HauBHble nporuo3st
MAPE 4,12% 0,86% 7,00%
MAE 4,30 0,88 7,34
RMSE 6,84 1,54 11,62
HauBHbIE CE€30HHBIE IPOTHO3BI

1

Bonee noapobHo oM., Hanpumep: Llensr B Poccuu. Odunnansuoe m3nanue loc-

komcrtara PD, 1998.
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oxkonuanue Tabnuyvt 7

CBOIHBIN HHIEKC Hnexe Tapuos Ha Wunexe Tapudos Ha
TPY30BBIC TIEPEBO3KH .
TPAHCIIOPTHBIX TApU(OB TpyOOIIPOBOIHBII
30BBIC MTEPEBO3KU ABTOMOGUIILHLIM TpaHC- TPAHCIIOPT
Harpy MOPTOM
MAPE 1,80% 0,52% 2,93%
MAE 1,94 0,53 3,31
RMSE 4,03 0,89 7,49
Ckosb3sliee cpesiHee
MAPE 3,02% 0,68% 4,73%
MAE 3,19 0,69 5,09
RMSE 5,46 1,21 8,93

KauecTBO IpOrHO30B BCEX MHIEKCOB TPAHCIIOPTHBIX Tapu(OB Ha Ipy30-
BBIE IIEPEBO3KU OKA3aJI0Ch JOCTATOYHO BBICOKUM JJISl BCEX BUAOB IIPOTHO30B.
OpHaKo HAWIYYIINUM C TOYKH 3PEHUS MPOCTEHIINX KPUTEPUEB KadeCcTBa HyX-
HO IIPU3HATh HAUBHBIM CE30HHBIN IPOTHO3, YTO BIIOJIHE COMIACYETCs CO CIIe-
nudukoit paccMarpuBaeMbIX psaoB. [Ipy 3TOM MOKHO TOBOPHUTH O TOM, YTO
nporuo3sl UDIIT nHIeKcoB TpaHCTIOPTHBIX Tapr(OB Ha IPY30BbIE IEPEBO3KU
3HAYMMO XYK€ COOTBETCTBYIOIIUX HAUBHBIX CE30HHBIX IIPOrHO30B, HO 3HAUU-
MO HE OTJIIMYAIOTCA OT BCEX OCTaJIbHBIX AJIBTEPHATUBHBIX [IPOTHO30B.

Jlunamuka yen na nexomopule 8U0bl CbIPb HA MUPOBOM PbIHKE
Pacuetsl cpeiHEMECSYHBIX 3HAYCHUU IIeH Ha HedTh Mapku Brent (most./
6app.), aTFOMUHUH (0JU1./T), 30J0TO (OJUL./yHIIUS ), Me/Ib (J0JI1./T) U HUKEIIb
(ton./T) mosydeHsl Ha OCHOBE MoOjejiell BPEMEHHBIX PsI0B, OLIEHEHHBIX 110
nanHbiM MB® Ha unTepBane ¢ siuaps 1993 r. B mabn. 8 npencrapiens! 3Ha-
YeHHsI CTAaTUCTUK KadecTBa MporHo3oB MDIIIT MUpPOBBIX 1I€H HA HEKOTOpbIE
BUJIBI CHIPhSI M X AJIETCPHATUBHBIC MIPOTHO3bI. Pe3ysibTarhl TeCTa 3HAKOB IS
paccMaTpuBaeMbIX Mokasareneil npuseneHsl B [Ipunoxenun 4.
Tabnuya 8
IIpocreiimue cTAaTHCTHKH KayecTBa MPOrHO30B MOKAa3aTeJeii e’ Ha He-
KOTOpPbIEe BHABI CHIPbsi HA MUPOBOM PbIHKE
(Bech MacCcHB JIaHHBIX, 108 Touek)

Hedts AMoMUHHUI 30i10TO Menp Huxkenb
ITpornosst UDIIIT (ARIMA)
MAPE 16,16% 9,74% 8,52% 22,25% 40,75%
MAE 11,65 246,95 62,15 1575,06 14445,17
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oxonuanue Tabnuywr 8

Hedrs AnoMUHMNA 3os0TO Menb Huxens
RMSE 14,31 313,94 82,82 1879,80 16339,44
HauBHBIC TIPOrHO3BI
MAPE 17,48% 8,71% 9,31% 17,39% 41,23%
MAE 12,82 225,60 67,39 1225,64 13768,47
RMSE 14,78 259,14 86,59 1490,57 15248,02
HawuBHbIE ce30HHBIE TIPOTHO3EI
MAPE 12,51% 9,93% 16,83% 18,20% 44,09%
MAE 10,22 261,24 117,02 1308,15 16514,18
RMSE 15,84 312,98 132,83 1839,00 19896,39
Crkonp3siiee cpenHee
MAPE 13,56% 13,96% 17,50% 19,87% 42,63%
MAE 10,61 370,42 121,29 1460,06 15887,25
RMSE 13,96 415,97 131,12 1875,70 18503,61

Kak cienyeT u3 pe3ynpTaToB IPOBEJCHHOTO aHAIN3a, B LIEIOM MPOTHO3BI
MHPOBBIX IIEH Ha PacCMaTpUBAEMbIE BUJIbI ChIPbs 00J1aJal0T HE OYE€Hb BBICO-
KUM KadecTBoM. Hammyuium o0pa3oM yzaercsi IporHo3upoBarh LEHbI Ha 30-
noro — nporaossl DI, MAPE paBna 8,5%. 1 3TOT nporHo3 oka3bIiBaeTCs
3HAYMMO JIy4Yllle IIPOrHO30B, IIOJIYUYEHHBIX IPYTMMHU METOJaMU.

Haumenblelr cpeqHeld aOCONIOTHOW IMPOICHTHOW OIIMOKOM MPOTHO3U-
pOBaHUs IICH Ha HUKeNb oOnagaer nporHo3 WL, HO oHa oueHb BeHKa —
40,8%. ITporuno3 NUDIIII 1ieH Ha HUKENb 3HAYMMO HE OTJIMYAeTCs OT HAUBHOTO
[IPOrHO3a, HO MOKHO FOBOPUTH O MPUCYTCTBUU 3HAYUMBIX Pa3IMUUN MEXKITY
nporao3oM MOIIII 1 HauBHBIM CE30HHBIM IIPOTHO30M, a TAK)KE MPOTHO30M,
[IOCTPOEHHBIM TIPU MOMOIIM CKOJB3SIIEro cpeaHero. HaumBHbIA Ce30HHBIN
[IPOrHO3 OKAa3bIBAETCS JIyUIUUM IIPU IIPOrHO3MPOBAHUU LIEH HA aJIOMUHUHI U
Mezb. [Ipy IporHo3upoBaHuy LIEH HA aJIFOMUHUI HAMBHBIN IIPOIHO3 3HAYUMO
He omnyaeTtcs oT nporro3a MOIIII. HauBHBINH NporHO3 11eH Ha MeAb 3HAaUUMO
HE OTIMYAETCS OT HAMBHOI'O CE30HHOIO IIPOrHO3a Y IIPOrHO3a LICH Ha MElb,
MOCTPOEHHOTO MPU MOMOIIU CKOJb3sIIero cpeanero. C 3Toi TOYKM 3peHus
MOXHO TOBOPUTH 0 ToM, uTo nporuo3 USIIII nien Ha Meap sABIAETCS HAUXYA-
LIMM CPEIU PACCMOTPEHHBIX METOA0B IIPOrHO3UPOBAHUSL.

Hawmyuriuii mporHo3 1eH Ha HeyTh JaeT HauBHasl ce30HHast Mojeib — MAPE
pasHa 12,5%. DTOT nporHo3 okaspIBaeTCs 3HAUMMO Jrydiiie porHosa MOIIIT.
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JleHeKHBIE MOKA3ATEIN
Bynyiiune 3HaueHus 1eHe)HON 0a3bl (B y3KOM ONpPEAEIICHUH — HaIMYHbIC Jie-
Heru 1 @OP) u neHexHoro arperata M2 paccunuThIBalOTCSI HA OCHOBE Moieiel
BPEMEHHBIX PSIIOB COOTBETCTBYIOIIMX MOKa3aTenei, myoaukyembix LB PD!, Ha
uHTepBaie ¢ OKTAOpst 1998 . B ma6bn. 9 npeacrasieHbl 3HAYEHHUs CTATUCTUK
kauectBa nporHo3oB UIIIII neHexHbIX MoKazareieid U UX MPOTHO30B, MOY-
YEeHHBIX NPH TIOMOILH aNbTEPHATUBHBIX METO/I0B. Pe3ynbraThsl TecTa 3HaKOB JUIs
TIOKa3aTesis 30I0TOBATIOTHBIX PE3epBOB NpUBE/eHBI B [Ipunokennu 4.
Tabnuya 9
IIpocTeiimme cTAaTHCTHKU KayecTBA MPOTHO30B JICHEKHBIX NOKa3aTeseil
(Bech MaccHB JIaHHBIX, 108 Touek)

| Jlenexnast 6aza | M2
[poruossr DI (ARIMA)
MAPE 5,03% 4,53%
MAE 158,06 452,67
RMSE 195,21 555,08
HausHble nporuoset
MAPE 13,79% 16,68%
MAE 457,68 1678,89
RMSE 495,20 1802,59
HawuBHbIE ce30HHBIEC TPOTHO3EI
MAPE 26,97% 33,30%
MAE 895,68 3372,17
RMSE 906,07 3431,30
Ckonb3sinee cpenHee
MAPE 25,75% 31,29%
MAE 857,64 3171,16
RMSE 877,27 3259,00

Heo0xoa1mo 3aMeTHTh, YTO, B CHITy TOTO YTO J€HE)KHast 0a3a sBIsIeTCsl O/
HUM U3 MHCTPYMEHTOB nonutuky [[b PO, ee nporuossl Ha 0CHOBE Mozee
BPEMEHHBIX PSI0B SABIAIOTCS B JOCTATOYHOMN CTENEHU YCIOBHBIMHU, UYTO MPEA-
nosiaraeT MHepIHOHHOCTh roiuThkH LB, Tak kak Oyayiiue 3Ha4eHHs JTaHHOTO
MOKa3aTeis ONPEAEISIOTCS He BHYyTPEHHUMH CBOMCTBAMHU PsiJia, a peIeHUSIMU
Ib. Tem He MeHee myummuMu ¢ Touku 3peHuss MAPE npornosamu qeHexHbIX
nokasaresneii (JeHexxHor 6a3pl 1 M2) okazanuch nporuosst UDIII — s ne-

1 JlaHHbBIE 3a ONpe/eTIeHHbIH MECsI IPUBOAATCS B COOTBETCTBUM ¢ MeTonoorueit 1{b
P® 1o cocTosiHMIO Ha HAYaso CIICAYIOLIEro MecsIa.
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HexxHoi 6a3pl MAPE okasanace paBHoit 5%, mist arperata M2 — 4,5%. Bosee
TOTO, MOYXHO TOBOPUTH O 3HAYMMOCTH oTin4uii nmporao3zos USIIIT u Bcex asb-
TEPHATUBHBIX MPOTHO30B.

[Ipu 3TOM HEOOXOAMMO OTMETHUTb, UTO JUIsl TIOKa3aTelield, UMEIOLHUX SBHO
BBIPQ)KEHHBIN 1eTepMUHUPOBAHHBII TPEHI, KAKUMH SBJISIIOTCS JCHEKHBIE 110-
KazaTely, NpeAoKEeHHbIE aJbTePHATUBHbBIE METO/IbI MPOrHO3UPOBAHUS JAIOT
HE COBCEM aJIeKBAaTHbIE PE3yJIbTaThl, IIOCKOJbKY JIMOO HE YUMTBHIBAIOT TPEH]I
(HauBHBIHA MPOTHO3), TMOO YYUTHIBAIOT €ro, HO B HEJOCTAaTOYHOW Mepe (Ha-
UBHBII CE30HHBIN IIPOrHO3 WJIU IIPOTHO3, IOJYUYEHHBIH IIPU IIOMOILU CKOJIb-
3siiero cpeinero). K gmenmy Takux rokasareneil, KpoMe JeHEXHBIX, TaKkkKe
MO)KHO OTHECTH I10Ka3aTeId PO3ZHUYHOTO TOBAPOOOOPOTa, MHBECTHILIUHI B OC-
HOBHOHM KarluTaj, CTOMMOCTH MHUHHMAJBHOTO Habopa MpOIYKTOB HMHUTAHMSI.
CrenoBarenbHO, IPU BBIOOpPE aJBTEPHATHBHBIX METOJOB IPOrHO3HPOBAHUS
HEOOXOIMMO YUUTHIBATH HAJIMUUE JIETEPMHUHUPOBAHHOTO TPEH A B IAHHBIX.

30J10TOBAJIIOTHBIE Pe3epPBbI
Bynyiine 3Ha4eHHs 30J0TOBATOTHBIX pe3epBoB PD! momyueHsl HCXOs U3
OILIEHKH MOJIEJI BPEMEHHOTO Psijia 30JI0TOBAIOTHBIX PE3E€PBOB, MO JaHHBIM
116 P® na untepraie ¢ oktsi0pst 1998 . B ma6n. 10 npencraBieHbl 3HAYCHUS
CTaTUCTUK KadecTBa MporHo30B UOIIII 3010TOBAMIOTHBIX PE3EPBOB U UX aJlb-
TEPHATUBHBIX NTPOrHO30B. Pe3ynbTaTsl TecTa 3HAKOB JUIS ITOKa3aTess 30JI0TO-
BaJIIOTHBIX PE3ePBOB MpuBeeHb! B [Ipunoxkennn 4.
Tabnuya 10
IIpocreiimme cTAaTHCTHKH Ka4yecTBA POTrHO30B 30J10TOBATIOTHBIX
pe3epBoB LIb P® (Bech MaccuB naHHbIX, 108 Touek)
ITporuosst UDIIIT (ARIMA)

MAPE 6,01%
MAE 23,24
RMSE 31,25
HauBHBIC IPOTHO3BI
MAPE 14,84%
MAE 55,09
RMSE 62,85
HauBHbIE Ce30HHBIEC TIPOTHO3EI
MAPE 38,63%
MAE 141,89
RMSE 144,04
1 JlanHble 110 00BEMY 30JIOTOBAJIOTHBIX PE3EPBOB MPEJICTABIEHBI 110 COCTOSHUIO Ha

NEPBOC YHMCIIO CICAYIOIICIO MecsLa.
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okonuanue Tabnuyvt 10

IMporxossr UDIIIT (ARIMA)
Ckosnb3sliee cpeiHee

MAPE 33,12%
MAE 122,09
RMSE 125,73

OTMeTHM, UYTO MOKa3aTellb 30JI0TOBAIIOTHBIX PE3EPBOB IIPOTHO3UPOBAJICA
0e3 yuera COKpaIleHHs PE3epPBOB M3-3a MOTALICHUs] BHEIIHETO J0Jra, B CHILY
Yero 3HauYeHUs1 00bEMOB 30JI0TOBAJIOTHBIX PE3EPBOB JUIS MECSILIEB, B KOTOPBIE
[IPOU3BOAMIINCH BBIIUIATHL 110 BHEIIHEMY 0Ty, MOIVIM OKa3aTbCsl 3aBbILLICH-
HBIMH (JTM00 3aHMKEHHBIMHU) 10 CPABHEHUIO ¢ (PAKTHUECKHMHU.

Hecmorpst Ha Takyro OroBOpKY, HaWJIydllUE€ CTAaTUCTUKH KayecTBa OKasa-
JIMCh Y MPOTHO30B, MoCTpoeHHBIX 1o Moaessiv MIIIII. 'mnoresst 06 orcyTc-
TBUU 3HAYMMBIX pa3nuunii Mexxay nporHosamu MBI nokazarens 3010ToBa-
JIIOTHBIX PE3€PBOB M MPOTHO3aMH, MOIYUYEHHBIMH 10 aJTbTEPHATHBHBIM MOJIE-
JISIM, OTBEPraroTCsl BO BCEX CIIydasX.

BajorHble Kypchl

Mopnenbhbie pacyerst MBI Oyayiumx 3Ha4eHUI BatOTHOTO Kypca (py0./
JIOJIJI.) TIOJyYEHBI UCXO/S U3 OLIEHOK MOJIENEH BPEMEHHBIX PSJIOB COOTBETCTBY-
IOLIMX ToKa3aresnel, ycraHasnuBaeMblx [[b P® Ha nocnennuii neHp mecsia,
3a miepuoj ¢ okTsaops 1998 1., a MojeNbHBIE pacyeThl BAIIOTHOTO Kypca €Bpo K
Jlojutapy — o JaHHbiM MB® 110 cOCTOSIHUIO Ha MOCJeIHNI I€Hb MecsI1ia 3a Ie-
puon ¢ stuBapst 1999 . B ma6a. 11 npeicraiieHbl 3HaYEHHS CTATHCTHK KauyecTBa
nporHo3os MUDIIIII naHHBIX MmokazaTeneil U UX albTePHATUBHBIX NMPOTHO30B. B
[Ipunoyxennu 4 mpuBeeHbI Pe3yIbTaThl TECTa 3HAKOB IS BATIOTHBIX KYPCOB.

CornacHO CTaTHCTHKaM KauecTBa, HAWIYYIlHe NMPOrHO3bl BAMIOTHBIX Kyp-
COB MOT'YT OBITh IOJY4€HBI IIPH [TOMOIIY HAWBHBIX NPOrHO30B. HO Mporuo3st
WOIIIT He oxa3bIBAIOTCS 3HAUMMO XYK€ HaUBHBIX MPOTrHO30B. [Ipu 3TOM MOXK-
HO TOBOPHUTH 0 TOM, uTo nporHo3s! UOIIII oka3biBaroTCs 3HaUMMO JydIle Ha-
UBHBIX CE30HHBIX IPOTHO30B U MPOTHO30B, MOJIyUYEHHBIX MPH TTOMOIIH MOJIEIH
CKOJIB3AILETO CPEIHETO.

Tabnuya 11
IIpocTreiimme cTAaTHCTUKU Ka4yeCcTBA MPOTHO30B BAJIOTHBIX KYypCOB
(Bech MaccuB JaHHbIX, 108 Touek)

| Kype RUR/USD | Kype USD/EUR
Iporuossr NI (ARIMA)
MAPE | 2,30% | 3,68%
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oxonuanue Tabruywr 11

Kype RUR/USD Kype USD/EUR
MAE 0,59 0,05
RMSE 0,73 0,06
HaI/IBHI)Ie TIPOrHO3BL
MAPE 2,02% 3,02%
MAE 0,52 0,04
RMSE 0,63 0,05
HaI/IBHLIC CE30HHBIE ITPOTHO3BI
MAPE 6,78% 8,35%
MAE 1,74 0,11
RMSE 1,78 0,12
CKOJ'IL3$IH.IC€ CpeaHee
MAPE 5,25% 6,96%
MAE 1,35 0,10
RMSE 1,39 0,10

Iloxka3aTesin ypOBHS KU3HU HACEJIEHUSI

IIporHo3ubie 3HaUCHMS [TOKa3aTeNIel peaabHOI 3apab0THOM MJIaThl, peajib-
HBIX pPacIojlaraéMbIX JEHEKHBIX JTOXOJ0B M PEAIbHBIX JCHEKHBIX J0XOJ0B
MOJTy4YeHbl HA OCHOBE MOJIeNiell BPEMEHHBIX PSAI0OB COOTBETCTBYIOIIMX TMOKA-
3arenel, paccuntbiBaeMbix @CI'C, Ha uHTEpBaje ¢ sHBaps 1999 r. B maon.
12 npencTaBieHbl 3HaYEHUsI CTATUCTUK KadecTBa poruo3oB MOIIII nanHbIX
roKaszaTelsiell ¥ UX aJbTEPHATUBHBIX TIPOTHO30B.

Tabnuya 12

IIpocreiinue cTATUCTUKYU Ka4yecTBA MPOrHO30B NOKa3aTeseil ypoBHS
JKM3HU HaceJieHus (Bech MaccuB JaHHbIX, 108 Touek)

Peanbuble pacnonarae- Peanbublie nenexHbie PeanbHas 3apaboTHas
Mbl€ ICHEKHbIE JOXOMBI JIOXOJBI maTa
TIpornozsr UDIIIT (ARIMA)
MAPE 2,27% 2,32% 2,80%
MAE 2,54 2,63 3,26
RMSE 3,63 3,66 4,04
HauBHbIe IPOrHO3bI
MAPE 3.21% 2,65% 2,24%
MAE 3,59 2,99 2,60
RMSE 4,49 3,81 3,04

HausHnble cezoHHBIE TIPOTHO3bI
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oxonuanue Tabruyvr 12

MAPE 3,95% 3,20% 2,58%

MAE 4,42 3,61 3,02

RMSE 5,50 4,67 4,09
CKOJ'II)3$IIJ_IeC cpeaHee

MAPE 2,43% 1,92% 2,42%

MAE 2,71 2,17 2,82

RMSE 3,30 2,68 3,44

Hawmnyummm ¢ Touxu 3peHnst MAPE nporao3om peaibHbIX pacnoiaraeMbIX
JIEHEXKHBIX 10X0A0B siBisgercs nporno3 UDIIII. K Ttomy ke mo pesynbsratam
tecta 3HakoB nporuo3 UBIIII peanbHbIX pacronaraeMbiX JEHEKHBIX JOXO0B
3HAYMMO OTJIMYAETCsI OT IIPOTHO30B, ITOJYYEHHBIX JFOOBIM U3 AJIbTEPHATUBHBIX
crioco0oB (cM. [punoxenue 4).

J1si mokasarenss peallbHbIX [EHEKHBIX JIOXOAOB HAWIIYUIIMM SBIISIETCS
IIPOrHO3, IOCTPOEHHBIN 110 MOJENH CKOJb3sLero cpegsero. Ilpu satom mpo-
rHo3 VUDIIII 3HaunMo He OTIIMYaeTcsi OT MPOTHO3a, TOCTPOEHHOTO MO0 MOJIETH
CKOJIB3AILET0 CPENHEr0, HO OTINYAETCS 3HAYMMO OT HAUBHOI'O U HAMBHOI'O CE-
30HHOIO IIPOTHO30B.

Yro kacaeTcs nokazarelisi peasibHOM 3apabOTHOM TUIAThl, HAWITYYIIUM IIPO-
THO30M C TOUKHU 3PEHUS MPOCTEHIINX CTAaTUCTHK KadyeCcTBa SBIAETCS HAUBHBIN
nporHos. [Iporunoz UDBIIII He oTnuyaercs 3HAYMMO HU OT HAMBHOTO, HU OT
HaUBHOI'O CE30HHOI'O IIPOrHO30B, HO 3HAYUMO OTJIMYEH OT IIPOTHO3a, IIOCTPO-
€HHOI'0 IIPY ITOMOLIY MOJEJIHU CKOJIB3SIIEr0 CPELHETO.

IMoka3aresn YNCIEHHOCTH 3aHSITOT0 B IKOHOMHUKE HACEJIEHHUSI

U o01eli YHCJeHHOCTH 0e3padoTHBIX

Jnst pacuera Oymymux 3Ha4eHMH IOKa3aTeNed YMCIEHHOCTH 3aHATOTO B
9KOHOMHUKE HACEJICHHsl U OOIIeH YMCICHHOCTH 0e3pabOTHBIX MCIIONB3YIOTCS
MOJIEJIN BPEMEHHBIX PsJIOB, OLlEHEHHbIE Ha MHTepBalie ¢ OKTA0pst 1998 1. mo
mecsiunbiM nanHbiM OCT'C!. TTokaszaresp o0Iei YicIeHHOCTH 6e3paboTHBIX
paccUMTBIBAETCSA TAKKe Ha OCHOBE MOJIENIEH ¢ MCIOIb30BaHUEM PE3YIbTATOB
KOHBIOHKTYPHBIX ONMpocoB. Mojenp olieHeHa Ha nHTepBaie ¢ sHBaps 1999 r.
no anpens 2008 . B mabn. 13 npuBeneHsl pe3ysabTaThl pacieToB NPOCTEi-
IIMX CTaTUCTHK KadecTBa MPorHo30B 1yt Moaeneii MOIIII u ansrepHaTUBHBIX

1 INoka3zarenb paccyuTa B COOTBETCTBUH C METOJI0IOTHENH MexXIyHapoIHOM opraHu3a-
uuu Tpyna (MOT) u npuBOAUTCS 110 COCTOSIHUIO Ha KOHELl MeCs1Ia.

53



3. CCABHEHUE KAYECTBA BIOJIJIETEHSI MOJIEJIBHBIX PACYETOB....

MOJICJICH MPOTHO3UPOBAHMS I BCErO MMEIOIIETrOCs MacCHBa MPOTHO30B. B
[Ipunoxenuu 4 npuBeeHBI Pe3yIbTaThl TECTa 3HAKOB.
Tabnuya 13
IIpocTeiinmme cTaTHCTHKH KAa4eCTBA MPOTHO30B MOKa3aTejeil
YHCJIEHHOCTH 3aHSITOr0 B YKOHOMHKE HACEJIEeHHUsI U 001Ieil YNCIAEHHOCTH
0e3paboTHBIX (BeCh MacCUB JaHHBIX, 108 Touek)

YuCAEeHHOCTD 3aHsATOTO OO0111ast YMCIEHHOCTh OO01ast YUCIEHHOCTh
B 9KOHOMHKE HACEJICHHs 6e3paboTHBIX 6e3paboTHBIX
IIpornoser UDTIIT
ARIMA ARIMA KO
MAPE 1,25% 11,68% 10,63%
MAE 0,88 0,53 0,48
RMSE 1,12 0,59 0,54
HauBHBIC IPOTHO3BI
MAPE 1,41% 10,22%
MAE 1,00 0,47
RMSE 1,22 0,57
HauBHble ce30HHBIE TPOTHO3bI
MAPE 2,03% 14,98%
MAE 1,43 0,68
RMSE 1,53 0,71
Ckosb3slee cpesiHee
MAPE 1,95% 14,38%
MAE 1,38 0,65
RMSE 1,52 0,70

IIpornosHele cBOMCTBa MOJENIEH IOKA3aTENIed YMCICHHOCTH 3aHATOIO B
JKOHOMHMKE HACEJICHHS U OOIIEH YUCIICHHOCTH 0e3pabOTHBIX PAa3IHMYaroTCs J10-
BOJILHO cWIJIbHO. HammeHblieil cpenHeil abCONMIOTHOW TPOIEHTHOI OMIMOKON
(MAPE) o0nanaer mporHo3 rokasarelisi YHCICHHOCTH 3aHSTOTO B YKOHOMH-
K€ HaceJeHus1, MOoIyuYeHHbIN npu nomoru moaenu MOIIIIL, — 1,25%. [puyem
nporHo3 MBI noxasaTesnst YUCAEHHOCTH 3aHATOTO B SKOHOMHUKE HACENICHMS
3HAYMMO OTJIMYAETCSl OT BCEX OCTAJIBHBIX MPOrHO30B. Takum 00pazoM, MOXKHO
TOBOPHUTH 0 ToM, uTo nporHo3 MIIIIT nanHoro nokasaresns Ha 10%-HoM ypoBHE
3HAUUMOCTH OKAa3bIBACTCS Jydllle HAUBHOTO M HAMBHOTO CE30HHOTO ITPOTHO30B,
a TaKkXKe MPOrHO3a, IOCTPOESHHOTO MPH MOMOIIH CKOMB3SIIET0 CPEAHETO.

Hamnpotus, 06a nporuoza USIIII noka3zarens oduiel YucieHHOCTH Oe3pa-
OOTHBIX I10 BCEM CTATHCTHKaM KayeCTBa OKa3bIBAIOTCS XYK€ HAUBHOI'O IPO-
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THO3a, HO JIy4Ille HAMBHOTO CE30HHOT0 IMPOTHO3a U IMPOTHO3a, MOCTPOSHHOTO
IIPY IOMOIITH CKOJIB3SILEro cpenHero. I1pu 3ToM coracHo pe3ynprataM TecTa
3HakoB, ARIMA-nporuo3 UIIIII 3HaunMo Xy’ke HaUBHOTO MPOTHO3a, HO 3Ha-
YHUMO JIy4Ille HAUBHOTO CE€30HHOTO MPOrHO3a U MPOTHO3a, OCTPOESHHOTO MpHU
TIOMOIIM CKOJIB3AIIET0 CpeaHero. B To ke BpeMs i MPOrHo3a, MOCTPOCH-
HOTO C MCIIOJIb30BaHUEM KOHBIOHKTYpPHBIX onpocoB (KO-mporuos), runoresa
00 OTCYTCTBUM 3HAUYMMBIX OTIIMYUI OT HAaUBHOTO MPOTHO3a HE OTBEPraerTcs
(T.e. KO-nporxo3 He sBIsAETCS 3HAUUMO XYAUIMM IO CPAaBHEHMIO ¢ HAUBHBIM
MIPOTHO30M), HO aHAJOTWYHAsA THIOTe3a JUIsl HAMBHOTO CE30HHOTO NMPOTrHO3a
U MPOTHO3a, MOCTPOEHHOIO NMPH MOMOIIM CKOJB3SIIEr0 CPeaHero, oTBepra-
ercs (T.e. KO-mporuo3 3Ha4uMo Jydiie 3TUX Mporao3oB). CpeaHuii mporaos
WBIIIT Takke 3HAYMMO OTIIMYAETCS OT IMPOrHO30B, IIOCTPOCHHBIX JIOOBIM U3
aIbTEepHATUBHBIX METOJIOB, HO 3HAYMMO HE OTJIMYAETCS OT KaXJI0OTO KOHKPET-
Horo nporHo3a MOIIII.

3.3. AHasin3 kayecTBa Nporuo3oB MHcTuTyTA
HAPOJHOXO0351iICTBEHHOIr0 nNporuosuposanns PAH

B nanHOM paszesie npejicTaBieH CPaBHUTENBHBIA aHAIN3 KauecTBa Mpo-
rHo30B Ha 20062008 rr. MHCTUTYTa HapOIHOXO3IHCTBEHHOTO MPOrHO3U-
poBanust (MHXII) moka3aTeneil BaJoBOro BHyTpeHHero npoaykra Poccun u
MHJIeKCa MOTPEOUTEIbCKUX LIEH U UX IPOTHO30B, MOCTPOCHHBIX 10 MOJEIN
ciydaiiHoro OnykiaHusi (HaMBHBIX MPOTHO30B). B kadectBe mHpopmanm-
OHHBIX HMCTOYHHUKOB HCIIOJb30BaHbl OIOJUIETEHH KBapTajbHBIX IPOTHO30B
WHXIT'.

OTMETHM HECKOJIBKO OCHOBHBIX OCOOEHHOCTEH, OTIMYAIOIIMX JTaHHBIH
pasmen ot mpensiaymiero. [Ipornosst MHXIT myOnukyrooTcs exXeKBapTasib-
HO, HO SIBJISIFOTCSI TOZAOBBIMHU IPOTHO3aMH, KOTOPbIE KOPPEKTHPYIOTCSI UCXO-
ISl U3 TOSIBJISIIOIIMXCS. B O(UIMAIBHBIX UCTOYHUKAX KBAPTAJIBHBIX JaHHBIX.
CrenoBaTenbHO, B KaU€CTBE aJIbTEPHATUBHBIX TPOIHO30B BO3MOYKHO UCTIONb-
30BaHME TOJILKO HAaWBHBIX MIPOTHO30B. VCroibp30BaHUE e HAUBHBIX CE30H-
HBIX MPOTHO30B M MPOrHO30B, MOCTPOCHHBIX KaK CKOJIB3SIIEE CpellHee, He
NPEACTABISIETCS BO3MOXKHBIM. HauBHBIE CE30HHBIE NMPOTHO3bI ISl JaHHOTO
roJia CTPOSITCS KaK 3HaYeHUE TI0Ka3aTessl B MPEbIAYIIHNA T0/], €CJIH OHO YXKe
M3BECTHO, WIM KaK 3Hau€HHE T0Ka3aTelsl B TOM, MPEIIIeCTBYIOUIHN MpeJibl-
JYLIeMy, €CJIM 3HaYeHHUE MOKa3arelis B MPEbIAYIIEM rojy elie He onyoiu-

1 Jlis aHanM3a KayecTBa NPOrHo30B nokasaress BBIT ucrnonb3oBaHbl BbIyCKH ¢ 4-ro
no 12-it, juis nokasaresnst UL — ¢ 1-ro mo 12-i1. Cwm.: http://www.macroforecast.ru/ .
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KOBaHO (KaK IpaBWIIo, 3TO MPOTHO3, CTPOosLIMiics B | KBapTana nmporHo3upy-
€MOT0 To/1a).

Jlanee, KOIMYECTBO MPOTHO3HBIX TOUEK PA3HBIX NMPOTHO3HBIX JIET pac-
CMaTpUBaeMBbIX TOKa3aTeseil pa3Iu4Ho, TaK KakK B BbIMyckax 1—5 omyGnnko-
BaHbI IporHo3sl Ha 2006—-2008 rr., B Beimyckax 6—10 —na 2007-2008 rT. 1 B
Boinyckax 11-12 — na 2008 r. Kpome Toro, B 6-M BbIITycKe OBbUIH OITyOJIHKO-
BaHbl IIPOTHO3bI, PACCYUTAHHBIE MO ABYM CLEHApUAM: HHBECTUIIOHHOMY U
nHepunoHHomy. [loatoMy Mbl paccmarpuBaem ABa Bujaa nporsozos MHXII
(TIpOTHO3BI O UHBECTUIMOHHOMY M MHEPLHOHHOMY CIIEHApHUSAM), KOTOPHIE,
B IPUHLHUIE, PA3IMYAIOTCS HE3HAYUTEIbHO: y 3TUX MPOTHO30B PA3IUYHBI
JIUIIb JIBE TOYKH.

BaJioBoii BHyTpeHHHI IPOAYKT

B naHHOM paszene ucnoib30BaHbl JaHHbIE NIPOTHO30B IoKaszaresss BBII
13 BBIYCKOB 4—12, B pe3ynapTare 4ero MOJyUYEeHHBIH MACCUB MPOTHO3HBIX
JIaHHBIX cocToHT u3 18 Touek: 2 Touku misg 2006 r., 7 Touek pas 2007 . u 9
touek ansa 2008 .

B mabn. 14 npencrapieHbl 3HAYSHUS] NPOCTEUIIMX CTAaTHCTUK KauecTBa
nporno3oB BBII no Bcemy MaccuBy AaHHBIX, cocTosmeMy U3 18 Touek. Kak
BUJIHO M3 TaOJNHIBL, 10 BCEM IPOCTEHIINM CTATUCTHKAM KayecTBa MPOTHO-
30B [IPOTHO3bI [10KA3aTEIsI BaJIOBOTO BHyTpeHHero npoaykra MHXII npesoc-
XOMAT HauBHBIE IPOTHO3B! JAHHOTO MOKa3aTeJs.

Tabnuya 14
IIpocreiilmine cTATUCTUKU KauyecTBAa NPor1o3os BBII
(Bech MacCUB JJaHHBIX, 18 Touek)
IIporuozsr THXTI

MHBeCTULMOHHBIH HuepryoHHbIi HawugHprif mpornos
ClLeHapui ClieHapHii
MAPE 13,3% 13,5% 28,7%
MAE 5,0 5,1 10,9
RMSE 79 8,0 11,9

Bbonee Toro, nporuosst MHXII nokazarens BBII 3zauumo Jry4diiie HauBHbIX
MPOTHO30B COMIACHO pe3yJbTaTaM TecTa 3HAKOB: IMIIOTE3a 00 OTCYTCTBHUHU
3HAYMMBIX PA3IUYUi MEXIy HMHBECTHMLHOHHBIMU (MHEPLMOHHBIMH) IPO-
rHozamu MHXII 1 HauBHBIMU IIPOTHO3aMU OTBEPraercs, Tak Kak 3HAYCHUE
CTaTHCTUK TECTa 3HAKOB B 000uX ciydasx paBHo -2,83 (P-value = 0,002).
B mab6na. 15 npuBeneHsl npocTeNne CTAaTUCTUKN KaueCcTBa MPOTHO30B ISt
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Ka)XKJIOTO M3 paccMaTpuBaeMbIX TofoB. J[ist BceX JIeT o BCeM CTaTUCTHKaM
nporao3sl MHXII npeBocxosaT mo kauyecTBy HauBHbIe MPOTHO3bl. C Apyroi
cTtopoHsl, mokazarenb BBII Ha 2006 1. mporno3upyercs nyudiie, uem Ha 2007
u 2008 rr., He3aBuUCUMO OT Mojenu, a Ha 2007 r. — nyumre, yuem Ha 2008 1.,
TaK)Ke HE3aBUCUMO OT MOJIEJIH.

Tabnuya 15

IIpocreiimme craTucTHKH KayecTBa Nporuo3os BBII na 2006, 2007 n
2008 rr. (2, 7 1 9 TOYEK COOTBETCTBEHHO)

IIpornozsr UTHXII
VHBECTULIMOHHBIN HueprnoHHBIH Hawngmprii ipornos
cleHapHii CleHapHii
“ MAPE 2,6% 2,6% 19,6%
S MAE 0,7 0,7 53
“ RMSE 0,7 0,7 53
MAPE 13,8% 13,9% 23,3%
% MAE 4,6 4,6 7,7
RMSE 6,7 6,8 8,1
MAPE 15,3% 15,5% 34,9%
% MAE 6,4 6,5 14,6
RMSE 9,5 9,5 15,1

B mab6n. 5.1 Tlpunoxenust 5 npuBeneHbl NpOCTEHIINE XapaKTEPUCTHKU
KayecTBa MporHo3oB nokasaresst BBII, onmyOinkoBaHHBIX B KaXKJIOM M3 pac-
CMaTpHUBAEMBIX BBITYCKOB. 3HAUEHHs CTaTUCTHK KauyeCTBA MHBECTHIIMOHHBIX
1 uHepuUHOHHBIX Iporuo3os MHXII coBnanaroT aas BCeX BBILYCKOB, KPOME
mectoro. Kak BUaHO 13 TaOIHIIbI, KaYECTBO IIPOIHO30B KaX/JI0T0 KOHKPETHOTO
Boinycka MHXII cyiiecTBEHHO IIPEBOCXOAUT KaueCTBO HAUBHBIX IIPOTHO30B
110 BCEM IIOKa3aTeNssM NPAaKTHYECKH BO BCeX cilydasx. VMckiouenue cocras-
JISIFOT JIMIIB NPOTHO3BI, ONYyOJIMKOBaHHbIE B Bhillyckax 4 u 10. B mepBom city-
Yyae HauBHBIE IPOTHO3BI HE3HAUNTENbHO Jydrie nporHo3oB MHXII no MAE u
RMSE, Bo BTOpoM — 10 BCeM MPOCTEHITNM KPUTEPHUSIM KaueCTBa IPOrHO30B.

HHpexe noTpeduTeIbCKUX LEH

B nannom paszeiie ucrosb30BaHbl JaHHbIE IPOrHo30B noka3zarens UIIL u3
BBIMYCKOB 1—12, B pe3ynbTaTe 4ero noy4eHHbI MaCCUB IIPOTHO3HBIX JAaHHBIX
cocrouT u3 27 touek: 5 Touek st 2006 r., 10 Touek qist 2007 1. u 12 Touek
g 2008 1. Kak u mpu paceMmotpennn nporno3oB UDIII, 3xeck 11 anannza
KayecTBa MCHOJIb30BAJINCh 3HAYCHHSI TEMIIOB POCTa IMTOTPEOUTENILCKHUX 1IeH. B
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3. CCABHEHUE KAYECTBA BIOJIJIETEHSI MOJIEJIBHBIX PACYETOB....

mabn. 16 npencTaBIeHb! 3HAYSHUS MPOCTEHIINX CTATUCTUK KauecTBa MIPOTHO-
308 UIIL] 1o Bcemy MaccuBy JaHHBIX, cocTosAeMy U3 27 Touek. Kak BUaHO U3
TaOMNHUIBI, 110 BCEM MPOCTEHIINM CTaTUCTUKaM KauecTBa IPOIHO30B HaMBHBIC
nporuHo3bl nokasarens MIIL npeocxoast nporno3st MHXIT nanHoro noka-
3arers.

Tabnuya 16

IIpocreiimmue craTucTUKH KayecTBa nporuo3os UIIL
(Bech MacCHB JaHHBIX, 27 TOYEK)

IIporuozsr MTHXII
MHBeCcTULMOHHBIH HuepryoHHbIi HawuBHprif mporros
ClLeHapui ClieHapHii
MAPE 2,8% 2,7% 2,1%
MAE 3,1 3,1 2.4
RMSE 3.8 3.8 2,7

IIpu 3TOM M3 Pe3yabTaTOB TECTA 3HAKOB CIEAYET, UTO PA3INUMs MEXIY Ha-
UBHBIMM IIPOTHO3aMM JAHHOrO Iokasaress u nporsHosamu WHXII ne saBns-
I0TCS 3HAYMMbBIMH. 3HaU€HHE TECTOBOM CTaTHCTHKU B 00OMX ciydasx (W JUist
WHBECTHIIMOHHOTO MPOTrHO3a, M JJIsl WHEepIHOHHOro) paBHo 0,19 (P-value =
0,58). CnenoBarenbHO, HyJIeBas TMIIOTe3a 00 OTCYTCTBUHU 3HAYUMBIX Pa3iIH-
ynii Mexxay npornozamu MHXII u HauBHBIMU ITPOrHO3aMU HE OTBEPIaeTCs.

B mab6n. 17 npuBeneHsl NpocTellline CTaTUCTUKK KayecTBa HPOrHO30B
MHJIEKCA TOTPEOMTENILCKUX LIEH JUISi KaXJIOr0 U3 PacCMaTpHUBaEMBIX T'OJIOB.
WHTepecHoi 0COOEHHOCTBIO TAHHOTO [T0Ka3aTels SIBISIETCS TO, YTO MPOTHO3bI
WHXTI 3Hauenus nHekca norpeduTensekux neH B 2006 1. 0Kka3bIBaIOTCS JIyd-
II€ 110 BCEM MPOCTEHIINM CTaTUCTHKAaM KauecTBa MPOTHO30B. B To e Bpems
HauBHbIe TporHo3bl 3HaueHui UIIL B 2007 u 2008 rT. mpeBOCXOAT MO Kayec-
1By nporrossl MHXII Takxke 1o BceM IMPOCTEHIIMM CTaTUCTUKAM KayecTBa
MIPOTHO30B.

Tabnuya 17
IIpocreiimmue craTucTHKU kayecTBa nporuo3os UIIL na 2006, 2007 n
2008 rr. (5, 10 u 12 ToUeK COOTBETCTBEHHO)

IIporuozsr MTHXII
HBeCTUIIMOHHBINA Nueprmonnsrit Hauenbiii iporuos
CLeHApHH CILICHAPHIA
o |_MAPE 0,9% 0,9% 1,9%
S | MaE 0,9 0,9 2,1
N
RMSE 1,1 1,1 2,1
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3.3. AHAJIN3 KAYECTBA ITPOT'HO30B MHCTUTYTA...

IIpornozsr MHXII
VHBECTHLIMOHHBIN WHepunoHHbIi HausHupiii ipornos
ClLeHapHii CLeHapHii
| __MAPE 2,2% 2.2% 1,7%
§ MAE 2.5 2,5 1,9
RMSE 2,9 2,9 2,1
o |_MAPE 4,0% 3,9% 2,6%
S MAE 4,5 4,5 3,0
RMSE 5,0 4,9 3,2

B mab6n. 5.2 Tlpunoxenust S npuBeieHbI MPOCTEHIIINE XapaKTEPUCTHKH Ka-
4ecTBa IPOrHO30B MHJIEKCA MMOTPEOUTENLCKHX 1ICH, OITYyOJIMKOBAaHHBIX B KaXK-
JIOM M3 pacCMaTpPUBAEMBbIX BBIITYCKOB C 1-ro mo 12-i. Mcxoas u3 moryueHHbIX
pe3ynbraroB, MOXHO pazouTh Bee Boimycku MHXII Ha nBe rpynmsl. [lepByto
TPYMITy COCTaBIIAIOT BBITYCKH € 1-ro 1o 7-#: A7 JaHHBIX BBIITYCKOB XapaKTep-
HO TO, 4TO HAaMBHBIE POTHO3bI OKa3bIBatOTCst Jiyyie nporuo3oB MHXII, ony6-
JIMKOBAHHBIX B HUX, 10 BCEM MPOCTEHIIINM CTaTUCTUKAM KaueCTBa MPOrHO30B.
Bo Bropy!o rpyniy BOILIH BBITYCKH € 8-r0 10 12-H, JIst KOTOpBIX HaOIo1a-
eTCsl 00paTHast CUTYAIlHsl: TIPOTHO3BI HHIEKca oTpeduTenbekux meH MHXITI,
OITyOJIMKOBaHHBIE B ATHUX BBIITYCKaX, OKa3bIBAIOTCS JIy4IlIe COOTBETCTBYIOIINX
HaMBHBIX IIPOTHO30B.

59



3akjao4eHmne

[pennoxkenHast B HacTosIel paboTe METOMKA aHaIN3a Ka4eCTBa IIPOrHO-
30B SBJIACTCA JOCTATOYHO yﬂO6HblM, XOTA U HE JIMILICHHBIM psA/la HEAOCTATKOB,
HHCTpyMeHTOM. OHa MO3BOJIIET OLEHUTh KadeCTBO MPOTHO30B IOKa3aTess
IPU OTCYTCTBUU MH(GOPMALIUHU O TPOTHO3HOW MOJIEIH B CPABHECHHUH C KAKUM-
71100 HaOOPOM TECTOBBIX MPOrHO30B. HarmoMHKMM, 4TO MBI IIpeyiaraeM cpas-
HUBaThb Hy6ﬂl/IKyeM])Ie Pa3JIMYHBIMHA OpraHu3alaMU IPOrHO3bl C HAUBHBIMHA U
HaWBHBIMH CC30HHBLIMHU MMPOrHO3aMH, a TAKXKC C IMPOTHO3aMHU, MOJTYUYCHHbBIMU
C HUCIIOJIb30BAaHUEM METOJa CKOJB3AIIEro CpeAHero. [[ng Bcex 3THUX MPOTHO-
30B PACCUUTHIBAIOTCS MPOCTEHINNE CTAaTUCTUKU KauecTBa Mporuo3oB (MAE,
MAPE, RMSE) u npoBoanTCs TeCTUPOBaHHUE Ha 3HAYMMOCTbD Pa3IU4Mil ¢ UC-
MOJIb30BaHUEM TECTa 3HAKOB. PacdeT mpocTefIuX CTaTUCTUK KayecTBa Ipo-
THO30B IPOBOAUTCA AJIA PA3JIMYHBIX MaCCHUBOB IMPOTHO3HBIX JAaHHBIX!:

1) nuis Bcero maccuBa, coctosimiero u3 108 Touek;

2) n71st KaK0ro otaensHoro «brosnereHs», T.e. 1 18 MaccuBOB 10 6 TOUEK;

3) oTAENbHO OIIEHUBAIOCH KAYECTBO MPOTHO30B Ha 1, 2, ..., 6 MecsIeB BIie-
pen — Bcero 6 MaccuBOB 1O 18 Tovek;

4) onpenensiioch KauecTBO MMPOTrHO30B Ha ONpeieNIeHHbINA MecsI] — Bcero 18
MacCHBOB 110 6 TOUEK).

Kpome Toro, meronuka Mo3BONSET CPAaBHUBATH MEXKIY COOOH ITPOrHO3BI,
KOTOpbIC Hy6J'II/IKleTCﬂ Ppas3sjiMYHbIMU OpraHu3alusaMu, pu yCJI0BUH, YTO 3THU
MPOTHO3bI UMEIOT OIMHAKOBYIO 4aCTOTY (MECSI/KBapTaJ/TO/) U TIePECEeKAIOIIH-
€csl TOPU30HTHI IPOrHO3MpPOBaHus. B paboTe B kauecTBe puMepa pacCMOTPEHBI
nporHo3el HCTUTYTa HApOAHOXO3SHCTBEHHOrO porHo3uposanus PAH.



3AKJIFOYEHUE

B mabn. 18 npencrapieHa rpynnupoBKa psaoB MO Ka4eCTBY IPOTHO30B 110
BCeMy MaccuBy JaHHbIX (108 mporuo3os). JlaHHoe pa3dreHHe MoTy4eHo Ha Oc-
HoBe craructiku MAPE. K 4yucity oueHs XOpOIIUX MPOrHO30B ObLIM OTHECEHBI
Te, CpeHsisl aOCOMIOTHAS! IIPOLICHTHAS OIIMOKA IPOrHO3UPOBAHUSI KOTOPBIX JUIs
paccMarprUBaeMoOro MacCUBa COCTaBsIa He 6onee 5%. XopommmMy CYUTaINCh
nporHo3sl, MAPE xotopsix Haxoaunacek B uHTepBaie ot 5 10 10%. Eciu MAPE
npesbimaia 10%, To Takue NporHo3bl ObLIM OTHECEHBI K TITIOXHM.

Takum 00pa3oM, UCXOMsS U3 PE3YJbTATOB, MPEACTABICHHBIX B mabn. 19,
MO)XHO TOBOPHUTH O TOM, YTO NPOTHO3bI, MyOinKyemble B «broyuieTrene Mo-
JINIBHBIX PAcyeTOB KPATKOCPOUHBIX NMPOTHO30B COIMAIBHO-3KOHOMHYECKUX
nokasaresied P®y», apistorcs xopomumu. JleiicTBUTENBHO, U3 55 MPOrHO30B
JHIIb B 5 Clydasx CPeAHss NMPOLEHTHAs OMIMOKa IPOrHO3UPOBAHMUS TIPEBbI-
mraet 10%. IIpumedaTensHO, 4TO K YHCITY IIOXO MPOTHO3UPYEMBIX PSIOB OT-
HOCSITCS Psi/ibl MUPOBBIX LIEH Ha TaKUe PUPOJIHBIE PECYPChI, KAaK HEPTh MapKu
Brent, menb u HUKeNb. Takke MI0X0 HE3aBUCUMO OT METO/a MPOrHO3UPYETCs
psiz o01eid YnciieHHOCTH 6e3paboTHBIX.

B mabn. 19 npeacraBieH CHHCOK MPOTHO3HPYEMBIX PSIIOB, CIPYIIITUPO-
BaHHBIX B 3aBUCHUMOCTH OT TOTO, KaKoil KjlacC MoOJiesIed, UCIOIb3YEeMbIX IS
UX IPOrHO3UPOBAHMS, 1aeT HAMJIy4LlINe Pe3ysIbTaThl COIACHO Cpe/iHel abco-
JIFOTHOM NPOLIEHTHOM olIMOKe rmporHo3upoBanus. Kak BuaHo, 28 mporHo3os,
noctpoeHHbIx 1o mozaensm UDIIIT (ARIMA-monenu, CTpyKTypHbBIE MOJIEIIH,
MOJIESIH C UCIIOJIb30BAHUEM PE3yIbTaTOB KOHBIOHKTYPHBIX OIPOCOB), OKA3bI-
BAIOTCSI JIy4YIlle aJIbTEPHATUBHBIX IPOTHO30B MO PacCMaTpUBAEMOMY ITPOCTEH-
HIeMy KPUTEPHIO KauecTBa NPOrHO30B. B repBoM cTodle KypCHBOM BbIJEIIe-
HBI T€ PSAIBL, Ul KOTOPBIX MporHo3sl MOIIII sSBiastoTCs 3HaYMMO Ty4IIIMHU (Ha
ypoBHE 3HaUUMOCTH 10%) OTHOCHTEIBHO BCEX OCTAIbHBIX AJIBTEPHATUBHBIX
Mmozeneil. To ecTb MOJKHO TOBOPUTH O TOM, uTo B 20 ciryuasx monenu VST
JIAI0T 3HAYUMO JTy4IlIUe IPOTHO3BI 10 CPABHEHHIO C PACCMOTPEHHBIMHU aJIbTep-
HAaTHUBHBIMU METOJIAMHU IPOrHO3UpOBaHUsL. bosiee nopoOHO pe3ynbTraThl TecTa
3HAKOB, MI0O3BOJISIFOLLIETO [TPOBEPHUTH I'MIIOTE3Y 00 OTCYTCTBHM 3HAUUMBIX pa3-
JUYUI MKy pa3iIndHbIMU MOAEIIAMH, IpuBeieHs! B [punoxkennn 4.

B ocranbHbIX cTON0IAX KYpCHBOM BBIZEICHBI TE€ PSABI, UIsl KOTOPBIX allb-
TepPHAaTUBHbIE (M3 TNPEUIOKEHHBIX) METOJbl MPOTHO3UPOBAHUS MO3BOJISIOT
MOJTy4aTh 3HAYMMO JIyUIlIHEe IPOTHO3HI 110 CPAaBHEHUIO C METOJAMU IIPOTHO3H-
pOBaHUS, UCTOIb3yeMbIMU B VIHCTUTYTE SKOHOMHUKH NEPEXOAHOTO MEPHOJa.
B nanHOM ciydae MBI MOJKEM TOBOPHUTb, YTO aJbTEPHATHBHBIE METOBI IPO-
THO3UPOBAHMSI MO3BOJIAIOT MOJIy4aTh MPOTHO3BI, 3HAYMMO OTINYAIOLIUECS OT
nporxno3oB UBIIII qst natu psios.
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puiaoxenns
Ipunnoxenne 1.
IToka3aTesin kKayecTBa MPOrHO30B KAKA0I'0 0TAECJIBbHOI0 «broserens»

Tabnuya 1.1
IIpomblLIeHHOE IPOU3BOACTBO
Ipomeiniennocts, Beero (DK —I'V BLIS, ARIMA)
ny6§:1::unu MAPE [ MAE | RMSE [ MAPE | MAE | RMSE | MAPE [ MAE | RMSE [ MAPE [ MAE | RMSE
«bromnerensn» TIporuossr UDIIIT HausHble mporuo3st Haupisie cesonibie Crkonp3siiee cpeaHee
TPOTHO3BI
11071.06 20% | 204 | 274 | 18% | 192 | 222 | 24% | 261 | 330 | 1.9% | 205 | 240
aBr.06 2,4% 2,64 3,16 2,1% 2,28 2,44 2,7% 2,90 3,61 2,1% 2,21 2,47
cer.06 25% | 264 | 312 | 18% | 1.89 | 255 | 2.6% | 278 | 359 | 1.8% | 1.89 | 220
okT.06 26% | 275 | 326 | 22% | 234 | 292 | 26% | 279 | 359 | 1.7% | 1,79 | 2.13
H011.06 1,8% 1,94 2,72 1,6% | 1,71 1,90 | 3,0% | 3,18 391 14% | 1,49 1,94
1ek.06 18% | 1,89 | 278 | 1.8% | 193 | 207 | 206% | 277 | 372 | 13% | 137 | 1.84
HB.07 0,9% | 0,91 1,10 | 23% | 248 2,79 1,7% 1,78 2,60 | 0,.8% | 0,84 1,08
(e.07 09% | 098 | 130 | 38% | 403 | 418 | 15% | 1,57 | 224 | 09% | 092 | 1.29
map.07 1,1% 1,19 1,45 2,6% 2,72 3,11 1,5% 1,52 2,23 1,3% 1,40 1,76
anp.07 14% | 140 | 158 | 15% | 157 | 1.88 | 1.9% | 2,01 | 260 | 1,9% | 2.00 | 224
Mait.07 12% | 120 | 149 | 18% | 1.86 | 2,01 | 1,7% | 174 | 223 | 20% | 213 | 234
110107 14% | 143 | 1,68 | 11% | 1,00 | 121 | 1,9% | 2001 | 238 | 1,7% | 1.81 | 2,16
1101.07 13% | 138 | 1,70 | 13% | 131 | 137 | 29% | 3.02 | 360 | 2.0% | 202 | 228
aBr.07 1,4% 1,49 1,77 | 2,1% | 2,15 2,33 | 2,5% | 2,63 3,35 1,6% | 1,67 2,00
IIpomsinuienHocTs, Beero (DK — I'Y BIID, KO)
Hata  iapE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE
nmyOmuKauu
«bromnerens» TIporuossr UDIIIT HawuBHbIe MPOrHO3bI Hauprie cesonibie Cronp3sinee cpennee
TPOTHO3BI
11011.06 20% | 1,97 | 251 | 18% | 1,97 | 227 | 24% | 254 | 335 | 20% | 2,16 | 254
aBr.06 26% | 211 | 345 | 20% | 201 | 231 | 27% | 290 | 361 | 2.1% | 221 | 247
cen.06 1,8% 1,49 2,06 | 1.4% | 1,49 1,76 | 2,6% | 2,78 3,59 | 1.8% | 1,89 2,20
okT.06 25% | 281 | 305 | 26% | 281 | 329 | 2.6% | 279 | 359 | 1.7% | 1.79 | 2.13
HOs1.06 1,8% 1,62 2,30 [ 1,5% | 1,62 1,83 | 3,0% | 3,18 3,91 14% | 149 1,94
k.06 13% | 170 | 172 | 16% | 170 | 187 | 206% | 277 | 372 | 13% | 137 | 1.84
suB.07 2,0% 1,95 2,37 1,8% | 1,95 2,20 1,7% 1,78 2,60 | 0,8% | 084 1,08
(e.07 08% | 429 | 124 | 41% | 429 | 444 | 1,5% | 157 | 224 | 09% | 092 | 1,29
map.07 19% | 298 | 222 | 29% | 298 | 3,09 | 15% | 1.52 | 223 | 13% | 140 | 1,76
anp.07 2,3% 1,46 2,62 14% | 1,46 1,69 1,9% | 2,01 2,60 [ 1,9% | 2,00 2,24
Mait.07 23% | 207 | 266 | 20% | 207 | 228 | 1.7% | 174 | 223 | 21% | 213 | 234
wioH.07 1,3% 1,18 1,72 | 1L,1% | 1,18 1,30 1,9% | 2,01 2,38 1,7% | 1,81 2,16
1101.07 1,6% | 102 | 197 | 1.1% | 112 | 126 | 29% | 3.02 | 360 | 2.0% | 202 | 228
asr.07 1,5% 1,65 1,91 1,6% | 1,65 1,95 | 2,5% | 2,63 335 1,6% | 1,67 2,00
IIpomsinuieHHocTsb, Beero (PCI'C, KO)
ny(_)f:::uw MAPE | MAE [ RMSE [ MAPE | MAE [ RMSE [ MAPE | MAE [ RMSE [ MAPE | MAE | RMSE
«Bronerens» ITpornoser UOIIIT HaugHnble mporuo3s Hanitbie cesonbie Cronp3see cpenHee
TIPOTHO3BI
nro1.06 1,4% 1,53 1,75 | 29% | 3,15 332 | 2,0% | 2,5 2,36 | 1,9% | 2,08 2,27
aBr.06 2,6% | 283 | 305 | 22% | 238 | 261 | 24% | 257 | 296 | 1.8% | 1.95 | 2.19
cen.06 1,1% 1,22 1,70 1,3% | 143 1,86 | 24% | 2,62 2,99 1,6% | 1,76 2,02
okT.06 1,6% | 172 | 186 | 1,0% | 1,05 | 1,55 | 22% | 230 | 269 | 09% | 099 | 1.17
H011.06 0,5% | 0,57 0,89 [ 0.8% | 0,88 1,07 | 29% | 3,05 342 | 0,6% | 0,69 0,91
k.06 1,0% | 1,08 | 147 | 26% | 278 | 289 | 33% | 350 | 383 | 1,1% | 121 | 1.66
1B.07 35% | 375 | 419 | 14% | 147 | 171 | 35% | 382 | 413 | 15% | 166 | 230
¢es.07 2,2% | 238 2,76 | 1,9% | 2,03 2,45 | 34% | 3,60 3,89 | 1,9% | 2,02 2,41
Map.07 24% | 250 | 270 | 27% | 2.80 | 300 | 3.9% | 412 | 428 | 2.3% | 245 | 276
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TIPUJIOXKEHUE 1

npooonxcenue Tabnuyot 1.1

IIpomsiuuienHocts, Beero (PCI'C, KO)

Hata  T'\rApE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE

nmyOnuKaun

«bromnerens» TTporuossr UDTIIT HawuBHbIe POrHO3b Hans:;;er:ziz:-mme Cronb3siee cpenHee
anp.07 23% | 242 | 267 [ 22% | 235 | 275 [ 41% | 438 | 443 | 24% | 259 [ 2.82
main07 | 2,1% | 223 [ 258 | 24% | 2,53 | 289 | 3,6% | 3580 | 395 | 25% | 266 | 2386
wion.07 17% | 1,78 | 228 [ 22% | 2,37 | 285 [ 29% | 302 | 346 | 24% | 251 [ 276
1i01.07 12% | 125 | 1,62 [ 18% | 1,88 | 276 | 27% | 2,85 | 3,15 [ 22% | 230 | 255
ar.07 1,7% | 1,80 | 2,12 [ 43% | 457 | 469 | 23% | 240 | 277 [ 20% | 2,12 | 251

YepHasi METAILTYPrHs

nyﬁnﬂ:;:um MAPE | MAE | RMSE [ MAPE | MAE [ RMSE [ MAPE [ MAE [ RMSE [ MAPE | MAE [ RMSE

«bromnerens» TTporuossr UDIIIT HawuBHble nporuo3st Hans:;;:zzz:mme Cronp3see cpennee
10106 17% | 1,83 | 214 [ 48% | 526 | 570 [ 5.1% | 561 | 686 | 41% | 261 | 3,06
asr.06 19% | 2,04 | 243 [ 58% | 624 | 644 | 42% | 462 | 517 [ 24% | 1,712 | 212
cen.06 14% | 1,49 | 1,63 | 40% | 427 | 464 | 34% | 3,79 | 470 | 1,6% | 149 | 1,76
oKT.06 14% | 148 | 1,86 [ 14% | 1,49 | 1,93 | 27% | 2,96 | 404 [ 14% | 181 | 204
109,06 14% | 1,55 | 1,70 [ 20% | 215 | 250 | 33% | 3,56 | 449 [ 1,7% | 2,79 | 344
1,06 17% | 1,88 | 208 [ 24% | 2,60 | 3.04 [ 50% | 537 | 674 | 2.6% | 350 | 428
.07 1,7% | 1,78 | 1,95 [ 28% | 2,89 | 343 | 62% | 648 | 817 [ 34% | 511 | 598
{es.07 34% | 344 | 429 | 70% | 729 | 793 | 74% | 756 | 946 [ 50% | 623 | 691
wmap.07 3,1% | 3,12 | 366 | 67% | 684 | 746 | 83% | 845 | 974 | 6,1% | 785 [ 8,10
anp.07 32% | 325 | 3,59 | 44% | 445 | 488 | 97% | 9585 | 1046 [ 7.7% | 896 | 9,04
Maii.07 38% | 3,80 | 406 | 74% | 749 [ 7,59 |10,1% | 1021 | 10,66 | 89% | 942 [ 952
won.07 | 54% | 538 | 554 | 53% | 529 | 546 | 9,6% | 9,65 | 1008 [ 94% | 911 | 9,17
mon07 | 33% | 329 [ 345 | 22% | 220 | 245 | 94% | 934 | 971 [ 91% | 798 | 805
ar.07 28% | 280 | 292 [ 20% | 200 | 228 | 84% | 845 | 865 [ 80% | 720 | 723

MaiiHOCTpOCHIE H METaII000paboTKa

Hyﬁf;}::um MAPE [ MAE | RMSE [ MAPE | MAE | RMSE [ MAPE | MAE [ RMSE [ MAPE | MAE [ RMSE

«bromnerens» TIporuossr UDIIT Haugmuble mporuossr Haus:;;er;zz:-mme Cronp3siee cpenHee
mon06 | 74% | 882 | 11,86 | 64% | 760 | 1003 | 74% [ 854 | 1084 | 6,1% | 725 | 941
asr.06 94% | 1094 | 12,14 | 6,5% | 7,58 | 9,03 | 7.4% | 860 | 1088 | 6,6% | 7,79 [ 937
cen.06 8,7% | 1022 | 11,53 | 6,0% | 703 [ 844 | 78% | 907 | 11,01 | 63% | 744 | 881
0k1.06 8.6% | 1021 | 11,73 | 9.1% [ 10,87 | 12,48 | 9.4% | 10,89 | 12,00 [ 6.8% | 7.97 | 9.19
105,06 74% | 867 | 979 | 44% | 511 [ 707 | 94% | 1085 | 11,97 | 59% | 698 | 854
11ex.06 67% | 781 | 891 | 42% | 492 | 603 | 7.5% | 894 | 1078 [ 51% | 6,14 | 804
1B.07 8,0% | 9,16 | 957 | 87% | 991 [ 1040 | 57% | 655 | 729 | 3.8% | 434 [ 484
es.07 50% | 572 | 697 | 133% [ 14,75 | 1525 | 49% | 557 | 651 [ 33% | 3,73 | 420
wMap.07 53% | 596 | 683 | 40% | 434 [ 502 | 48% | 541 | 641 | 32% | 3,63 [ 406
anp.07 62% | 684 | 773 | 35% | 3,78 [ 425 | 39% | 429 | 473 | 27% | 298 [ 324
Mait.07 6.1% | 668 | 753 | 7.9% | 856 | 893 | 35% | 387 | 416 [ 32% | 346 | 374
won07 | 60% | 673 | 807 | 29% [ 3,15 | 339 | 50% | 567 | 648 | 31% | 337 | 367
mon07 | 6,6% | 736 | 851 | 28% | 3.1 | 406 | 80% | 860 | 11,34 [ 38% [ 406 | 470
asr.07 7,6% | 841 | 914 | 5.1% | 548 | 644 | 9,1% | 981 | 12,37 | 40% | 429 [ 503

XuMudeckas u Hed)TEXHMH‘leCKaﬂ TIPOMBIIITICHHOCTH

uy Gﬂﬂ:::um MAPE | MAE | RMSE [ MAPE | MAE | RMSE [ MAPE [ MAE | RMSE [ MAPE | MAE | RMSE

«bromerens» TIporuossr UDIIIT Hausnble nmporuosst Hans:;:;sgz(::mue Crkosb3siiiee cpeaHee
won06 | 33% | 352 | 3,72 [ 40% | 434 | 533 [ 39% | 425 | 526 [ 33% | 356 | 401
aBr.06 45% | 498 | 579 [ 77% | 839 | 895 [ 54% | 599 | 742 | 46% | 504 [ 572
cen.06 54% | 588 | 621 | 59% | 652 [ 696 | 51% | 570 | 735 | 48% | 530 [ 583
0kT.06 56% | 613 | 647 | 56% | 618 | 658 | 57% | 629 | 7,54 [ 52% | 571 | 6,14
105,06 42% | 464 | 510 [ 24% | 261 | 3,16 | 53% | 581 | 720 [ 46% | 501 | 566
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TIPUJIOJKEHUE 1

npooonxcenue Tabnuyot 1.1

XuMuyeckas: 1 Hed}TeXl/lMl/l’{eCKﬁﬂ TIPOMBILIJIEHHOCTH
Hata  iapE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE
nmyOmuKauu
«bromnerensn» TIporuossr UDTIIT HawuBHbIe MPOrHO3bI Hauprie cesonibie Cronp3sIee cpennee
TIPOTHO3BI
11ex.06 36% | 395 | 444 | 23% | 254 | 278 [ 59% | 656 | 791 [ 47% | 521 | 590
18,07 33% | 3,73 | 444 | 28% | 3,01 [ 358 | 64% | 7,19 | 883 | 49% | 543 [ 640
hes.07 2,0% 2,23 3,00 3,0% 3,20 3,69 5,4% 6,01 7,44 3,8% 4,21 5,21
Map.07 1,6% | 1,76 | 244 [ 37% | 401 | 444 | 61% | 672 | 7,72 [ 33% | 3,71 | 460
anp.07 1,5% 1,72 2,73 3,3% 3,65 4,59 5,5% 6,15 7,54 3,0% 3,29 4,19
Maii.07 2,0% | 225 | 3,04 [ 20% | 2,09 | 3,06 | 59% | 650 | 7,70 [ 2,9% | 324 | 402
nioH.07 1,4% 1,55 1,96 2,7% 3,00 4,01 5,2% 5,73 7,05 2,5% 2,72 3,57
mon07 | 07% | 075 | 080 | 45% | 471 | 506 [ 43% | 453 | 494 [ 17% | 182 | 1.9
anr.07 12% | 133 | 1,64 | 81% | 850 | 867 | 40% | 423 | 470 [ 19% | 2,01 | 247
HPOMHUJH@HHOCTB CTPOMTEJIbHBIX MaTCpHaAJIOB
Hara MAPE [ MAE | RMSE [ MAPE [ MAE | RMSE [ MAPE | MAE | RMSE [ MAPE [ MAE [ RMSE
myOIHKaIHi
«bromerens» TIporuosser UDIIIT Haugnble nporuosst Haususie cesonmbie Crkop3siiiee cpeaHee
TIPOrHO3bI
mon06 | 83% | 1030 [ 12,70 | 75% | 944 | 12,50 | 93% [ 11,79 [ 16,62 | 92% | 11,48 | 14,11
aBr.06 10,0% | 12,57 | 14,68 | 6,9% 8,86 11,81 | 11,1% | 14,10 | 18,36 [ 10,1% | 12,73 | 14,94
cen.06 9,2% | 11,54 | 13,53 | 6,5% | 834 [ 11,46 | 104% | 1333 [ 18,01 | 94% | 11,86 | 14,23
OokT.06 10,2% | 12,75 | 14,51 4,1% 5,40 9,27 10,2% | 13,06 | 17,93 8,9% 11,19 | 13,64
105.06 9.0% | 1124 | 1322 | 49% | 632 | 1000 [ 99% | 12,69 | 17.82 | 7.7% | 973 | 12,83
J1ek.06 5,2% 6,61 9,30 5,4% 6,79 9,35 9,7% 12,37 | 17,78 | 6,3% 8,08 12,09
mB.07 24% | 287 | 408 [ 41% | 471 | 526 | 54% | 647 [ 9.03 | 32% | 381 [ 5.64
es.07 4,0% | 455 | 459 [21,9% | 2463 | 24,73 [ 31% | 3,50 | 3385 [ 2,0% | 235 | 248
map.07 4,2% 4,58 4,97 12,5% | 13,75 | 14,12 | 4,0% 4,42 5,55 4,4% 4,82 5,78
anp.07 23% | 2,55 | 320 [ 53% | 573 | 623 [ 39% | 421 | 537 [ 59% | 644 | 6389
Mait.07 2,7% 2,93 3,56 5,7% 6,20 6,62 4,8% 5,12 6,39 7,1% 7,66 8,00
won07 | 34% | 361 | 514 | 44% | 468 | 565 | 69% | 732 | 876 | 87% | 932 | 985
woi.07 5,1% 5,29 6,81 4,4% 4,65 5,67 11,9% | 12,53 16,19 | 9,5% 10,00 | 10,51
asr.07 53% | 552 | 685 | 44% | 455 | 522 [13.9% | 14,58 | 17,70 [ 103% | 10,79 [ 11,20
TorniMBHO-9HEPreTHYECKHi KOMILIEKC
nyéf:::um MAPE [ MAE | RMSE [ MAPE [ MAE | RMSE | MAPE [ MAE | RMSE [ MAPE [ MAE | RMSE
«bromnerensn» TIporuossr UDIIIT HausHble mporuosst Haupisie cesonbie Crkoup3siiee cpeaHee
TIPOTHO3BI
1i011.06 12% | 121 | 1,64 [ 1,1% | 1,08 | 1,59 | 14% | 145 | 204 [ 10% | 1,06 | 157
aBr.06 0,8% 0,79 1,40 1,4% 1,44 1,90 1,2% 1,18 1,89 0,9% 0,96 1,52
cen.06 1,0% | 1,02 | 143 [ 24% | 247 | 275 [ 13% | 1,29 | 193 [ 12% | 1,22 | 168
0k1.06 12% | 1,22 | 1,70 | 1,5% | 1,50 | 195 | 22% | 220 | 294 | 1,7% | 1,70 | 2,18
109106 1% | 1,00 | 146 [ 14% | 141 | 182 | 24% | 247 [ 301 | 19% | 197 [ 228
1ex.06 1,5% | 1,56 | 191 [ 19% | 1,90 | 230 | 23% | 2,30 | 3,08 [ 19% | 1,88 | 228
sHB.07 0,9% 0,96 1,33 0,8% 0,85 1,11 1,9% 1,89 2,63 1,5% 1,53 1,82
$es.07 0,7% | 068 | 088 | 1,9% | 1,93 [ 216 | 24% | 246 | 304 | 1,7% | 1,69 [ 195
map.07 1,3% 1,34 1,54 1,4% 1,41 1,58 2,6% 2,66 3,13 1,7% 1,75 2,01
anp.07 14% | 146 | 1,77 [ 11% | 1,10 | 146 | 24% | 241 | 273 [ 1,9% | 1,88 | 226
Mait.07 1,6% 1,57 1,85 1,5% 1,48 1,69 2,3% 2,37 2,70 1,8% 1,86 2,18
wion.07 1.0% | 096 | 126 [ 1.0% | 1,04 | 134 | 24% | 240 [ 270 | 1.6% | 158 | 1,94
wion.07 15% | 1,50 | 1,66 | 19% | 1,94 | 237 | 26% | 267 | 296 [ 1,5% | 1,52 | 187
asr.07 1,5% 1,52 1,70 1,4% 1,38 1,60 2,4% 2,46 2,78 1,5% 1,49 1,86
1{BeTHast MeTaTyprust
Hara  \iapE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE
myOnuKauun
«bromnerensn» TIporuossr UDIIIT HauBHbIe POrHO3BI Hauprie cesonibie Cronp3sInee cpennee
TPOTHO3BI
111071.06 54% | 515 | 567 | 26% | 249 [ 274 [ 73% | 690 [ 859 | 57% [ 549 [ 6,14
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TIPUJIOXKEHUE 1

npooonxcenue Tabnuyot 1.1

LlBeTHas MeTaLTyprust

Mara [ MAPE | MAE | RMSE [ MAPE | MAE | RMSE [ MAPE | MAE | RMSE [ MAPE | MAE | RMSE
myOnuKauu
«bromnerens» TTporuossr UDIIIT HawuBHble poruo3st Hanprie cesonmbie Cronp3see cpennee
TPOTHO3BI
aBr.06 5,1% 4,89 5,79 2,9% 2,83 3,36 7,5% 7,15 8,69 4,7% 4,51 5,58
cen.06 34% | 327 | 400 | 23% | 227 | 290 | 50% | 496 | 680 | 29% | 282 | 3.89
okT.06 3,3% 3,24 4,04 6,4% 6,45 7,05 4,7% 4,51 6,53 2,4% 2,32 3,34
10306 30% | 3,00 | 382 [ 29% | 283 | 308 | 43% | 416 | 626 | 20% | 189 | 297
n1ek.06 1,7% 1,76 2,06 2,1% 2,17 2,35 2,4% 2,44 2,98 0,8% 0,78 1,10
1B.07 20% | 2,01 | 230 | 69% | 698 | 706 | 2.6% | 2,60 | 301 | 14% | 138 | 1,70
es.07 22% | 206 | 231 | 07% | 071 | 085 | 21% | 207 | 252 | 14% | 142 | 166
map.07 2.2% 2,15 2,33 2,1% 2,12 2,27 3,5% 3,49 4,34 1,2% 1,23 1,48
anp.07 23% | 225 | 245 | 19% | 1.87 | 218 | 30% | 301 | 421 | 1,0% | 104 | 130
Maii.07 1,9% 1,87 2,23 1,3% 1,26 1,40 3,0% 3,00 4,12 1,4% 1,43 1,78
108,07 25% | 254 | 325 | 25% | 258 | 378 | 47% | 489 | 722 | 27% | 287 | 434
nroi.07 2,3% 2,32 2,94 2,6% 2,74 3,64 5,0% 5,23 7,32 3,6% 3,75 4,89
asr.07 22% | 227 | 3,06 | 38% | 404 | 499 | 58% | 608 | 801 | 40% | 423 | 523
Jlecnas, epeBooOpadaThiBaloIas M LEJLTION03HO-0yMaKHAs IPOMBIIILICHHOCTh
Jlara MAPE | MAE | RMSE [ MAPE | MAE | RMSE [ MAPE [ MAE | RMSE [ MAPE | MAE | RMSE
myOnuKanm
«bromnerens» TIpornossr UDIIIT HawuBHbIe IPOrHO3bI Haupisie cesonibie Cronb3siliee cpeHee
HPOTHO3BI
11011.06 2,6% | 2,67 | 306 | 27% | 2,75 | 373 | 3.7% | 3,79 | 446 | 22% | 228 | 252
aBr.06 32% | 339 | 394 | 24% | 244 | 273 | 48% | 500 | 579 | 24% | 244 | 268
cen.06 2,4% 2,51 2,88 3,0% 3,00 3,64 4,7% 4,86 5,78 2,2% 2,27 2,60
okT.06 21% | 215 | 271 | 34% | 344 | 408 | 43% | 444 | 544 | 26% | 260 | 284
HOs.06 2,0% 2,08 2,80 1,8% 1,84 2,27 4,3% 4,44 5,44 2,0% 2,08 2,38
k.06 21% | 224 | 284 | 34% | 359 | 396 | 44% | 457 | 549 | 13% | 139 | 1.79
auB.07 2,3% 2,39 3,01 4,0% 4,14 4,48 3.4% 3,59 4,63 1,5% 1,55 2,03
(e.07 17% | 1,76 | 226 | 21% | 2,19 | 247 | 25% | 2,62 | 301 | 1,0% | 1,02 | 128
Map.07 20% | 2,06 | 240 | 3,0% | 313 | 341 | 27% | 280 | 306 | 1,1% | 116 | 139
anp.07 3,3% 3,47 3,90 1,8% 1,89 2,44 2,9% 3,00 3,31 1,3% 1,38 1,75
Mait.07 44% | 473 | 543 | 39% | 412 | 484 | 35% | 378 | 474 | 20% | 218 | 293
mion.07 5,9% 6,36 7,20 3,8% 4,19 5,18 5,1% 5,54 6,98 3,3% 3,62 4,57
1101.07 8,5% | 912 | 947 | 34% | 373 | 466 | 49% | 537 | 695 | 35% | 387 | 481
asr.07 2,2% 2,38 3,01 2,7% 2,96 3,85 5.2% 5,76 7,46 4,0% 4,40 5,26
THuieBast IPOMBILUICHHOCTh
Mlara [ MAPE | MAE | RMSE [ MAPE | MAE | RMSE [ MAPE | MAE | RMSE [ MAPE | MAE | RMSE
myOnMKauu
«Bronerers» Ipornossr UDIIIT Haugmuple mporuossr Hanibie cesonbie Cronp3siee cpenHee
TIPOTHO3bI
nioi1.06 5,6% 6,51 8,60 2,8% 3,39 6,25 4,6% 5,56 10,83 | 3.2% 3,75 6,45
aBr.06 57% | 655 | 807 | 54% | 625 | 807 | s50% | 596 | 1096 | 3.6% | 428 | 6,65
cer.06 49% | 571 | 813 | 32% | 374 | 625 | 52% | 615 | 11,01 | 37% | 429 | 668
okT.06 4,5% 527 7,94 3,1% 3,66 5,96 5,1% 6,10 11,00 | 3,6% 4,28 6,73
10106 39% | 459 | 763 | 37% | 425 | 632 | 5% | 666 | 11,14 | 3.6% | 425 | 6.67
11ek.06 3,8% 4,39 7,28 5,0% 5,57 6,87 6,6% 7,56 11,38 | 4.2% 4,74 6,93
s1B.07 15% | 1,55 | 2,03 | 37% | 3.84 | 431 | 30% | 322 | 377 | 23% | 244 | 280
(es.07 2,1% 2,18 2,52 [ 17,7% | 18,44 | 18,52 | 3,3% 3,41 4,02 3,7% 3,84 4,20
Map.07 17% | 1,79 | 220 | 56% | 579 | 600 | 35% | 3,61 | 421 | 49% | 507 | 532
anp.07 19% | 1,98 | 231 | 1,7% | 1,78 | 2,19 | 35% | 3.66 | 422 | 48% | 501 | 530
Mait.07 17% | 1,77 | 221 | 19% | 1,98 | 259 | 34% | 350 | 408 | 44% | 455 | 49
101,07 1,6% | 1,67 | 207 | 14% | 152 | 1,72 | 35% | 3.62 | 426 | 40% | 420 | 454
non.07 3.2% 3,18 4,45 2,5% 2,65 3,17 7,6% 7,65 10,84 | 4,8% 4,85 5,62
aBr.07 30% | 308 | 453 | 25% | 257 | 348 | 7.9% | 802 | 1158 | 43% | 440 | 534
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TPUJIOXXKEHHME 1

okonuanue Tabnuyot 1.1

Jlerkast TIPOMBILITIEHHOCTH
Hara  iapE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE
myOmuKauu
«bromnerens» TIporuossr UDIIIT HawuBHbIe MPOTrHO3bI Hauprie cesonibie Crkonb3siee cpeaHee
TPOTHO3BI
won06 | 32% | 337 | 405 | 34% | 348 [ 435 | 25% [ 262 [ 287 [ 21% [ 2,19 [ 261
asr.06 3,1% | 306 | 397 | 68% | 677 [ 752 | 39% | 394 | 512 | 30% | 291 [ 412
cen.06 32% | 326 | 401 [ 42% | 420 | 531 [ 47% | 467 | 589 [ 34% | 337 [ 468
0k1.06 37% | 372 | 482 | 31% | 323 | 403 [ 49% | 481 | 600 [ 39% | 386 [ 490
109,06 44% | 435 | 527 [ 50% | 488 | 605 [ 73% | 7,02 | 844 [ 53% | 513 | 626
1eK.06 3,0% | 294 | 338 | 45% | 440 | 474 [ 92% | 887 | 973 [ 71% | 686 | 7,57
107 69% | 664 | 775 | 84% | 8,10 [ 829 | 11,0% | 10,60 | 11,00 | 9,0% | 871 [ 888
$eB.07 8,1% | 7,64 | 818 | 94% | 884 | 934 [12,1% | 11,44 | 12,07 [ 104% | 987 [ 1031
map.07 | 10,6% | 9.86 | 1025 | 39% | 3,57 | 441 |125% | 11,69 [ 12,24 | 11,5% | 1063 | 11,21
anp.07 | 11,1% [ 10,28 [ 10,55 | 6,0% | 549 | 6,06 [13,8% [ 12,79 [ 12,96 [ 11,9% [ 11,00 [ 11,29
mait.07 [ 10,5% | 9,65 [ 10,01 | 7.6% | 694 | 732 [12,7% | 11,71 [ 11,98 [ 11,7% | 10,79 | 11,04
wor.07 | 75% | 683 | 720 | 40% | 3559 | 421 [13,2% | 12,09 | 12,39 [ 11,8% | 10,81 | 11,04
won07 | 37% | 339 [ 397 [ 35% [ 304 [ 371 [12,7% [ 11,59 [ 11,90 [108% [ 9,82 | 10,02
asr.07 3,1% | 283 | 357 | 34% | 3,04 [ 365 | 11,7% | 10,74 | 1094 | 9.4% | 860 [ 883
Tabnuya 1.2
Po3uuunblii TOBapoodopoT
e 65;;;“ MAPE | MAE | RMSE [ MAPE | MAE | RMSE [ MAPE [ MAE | RMSE [ MAPE | MAE [ RMSE
«bromerens» IIporuossr UDIIIT Hausnble poruosst Hausie cesontpie Crkonp3siiiee cpejHee
TPOTHO3BI
won06 | 2,5% | 19,57 | 19,97 | 13,0% | 108,95 | 132,39 [ 19,2% | 153,12 | 153,97 | 20,3% | 167,04 | 183,19
aBr.06 2,4% | 18,63 | 18,98 [ 11,0% | 93,62 [ 121,96 | 18,8% | 149,27 | 150,45 | 18,5% | 152,19 [ 171,10
cen.06 1,7% | 13,30 [ 14,06 [ 8,6% | 75,07 [ 107,31 ] 18,4% [ 148,07 | 14932 | 17.6% | 146,35 [ 165,23
0x1.06 44% | 3693 | 42,91 [ 82% | 70,62 | 9425 | 18,2% | 146,65 | 147,88 | 16,5% | 138,46 | 15847
10206 0,7% | 538 | 629 | 88% | 7565 | 9500 | 18,1% | 147,67 | 148,94 | 15,7% [ 134,01 [ 155,23
1ex.06 08% | 618 | 660 | 63% | 4965 | 54,95 | 18,1% | 144,67 | 145,34 | 12,8% [ 105,46 | 118,80
n.07 1,3% | 10,75 [ 13,17 [ 63% | 52,97 [ 6234 | 183% [ 152,02 | 152,93 | 14.4% | 122,33 [ 134,17
$es.07 1,9% | 16,78 | 2092 [ 11,1% | 93,22 | 104,43 | 18,7% | 162,30 | 163,25 | 15,3% | 134,21 [ 142,22
Map.07 1,6% | 14,58 [ 16,15 [ 18,0% [ 162,25 [ 168,94 | 192% [ 171,38 | 172,18 | 18,1% | 162,90 [ 169,56
anp.07 2,8% | 25,54 | 2622 [ 20,5% | 191,07 [ 198,29 | 19,8% | 181,88 | 182,70 | 19,6% | 182,30 | 189,85
maii.07 | 3,8% | 3647 | 37,50 | 153% | 147,43 | 156,78 | 20,3% | 192,93 | 193,84 | 20.4% | 196,22 | 203,34
won.07 | 39% | 40,52 | 42,55 | 17,4% [ 184,95 [ 215,30 [ 20,9% [ 212,18 [ 215,06 [ 23,5% [ 245,77 | 269,35
mon07 | 40% | 4040 | 42,87 | 159% [ 169,87 | 199,86 | 21.4% [ 217,62 | 219,87 | 22,8% | 238,54 | 260,76
asr.07 3,6% | 37,15 | 3936 | 14,9% | 162,54 | 19596 | 21,6% | 223,24 [ 225,45 | 22,5% | 239,66 | 263,47
Tabnuya 1.3
HHBecTHIINH B OCHOBHOM KAaNMTAJI
iy 65;;;“ MAPE | MAE | RMSE [ MAPE | MAE | RMSE [ MAPE [ MAE | RMSE [ MAPE | MAE | RMSE
«bromerens» IIporuossr UDIIIT Hausnble poruosst Hausuic cesontbie Crkonp3siiee cpejHee
TIPOTHO3bI
won06 | 3,0% | 997 | 1339 | 34,1% | 171,68 | 210,76 | 24,0% | 111,58 | 117,35 | 35,7% | 182,45 | 221,89
aBr.06 4,6% | 1423 [ 17,73 [33,1% [ 141,83 [ 179,31 | 24,9% [ 109,38 | 115,83 | 33,1% | 165,45 | 210,96
cen06 | 13,5% | 51,57 | 52,22 | 31,2% [ 140,93 [ 186,10 [ 25.4% [ 106,90 [ 113,76 [ 29,3% | 145,85 [ 202,37
oxt.06 | 16,4% | 66,98 | 76,62 | 38,2% | 148,60 | 178,04 | 25,5% | 103,12 | 110,21 | 25,8% | 126,84 | 192,95
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TPMJIOXXEHHME 1

oxonuanue Tabnuyor 1.1

nyﬁf:;:um MAPE | MAE [ RMSE [ MAPE | MAE [ RMSE | MAPE | MAE | RMSE | MAPE | MAE [ RMSE
«bromnerens» TIpornossr UDIIIT HawuBHbIe IPOrHO3bI Hausisic cesonmbie Cronp3siee cpeiHee
TIPOTHO3H
n01.06 | 11,6% | 41,92 | 42,13 | 423% | 153,90 | 181,47 | 26,6% | 107.32 | 114,80 | 25.2% | 120.43 | 186.49
nex06 | 14,6% | 58,12 | 66,10 | 38.4% | 120,68 | 134,93 [ 27,9% | 107,17 | 114,56 | 23,4% | 8943 | 116,59
.07 | 143% | 63,67 | 71,24 | 30.7% | 108,28 | 125,83 | 28,3% [ 122,95 | 129.45 [ 21,5% | 99,28 | 121,98
des.07 | 14,8% | 72,88 | 79,03 | 69,5% [ 293,87 | 309,91 | 28,5% | 137,32 | 141,85 | 21,9% | 111,50 | 126,21
map.07 9.8% | 53,08 | 57,64 [ 52,6% | 282,83 | 296,39 [ 28,5% | 149,05 | 151,72 | 28,0% | 156,25 | 174,53
anp.07 54% | 30.13 | 33,05 | 49.4% [ 282,80 | 287.94 | 28.8% | 163.07 | 163,80 [ 32.4% | 187.30 | 194,97
Mait.07 5,1% | 2997 | 32,93 | 42,4% [ 257,33 | 261,19 | 28,5% | 171,02 | 171,36 [ 34,9% | 211,99 | 216,65
won.07 | 4.8% | 37,07 | 49.49 | 45.9% | 339.27 | 392,57 | 28.5% [ 199.20 | 210,90 [ 39,1% [ 295.07 | 355,07
mon.07 | 3,6% | 26,67 | 40,89 | 31,8% | 234,02 | 302,70 | 28,9% | 191,57 | 205,78 | 35,7% | 269,16 | 339,38
asr.07 3.6% | 2437 | 29,53 | 27.8% | 188,74 | 267.64 | 29,1% | 197.84 | 213,74 [ 36,0% | 277.25 | 350,05
Tabnuya 1.4
BuemneToprosbie nokasaresiu
Tara Dxkcrnopr, Bcero (ARIMA)
S MAPE [ MAE | RMSE [ MAPE [ MAE | RMSE [ MAPE | MAE | RMSE [ MAPE [ MAE | RMSE
«Bronnerers» Ipornossr UOIIIT Haugmuble mporuossr Hanpituie cesonuie Cronp3sinee cpeanee
[IPOTHO3BI
mon06 | 100% | 238 | 296 | 97% | 238 | 281 | 138% [ 371 | 414 | 139% [ 3,78 | 431
aBr.06 95% | 227 | 261 | 72% | 1,79 | 245 [110% | 291 | 323 [104% | 277 [ 337
cen.06 8,5% | 2,03 | 245 | 84% | 207 [ 256 | 99% | 261 [ 292 | 97% | 2,59 | 320
oxt06 | 11,1% | 2,62 | 325 | 124% | 295 | 358 [100% | 2,67 | 298 [101% | 2,69 [ 3.19
101106 75% | 1.83 | 237 | 106% | 277 | 306 | 93% | 256 | 287 [ 120% | 329 | 374
1eK.06 7,6% | 1,95 | 225 [ 100% | 260 | 286 [ 7.6% | 2,03 | 2,19 [104% | 276 [ 3,08
mB.07 40% | 104 | 127 [ 88% | 249 | 283 | 94% | 261 [ 275 | 107% | 3.03 | 343
{es.07 55% | 1,53 | 1,76 | 60% | 1,65 | 198 [ 97% | 2,80 | 290 [ 114% | 336 | 3,77
Map.07 39% | 114 | 128 [253% | 739 | 754 [ 99% | 287 | 296 [133% | 390 [ 4.8
anp.07 63% | 206 | 3,19 | 209% | 646 | 690 | 126% | 3,97 | 481 | 158% | 494 | 550
mait.07 | 102% | 347 | 480 [135% | 450 | 554 |160% | 527 | 635 | 17.1% | 561 | 648
won07 | 10,7% | 381 | 495 | 168% | 59 | 691 |189% [ 652 | 732 |212% | 735 [ 8,18
mon.07 | 13,7% | 4.89 | 592 | 12,9% | 461 | 533 [229% | 800 | 889 [218% | 7.67 | 836
asr.07 177% | 633 | 710 [21.0% | 753 | 825 |256% | 9.02 | 9.65 | 23,1% | 824 | 890
Tara Dxkcmnopr, Beero (SM)
S MAPE [ MAE | RMSE [ MAPE [ MAE | RMSE [ MAPE | MAE | RMSE [ MAPE [ MAE | RMSE
«Bronnerers» Ipornossr UOIIIT Haugmuble mporuossr Hanpituie cesonuie Cronp3siee cpeanee
[IPOTHO3BI
mon06 | 10,1% | 243 [ 291 | 97% | 238 | 281 [ 138% [ 371 | 414 [ 139% [ 3,78 | 431
aBr.06 113% | 267 | 319 [ 72% | 179 | 245 [ 111% | 291 [ 323 |104% | 277 | 337
cen.06 9,5% | 224 | 269 | 84% | 207 | 256 | 99% | 261 [ 292 | 97% | 2,59 | 320
0k1.06 94% | 224 | 273 | 124% | 295 | 358 [100% | 2,67 | 298 [101% | 2,69 [ 3.19
1011.06 92% | 224 | 268 | 106% | 277 | 306 | 93% | 256 | 287 [ 120% | 329 | 374
1eK.06 67% | 1,65 | 211 [ 100% | 260 | 286 [ 7.6% | 2,03 | 219 [104% | 276 [ 3,08
mB.07 97% | 277 | 324 | 88% | 249 | 283 [ 94% | 261 | 275 [107% | 3.03 | 343
es.07 60% | 1,68 | 1,86 | 60% | 1,65 | 198 [ 97% | 2,80 | 290 [ 114% | 336 | 3,77
Map.07 94% | 276 | 298 [253% | 739 | 754 [ 99% | 287 | 296 [133% | 390 [ 4.8
anp.07 [ 10,6% | 332 | 3,97 [209% [ 646 | 690 | 12,6% | 397 | 481 [158% | 494 | 550
Mait.07 8.5% | 2.84 | 362 | 135% | 450 | 554 [160% | 527 | 635 [171% | 561 | 648
won.07 | 82% | 288 | 343 | 168% | 590 | 691 | 189% | 652 | 732 [212% | 735 | 818
mon.07 | 87% | 3,00 | 341 |12,9% | 461 | 533 [229% | 800 | 889 [218% | 7.67 | 836
asr.07 11,0% | 389 | 420 [21.0% | 7.53 | 825 [ 256% | 9.02 | 9.65 | 23,1% | 824 | 890
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TPUJIOXXKEHHME 1

npooonxcenue Tabnuyvr 1.4

Okcnopt B crpansl BHe CHI' (ARIMA)

Hara  \iapE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE

nmyOmKanuu

«bromnerens» TIporuossr UDTIIT HawuBHbIe NPOrHO3BI Haun:;:)er:zzgmme Cronp3sinee cpeaiHee
mom06 | 112% | 226 | 2,87 | 109% | 224 | 269 | 129% | 2,96 | 334 | 132% | 3.06 | 3,52
aBr.06 108% | 2,19 | 247 | 7.6% | 162 | 2,16 | 102% | 228 | 256 | 97% | 221 | 2,78
cen.06 9,0% 1,82 2,16 | 82% | 1,72 222 | 92% | 2,08 237 | 93% | 2,12 2,67
okT.06 115% | 233 | 284 | 124% | 253 | 3,02 | 88% | 203 | 231 [ 100% | 226 | 2,64
HO51.06 7,9% 1,69 2,03 [ 11,0% | 2,50 2,77 | 1,7% 1,82 2,10 | 11,7% | 2,72 3,08
k.06 72% | 1,57 | 185 | 94% | 207 | 230 | 6.0% | 136 | 149 | 99% | 221 | 245
suB.07 4,7% 1,04 123 | 7,6% | 1,79 2,11 7,9% 1,86 1,99 | 9.8% | 234 2,65
es.07 62% | 147 | 1,67 | 65% | 1,50 | 1.89 | 83% | 2,02 | 2,13 | 10,1% | 2,52 | 291
Map.07 45% | 1,13 | 129 | 245% | 605 | 618 | 87% | 214 | 225 [ 120% | 300 | 326
anp.07 7,6% | 2,08 2,95 [20,7% | 543 5,85 [ 11,9% | 3,18 4,00 | 149% | 3,96 4,52
mait.07 | 10.8% | 301 | 417 | 13.6% | 3.88 | 485 | 155% | 437 | 533 | 164% | 459 | 544
wioH.07 12,2% | 3,69 4,61 | 17,1% | 5,13 6,06 | 18,6% | 545 6,13 |20,7% | 6,11 6,91
mon.07 | 139% | 425 | 504 | 134% | 406 | 467 | 227% | 676 | 750 | 215% | 646 | 7.11
asr.07 18,0% | 549 6,06 [ 21,5% | 6,57 7,22 [255% | 7,65 8,15 [23,1% | 7,04 7,65

Hmmopr, Beero (ARIMA)

ny(_)f:::w“ MAPE | MAE | RMSE [ MAPE | MAE | RMSE | MAPE [ MAE [ RMSE [ MAPE [ MAE [ RMSE

«bromnerens» TTporrossr UDIIIT HaugHsle mporuo3er Haus:;;er:z:z:lnme Cronp3smee cpeaHee
1107106 13.9% | 2,25 2,52 [ 17.9% | 2,97 3,55 [269% | 4,18 426 |26,0% | 431 4,94
aBr.06 129% | 2,08 | 233 [ 120% | 192 | 2,60 |274% | 424 | 432 | 233% | 3.8 | 459
cen.06 13,0% | 2,16 2,40 [ 16,8% | 2,80 328 [27.7% | 439 446 | 23,7% | 4,06 4,73
okT.06 11.8% | 200 | 227 | 152% | 247 | 2,89 | 283% | 453 | 460 |23.1% | 398 | 459
H011.06 123% | 2,11 235 [16,0% | 2,62 2,99 | 28,6% | 4,62 4,69 |229% | 396 4,52
k.06 96% | 1,58 | 173 | 133% | 1,92 | 225 [270% | 428 | 432 [207% | 347 | 384
1B.07 30% | 054 | 069 | 90% | 156 | 1.81 |272% | 466 | 470 |227% | 401 | 432
¢es.07 6,4% 1,17 124 | 99% | 1,72 2,06 [ 27,0% | 4,89 4,93 |239% | 440 4,57
Map.07 46% | 086 | 1,07 |359% | 665 | 674 [261% | 479 | 484 |259% | 482 | 495
anp.07 5,2% 1,05 1,33 | 258% | 5,05 526 [254% | 493 5,00 [269% | 528 5,48
Mait.07 56% | 1,18 | 139 [ 147% | 3.07 | 346 |258% | 523 | 531 [274% | 561 | 583
nioH.07 5,8% 1,23 1,35 | 21,1% | 4,65 5,13 [257% | 545 549 [293% | 638 6,74
110,07 52% | 1,10 | 122 | 17,6% | 3.85 | 444 | 250% | 5,16 | 524 | 24,0% | 530 | 6,09
aBr.07 50% | 1,08 | 128 | 16,1% | 348 | 404 |245% | 509 | 518 |224% | 507 | 598

Hwmmopr, Bcero (SM)

iy Gﬁi‘;:w“ MAPE [ MAE | RMSE [ MAPE [ MAE | RMSE [ MAPE | MAE | RMSE [ MAPE [ MAE | RMSE

«bronnerens» TTporuoser UBIIIT Haugmuble nporuossr Haun:lii:zzguﬂue Cronp3sinee cpeanee
no1.06 7.2% 1,20 142 | 179% | 297 3,55 [269% | 4,18 426 |26,0% | 431 4,94
aBr.06 62% | 1,03 | 125 | 12,0% | 1,92 | 260 | 274% | 424 | 432 |233% | 3.89 | 459
cer.06 6,6% | 1,08 | 1,19 | 168% | 280 | 328 |277% | 439 | 446 |237% | 406 | 473
okT.06 6,9% 1,13 1,31 | 152% | 247 2,89 |283% | 453 4,60 | 23,1% | 3,98 4,59
10106 50% | 085 | 1,00 [ 160% | 2.62 | 299 |286% | 462 | 469 [229% | 396 | 452
11ex.06 49% | 0,82 0,94 [ 133% | 1,92 225 | 27,1% | 428 432 120,7% | 347 3,84
snp.07 49% | 081 | 089 | 9.0% | 156 | 1.81 [272% | 466 | 470 | 227% | 401 | 432
¢es.07 44% | 0,79 0,91 9.9% | 1,72 2,06 | 27,0% | 489 493 | 239% | 440 4,57
Map.07 3.6% | 0,66 | 074 [359% | 665 | 674 |261% | 479 | 484 |259% | 482 [ 495
anp.07 25% | 047 | 062 | 258% | 505 | 526 |254% | 493 | 500 |269% | 528 | 548
Maii.07 4,6% | 091 1,00 | 14,7% | 3,07 3,46 [ 258% | 523 531 [274% | 5.61 5,83
108,07 58% | 128 | 148 [21,1% | 465 | 513 [257% | 545 | 549 [293% | 638 | 674
nro.07 5,6% 1,21 1,39 | 17,6% | 3,85 444 1250% | 5,16 524 [ 24,0% | 530 6,09
asr.07 63% | 137 | 1,60 | 16,1% | 348 | 404 |245% | 509 | 518 [224% | 507 | 598
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TPMJIOXXEHHME 1

okonuanue Tabnuyor 1.4

Vmnopr u3 crpan Bae CHI' (ARIMA)

Hata  PVrApE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE
myOnuKaun
«bromnerens» TIporuossr UDTIIT HawuBHbIe NpOrHO3bI Hauprisic cesonrrie Cronp3sinee cpeaiHee
TIPOTHO3bI
1101106 8,1% | 1,15 | 1,38 | 18,0% | 2,55 | 3,11 [281% | 3,72 | 3,81 [268% | 3,80 | 442
aBr.06 63% | 091 | 1,17 | 131% | 1,75 | 233 | 284% | 3,74 | 3.83 [ 23,8% | 342 | 4,10
cen.06 7,3% 1,07 1,27 17,5% | 2,49 2,95 | 28,6% | 3,87 3,96 | 24,6% | 3,61 4,22
0KkT.06 69% | 1,02 | 125 [162% | 227 | 2,69 |29,0% | 397 | 406 [241% | 3,55 | 4,11
HO51.06 7,6% 1,12 1,32 16,9% | 2,38 2,76 | 29,0% | 4,00 4,08 | 23,7% | 3,51 4,02
1eK.06 49% | 068 | 076 | 140% | 1,72 | 1,99 |27,0% | 3,60 | 3,64 |212% | 3,01 | 3,32
suB.07 5,3% 0,78 0,88 8,9% 1,31 1,57 | 27,1% | 3,96 4,00 | 23,0% | 347 3,75
(es.07 47% | 075 | 085 | 120% | 1,77 | 2,08 |27,1% | 4,19 | 424 |24,1% | 3,78 | 3,93
Map.07 3,5% | 057 | 0,73 |373% | 590 | 599 |263% | 4,11 | 417 [261% | 415 | 428
anp.07 4,5% 0,79 1,05 | 26,4% | 4,44 4,64 | 259% | 431 4,40 | 27,3% | 4,58 4,77
Maii.07 6,0% | 1,09 | 123 [ 149% | 2,69 | 3,09 |266% | 465 | 475 [28,0% | 495 | 517
nion.07 6,3% 1,18 1,28 | 22,5% | 4,30 4,77 | 26,9% | 4,92 4,96 | 30,3% | 5,72 6,08
1101107 57% | 1,06 | 1,17 | 188% | 3,57 | 4,16 |263% | 468 | 475 [249% | 4,78 | 5,52
asr.07 6,0% 1,11 1,29 17,3% | 3,27 3,81 259% | 4,64 4,73 | 23,4% | 4,61 5,48
Tabnuya 1.5
HUnpaekcsbl NOTPpeONTENLCKUX IeH U HHIEKCHI IIeH MPOU3BOAUTe el
Hnjeke norpebutenseknx neH (ARIMA)
uy GHH:;:"M MAPE [ MAE | RMSE [ MAPE [ MAE | RMSE [ MAPE | MAE | RMSE [ MAPE [ MAE | RMSE
«bromerens» TIporuossr UDIIIT Haunble nporuosst Haupurie cesonsie Crkonb3siiee cpejnee
[IPOTHO3bI
n01.06 0,2% 0,25 0,32 0,4% 0,42 0,55 0,3% 0,27 0,35 0,5% 0,47 0,56
aBr.06 02% | 023 | 031 | 05% | 053 | 070 | 03% | 032 | 041 | 04% | 043 | 0,53
cei.06 02% | 0,17 | 022 | 03% | 035 | 047 | 03% | 032 | 041 | 03% | 035 | 046
okT.06 0,2% 0,22 0,27 0,7% 0,70 0,81 0,3% 0,30 0,40 0,3% 0,30 0,44
101,06 02% | 022 | 028 | 0,8% | 0,80 | 089 | 03% | 030 | 040 | 03% | 030 | 043
J1ek.06 0,3% 0,28 0,32 0,6% 0,63 0,75 0,4% 0,42 0,49 0,3% 0,33 0,45
s118.07 02% | 0,18 | 024 | 02% | 020 | 029 | 03% | 033 | 040 | 02% | 020 | 0,22
hes.07 0,3% 0,27 0,37 0,3% 0,27 0,33 0,2% 0,25 0,32 0,2% 0,25 0,31
Map.07 03% | 030 | 039 | 1,0% | 1,03 | 1,07 | 03% | 033 | 042 | 02% | 024 | 032
anp.07 04% | 043 | 052 | 04% | 043 | 052 | 05% | 052 | 067 | 04% | 036 | 047
Mait.07 0,5% 0,47 0,52 0,5% 0,50 0,56 0,6% 0,60 0,72 0,5% 0,48 0,55
108,07 04% | 038 | 048 | 05% | 052 | 058 | 05% | 053 | 067 | 05% | 051 | 0,57
nion.07 0,5% 0,50 0,59 0,7% 0,75 0,89 0,6% 0,60 0,73 0,7% 0,73 0,88
asr.07 0,5% | 050 | 058 | 04% | 043 | 060 | 07% | 073 | 081 | 0,7% | 0,74 | 0,90
HMnpaexe norpedurenseknx ne (SM)
ny6f:::u"" MAPE | MAE | RMSE [ MAPE [ MAE | RMSE [ MAPE | MAE | RMSE [ MAPE | MAE | RMSE
«bromerens» TIporuossr UDIIIT HauBHble poruo3st Haupisie cesonsie Cxkonp3siinee cpesiHee
TIPOTHO3bI
1101106 1,0% | 098 | 1,06 | 04% | 042 | 055 | 03% | 027 | 035 | 05% | 047 | 0,56
aBr.06 1,0% 1,05 1,12 0,5% 0,53 0,70 0,3% 0,32 0,41 0,4% 0,43 0,53
cei.06 1,1% | 1,15 | 1,17 | 03% | 035 | 047 | 03% | 032 | 041 | 03% | 035 | 046
okT.06 0,9% 0,88 0,90 0,7% 0,70 0,81 0,3% 0,30 0,40 0,3% 0,30 0,44
H011.06 03% | 032 | 035 | 0,8% | 080 | 089 | 03% | 030 | 040 | 03% | 030 | 043
1ex.06 03% | 028 | 035 | 0,6% | 063 | 075 | 04% | 042 | 049 | 03% | 033 | 045
stHB.07 0,2% 0,20 0,25 0,2% 0,20 0,29 0,3% 0,33 0,40 0,2% 0,20 0,22
(es.07 02% | 023 | 028 | 03% | 027 | 033 | 02% | 025 | 032 | 02% | 025 | 031
map.07 0,2% 0,22 0,31 1,0% 1,03 1,07 0,3% 0,33 0,42 0,2% 0,24 0,32
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Mupexe norpedurensekux e (SM)
Hata  \iapE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE
nmyOmKanuu
«bromnerens» TIporuossr UDTIIT HawuBHbIe NPOrHO3BI Haugrie cesonrbie Cronp3sinee cpeaiHee
POTHO3bI
anp.07 03% | 030 | 038 | 04% | 043 | 052 | 05% | 052 | 067 | 04% | 036 | 047
Mait.07 04% | 042 | 046 | 05% | 050 | 056 | 06% | 060 | 072 | 05% | 048 | 055
nioH.07 0,6% 0,57 0,61 0,5% 0,52 0,58 0,5% 0,53 0,67 0,5% 0,51 0,57
1101.07 05% | 055 | 059 | 0,6% | 056 | 062 | 0.6% | 060 | 071 | 07% | 073 | 088
asr.07 0,6% 0,60 0,64 0,3% 0,27 0,34 0,7% 0,70 0,77 0,7% 0,74 0,90
WIIIT npomsiiuieHHBIX ToBapoB (ARIMA)
ny6§:;:uun MAPE | MAE | RMSE [ MAPE | MAE | RMSE [ MAPE [ MAE [ RMSE [ MAPE | MAE [ RMSE
«bromnerens» TIporuossr UDIIIT HauBHzbIe NpOrHO3bI Hanpric cesonrie Cronp3simee cpeaHee
TIPOTHO3bI
n011.06 1,8% 1,73 2,54 1,8% 1,77 2,60 1,9% 1,90 2,23 1,7% 1,63 2,24
aBr.06 20% | 195 | 264 | 1.6% | 1.62 | 2,09 | 24% | 244 | 263 | 1.6% | 1.62 | 2,17
cen.06 2,2% 2,18 2,72 2,2% 2,18 2,72 2,6% 2,55 2,70 1,8% 1,77 2,27
okT.06 19% | 1,88 | 231 | 20% | 213 | 252 | 25% | 255 | 270 | 1.7% | 170 | 2.2
HO51.06 1,7% 1,75 2,10 1,7% 1,78 2,20 2,8% 2,89 3,01 1,7% 1,78 2,29
k.06 1,9% | 197 | 233 | 50% | 513 | 552 | 2.6% | 265 | 2.81 | 20% | 2,12 | 259
anp.07 18% | 1,88 | 218 | 45% | 463 | 510 | 25% | 258 | 278 | 19% | 2001 | 2,70
(e.07 17% | 1,75 | 202 | 19% | 1,93 | 241 | 20% | 203 | 241 | 20% | 200 | 2,67
Map.07 18% | 1,83 | 218 | 17% | 1,73 | 2,09 | 20% | 202 | 240 | 20% | 206 | 251
anp.07 1,7% 1,77 2,16 1,9% 1,93 2,67 1,8% 1,85 2,17 1,6% 1,67 2,15
Mait.07 13% | 130 | 139 | 15% | 152 | 188 | 2% | 208 | 279 | 13% | 131 | 1,52
nion.07 1,5% 1,57 1,75 2,8% 2,82 3,24 2,3% 2,35 2,91 1,5% 1,48 1,74
110,07 15% | 147 | 174 | 37% | 377 | 408 | 22% | 223 | 289 | 1.5% | 148 | 1,63
asr.07 3,4% 3,40 3,74 1,7% 1,68 1,95 2,6% 2,66 3,16 1,5% 1,58 1,73
WIIT npombiiuieHHbIX ToBapos (KO)
Hyéf:;:um MAPE | MAE | RMSE [ MAPE | MAE | RMSE [ MAPE [ MAE [ RMSE [ MAPE [ MAE [ RMSE
«Brozerers» Ipornoser UDIIIT HaugHble poruoser Hanpiikie cesonbie Cronp3simee cpeaHee
MPOTHO3BI
1iom.06 19% | 1,88 | 223 | 20% | 2,04 | 2,84 | 23% | 224 | 244 | 18% | 1,74 | 240
aBr.06 22% | 203 | 242 | 1.6% | 162 | 2,09 | 24% | 244 | 263 | 1.6% | 1.62 | 2,17
cen.06 2.2% 2,15 2,43 2,2% 2,18 2,72 2,6% 2,55 2,70 1,8% 1,77 2,27
0KkT.06 1,6% | 1,65 | 1,80 | 2,1% | 2,03 | 252 | 25% | 255 | 270 | 1,7% | 170 | 2.12
10106 18% | 1,82 | 202 | 1,7% | 1,78 | 220 | 2.8% | 289 | 301 | 1,7% | 1,78 | 229
11ek.06 1,7% 1,77 2,08 5,0% 5,13 5,52 2,6% 2,65 2,81 2,0% 2,12 2,59
auB.07 1,7% | 1,72 | 202 | 45% | 463 | 500 | 25% | 258 | 278 | 19% | 201 | 2,70
hes.07 2,0% 2,03 2,41 1,9% 1,93 2,41 2,0% 2,03 2,41 2,0% 2,09 2,67
Map.07 15% | 1,58 | 198 | 17% | 1,73 | 2,09 | 20% | 202 | 240 | 20% | 206 | 251
anp.07 1,7% 1,73 2,25 1,9% 1,93 2,67 1,8% 1,85 2,17 1,6% 1,67 2,15
Mait.07 17% | 1,68 | 202 | 15% | 1,52 | 188 | 21% | 218 | 279 | 13% | 131 | 1,52
108,07 1,6% | 1,60 | 191 | 28% | 282 | 324 | 23% | 235 | 2091 | 1,5% | 148 | 1,74
nron.07 2,5% 2,55 291 3,7% 3,77 4,08 2,2% 2,23 2,89 1,5% 1,48 1,63
asr.07 1,6% | 1,63 | 191 | 17% | 1,70 | 192 | 23% | 235 | 291 | 14% | 140 | 159
J106bI4a OMIE3HBIX HCKONAEMBIX
iy 61?:1::1.[1414 MAPE [ MAE | RMSE [ MAPE [ MAE | RMSE [ MAPE | MAE | RMSE [ MAPE [ MAE | RMSE
«bromnerens» TIporuossr UDIIIT HauHble nporuosst Hausie cesontbie Crkonp3siliee cpeiHee
[POTHO3bI
ni011.06 6,0% 5,52 7,97 6,9% 6,45 7,82 9,5% 9,25 9,80 6,5% 5,97 8,26
aBr.06 74% | 677 | 861 | 75% | 695 | 837 |109% | 1055 | 1081 | 7.5% | 695 | 847
cer.06 8,5% | 7.83 | 9,12 | 90% | 832 | 985 [ 120% | 11,62 | 11,69 | 85% | 7.85 | 899
okT.06 7,6% 7,25 8,53 7.9% 7,55 9,01 11,2% | 11,15 | 11,22 | 7,6% 7,28 8,36
10506 6,6% | 692 | 804 | 65% | 683 | 7.83 | 11.7% | 12,15 | 1224 | 68% | 723 | s.16
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Jlo0ObIua 1ose3HpIX HCKOMAaeMbIX

Hata  T'\rapE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE

myOnuKaun

«bromnerens» TIporuossr UDTIIT HawuBHbIe NpOrHO3bI Hann:;:)ergzz::-mme Cronp3sinee cpeaiHee
1,06 6.7% | 702 | 740 | 142% | 1545 | 17,25 [ 105% | 11,02 | 11,39 [ 7.8% | 834 [ 9.1
mp.07 59% | 615 | 715 | 154% | 1648 | 1824 | 93% | 9.68 | 1050 | 69% | 746 | 9.17
hes.07 5,0% 5,30 6,43 5,8% 6,18 7,12 7,5% 7,97 9,34 6,8% 7,46 9,00
Map.07 45% | 490 | 588 [ 50% | 530 | 635 | 63% | 680 | 8.13 | 6.0% | 661 | 8.02
anp.07 5,3% 5,52 6,54 8,2% 8,87 11,11 5,8% 6,18 7,48 5,4% 5,77 7,26
Maii.07 42% | 418 | 490 [ 61% | 638 | 767 | 6.6% | 673 | 861 | 3.9% | 408 | 469
nion.07 5,9% 5,98 6,32 8,3% 8,28 9,66 6,8% 6,98 8,79 4,4% 4,62 5,49
mon07 | 63% | 642 | 699 | 124% | 1257 | 1348 | 6,7% | 698 | 879 [ 47% | 488 [ 521
asr.07 64% | 656 | 714 | 55% | 542 | 665 | 7,8% | 806 | 960 | 48% | 491 | 529

OBpabarkiBarolue NPON3BOICTBA

uy Gnﬂ;;:um MAPE [ MAE | RMSE [ MAPE [ MAE | RMSE [ MAPE | MAE | RMSE [ MAPE [ MAE | RMSE

«bromnerens» ITpornoser UDIIIT Hauswuble nporuoser Hann:;:_::;uﬂue Cronp3simee cpeanee
1101106 0,9% 0,90 1,02 2,0% 2,02 2,16 0,7% 0,70 0,89 0,7% 0,69 0,82
aBr.06 1.0% | 1,02 | 113 [ 06% | 058 | 070 | 0.8% | 077 | 1.02 | 06% | 0.64 | 076
cen.06 1,0% | 097 | 1,16 | 13% | 135 | 146 | 09% | 088 | 1,06 | 07% | 074 | 085
0k1.06 1% | 1,12 | 128 [ 15% | 1,55 | 162 | 12% | 117 [ 145 | 09% | 096 | 1,18
101106 1% | 112 | 120 [ 1w | 112 | a3 | 1w | 13 [ 145 | 1% | L2 | 130
J1ek.06 1,1% 1,12 1,33 1,8% 1,85 2,23 1,2% 1,18 1,46 1,1% 1,10 1,31
s18.07 1.0% | 1,02 | 131 [ 12% | 127 | 152 | 11% | 108 [ 141 | 09% | 096 | 1.25
hes.07 0,8% 0,87 1,26 1,2% 1,22 1,50 0,9% 0,93 1,23 0,7% 0,77 1,15
Map.07 1.0% | 1,03 | 138 [ 15% | 1,53 | 1.86 | 09% | 097 | 125 | 09% | 088 | 121
anp.07 09% | 087 | 1,03 [ 14% | 147 | 164 | 09% | 090 | 1,12 | 0,6% | 066 | 084
Mait.07 08% | 077 | 098 [ 0.6% | 063 | 086 | 13% | 128 | 148 | 07% | 076 | 1,00
won.07 | 08% | 080 | 093 | 1.8% | 1.85 | 205 [ 14% | 143 | 159 [ 08% | 077 [ 098
w007 0,8% 0,85 0,98 1,3% 1,27 1,47 1,4% 1,45 1,59 0,8% 0,83 0,96
asr.07 09% | 090 | 100 [ 09% | 092 | 101 | 15% | 152 | 1.67 | 09% | 097 | 1,07

ITpON3BOJICTBO BICKTPOIHEPTHH, Ta3a H BOJIbI

uy Gﬂﬂ:::u"" MAPE | MAE | RMSE [ MAPE [ MAE | RMSE [ MAPE | MAE | RMSE [ MAPE | MAE | RMSE

«bronerens» TIporuossr UDIIIT Haunble nporuosst Haun:;(l:;(e)z:ﬂﬂue Cxkonb3siliee cpeaHee
mon06 | 0,1% | 012 | 015 | 04% | 042 | 075 | 05% | 052 | 1.07 | 0.8% | 081 | 0383
aBr.06 1,4% 1,53 3,47 1,9% 2,12 4,27 1,3% 1,40 2,41 2,1% 2,28 4,00
cen.06 18% | 192 | 365 [ 2% | 230 | 435 | 15% | 1.60 | 248 | 2.1% | 230 | 4.00
OokT.06 1,7% 1,88 3,54 2,3% 2,43 4,37 1,6% 1,73 2,51 2,3% 2,43 4,05
101106 20% | 202 | 361 [ 24% | 258 | 426 | 1.8% | 193 | 257 | 23% | 242 | 404
J1ek.06 1,9% 1,98 2,59 2,6% 2,73 4,47 1,9% 1,97 2,57 2,3% 2,45 4,06
mB.07 21% | 220 | 362 [ 23% | 243 | 435 | 15% | 158 | 234 | 22% | 233 | 404
$es.07 09% | 095 | 1,10 [ 08% | 082 | 097 | 08% | 082 | 094 | 07% | 074 | 088
map.07 0,8% 0,83 0,97 1,6% 1,60 1,76 0,6% 0,58 0,75 0,8% 0,81 0,96
anp.07 05% | 052 | 067 [100% | 1007 | 10,09 | 05% | 053 | 070 | 1.1% | 108 | 124
Mait.07 0,5% 0,50 0,62 1,5% 1,50 1,62 0,5% 0,48 0,60 1,2% 1,18 1,34
won.07 | 0,6% | 057 | 065 | 08% | 077 | 096 | 0.6% | 057 | o066 | 12% | 122 [ 138
nion.07 0,6% 0,63 0,70 1,6% 1,62 1,78 0,7% 0,70 0,79 1,3% 1,25 1,45
aBr.07 0.6% | 064 | 072 [ 07% | 070 | 073 | 07% | 070 | 081 | 14% | 140 | 157

TIpon3BOJCTBO NHILEBBIX HPOIYKTOB

ny6f:::u"" MAPE [ MAE | RMSE [ MAPE [ MAE | RMSE [ MAPE | MAE | RMSE [ MAPE | MAE | RMSE

«bromnerens» TIporuossr UDIIIT HauBHble nporuo3st HanB:;(I)er;e)izl}mme Cxkonb3silnee cpeHee
11071.06 03% | 028 [ 033 [ 02% [ 023 [ 031 [04% [ 040 [ 049 | 02% [ 023 [ 029
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HpOH3BOﬂCTBO TIUIIEBBIX IPOYKTOB
Aata  TyiapE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE
myOnuKanuu
«Bronnerer» Iporxoser UDIII HanBHble nporHo351 Hanpikie cesonsie Cronb3siiiee cpejiHee
"pOrHO:iLI
asr06 | 03% | 030 | 035 | 07% | 068 | 073 | 03% | 032 | 039 | 02% | 025 [ 031
cew06 | 03% | 027 | 029 | 05% | 052 | 056 | 04% | 043 | 050 | 02% | 025 | 031
okr06 | 03% | 030 | 032 | 01% | 015 | 023 | 04% | 037 | 043 | 02% | 018 | 027
non06 | 03% | 032 | 032 | 02% | 025 | 033 | 03% | 035 | 043 | 02% | 0.7 | 024
2ex06 | 03% | 028 | 032 | 03% | 028 | 032 | 04% | 042 | 052 | 01% | 012 | o.l6
ans.07 | 05% | 052 | 070 | 04% | 038 | 075 | 08% | 077 | 1.04 | 04% | 038 | 074
des07 | 07% | 072 | 092 [ 07% | 073 | 084 | 1.0% | 1.02 | 127 | 07% | 067 | 101
vap07 | 08% | 087 | 112 | 11% | 117 | 148 | 12% | 125 | 152 | 1,0% | 098 | 129
anp.07 | 13% | 130 | 160 | 14% | 143 | 175 | 1.6% | 167 | 190 | 14% | 146 | 178
maii07 | 15% | 158 | 177 | 1.8% | 185 | 2.02 | 1.9% | 200 | 208 | 1.8% | 1.82 | 2.00
won07 | 1.6% | 162 | 179 | 19% | 198 | 202 | 1.8% | 1.85 | 2.05 | 1.9% | 192 | 2,07
won07 | 14% | 148 | 169 | 1% | 177 | 195 | 1% | 170 | 192 | 1.8% | 1.82 | 1.9
asr.07 14% | 146 | 171 | 14% | 146 | 171 | 1.6% | 1.68 | 194 | 1.7% | 1,78 | 1.99
TeKkCTUIBbHOE U IBEHHOE NPOU3BOJACTBO
Aara 'y p | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE
myOnuKaun
«Bromreten» TIporuossr UDTIIT HaunBHble mporHo3st Haupric cesonrbie Cronp3sinee cpeaiHee
TIPOTHO3bI
won06 | 05% | 052 | 059 | 04% | 040 | 053 | 04% | 043 | 052 | 04% | 036 | 049
asr06 | 0.6% | 062 | 072 | 05% | 047 | 049 | 0% | 072 | 090 | 0.5% | 046 | 0.65
cen06 | 08% | 083 | 098 | 06% | 062 | 079 | 06% | 065 | 087 | 04% | 044 | 0.63
okr06 | 0.6% | 062 | 081 | 05% | 048 | 051 | 07% | 075 | 095 | 05% | 050 | 0.66
non06 | 0.8% | 077 | 091 | 05% | 048 | 064 | 08% | 077 | 095 | 05% | 050 | 0.67
2ek06 | 0.5% | 050 | 068 | 0.5% | 048 | 054 | 0% | 072 | 091 | 05% | 051 | 0,69
ans07 | 03% | 035 | 054 | 03% | 035 | 052 | 07% | 0,68 | 090 | 04% | 040 | 0.59
des.07 | 03% | 030 | 043 | 04% | 043 | 061 | 05% | 050 | 059 | 04% | 040 | 057
Map.07 | 03% | 030 | 040 | 0.6% | 0.62 | 071 | 05% | 055 | 061 | 04% | 038 | 051
anp.07 | 03% | 027 | 035 | 08% | 083 | 092 | 04% | 040 | 045 | 03% | 031 | 043
Maii.07 | 02% | 022 | 033 | 04% | 045 | 055 | 04% | 042 | 046 | 03% | 031 | 041
wor07 | 03% | 028 | 041 | 04% | 037 | 038 | 04% | 037 | 041 | 02% | 024 | 036
wor07 | 04% | 040 | 053 | 06% | 058 | 074 | 04% | 038 | 043 | 04% | 041 | 059
asr07 | 03% | 034 | 049 | 07% | 070 | 084 | 03% | 032 | 035 | 03% | 034 | 055
OGpaboTKa JPEBECHHBI M IPOM3BOICTBO U3/IENHii U3 JlepeBa
Aata T pE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE
IyOIMKaul
«Biomerers» pornoser UDIIIT Hansble nporuosst Haupiikie cesoninie Cronb3siiee cpezHee
IPOTHO3bI
wor06 | 1.0% | 102 | 123 | 06% | 065 | 078 | 05% | 052 | 083 | 05% | 050 [ 0.79
abr.06 13% | 137 | 168 | 0.8% | 083 | 123 | 0.8% | 078 | 1.08 | 0.8% | 083 | 121
cen06 | 14% | 147 | 171 | 09% | 093 | 131 | 08% | 087 | 111 | 09% | 089 | 122
oxt06 | 1.8% | 182 | 2.04 | 12% | 118 | 146 | 09% | 093 | 112 | 1.0% | 098 | 126
wow.06 | 2.0% | 2,02 | 219 | 11% | 117 | 142 | 09% | 092 | L1 | 1.0% | 105 | 128
nex06 | 22% | 222 | 233 | 1.6% | 163 | 175 | 11% | 108 | 125 | 13% | 128 | 143
aus.07_ | 19% | 192 | 2.05 | 09% | 093 | 110 | 1.0% | 100 | 114 | 11% | 113 | 127
des.07 | 1.8% | 1.82 | 191 | 12% | 123 | 130 | 1.0% | 1.03 | 119 | 1.0% | 1.03 | 110
vap07 | 2.1% | 2.15 | 236 | 0.6% | 057 | 0.66 | 12% | 123 | 138 | 11% | 111 | 1.16
anp.07 | 24% | 242 | 270 | 08% | 077 | 088 | 1.6% | 162 | 176 | 11% | 117 | 126
Mait07 | 23% | 235 | 243 | Li% | 115 | 121 | 1.7% | 172 | 180 | 12% | 126 | 131
won07 | 22% | 220 | 229 | 0.6% | 063 | 074 | 15% | 158 | 171 | 1.0% | 102 | Lle
won07 | 2.1% | 215 | 223 | 08% | 080 | 091 | 14% | 142 | 162 | 1,0% | 1,04 | 117
asr07 17% | 172 | 1.80 | 04% | 044 | 058 | 13% | 132 | 156 | 09% | 092 | 1,09
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LIS.HJ'HO.HOiiHO-GyMa)I(HOe TIPOU3BOACTBO

Hata  PVrapE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE
myOnuKaun
«bromnerens» TIporuossr UDTIIT HawuBHbIe NpOrHO3bI Hauprisic cesonrrie Cronp3sinee cpeaiHee
TIPOTHO3bI
mon06 | 0.7% | 0,67 [ 097 | 05% | 052 | 082 | 09% [ 093 | 132 | 05% | 052 [ 086
asr.06 0,6% | 065 | 097 [ 07% | 070 | 1,06 | 1,0% | 098 | 134 [ 05% | 054 | 0385
cen.06 08% | 078 | 1,13 [ 06% | 063 | 080 [ 05% | 053 | 069 [ 05% | 051 | 083
oKT.06 0,6% | 062 | 093 [ 06% | 058 | 09 [ 05% | 053 | 069 | 05% | 053 | 0384
109106 04% | 045 | 083 [ 06% | 060 | 099 [ 04% | 045 | 064 | 05% | 053 | 0384
11eK.06 1,1% | 1,10 | 1,83 [ 1,0% | 1,08 | 1,74 | 11% | 1,15 | 1,87 [ 1,1% | 1,18 | 1,88
18.07 0,7% | 070 | 144 [ 08% | 085 | 1,55 | 1,0% | 1,05 | 1,81 | 08% | 0385 | 1,65
des.07 07% | 073 | 144 [ 09% | 090 | 1,78 [ 1,0% | 1,00 | 1,80 | 08% | 084 | 1,64
Map.07 11% | 1,13 | 1,59 [ 22% | 223 | 226 | 1,1% | 1,08 | 1,81 [ 10% | 100 | 1,63
anp.07 1,0% | 1,03 | 1,55 [ 1,1% | 1,08 | 1,62 | 1,0% | 1,05 | 1,81 [ 1,0% | 1,00 | 1,63
Maii.07 1,1% | 1,08 | 1,56 [ 09% | 088 | 1,74 | 1,1% | 1,13 | 1,83 [ 10% | 106 | 1,65
won07 | 0,7% | 0,68 [ 082 | 0,7% | 0,67 | 071 | 04% | 045 | 052 | 06% | 058 [ 0,63
mon07 | 09% | 0388 | 1,05 | 06% | 063 | 089 | 03% [ 035 | 041 | 08% | 078 | 091
asr.07 0,6% | 056 | 062 [ 39% | 396 | 408 | 04% | 038 | 044 | 1,0% | 1,03 | 1,08
TIpon3BOICTBO KOKCA, HE(TEIPOIYKTOB
nyéf:;:um MAPE | MAE | RMSE [ MAPE | MAE | RMSE [ MAPE [ MAE [ RMSE [ MAPE [ MAE [ RMSE
«Bronnerens» ITpornoser UDIIIT HaugHble mporuo3s Hanpiuie cesoniie Cronp3smee cpeaHee
TIPOTHO3bI
mon06 | 6,1% | 555 | 7,62 | 10,1% | 938 | 11,28 | 68% | 637 | 801 | 68% | 636 | 7,94
asr.06 74% | 685 | 836 | 50% | 457 [ 562 [ 103% | 9,60 | 11,57 | 73% | 6,74 | 824
cen.06 82% | 7,57 | 890 | 55% | 508 | 615 [ 100% | 935 | 1143 | 76% | 698 | 839
oKT.06 7,0% | 7,00 | 7,79 | 92% | 897 [ 965 | 93% | 937 [ 1145 | 62% | 620 | 707
105106 59% | 600 | 678 | 54% | 560 | 656 | 89% | 9,02 [ 1141 [ 55% | 560 | 654
11ex.06 53% | 537 | 664 | 14,5% | 1512 [ 1649 | 81% | 820 [ 11,17 | 55% | 572 | 6,79
uB.07 55% | 557 | 725 | 82% | 8,78 [ 1040 | 7,8% | 7,98 | 11,08 | 53% | 558 | 690
der.07 32% | 343 | 477 | 46% | 500 | 643 | 48% | 523 | 745 | 47% | 505 | 648
wMap.07 3,7% | 393 | 552 | 7,7% | 822 [ 964 | 45% | 488 | 721 | 44% | 478 | 632
anp.07 27% | 2,73 | 351 [ 80% | 823 | 872 | 48% | 497 | 740 | 32% | 337 | 397
Maii.07 35% | 3,65 | 481 | 3,0% | 3,00 [ 425 | 72% | 7,62 | 998 | 44% | 463 | 6,06
won.07 | 3,6% | 3.8 | 460 | 86% | 88 | 975 [ 82% | 873 | 1043 [ 49% | 520 | 6,12
mon07 | 45% | 470 | 531 | 52% | 518 | 619 | 7,7% [ 8,13 | 1031 | 48% [ 509 [ 583
ar.07 47% | 484 | 550 [ 55% | 586 | 692 | 84% | 896 | 11,15 [ 54% | 572 | 655
XHUMHYECKoe TIPOHU3BOJ/ICTBO
uy GHH:;:"M MAPE [ MAE | RMSE [ MAPE [ MAE | RMSE [ MAPE | MAE | RMSE [ MAPE [ MAE | RMSE
«Bronnerers» ITpornossr UOIIIT Haugmuble nporuossr Hanpituie cesonuie Cronp3siiee cpeanee
HPOrHO3BI
mon06 | 09% | 087 [ 097 | 0.8% | 082 | 089 | 1,1% [ 1,07 | 1,13 | 0.8% | 0,78 [ 085
asr.06 09% | 095 | 1,03 [ 06% | 062 | 069 [ 1,0 | 1,020 | 1,08 | 07% | 071 | 0,79
cen.06 0,6% | 060 | 071 [ 13% | 128 | 133 [ 09% | 090 | 097 [ 07% | 074 | 083
0KT.06 1,0% | 1,02 | i [ 14% [ 1,38 | 144 [ 09% | 093 | 099 [ 08% | 075 | 085
105,06 09% | 090 | 097 [ 13% | 1,28 | 132 [ 08% | 085 | 092 [ 07% | 074 | 0381
11ex.06 0,6% | 060 | 062 [ 04% | 040 | 044 [ 08% | 080 | 090 | 06% | 064 | 067
1B.07 04% | 040 | 044 [ 06% | 062 | 063 [ 07% | 073 | 079 | 06% | 065 | 067
es.07 04% | 038 | 043 [ 08% | 077 | 0383 [ 07% | 067 | 0,72 | 05% | 049 | 052
wmap.07 04% | 040 | 048 [ 03% | 035 | 038 [ 0% | 068 | 074 | 04% | 043 | 051
anp.07 04% | 042 | 047 [ 05% | 050 | 071 [ 08% | 080 | 09 | 05% | 047 | 050
maii.07 | 04% | 040 | 044 | 06% | 058 | 067 [ 09% | 095 | 1,06 | 05% | 048 | 051
won07 | 05% | 047 [ 059 | 0,7% | 068 | 078 | 13% [ 128 | 141 | 06% | 064 [ 073
wi01.07 1,0% | 1,05 | 1,62 | 1,5% | 1,58 | 203 | 1,7% | 1,73 | 2,07 [ 1,3% [ 1,30 | 181
asr.07 12% | 128 | 1,83 [ 18% | 1,84 | 227 [ 1,9% | 1,98 | 226 [ 1,5% | 1,51 | 2,01

77



TPUJIOXXKEHHME 1

okonuanue Tabnuyor 1.5

MeTa.rmyprw-[ecl(oe IIPOU3BOACTBO U MPOU3BOJCTBO 'OTOBBIX METAJUIMYECKUX H3}Ieﬂﬂﬁ

Hata  \iapE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE

nmyOmKanuu

«bromnerens» TIporuossr UDTIIT HawuBHbIe NPOrHO3BI Haun:;:)er:zzgmme Cronp3sinee cpeaiHee
1101106 1,6% | 1,63 | 1,87 [ 28% | 2,83 | 3,06 | 1,6% | 1,60 | 2,07 | 09% | 097 | 136
asr.06 1,7% | 1,73 | 1,94 [ 07% | 072 | 08 [ 09% | 088 | 1,04 | 05% | 052 | 065
cen.06 2,0% 1,97 2,16 4,3% 4,28 4,31 0,8% 0,78 0,94 0,5% 0,47 0,55
oKT.06 19% | 1,90 | 2,14 [ 23% | 235 | 252 [ 09% | 088 | 1,05 | 08% | 082 | 093
HOs1.06 1,9% 1,97 2,04 1,2% 1,18 1,27 0,7% 0,68 0,79 1,2% 1,19 1,27
11ex.06 1,7% | 1,75 | 1,79 [ 16% | 1,63 | 2,06 | 08% | 083 | 1,00 | 12% | 127 | 135
18.07 1,6% | 1,58 | 166 | 14% | 147 | 1,60 | 1,7% | 1,75 | 2,64 | 1,4% | 147 | 1,60
$es.07 20% | 1,97 | 2,13 [ 22% | 2,18 | 237 [ 27% | 2,73 | 3,60 | 2,0% | 202 | 232
map.07 23% | 232 | 243 [ 24% | 247 | 256 [ 32% | 317 | 38 | 25% | 247 | 2,68
anp.07 2,4% 2,37 2,46 2,4% 2,38 2,45 3,1% 3,12 3,82 2,7% 2,67 2,82
maii07 [ 22% | 2,18 | 227 | 23% | 225 | 234 [ 35% | 342 | 393 [ 28% | 275 | 288
nion.07 2,9% 2,82 2,88 4,2% 4,17 4,22 3,4% 3,33 3,90 3,2% 3,13 3,20
won07 | 31% | 3,03 | 3,13 [ 46% | 453 | 462 | 24% | 237 | 304 | 30% | 305 | 3,18
asr.07 2,8% 2,78 2,84 3,9% 3,84 3,90 1,7% 1,64 1,97 2,7% 2,68 2,77

TIpon3BOCTBO MALIUH K 000PYI0BAHHS

ny(_)f:::uw MAPE | MAE | RMSE [ MAPE | MAE | RMSE | MAPE [ MAE [ RMSE [ MAPE [ MAE [ RMSE

«bromnerens» TTporrossr UDIIIT HaugHsle mporuo3er Haus:;;er:z:z:mme Cronp3smee cpeaHee
ni011.06 0,3% 0,28 0,34 0,3% 0,27 0,37 0,4% 0,38 0,42 0,2% 0,24 0,34
anr.06 03% | 032 | 037 | 05% | 053 [ 060 | 03% | 033 [ 039 [ 03% | 034 | 044
cen.06 0,2% 0,18 0,22 0,2% 0,25 0,36 0,3% 0,30 0,36 0,4% 0,38 0,46
oKT.06 03% | 030 | 035 | 02% | 022 [ 030 | 04% | 038 [ 047 [ 04% | 037 | 046
HO51.06 0,3% 0,32 0,37 0,4% 0,42 0,48 0,4% 0,43 0,50 0,4% 0,42 0,49
11ex.06 03% | 033 | 037 | 03% | 028 [ 034 | 04% | 043 [ 050 [ 04% | 040 | 047
uB.07 02% | 023 | 026 | 03% | 027 [ 032 | 04% | 043 [ 050 [ 03% | 031 | 035
hes.07 0,2% 0,20 0,22 0,1% 0,12 0,15 0,4% 0,43 0,50 0,2% 0,22 0,27
Map.07 03% | 028 | 033 | 05% | 052 [ 056 | 04% | 040 [ 049 [ 02% | 0,19 | 023
arnp.07 0,3% 0,30 0,35 0,3% 0,30 0,36 0,4% 0,38 0,46 0,3% 0,33 0,39
Maii.07 03% | 035 | 043 | 03% | 035 [ 041 | 03% | 035 [ 043 [ 03% | 034 | 041
ntoH.07 0,2% 0,22 0,28 0,2% 0,25 0,33 0,2% 0,23 0,33 0,3% 0,29 0,36
mon07 | 03% | 030 [ 035 | 04% | 037 | 043 | 03% [ 027 | 036 | 04% [ 038 [ 051
asr.07 05% | 048 | 054 | 04% | 040 | 046 | 03% | 030 | 039 [ 04% | 042 | 054

TIpon3BOJCTBO TPAHCTIOPTHBIX CPEJICTB H 000PYAOBAHHS

Hyﬁf;;:uw MAPE [ MAE | RMSE [ MAPE [ MAE | RMSE [ MAPE | MAE | RMSE [ MAPE [ MAE | RMSE

«bronnerens» TTporuoser UBIIIT Haugmuble nporuossr Haun:lii:zzguﬂue Cronp3sinee cpeanee
11011.06 0,4% 0,42 0,50 3.2% 3,23 3,25 0,1% 0,15 0,24 0,4% 0,36 0,38
asr.06 0,6% | 057 | 073 | 03% | 028 [ 033 | 03% | 032 [ 051 [ 03% | 031 | 034
cen.06 0,6% | 057 | 073 | 03% | 030 [ 034 | 03% | 027 | 049 [ 03% | 033 | 035
okT.06 0,4% 0,45 0,64 0,4% 0,37 0,48 0,4% 0,38 0,57 0,3% 0,27 0,32
105,06 05% | 048 | 065 | 02% | 022 [ 031 | 09% | 090 [ 139 [ 02% | 023 | 029
J1ek.06 0,6% 0,63 0,76 0,5% 0,48 0,59 1,0% 1,02 1,42 0,3% 0,28 0,37
s118.07 05% | 053 | 067 | 04% | 038 [ 048 | 09% | 093 [ 140 [ 02% | 020 | 029
hes.07 0,3% 0,33 0,40 0,4% 0,37 0,48 0,8% 0,78 1,33 0,2% 0,21 0,30
Map.07 03% | 033 | 040 | 06% | 060 [ 066 | 08% | 08 [ 134 [ 03% | 027 | 035
anp.07 03% | 033 | 044 | 03% | 030 [ 039 | 08% | 08 [ 133 [ 03% | 027 | 036
Maii.07 04% | 043 | 054 | 03% | 035 [ 045 | 04% | 037 | 044 [ 03% | 028 | 035
won07 | 03% | 033 [ 041 | 02% | 020 | 026 | 03% [ 033 | 039 | 02% | 021 [ 026
w0107 0,7% 0,67 1,08 0,6% 0,58 0,97 0,6% 0,62 0,79 0,5% 0,55 0,92
ar.07 08% | 078 | 1,14 | 08% | 084 [ 095 | 07% | 0,70 | 0387 [ 07% | 067 | 1,07
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TPMJIOXXEHHME 1

Tabruya 1.6
I[P[HaM](lKa CTOMMOCTH MUHHUMAJBHOI0 Haﬁopa NMPOAYKTOB MAUTAHUS
uy GHH;;:"M MAPE [ MAE | RMSE [ MAPE [ MAE | RMSE [ MAPE | MAE | RMSE [ MAPE | MAE | RMSE
«bromerersn» TTporuossr UBIIIT Hausuble nporuosst Hanstie cesonmvte Crkonb3siiee cpejnee
HPOrHO3bI
ni011.06 1,4% | 21,00 | 2448 | 3.2% | 46,08 | 5525 | 8,5% | 124,63 | 12527 | 42% | 61,57 | 68,87
aBr.06 22% | 32,77 | 42,45 | 34% | 4945 | 5950 | 7,4% | 107,62 | 112,24 | 3.9% | 57,73 | 69,42
cen.06 3.6% | 54,58 | 6131 | 3.7% | 54,12 | 68,00 | 6,3% | 92,57 | 100,00 | 44% | 6596 | 78,71
okT.06 3,3% | 50,00 | 55,79 | 2,6% | 39,97 | 44,50 | 5.4% | 81,03 | 88,83 | 53% | 81,60 | 90,35
101,06 54% | 84,10 | 90,89 | 6,7% | 103,60 | 10991 | 4,9% | 74,42 | 80,74 | 6.4% | 99.46 | 106,02
nek.06 44% | 6822 | 7531 | 9,0% | 141,68 | 151,08 | 5,0% | 79,37 | 88,88 | 7.7% | 121,90 | 132,71
18,07 4,0% | 62,68 | 71,04 | 9.6% |157.20 | 173,11 | 5,7% | 94,05 | 110,15 | 9.0% | 147,19 | 164,07
¢es.07 3.8% | 59,55 | 69,84 [ 9,0% | 149,10 | 162,93 | 7,0% | 115,90 | 129,39 | 9,6% | 157,47 | 170,62
map.07 3,3% | 53,79 | 5946 | 8,0% | 132,45 143,41 | 8,7% [ 144,40 [ 154,78 | 9,8% [ 161,69 | 170,78
anp.07 52% | 8733 | 100,50 | 8.4% | 140,10 | 146,95 | 10,9% | 182,22 | 191,94 | 10,6% | 177,79 | 183,24
Mait.07 7,.9% | 134,41 | 142,35 | 8,8% | 149,35 | 154,74 | 13,0% | 220,07 | 227,55 | 11,8% | 200,77 | 204,81
110,07 9.7% | 166,90 | 173,36 | 9.2% | 159,07 | 168,35 | 14,5% | 249,03 | 256,44 | 12,7% | 219,24 | 226,07
nion.07 5,9% | 104,38 | 118,41 | 8,4% | 150,25 | 171,77 | 15,9% | 279,87 | 288,22 | 13,5% | 237,80 | 251,95
asr.07 7.5% | 135,93 | 144,47 | 5.6% | 100,66 | 121,76 | 17,1% | 301,64 | 306,33 | 15,0% | 272,82 | 291,02
Tabnuya 1.7
Hnpexcsbl TpaHCIOPTHBIX Tapu$oB HA IPY30BbI¢ NIEPEBO3KH
Ci il MHIeKe TP PTHBIX TapU(OB Ha IPpy30Bbie epeBo3kn (ARIMA)

uy GHH;;:"M MAPE [ MAE | RMSE [ MAPE [ MAE | RMSE [ MAPE | MAE | RMSE [ MAPE | MAE | RMSE

«bromerersn TTporuossr U3IIIT Hausuble nporuosst Haun:;::_:zzguﬂue Crkonp3siee cpeHee
ni011.06 3,6% 3,47 4,65 2,5% 2,45 4,10 1,6% 1,58 2,20 3,2% 3,11 4,34
aBr.06 34% | 333 | 449 | 24% | 233 | 409 | 12% | 120 | 19 | 31% | 304 | 432
cen.06 34% | 328 | 440 |100% | 977 | 1058 | 12% | 120 | 199 | 3,5% | 344 | 455
okT.06 23% | 238 2,49 1,9% | 2,00 3,16 | 0,8% | 085 1,63 2.2% | 2,25 2,45
101,06 1,7% | 1,80 | 3,05 | 16% | 1,72 | 298 | 08% | 080 | 1,63 | 2,1% | 2,18 | 245
nek.06 2,0% | 2,05 2,19 | 96% | 982 | 10,11 | 0,7% | 0,78 1,63 1,9% 1,97 2,58
18,07 22% | 222 | 244 | 1.7% | 1,80 | 3,15 | 0.6% | 0,63 127 | 21% | 2,19 | 264
(es.07 1,9% 1,93 2,48 1,7% 1,82 3,15 0,7% 0,70 1,28 2,1% 2,16 2,64
Map.07 22% | 223 | 2,65 | 42% | 425 | 483 | 07% | 070 | 128 | 22% | 231 | 257
anp.07 22% | 220 | 253 | 12% | 125 | 264 | 1,7% | 1,77 | 3,19 | 1.8% | 1,80 | 246
Mait.07 1,.9% 1,98 2,47 1,2% 1,23 2,64 1,7% 1,77 3,19 1,8% 1,82 2,47
110,07 18% | 1,88 | 245 | 41% | 407 | 417 | 1,7% | 1,77 | 3,19 | 20% | 2,04 | 249
nion.07 29% | 3,28 578 | 3,0% | 3,57 822 | 33% | 3,65 6,54 | 3,5% | 4,08 7,95
asr.07 28% | 323 | 581 | 35% | 422 | 904 | 32% | 3,60 | 654 | 35% | 408 | 7,95

Wnpnexe TapugoB Ha rpy30BbIe NePeBO3KH ABTOMOOHILHBIM TpancnopToM (ARIMA)

uy 65:;:unn MAPE | MAE | RMSE [ MAPE [ MAE | RMSE [ MAPE | MAE | RMSE [ MAPE | MAE | RMSE

«bromerens» TIporuossr UDIIIT HauHble nporuosst Hans::(l;:(e)z;:;—mme Cxkonp3siee cpesiHee
11011.06 09% | 090 | 1,34 | 07% | 070 | 1,29 | 09% | 090 | 134 | 07% | 072 | 1,09
aBr.06 0.8% | 087 1,33 1,1% 1,08 1,51 0,8% | 085 1,33 | 0,6% | 0,62 1,07
cen.06 1,0% | 098 | 1,39 | 09% | 095 | 142 | 09% | 090 | 135 | 06% | 063 | 1,08
okT.06 0.8% | 0,78 1,35 | 0,7% [ 0,72 1,29 | 0,6% | 0,60 096 | 0,7% | 0,68 1,12
105106 0,9% | 093 | 147 | 07% | 073 | 1,13 | 0,6% | 060 | 096 | 07% | 073 | 113
1eK.06 25% | 248 | 275 [ 07% | 070 | 1,18 | 0,6% | 062 | 096 | 07% | 075 1,15
sB.07 03% | 032 0,36 | 03% | 028 030 | 02% | 025 033 | 03% [ 030 0,33
(es.07 02% | 020 | 025 | 02% | 0,18 | 020 | 02% | 025 | 033 | 03% | 029 | 032
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TIPUJIOJKEHUE 1

okonuanue Tabnuywt 1.7

Mnjexe Tapugos Ha rpy3oBbie NepeBo3KH aBTOMOOHILHBIM TpancnopTom (ARIMA)
Hata  iapE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE
myOmMKauu
«bromnerensn» TIporsossr UDTIIT HawuBHbIe NPOrHO3BI Hauprie cesonrbie Cronp3sinee cpeaHee
TIPOTHO3BI
Map.07 0,1% 0,15 0,16 3,1% 3,15 3,15 0,2% 0,23 0,31 0,5% 0,53 0,55
anp.07 0,1% 0,15 0,16 0,5% 0,53 0,54 0,2% 0,18 0,23 0,5% 0,49 0,50
Maii.07 1,6% 1,63 1,64 0,3% 0,27 0,31 0,2% 0,18 0,23 0,4% 0,41 0,44
nion.07 0,2% 0,23 0,26 0,2% 0,18 0,21 0,2% 0,17 0,22 0,3% 0,33 0,36
nroi.07 0,7% 0,73 1,29 0,9% 0,93 1,89 0,4% 0,40 0,61 0,9% 0,89 1,72
asr.07 1,2% 1,20 1,78 1,3% 1,37 2,21 0,7% 0,75 1,09 1,2% 1,24 1,88
Hnpnexe Tapugos Ha TP p 1if TP pt (ARIMA)
ny6§;::u”n MAPE | MAE | RMSE [ MAPE [ MAE | RMSE [ MAPE | MAE | RMSE | MAPE | MAE | RMSE
«bromerens» TIporuossr UDIIIT HauBHble nporuosst Haustic cesontsie Cronb3siliee cpeiHee
MPOTHO3BI
ni011.06 5,0% 4,58 6,83 3,8% 3,37 6,38 2,0% 1,93 3,20 4,6% 4,12 6,79
aBr.06 4,5% 4,07 6,93 3.8% 3,40 6,43 1,9% 1,83 3,19 4,5% 4,03 6,77
cen.06 3,5% 3,27 4,88 | 21,1% [ 20,20 | 21,11 | 1,9% 1,83 3,19 5,3% 4,78 7,32
okT.06 2,6% 2,72 3,57 2,7% 2,88 4,50 1,5% 1,53 2,96 2,9% 3,03 3,46
HOs1.06 2,5% 2,62 4,25 2,1% 2,28 4,15 1,4% 1,43 2,95 2,9% 3,03 3,46
21ex.06 2,8% 2,93 346 | 16,7% | 17,18 | 17,53 | 1,4% 1,45 2,96 2,5% 2,65 3.65
auB.07 4,0% 4,32 5,53 3,3% 3,65 6,42 1,1% 1,20 2,36 4,0% 4,32 5,53
des.07 3,9% 4,18 5,31 3.3% 3,65 6,42 1,2% 1,30 2,37 4,0% 4,30 5,55
map.07 4,2% 4,43 5,29 5,0% 523 5,40 1,2% 1,32 2,37 4,1% 4,44 5,46
anp.07 3,7% 3,90 4,98 2,2% 2,45 5,31 3,2% 3,28 5,86 3.2% 3,39 5,00
Mait.07 3.6% 3,82 4,97 2,2% 2,45 531 3.2% 3.28 5,86 3.2% 3,39 5,00
nion.07 3,8% 4,00 5,06 8,4% 8,43 8,70 3,2% 327 5,86 3,6% 3,83 4,98
mion.07 5.8% 6,92 11,50 | 4.4% 5,67 13,12 | 5.8% 6,90 12,42 | 53% 6,50 12,68
asr.07 7,.9% 8,95 12,13 | 4,4% 5,67 13,12 | 5,7% 6,80 12,42 | 53% 6,50 12,68
Tabnuya 1.8
I[m{aMpma IEH HA HEKOTOPbI€ BU/IbI ChIPbS HA MUPOBOM PbIHKE
p % Hedyrs Mapku Brent. (ARIMA)
it [ e 9 8 B B g 2 g o 2
5§§|z|5§|§5§§|5§|§|2
é % TIpornosst UBIIIT HawBHbIe IporHo3s HawBrbIe ce30HHBIE POrHO3BI Cronb3siee cpejHee
mion.06 20.3% 11,76 13.59 16.7% 9.86 10,68 9.0% 573 727 7.0% 4.59 6,62
aBr.06 28,5% 16,57 1743 19,3% 11,19 11,55 5,7% 328 426 49% 282 3,18
cen.06 31.0% 18,11 18,60 17.2% 9,97 10,33 3.9% 221 2,78 57% 323 4,08
okT.06 17.7% 10,30 11,73 22.9% 13,50 14,13 42% 246 2,98 7.5% 436 514
Hos1.06 9.8% 574 722 19,6% 11,71 12,65 4.4% 2,67 3,12 7.9% 4,62 551
nex.06 8.2% 492 578 8.5% 533 597 44% 2,68 3,13 8.8% 533 6,05
.07 9.3% 6,55 841 12.8% 9,04 10,80 3.4% 2,30 2,52 8,5% 585 691
hes.07 9.9% 7.19 8,97 154% 1091 11.84 34% 241 2,63 8.2% 587 6,93
map.07 11,3% 8,46 10,88 13,1% 9,58 10,39 6,5% 4,78 6,42 9,7% 7,16 8,21
anp.07 232% 17,67 19,30 26,8% 20,20 20,85 10,7% 838 11,88 13,0% 9,96 1122
Mait.07 153% 12,69 1557 26,0% 2091 22,19 16,1% 13,61 1825 17.8% 14,58 16,37
mion.07 18,1% 15,62 18,45 23,5% 19.89 21,39 209% 18,05 21,76 20,9% 17,76 19.44
mon.07 223% 19.66 2199 194% 17,08 1898 27.0% 2377 26,60 22.7% 19.82 2148
aBr07 21,0% 18,74 20,10 222% 19,73 20,66 31,6% 27,97 29,11 25,7% 22,78 23,59
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TIPUJIOXKEHUE 1

npoooncenue Tabruyvr 1.8

§ : Asrommsrit (ARIMA)

| SESEEAEARaEiEARERARER
: 2 sl =]=]¢% :
§( < Tporsosst UDIIIT HawBHble iporHo3st HawBHble ce30HHBIE POTrHO3BI Cronb3siniee cpejee
.06 5.8% 149,17 17547 4.9% 131,37 143,55 8,9% 246,72 317,66 21,6% 57831 595,06
aBr.06 4.5% 11792 13941 52% 134,52 182,35 9.9% 27588 306,37 20,7% 567,37 580,57
cen.06 77% 212,70 216,78 9.8% 272,03 279.81 11.3% 313,12 31992 20.0% 555,16 559,01
OkT.06 1,7% 4833 54,96 9.9% 277,90 281,82 11,1% 311,37 318,84 18,7% 521,84 523,94
Hos.06 4.6% 128,92 160,08 123% 345,18 346,14 9.9% 27783 302.86 17.3% 486,74 48742
11eK.06 5,1% 142,78 162,98 10,7% 298,65 303,10 8,9% 247,83 273,69 14.9% 415,85 419,05
.07 3.9% 107,75 129,09 4.1% 115,78 127,56 82% 22793 25204 123% 342,65 346,81
bes.07 4.4% 117,63 148,18 32% 86,47 103,60 6,3% 172,15 197,89 83% 229,16 250,96
map.07 11.3% 289,05 34371 6.6% 165,58 226,78 49% 132,95 151,44 6.4% 172.82 189,93
anp.07 162% 406,48 45525 8.3% 204,92 254,54 53% 136,18 155,71 5.6% 14532 153,56
Maii.07 19,5% 488,72 517,17 11,7% 292,65 317,49 6,3% 160,75 173,78 54% 135,19 146,31
uion.07 232% 57197 594,86 10.7% 260,40 286,22 82% 202,52 23783 74% 181,92 193,06
mion.07 204% 499,47 504,10 15,0% 367,40 370,74 9,1% 221,97 260,07 9.4% 228,77 234,10
asr.07 18,0% 437,08 439,60 15,1% 36748 370,20 10,5% 256,16 283,98 10.5% 25525 259,16

N 3anoto (ARIMA)

§ § g g 2 g g 9 [ i 2 g g 2
2 2 i | E HAENENE NN g
g & Tporsossr UDIITT HauBHbIe MPOTHO3BI HauBHBIe Ce30HHbBIE POTHO3BI Crorb3siniee cpejiHee
mion.06 6.8% 41,60 4392 3.1% 1936 19,75 21.7% 134,14 138,63 21L1% 130,67 131,98
aBr.06 6,0% 36,42 42,13 8,6% 52,47 58,31 19.3% 119,97 122,09 18,7% 117,09 119,81
cen.06 3,7% 2344 2629 6.2% 39,68 44,01 17.9% 112,59 114,61 17.8% 113,13 115,87
0kt.06 11,9% 77,53 80,23 2,8% 18,36 24,33 16,3% 104,73 108,10 17.4% 113,12 114,82
1006 3.8% 2523 2880 3.5% 2335 2867 12.4% 80.89 88.82 15.8% 103,69 105,32
11ex.06 3.9% 26,04 29,64 9.2% 60,67 62,45 10.8% 70,86 78,05 14,5% 95,67 96,81
B.07 4.9% 32,54 35,69 11.8% 78,77 79.20 9.4% 62,58 71.80 13.7% 91,39 91,76
es.07 57% 38,14 41,51 5.5% 36,81 37,70 7.5% 49.74 57.68 11,9% 79,33 79,75
map.07 52% 35,26 4237 6,5% 44,46 48,16 7,7% 52,51 62,58 11,4% 77,18 79,36
anp.07 52% 36.87 47.88 7.9% 55,60 6594 9.7% 69.19 88,76 11,5% 80.40 87.87
Mait.07 7,5% 56,89 76,03 6,3% 4827 71,30 13,2% 97,58 114,78 12,8% 94,72 109,58
miom.07 10.3% 79.22 95.46 10.3% 79.65 98,65 153% 116,57 132,65 14.7% 111,63 125,89
mion.07 10,7% 86,75 104,13 11.9% 9727 11733 19.4% 15435 168,99 174% 139,59 157,12
aBr(7 16.8% 136,98 148,51 154% 125,95 139,18 222% 178,70 184,54 19.3% 156,57 16740
H 2 Mezs (ARIMA)

TREE 5 B £ g g F g g B
§§§|§|§§§5§§|5§|§|2
= TIpornosst UDTITT HausHbie nporHosst HauBHbIE CE30HHbBIE TPOTHO3bI Croub3siiiee cpejee
morn.06 32,3% 2106,5 2502,0 12,1% 8689 940,8 389% 2818,7 3004,3 38,6% 2760,3 28473
aBr.06 454% 28322 3177.6 21.8% 13529 15579 32,6% 22929 2566,2 29.9% 2072.5 22118
cer.06 10,6% 6548 776,1 13,3% 800,9 965,7 27,8% 1887.8 2124,6 23.4% 15734 1704.4
OkT.06 24.2% 1491,1 16472 19.4% 1179.5 13758 23.1% 1539,1 16863 18.8% 12932 1481.5
Hos.06 14,5% 9441 9950 17.4% 1047,1 13176 17.4% 1144,1 12674 15,0% 10873 13658
11eK.06 15.9% 1058,1 1096,1 14.8% 8816 12067 12.8% 842,0 939.5 14,1% 10434 12853
s1B.07 14.8% 1062.3 11113 9.8% 6247 872,1 10,5% 7268 862,9 15.7% 11775 13152
Ges.07 13,7% 10394 1087,6 8,5% 640,7 661,5 8,8% 634,6 8114 14,3% 11012 1202,2
Map.07 9.8% 756,3 7779 13.0% 1002,0 10149 54% 419.1 599.0 14.5% 1174 11289
anp.07 35,7% 2762,0 27734 26,3% 2038,2 2048,5 3,6% 281,5 318,1 13.9% 10764 10958
Mait.07 42.6% 32513 32781 24.7% 1889.3 19224 3.0% 2299 279.0 114% 8813 950.2
mion.07 36,4% 2741,0 2804.6 12,9% 994.9 11189 2,4% 189,7 2532 89% 6894 803,6
mion.07 22.0% 15813 1621,0 7.6% 5326 6443 52% 3789 612,5 57% 4328 5382
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TIPUJIOJKEHUE 1

okonuanue Tabnuyor 1.8

8 Mer (ARIMA)
g & > 2 £ g g & g 9 £ Fl 2
IEEEEREE : | 2 AR NENE
l:Et 2 TIportosst UIIIT HawBHble iporxo3bt HawBHbIe ce30HHBIE POrHO3BI Cronb3siitiee cpejHee
w07 | 13% | 8006 | 8806 | 78% | s#32 | 6469 | s7% | 4167 | 6655 | 58% | 432 [ 5202
a Huxens (ARIMA)
[ lefE[efefs[ela]e ¢
1 2 E il : :
é ¥ Tporuossr UDIIIT HauBHble IporsHo3st HauBHbIe ce30HHBIE POrHO3BI Cronb3siiiee cpejiHee
mom.06 40,0% 13147 13325 44,5% 14610 14806 63,8% 21007 21821 57,0% 18673 18826
aBr06 424% 14775 15163 37.9% 13276 13783 65,9% 22773 23444 57.8% 20057 20396
cen.06 43,4% 16440 17112 43,6% 16559 17309 68,5% 25382 25915 59,9% 22519 23076
okT.06 46.4% 19081 20054 33,0% 13860 15262 68,8% 27350 27821 60,6% 24645 25460
Hos1.06 56.6% 24989 25836 28,1% 12892 14420 68.4% 29183 29431 60.8% 26738 27507
J1ex.06 41,9% 19079 19869 324% 14850 15748 60,8% 27168 27521 59,6% 26796 27304
suB.07 41,0% 18582 19611 24.4% 11431 12984 54.4% 24677 26158 55.5% 24811 25564
be.07 36,2% 16417 18615 24.8% 11267 13154 45,5% 20797 23916 47,9% 21076 22807
map.07 222% 8469 9226 21,0% 8782 10531 343% 15622 20242 39.1% 16608 19124
anp.07 23,4% 7932 8620 21,1% 7537 8437 24.4% 10533 15498 26,6% 10746 13627
Maii.07 23.8% 7224 7747 29,7% 8934 9855 15.3% 5656 9160 14,6% 5168 6340
wion.07 30.9% 8929 9216 56,2% 16406 16578 12.2% 3553 4718 6,7% 1974 2387
mon.07 80,9% 23100 23173 742% 21175 21250 14,1% 3858 5218 12.4% 3444 3875
asr.07 75.5% 21688 21753 79.3% 22776 22852 14.8% 4066 5575 20.6% 5814 6106
Tabruya 1.9
JleHe:kHbIe MOKa3aTeJH
é é N Jenexnas 6aza (ARIMA)
S £ E 8 £ 7] £ ] £ 2
§|z|z§|§§§§§§|§|z
S[ b TIporuoser MIDITIT HauBHbIe IpOrHO3bI HauBHbIE CE30HHBIC IIPOTHO3bI Cronbsitiiee cpeHee
n101.06 9,5% 27592 294,75 16,3% 47483 511,19 269% 7720 7902 26,8% 7744 7972
aBr.06 9.1% 270,53 28931 13.7% 408,77 447,68 270% 7945 8131 26,5% 7820 803,1
cen.06 4.5% 137,62 158,51 13,1% 398,82 430,31 273% 8203 8392 262% 88,7 805,1
okT.06 7.6% 23572 24833 12.2% 379.92 406,23 277% 8540 872,1 262% 807.0 819.8
HO.06 838% 27825 279,24 13,8% 437,72 449,15 293% 9228 9254 26,3% 830,1 8362
nex.06 1.3% 4023 46,50 13.3% 42707 45126 283% 897.5 898.0 251% 8044 8175
auB.07 2.8% 91,53 9738 14,5% 484,02 51748 282% 9234 924,0 254% 8399 859,6
bes.07 24% 71,72 89,08 5.8% 203,00 250,80 27.8% 933,1 9336 254% 864,6 8858
Mmap.07 20% 68,77 7137 13,1% 462,92 49421 273% 945.0 9455 257% 899.1 915,6
anp.07 3,1% 111,93 119,19 139% 500,67 524,59 26,8% 954,0 9547 25,7% 917.8 931,1
Maii.07 32% 114,07 120,09 153% 559.97 57292 26,7% 9709 9715 255% 932.6 940,5
nion.07 2,5% 98,12 133,17 14,5% 560,75 605,64 264% 995,5 996,1 26,0% 992,6 1018,6
uion.07 1.8% 7427 103,02 14.4% 562,57 602,98 258% 91,6 9923 253% 9823 1006,0
aBr.07 2,0% 81,12 11143 11,8% 470,10 515,17 258% 1001,3 1001,8 24,1% 947,1 970,3
sy M2 (ARIMA)
=
Er e = o = o = [ = o
‘:EI E Hporuossr UIIIIT HauBHble TPOrHO3BI Ha"“:;:_:gizlﬂmﬂe Cxonb3ssiee cpejnee
ui0n.06 3.2% 2642 284.1 17.1% 14197 15233 32,0% 26019 26120 30,7% 25120 25719
aBr.06 5,1% 432,1 4533 14,8% 1264.2 1369,1 324% 27135 27227 30,5% 25697 26229
cen.06 3.1% 2770 305.6 15.9% 1403,1 15145 329% 28443 28564 30.6% 26696 27298
okT.06 2,5% 2333 3078 169% 1558,0 16742 33,7% 30432 30614 314% 2853,5 29186




TIPUJIOXKEHUE 1

oxonuanue Tabnuywr 1.9

g P M2 (ARIMA)

sz & P 2 £ = 2 £ E g £ = g
edfl || 2|z 2|z |z |23 |3|35]|°%¢2

Ex( g TIporuoser UDIIIT HaunsHple POTHO3BI Haun:::)erﬂczizﬂﬂme Ckonb3ssiuiee cpejuee
1006 39% 3709 4843 17.6% 1702,1 1840,3 34,6% 32813 3307,5 324% 3099.8 31778
1106 80% 8149 939,5 19.9% 1996,7 2162,0 34.9% 34172 34428 32,5% 32198 33248
suB.07 9,5% 985,5 1071,6 204% 21194 2253,6 35,1% 3556,6 35730 33,0% 33825 34682
her.07 2.9% 3088 3835 14,1% 1513,5 16304 350% 3677.8 3684,7 32,9% 3484,5 3536,8
map.07 43% 4572 523,1 19.7% 21554 22032 34,7% 3761,1 37629 33,3% 3627,1 36556
anp.07 3.9% 4238 5253 19.7% 21902 2209,6 340% 3762,7 3764.4 32.7% 3627,7 36394
Maii.07 45% 507.9 5476 16.8% 19236 1972,7 334% 37865 3790.1 31.7% 3603,0 36294
w1007 1.7% 1984 2756 144% 17326 1902,0 33.0% 38714 38792 31.3% 37102 37923
mion.07 7.1% 8483 836.8 11.0% 13712 15829 32.8% 39580 3966.4 304% 37083 37918
asr07 32% 3855 437.6 11,1% 13955 15804 327% 4007.6 40158 289% 3570,7 3646,9

30J10TOBATIOTHBIE Pe3ePBBI

Tabruya 1.10

RN

A

1

:

AERE

TTporosst VI HayBHb e TIpOrHOzs! HayBHbIe 0C30HHB R TIPOTHOB6T CromeegperHe
ma106 20% 578 63 10% | 3198 | 364 | 403% | 1365 | 1380 | 334% | 9518 | 9677
06 20% 577 3 8% | 259 | 3131 | 395% | 1506 | 152 | 2% | 9% | 97l
cen06 46% 1414 1608 | 141% | 4390 | 448 | 394% | 1945 | 1969 | 322% | R7¥6 | 10087
okr06 22% 745 967 162% 5366 5094 392% 12530 12566 327% 10589 10921
HoR06 45% 1694 | 463 | 18%% | 663 | 784 | R/ | BLI7 | B1% | 3% | 1623 | 1219
e 06 42% 1560 180 | 177% | 6686 | 7193 | 4% | 13681 | 13774 | B9 | 1371 | 130
sB07 45% 1728 2024 181% 7088 8019 381% 14264 14327 345% 13201 13723
(e07 153% 6L15 423 21%% 8765 R12 3R1% 14301 149,15 353% 13957 124
Map07 153% 232 63,16 4% 9142 93,18 378% 15328 15337 354% 14429 14542
anp07 89% 3745 378 190% 80,10 8140 378% 15856 15874 A48% 14628 14699
Mait07 48% 208 244 138% 5987 63,12 37% 16167 16194 334% 14377 14516
1ron07 134% 0L 6155 83% 374 H“U2 3713% 16457 16485 0% 14193 14384
nran(7 33% 1558 1871 9% 4608 5239 375% 16938 16959 310% 14092 14311
a7 34% 1601 1765 9% 293 47,75 375% 17202 17215 293% 13535 1369
Tabnuya 1.11
BasoTHbie Kypebl
E R Kype RUR/USD (ARIMA)
= =
e : = = & = = F = = F = = i
:E( 2 ITporuossr UDIIIT Hausnble nporuo3sr Haun::;?:z::-mme Cxonb3siee cpeaHee
mon.06 1,5% 0,40 0,45 1,1% 0,29 0,35 7,4% 1,95 1,98 5,3% 1,41 1,42
aBr.06 1,3% 0,33 0,40 1,1% 0,28 0,35 7,5% 1,98 2,01 5,1% 1,36 1,38
cen.06 1,7% 0,45 0,52 1,6% 0,42 0,49 7,5% 1,97 2,00 5,1% 1,35 1,37
okT.06 2,1% 0,56 0,62 2,3% 0,61 0,66 7,4% 1,95 1,98 5,4% 1,40 1,43
HOs1.06 1,6% 0,42 0,49 1,1% 0,29 0,35 6,6% 1,73 1,78 5,0% 1,30 1,33
J1ek.06 0,7% 0,19 0,23 1,5% 0,38 0,42 5,9% 1,53 1,56 4,6% 1,21 1,24
aus.07 | 2,7% | 070 | 075 | 2,6% | 067 | 070 | 57% | 148 150 | 46% | 1,19 1,20
es.07 | 29% | 074 | 078 | 15% | 038 | 041 | 52% | 133 135 | 44% | 112 1,13
Map07 | 2,6% | 065 | 0.80 | 1.7% | 042 | 052 | 53% | 136 138 | 45% | 1,14 1,18
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TIPUJIOJKEHHE 1

oxkonuanue Tabnuywr 1.11

. E Kypec RUR/USD (ARIMA)

=] m m m m m ja) m ==
ER & b @ & 2 @ = = 7 £ = 2
8- S| 2 S|z |z = |z
2] = 4 = & = 4 = 4
< 2

M HausHble ce3oHHbIE

= E TIporuossr UOIIIT Haunble nporuosst 1IporHosb! Croub3siiee cpeaHee

ap07 | 2,1% | 053 | 072 | 14% | 036 | 051 | 57% | 144 | 148 | 45% | 1,14 | 1,23
vait07 | 2,7% | 0.68 | 089 | 29% | 072 | 090 | 63% | 1,58 | 1.63 | 52% | 130 | 140
won07 | 42% | 103 | 116 | 34% | 083 | 096 | 67% | 167 | 1,70 | 57% | 141 | 150
war07 | 34% | 083 | 092 | 34% | 083 | 092 | 73% | 1.80 | 183 | 60% | 149 | 1,55
asr07 | 44% | 107 | 1,10 | 42% | 1,04 | 106 | 7.9% | 194 | 194 | 64% | 157 | 1,58

E A Kypce USD/EUR (ARIMA)

= =

£ & = g £ = g £ = a £ > a
55 < < s = < s < < s < < s
% E = = I~ S = ] s s 2 = s 2
g3 HaugHble ce30HHbIE

5%

= IIporuossr UOIIIT Hausnble nporuosst HIporHoss! Croip3siiee cpeaHee
mo.06 1,7% 0,02 0,03 1,7% 0,02 0,03 7,4% 0,10 0,10 7,3% 0,10 0,10

aBr06 | 14% | 002 | 002 | 1.8% | 002 | 002 [ 82% | 011 | 011 | 7.0% | 009 | 0,09
cen06 | 24% | 003 | 004 | 3.0% | 004 | 004 | 88% | 012 | 012 | 7.3% | 0.0 | 0,10
oxt06 | 34% | 005 | 005 | 41% | 006 | 006 | 92% | 012 | 012 | 77% [ 0410 [ 0,10
Hos06 | 3.0% | 004 | 004 | 12% | 002 | 002 | 82% | 011 | 011 | 71% | 009 | 0,10
ex06 | 19% | 003 | 003 | 16% | 002 [ 003 | 74% | o010 | 010 [ 63% | 008 | 009
aus.07 | 33% | 005 | 005 | 34% | 005 | 005 | 7.3% | 010 | 0.10 | 6,1% | 0,08 | 008
$es07 | 65% | 009 | 010 | 2.6% | 004 | 004 | 66% | 009 | 009 | 58% | 0,08 | 008
Map07 | 3.9% | 005 | 006 | 2.8% | 004 | 004 | 68% | 009 | 010 | 55% | 0,08 | 008
anp07 | 2,7% | 004 | 005 | 21% | 003 | 004 | 7.5% | 010 | 011 | 53% | 007 | 008
vait07 | 43% | 006 | 008 | 38% | 005 [ 007 | 86% | 012 | 013 | 64% | 009 | 0,10
won07 | 6.1% | 009 | 010 | 51% | 007 | 009 | 93% | 013 | 014 | 7.5% | 011 | 012
wor07 | 47% | 007 | 008 | 51% | 007 | 009 [ 103% | 015 | 015 [ 85% | 012 [ 0,13
asr07 | 6.8% | 010 | 0,10 | 61% | 009 | 009 | 112% | 0.16 | 016 | 92% | 013 | 0,14

Tabnuya 1.12
[Moka3aTrenn ypoBHS KU3HU HACETEHUS

E{ A Peanbrble pacnonaraemeie eHexkHbIC 10X01bI (ARIMA)

= =

izl gl el el el=]s8]e]|=]35
szl 2| 5| 2| s| =2 |5 |5|2|:5]|3]|z:z
s | = & = = =

g HaugHble ce30HHbIE

= TIporuossr UOIIIT Haunble nporuosst HiporHosbI Crkoip3siiiee cpeatee
.06 3,4% 3,85 5,60 5,3% 5,85 6,57 4,1% 4,72 5,45 2,4% 2,75 3,52
aBr.06 3,4% 3,78 5,57 5,6% 6,27 6,58 3,4% 3,83 4,46 1,7% 1,87 2,44

cen06 | 3.9% | 430 | 570 | 23% | 248 | 318 | 22% | 248 | 276 | 18% | 2,03 | 268
okt06 | 25% | 277 | 3,53 | 75% | 827 | 857 | 1.9% | 218 | 264 | 2.6% | 2,83 | 345
Hos06 | 19% | 213 | 307 | 15% | 1,65 | 218 | 2.9% | 325 | 443 | 3,1% | 341 | 379
nek06 | 27% | 295 | 334 | 27% | 293 | 324 | 39% | 422 | 582 [ 35% | 3,79 | 404
ams.07 | 13% | 147 | 176 | 31% | 343 | 374 | 39% | 423 | 583 | 32% | 3,52 | 382
Bes07 | 09% | 1,00 | 126 | 44% | 483 | 496 | 48% | 527 | 681 | 38% | 411 | 426
Map07 | 1,5% | 1,62 | 189 | 19% | 2,10 | 254 | 52% | 573 | 694 | 25% | 271 | 3,12
anp.07 | 18% | 197 | 229 | 18% | 2,00 | 236 | 54% | 597 | 697 | 24% | 258 | 302
Mait07 | 11% | 120 | 151 | 22% | 247 | 272 | 41% | 453 | 590 | 1.8% [ 200 | 264
won07 | 1,0% | 107 | 133 | 1.6% | 1.82 | 218 | 33% | 3.68 | 465 | 1.6% | 1,76 | 2,18
wor07 | 14% | 1,53 | 200 [ 22% | 248 | 305 [ 38% | 430 | 519 [ 16% | 1,76 | 2,17
asr07 | 14% | 1,58 | 192 | 39% | 442 | 481 | 3.0% | 334 | 397 | 15% | 1,70 | 190

&4



TIPUJIOXKEHUE 1

okonuanue Tabnuyer 1.12

E A Peasbuble fenexusie goxons (ARIMA

£3 £ 2 a £ 2 @ g a 4 & = 4
=g < < < <

ER < = < = < E < 5
S 2 s = F s = & s = s =

=g

E 2 TIpornossr MBI Hauszble nporuospt Hanprbie cesonmbie Crkorp3siiiee cpeaHee
= TIPOTHO3BI

42% | 482 | 589 | 49% | 553 | 626 | 34% | 392 | 473 | 2,0% | 233 [ 293

3,6% 4,05 5,57 5.9% 6,63 6,83 2,6% 2,92 3,66 1,4% 1,60 2,05

e
AHH

39% | 440 | 556 | 15% | 172 | 211 | 1.6% | 1.82 | 204 | 14% | 161 | 201

okt.06 2,0% 2,23 2,83 5,.9% 6,57 6,76 1,6% 1,78 2,02 2,0% 2,24 2,65

Hos1.00 2,8% 3,18 3,33 1,5% 1,70 2,25 2.3% 2,63 3,49 2.3% 2,51 2,79

nex06 | 27% | 3,02 | 322 | 15% | 168 | 197 | 33% | 3.67 | 510 | 2.6% | 2.89 | 3.10

sHB.07 1,4% 1,50 1,65 2,0% 2,27 2,55 3.3% 3,62 5,08 2.4% 2,69 2,94

Des07 | 12% | 135 | 151 | 33% | 3.63 | 376 | 42% | 463 | 593 | 29% | 321 | 336

map.07 1,2% 1,30 1,46 1,7% 1,88 2,35 4,8% 5,32 6,26 2,1% 2,36 2,57

ap07 | 08% | 095 | 133 | 14% | 157 | 195 | 47% | 520 | 625 | 20% | 218 | 246

mait.07 1,3% 1,50 1,77 2,1% 2,33 2,72 3,7% 4,15 5,51 1,8% 1,96 2,31

won07 | 1,0% | 1,15 | 129 | 1,6% | 1,80 | 224 | 2.6% | 290 | 390 | 13% | 142 | 150

wor07 | 12% | 140 | 160 | 1.6% | 1.8 | 224 | 29% | 328 | 415 | L1% | 128 | 144

asr07 1,9% 2,12 2,34 4,0% 4,58 4,71 2,1% 2,42 3,02 1,0% 1,18 1,36

E A Peanpnas 3apabornas miara (ARIMA)

= =

2 T @ m 53] m m m m m 5] @ m 53]
g = < g = < 2 < = 7 = = 7
&3 = = F = = 4 = = 2 = = 2
e

I TIporuossr UOIIIT Haunble nporuosst Haususie cesonbie Cronb3siiee cpejnee
= IIPOrHO3b)

wot06 | 1,0% | 117 | 129 | 08% | 093 | 127 | 2.8% | 322 | 391 | 35% | 407 | 426

aBr06 1,2% 1,42 1,67 1,6% 1,85 1,92 3,4% 3,93 4,88 3,6% 4,19 4,54

cen06 | 15% | 178 | 196 | 15% | 178 | 233 | 42% | 498 | 587 | 3.7% | 429 | 4.63

okt06 6,3% 7,42 7,56 2,8% 3,25 3,71 4,8% 5,70 6,51 3,8% 4,48 4,82

Hol06 | 54% | 637 | 646 | 2.7% | 317 | 355 | 47% | 560 | 648 | 3.7% | 438 | 466

nex06 | 5.1% | 595 | 622 | 2.0% | 237 | 267 | 49% | 580 | 652 | 3.6% | 426 | 449

sHB.07 5,0% 5,83 6,12 1,7% 2,03 2,54 3.9% 4,58 5,74 3.1% 3,61 3,95

$es07 | 42% | 490 | 525 | 19% | 220 | 266 | 2.8% | 335 | 470 | 23% | 2,70 | 322

map.07 1,9% 2,20 2,40 2,4% 2,75 3,06 1,8% 2,13 3,31 1,6% 1,89 2,46

ap07 | 2.6% | 297 | 317 | 3.6% | 413 | 428 | 08% | 090 | 1,06 | 09% | 1,02 | 114

Mait 07 3.2% 3,65 3,86 3,0% 347 3,68 0,8% 0,95 1,13 0,8% 0,97 1,26

won07 | 2,5% | 290 | 327 | 33% | 3,82 | 406 | 09% | 1,00 | 121 | 1,1% | 131 | 155

wor07 | 2,0% | 225 | 279 | 13% | 147 | 194 | 11% | 127 | 143 | 12% | 137 | 175

asr(7 1,7% 1,96 2,38 1,0% 1,18 1,36 1,2% 1,38 1,54 0,9% 1,06 1,41

Tabnuya 1.13
IMoka3aTen YHCIEHHOCTH 3aHSITOT0 B IKOHOMHKe HaceJIeHHUsl
U o011eif uncjeHHOCTH 0e3padoTHBIX

= C ‘b 3AHSATOTO B (ARIMA)

E 5

g5

g= m m w m m w IS m w m = m
1 - - - - < - - < - I A
S 2 = = & = = & = = & S = 2
g % Hausubie ce3ounbie

ERE;

= Iporrossr UDIIIT HawusHbie mporuossr porsoau Cronp3siiee cpeaHee
nio1.06 1,0% 0.68 0.79 1.4% 0.97 1,01 1.1% 0,75 0.79 1.4% 0,98 1.03
aBr.06 0,6% 0,43 0,50 0,5% 0,33 0,39 1,3% 0,90 0,98 1,1% 0,79 0,82
cen.06 1,1% 0,75 0,78 0.3% 0,23 0.26 1.6% 1,10 1,20 1,0% 0,73 0,75
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TPUJIOXXKEHHME 1

oxkonuanue Tabnuyvt 1.13

E 5 T b 3AHSITOTO B (ARIMA)

S ET el i e e E[eeEeE[]¢

2: = z 5 = z s = z = 2

E[ & TIpornosst MDIIIT HauBHBbIC IPOTHO3b! Ham::;i::i:‘“”e Cronpasuee cpeance
OkT.06 0,6% 0,45 0,55 0,9% 0,62 0,67 1,9% 1,33 1,43 1,1% 0,76 0,85
10506 0.4% 0.28 0.34 0.7% 0.50 0.58 2.3% 1,62 1,68 1.4% 0,98 1,13
J1ek.06 0,2% 0,17 0,20 1,0% 0,70 0,86 2,6% 1,80 1,83 1,8% 1,25 1,43
AHB.07 3.7% 2,60 2,77 1,6% 1,15 1,36 2.7% 1,90 191 2.2% 1,57 1,74
es.07 1.4% 0,97 0,98 2.2% 1,55 1,68 2,7% 1,90 1,91 2,7% 1,93 2,04
map.07 0,8% 0,54 0,59 2,6% 1,83 1,89 2,7% 1,88 1,89 3,0% 2,15 2,20
anp.07 2.1% 148 1,49 2.8% 1,98 2,00 2,6% 1.82 1,83 3.1% 221 2,23
Mait.07 2,1% 1,48 1,49 2,1% 1,50 1,52 2.4% 1,72 1,72 2,9% 2,06 2,08
wion.07 1,5% 1,03 1,05 1,4% 0,98 1,02 23% 1,67 1,67 2,6% 1,87 1,89
mion.07 1,3% 0,96 0,98 0,6% 0,42 0,51 2,3% 1,65 1,65 2,3% 1,61 1,64
aBr.07 2.8% 1,98 2,03 0.3% 0,18 0.21 2.3% 1,66 1,66 1.9% 1,32 1,34

ERR Obwas uncinennocts Gespadorusix (ARIMA)

\g 2 B = 2 & z = F

S[ % TIpornosst UDTIIT HawuBHble IPOrHO3BI Haus:pl’:‘:_sz;z:mue Cronb3siiiee cpejHee
mion.06 7.0% 0.35 0,36 11,3% 0,57 0,58 10,0% 0,50 0,50 10,3% 051 0,53
aBr.06 8,2% 0,42 0,43 4,3% 0,22 0,25 9,5% 0,48 0,49 8,4% 0,42 0,46
cen.06 6.2% 0,32 0.34 2.2% 0,12 0.16 9,7% 0.50 0,51 7.2% 0.37 039
okt.06 8.3% 0,42 0,45 4,8% 0,25 0,29 10,9% 0,55 0,57 7.2% 0,36 041
HO.06 5,6% 0,27 0,37 5,9% 0,30 0,33 13,3% 0,65 0,69 8,5% 0,41 0,51
nex.06 7.3% 0,35 0,39 7.3% 0,35 0,39 14,7% 0,70 0,75 10,7% 0,49 0,62
snB.07 110% 0,50 0,55 9,1% 0,42 0,47 16,6% 0,77 0,80 14,0% 0,63 0,73
des.07 98% 0,43 0,49 12,1% 0,53 0,61 17,6% 0.80 0.82 17.4% 0,77 0.83
Map.07 205% 0,90 0,91 20,2% 0,88 0,90 18,5% 0,82 0,83 20,4% 0,89 0,91
anp.07 209% 0.90 0,90 25.2% 1,08 1,09 18,9% 0.82 083 22.5% 0.97 0,97
Maii.07 219% 0,93 0,94 19,6% 0,83 0,84 18,0% 0,77 0,77 22,6% 0,96 0,97
wion.07 178% 0,76 0,76 13,0% 0,55 0,55 17,7% 0,75 0,75 21,5% 091 0,91
uion.07 181% 0,77 0,77 5.9% 0,25 0,25 18,4% 0,78 0,79 19,5% 0,83 0.83
asr.07 184% 0,78 0,78 3,8% 0,16 0,17 19,3% 0,82 0,83 17,6% 0,74 0,75

E 3 OGuas unciennocts Gespaborubix (KO)

%3 B = = s = = s = 2 s = 2
:E[ 2 Tporuosst UDTIIT Hausubie nporxosst Hans::;ﬁ;:z:‘uﬂue Cronb3siuiee cpejnee
1101.06 9,3% 0,47 0,48 11,3% 0,57 0,58 10,0% 0,50 0,50 10,3% 0,51 0,53
aBr.06 8.2% 0,42 0,44 43% 0.22 0,25 9.5% 0.48 0.49 8.4% 0,42 0.46
cen.06 7.5% 0,38 0,40 2.2% 0,12 0,16 9,7% 0,50 0,51 7.2% 0,37 0,39
OKT.06 4.4% 0,22 0,27 4.8% 0,25 0,29 10,9% 0,55 0,57 7.2% 0,36 041
H051.06 4.2% 0,20 0,29 5.9% 0,30 033 13,3% 0,65 0,69 8,5% 0,41 0,51
J1ek.06 6,8% 0,32 0,41 7.3% 0,35 0,39 14,7% 0,70 0,75 10,7% 0,49 0,62
s1B.07 8,1% 0,37 0.43 9,1% 0.42 0,47 16,6% 0,77 0.80 14,0% 0,63 0,73
des.07 11,6% 0,52 0,56 12,1% 0,53 0,61 17,6% 0,80 0,82 17,4% 0,77 0,83
map.07 16.3% 0,72 0,72 20.2% 0.88 0,90 18.5% 0.82 0.83 20.4% 0.89 0.91
anp.07 18.2% 0,78 0,79 252% 1,08 1,09 18,9% 0,82 0,83 22,5% 0,97 0,97
mait.07 19.2% 0,82 0,82 19.6% 0,83 0,84 18,0% 0,77 0,77 22,6% 096 0,97
uion.07 18.8% 0,80 0,80 13,0% 0,55 0,55 17,7% 0,75 0,75 21,5% 091 091
nion.07 16,9% 0,72 0,72 5,9% 0,25 0,25 18,4% 0,78 0,79 19,5% 0,83 0,83
asr.07 7.6% 0,32 0,32 3.8% 0,16 0,17 19,3% 0.82 0.83 17,6% 0,74 0,75
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l'[pnnomelme 2. KauecTBo IPOrHO30B B 3AaBUCUMOCTH OT Y1aJIECHHOCTH MOMEHTAa
NMPOrHO3UPOBAHUSA OT NPOrHO3UPYEMOI'0 3HAYECHUHA

Tabnuya 2.1
IpomblLIeHHOE POU3BOICTBO
t-1 -2 -3 4 5 6
N MAPE 1,57% 1,73% 1.77% 1.61% 1,49% 1,55%
= Hgl‘g;‘g“ MAE 1,67 1,84 1,88 1,71 1,58 1,65
% RMSE 227 237 238 2,15 191 2,12
= MAPE 1,69% 1,52% 2,22% 2,22% 2,04% 2,32%
g3 Ha“‘r’:;‘;fp"‘ MAE 1,78 1,60 2,34 2,34 2,15 2,45
2 Z RMSE 2,06 1,84 2,78 2,78 2,50 2,89
£ MAPE 227% 227% 227% 227% 2.27% 227%
gg | Hansusie ceson- MAE 2,40 2,40 2,40 2,40 2,40 2,40
15 m HBIC nporHosm
£ RMSE 3,12 3,12 3,12 3,12 3,12 3,12
z MAPE 1,51% 1,57% 1,61% 1,58% 1,68% 1,75%
é c“c‘;:;::fe MAE 1,59 1,65 1,69 1,66 1,77 1.85
RMSE 1,85 1,92 2,01 2,06 2,18 2,27
t-1 -2 3 4 5 -6
N MAPE 1,47% 1,63% 1.99% 1,66% 1.79% 1,94%
£ Hgl‘gﬁ‘g"‘ MAE 1,56 1,72 2,10 1,75 1,89 2,05
% RMSE 1.92 2,04 247 2,13 230 2,40
= MAPE 1,69% 1,45% 2,32% 1,83% 1,98% 2.27%
€5 Ha“::;;ifp"‘ MAE 1,78 1,53 2,45 1,94 2,09 2,39
R RMSE 2,06 1,76 2,85 2,30 2,45 2,86
S " MAPE 227% 2,24% 2,24% 2,24% 2,24% 2.24%
ga AHBHBIC CE301- MAE 2,36 236 236 236 236 236
15 HBIC nporHosm
£ RMSE 3,13 3,13 3,13 3,13 3,13 3,13
z MAPE 1,51% 1,56% 1,57% 1,52% 1,62% 1,68%
é c“c‘;’:;::fe MAE 1,59 1,65 1,65 1,61 1,71 1,77
RMSE 1,87 1,92 1,98 2,02 2,13 2,20
t-1 t-2 3 4 5 -6
s MAPE 1,84% 1,80% 1.61% 1.84% 2,01% 1.82%
< Hlﬂl‘g;‘g“ MAE 1,92 1,72 1,56 1,79 2,02 1,84
o RMSE 229 223 1.86 2,06 2,65 242
2 MAPE 2,17% 2,13% 2,03% 2,68% 2,74% 2,42%
s Ha“::;;ifp"‘ MAE 232 227 2,17 2,86 2,92 2,71
g RMSE 2,76 2,61 2,64 335 3,40 3,14
g MAPE 2,67% 2,58% 2,60% 2,60% 2,60% 2,76%
e Hamsrvie ceson- MAE 282 294 294 294 294 294
T HBIC l'lpOl"HO?:bl
2 RMSE 321 3,29 3,29 3,29 3,29 3,29
E MAPE 1,64% 1,69% 1,78% 1,85% 1,85% 1,99%
g c“c‘;’:;f::fe MAE 1,79 1,93 2,02 211 2,14 2.13
= RMSE 2,10 2,14 225 233 2,36 2,32
t-1 t-2 3 4 5 6
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TIPUJIOXKEHHME 2

npooonxcenue Tabnuyot 2.1

MAPE 1,96% 1,65% 2.25% 2,82% 3,40% 3.55%

H%‘g;‘l’;” MAE 2,05 1,70 2,35 2,94 3,56 371

RMSE 231 233 2,80 337 423 436

g MAPE 2,53% 3,02% 3,68% 4,08% 4,48% 5.00%
& | Mawmemo TyAR 267 3,18 3,36 425 467 519
g RMSE 331 391 470 5.11 561 592
g MAPE 6,88% 6,88% 6,88% 6,88% 6,88% 6,88%
g ":;’f:‘:;zrf;:: MAE 714 7,14 7,14 704 704 704
8 RMSE 833 8,33 8,33 8,33 8,33 8,33
MAPE 438% 475% 5.11% 5,55% 5,90% 6,15%

C"c‘;j‘e‘;;:;gee MAE 451 4,90 507 574 611 6,38

RMSE 534 5,83 6,24 6,59 6,91 7,13

t1 2 3 4 5 -6

s MAPE 5,57% 6,40% 7.06% 7.25% 7,48% 8.16%
k| HII:I";;‘I’;” MAE 6,29 7.28 8,07 827 8,53 933
& RMSE 7,56 8,41 9,53 9,56 9.77 10,93
g MAPE 5,56% 4,74% 6,63% 535% 5,.82% 7.09%
g Hamsbie 10" ™ MAR 623 537 749 6.02 6,57 798
g RMSE 742 6,29 9.41 8.03 7,75 9.86
; Mo conon. | MAPE 7,04% 7,04% 7,04% 7,04% 7,04% 7,04%
g P MAE 7,90 7,90 7,90 7,90 7,90 7,90
] RMSE 9,99 9,99 9,99 9,99 9,99 9,99
g MAPE 429% 445% 4,64% 4.61% 481% 4.97%
E Cromsaiee MAE 4385 5,03 5,26 5,25 5,48 5,68
= cpeniee RMSE 6,04 6,20 6,45 6,54 6,89 7,25
1 2 3 4 5 -6
. oo MAPE 2,45% 2,76% 2,66% 2,41% 2.61% 2.96%
& P omm MAE 2,67 3,00 2,91 2,64 2,85 323
g RMSE 3,55 3,86 3,88 351 351 414
S MAPE 3,03% 4,13% 429% 3,60% 3,82% 3.69%
E § Ha"::;‘;f"“ MAE 329 445 4,63 3,88 4,12 4,00
% g RMSE 401 4.79 541 5,10 5.3 4,99
Bl B MAPE 4,88% 4,88% 4,88% 4,88% 4.88% 4.88%
= i’f:’l';;fif: MAE 532 532 532 532 532 5,32
g RMSE 6,58 6,58 6,58 6,58 6,58 6,58
2 MAPE 331% 3,43% 3,50% 3.47% 3,48% 3,54%
E Cromssmmiee MAE 3,60 3,74 3,82 3,79 3,81 3,88

3 cpennee

RMSE 441 453 456 458 4,65 474

1 2 3 4 5 -6
. B MAPE 4,70% 5,02% 5,72% 6,36% 6.92% 7.51%
: %‘gﬁ‘l’;” MAE 5.49 6,16 7,04 774 8,40 8,76
E RMSE 7.19 8,26 9.17 9,74 10,36 10,68
B MAPE 4,83% 5,43% 5,69% 6,65% 7,36% 8.38%
5. Ha"::;‘;f"“ MAE 5,65 6,35 6,60 7,66 845 9,60
g8 RMSE 8,17 8,87 9,40 10,42 11,09 12,31
22 MAPE 8,90% 8,90% 8,90% 8,90% 8,90% 8,90%
g " ':1’::‘;‘;;“}:’;:: MAE 10,26 10.26 10,26 10,26 10,26 10,26
g RMSE 1437 1437 1437 1437 1437 1437
& MAPE 7.03% 7,44% 7.70% 7.85% 7.96% 8,03%
2 C“c"“e“:;gee MAE 3,08 8,56 8,87 9,06 9,20 9,30
= Pt RMSE 9,76 10,14 10,51 10,83 11,12 11,40
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TIPUJIOXKEHHME 2

npooondcenue Tabnuyor 2.1

t1 2 3 4 5 6

R MAPE 1.10% 1,05% 1,19% 1.33% 1.28% 1.33%
Z “p”‘g;‘l’;"‘ MAE LIl 1,07 121 136 130 135
g RMSE 1,52 148 1,56 1,65 1,63 1,68
z MAPE 1.55% 1.30% 1.43% 1.75% 1,49% 1.36%
g H*‘"i:‘;‘;f""' MAE 1,58 1,33 1,45 1,79 1,53 1,38
g RMSE 2,00 175 1.83 2,17 1,79 1,76
5 MAPE 1.97% 1.97% 1.97% 1.97% 1.97% 1.97%
g }L"’L’::‘;‘:Z;es;’: MAE 2,01 2,01 2,01 2,01 2,01 2,01
¢ RMSE 2,57 2,57 2,57 2,57 2,57 2,57
g MAPE 136% 1.38% 141% 145% 1.47% 1,50%
E Crompzsee MAE 138 1,40 143 147 1,49 1,52
3 RMSE 1,72 1,77 1,82 1,86 1,90 1,94

t1 2 3 4 5 6
MAPE 3,20% 3,20% 3,12% 3.22% 3,14% 3,02%

“&‘g;‘l’_?"‘ MAE 3,15 3,14 3,07 3,16 3,09 2,97

RMSE 3,92 3,94 3,85 3,95 3,84 3,85
i . MAPE 2.87% 2,50% 3,63% 3.89% 371% 3.85%
g - P MAE 2,89 2,53 3,62 3,89 3,71 3,83
g RMSE 4,03 3,50 4,67 485 4,59 4,62
z MAPE 4,94% 4,94% 4,94% 4.94% 4.94% 4.94%
g Ha“:“"'z “03;’“' MAE 491 491 491 491 491 491
E} hie Hporos RMSE 6,74 6,74 6,74 6,74 6,74 6,74
MAPE 3,11% 321% 3.23% 321% 3.14% 3.13%

Crompsee MAE 3,09 3,19 321 3,19 3,12 3,11

i RMSE 4,09 427 436 438 439 436

t1 2 3 4 5 6
s MAPE 417% 3,63% 3,34% 332% 3,45% 3,63%
e Tporsoset MAE 4,45 3,87 3,56 3,52 3,69 3,89

g5 WDII

= RMSE 5,53 5,08 4.79 441 475 5,10
g g MAPE 3,04% 3,18% 2.81% 2,78% 3.69% 420%
é g H“"i:g‘;f""' MAE 3,40 335 2,97 2,92 3,87 443
ER RMSE 3,90 411 3,71 3,60 475 5,30
€5 MAPE 4,01% 4,01% 4,01% 401% 401% 401%
g % Ha“:“"'z “03;’“' MAE 425 425 425 425 425 425
gé hie Hporos RMSE 547 547 547 547 547 547
oy MAPE 2,51% 241% 2.32% 2,44% 2.50% 2,49%
§ 2 Crompssee MAE 2,66 2,56 2,46 2,59 2,66 2,65
=2 N RMSE 345 341 334 334 336 329
t-1 2 -3 4 5 -6
MAPE 3,50% 3,48% 3,35% 3,48% 3.47% 3,62%

“&‘g;‘l’_?"‘ MAE 3,81 3,80 3,67 3,82 3,79 3,97

) RMSE 539 5,56 5,48 5,63 5,45 5,86
g " MAPE 341% 3,73% 3,74% 4,08% 4,08% 4.70%
E ""i:g‘;"""' MAE 3,68 4,03 4,02 438 4,40 5.05
g RMSE 5,88 6,05 631 6,64 6,80 735
& e coson. | MAPE 5.09% 5.09% 5.09% 5.09% 5,09% 5,09%
5 e ot MAE 5,48 5,48 5,48 5,48 5,48 548
¢ RMSE 9,11 9,11 9,11 9,11 9,11 9,11
= MAPE 3,77% 3.76% 3.75% 3.74% 3.72% 3.69%
Crombssiee MAE 4,06 4,05 4,03 4,02 4,00 3,98

B RMSE 5,39 5,44 5,47 5,43 5,39 5,33
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TIPUJIOXKEHHME 2

okonuanue Tabnuyor 2.1

1 2 3 4 5 6
MAPE 441% 422% 5,72% 4.79% 571% 571%

“51";;";"' MAE 426 405 5,50 4,50 542 543

A RMSE 5,10 539 6,46 6,36 6,64 6,59
g MAPE 3,81% 4.13% 4.90% 4.88% 5.47% 631%

3 Ha"i::;“""' MAE 3,65 4,01 473 4,66 523 6,01

g RMSE 454 455 5,76 5,60 6,21 7,11
g e ceson MAPE 8.75% 8.75% 8.75% 8.75% 8.75% 8.75%

S S MAE 8,27 8,27 8,27 8,27 8,27 8,27

E RMSE 9,54 9,54 9,54 9,54 9,54 9,54
= MAPE 5.97% 6.46% 6.96% 7.36% 7.78% 8.07%
Cromp3ee MAE 5.64 6,10 6,56 6,94 734 7.62

cpenee
RMSE 6,62 712 7,64 8,08 8,51 8,88
Tabnuya 2.2
Po3uuunblii TOBapootopoT

-1 t2 t3 t-4 t-5 t-6

MAPE 231% 2,81% 2,52% 2,61% 2,97% 3,74%

nﬁ";;"g"' MAE 20,81 25,65 23,02 23,88 26,71 33,54

5 RMSE 24,46 3145 27,14 27.88 32,01 39,74
fg e MAPE 11.07% 11,52% 1221% 13,49% 14,69% 14,98%
g B~ MAE 100,34 105,67 113,58 125,75 136,36 139,53
] RMSE 115,83 124,83 139,93 156,07 167,93 175.41
% Hansibie MAPE 19,61% 19,61% 19.61% 19.61% 19.61% 19.61%
£ cesomtbie MAE 174,25 174,25 174,25 174,25 174.25 174,25
H 1pOrHO3EI RMSE 178,36 178,36 178,36 178,36 178,36 178,36
£ MAPE 15,49% 16,99% 18,45% 19,90% 21,30% 22,58%
Crombssiee MAE 143,13 156,27 168,98 181,57 193,73 204,95
i RMSE 166,93 178,59 190,21 201,69 212,65 22297

Tabnuya 2.3
HHBeCTHIIHN B OCHOBHOM KamuTAaJ

t-1 2 -3 4 5 -6
MAPE 5.79% 7.45% 8.13% 8,69% 10,54% 11.87%

5 “1;["3';‘;_}‘” MAE 28,23 36,09 37,79 39,48 50,18 60,90
E RMSE 36,28 49,27 46,04 51,28 61,59 75,54
2 e MAPE 39.76% 44.76% 44 43% 41.26% 44,44% 39,04%
g P MAE 182,99 212,92 224,96 216,45 238,39 223,83
g RMSE 22291 244,82 25574 244,40 280,53 291,88
° Hansiote MAPE 27,04% 27,04% 27.04% 27.04% 27.04% 27,04%
E cesonbie MAE 142,03 142,03 142,03 142,03 142,03 142,03
g POrHO3bI RMSE 155,86 155,86 155,86 155,86 155,86 155,86
3 MAPE 30,98% 31,67% 31,26% 31,40% 32,03% 32,19%
£ C“Qﬁ‘:’::e‘ee MAE 174,97 181,04 182,49 185,52 190,71 193,49
RMSE 225,10 232,40 238,78 243,64 25127 256,16
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TIPUJIOXKEHHME 2

Bremn Tabruya 2.4
! €TOProBbIe MOKA3ATEH
t t-2
3 y
Tporwosst MAPE 8,15% 9.18% o t-4 -5 6
= YOI MAE 2,49 2,81 3 000 10.35% 10,17% 10,07%
= RMSE 333 382 o0 3,13 3,11 3.08
% S e—— MAPE 10,13% 11.65% n ’570/ 4,130 4,23 422
S| mpornosm MAE 3,05 3,56 270 14,84% 14,31% 15,05%
g RMSE 3 : 3,75 4.50 438 -
g 95 438 456 : 4,57
2 Haususie MAPE 15,35% 15,359 - 3,35 5,37 5,60
Bl CE30HHBIE MAE S5% 15,35% 15,35% E
e 477 477 »35% 1535% 15,35%
5 NPOrHO3bI RM J 4,77 477 el
2 SE 588 588 558 5 4,77 477
Cromsmmee | —MAPE_| 1388% | 1476% | 15 s [ 1 & >.88 5.88
cpenee MAE 431 458 . 6,36% 17,30% 18,32%
RMSE 502 : 282 5.06 534
. 548 5,60 597 : 5,63
— t1 2 = - 6,21 6,47
TIporxosst PE 5,88% 8,14% 8.64% o L) -6
VIS MAE 1.67 233 ; 9.76% 1021% | 11.07%
- RMSE 1.99 : 2,50 2,86 207
2 MAP - 262 295 338 ’ =
% Hausnbie E 10,13% 11,65% 12,57% r o 348 3,88
E | nporkosm MAE 3,05 3,56 - 14,84% 1431% | 15,05%
3 RMSE 395 YET 35 450 438 R
£ 3 . 4,56 ) :
£ n MAPE | 1535% | 1535 535 537 5.60
35% 15,359 .
£ CC30HHBIC MAE 4,77 2% 13.35% 15,35% Y
£ TPOTHO3bI RM : 477 4,77 4,77 - 13:35%
SE 5,88 588 T > 4,71 477
E) R 5 2
Cronb3siuee MAPE 13.88% 14,76% 15,57% 1 ’880 5,88 5.88
epence MAE 431 4,58 : 6,36% 17,30% 18,32%
RMSE 522 : 482 5,06 534
E 548 5,69 ; 563
o , 5,97 621
=< MA t2 +3 [ . 047
S TporHo3et PE 849% 9.42% 10,439 = t-6
=5 i) MAE A3% 10,91% 10,449
g TTIT 2,20 2.45 G A4% 10,15%
< RMSE 2.81 321 3 d 2,81 2,72 2.65
= > : 45 >
5| Humme MAPE | 1037% | 1189% | 12.23% = 3.64 3.6
: oot NAE 6 o 228 6 14,77% 14,06% 12.85%
= RMSE 348 3.80 3’ 382 3,67 3,84
g H MAPE 14,50% T4.50% 2l 458 4,55 478
| ceomme MAE 3.86 ST 14,50% | 14,50% | 14,50% r
° 1pOrHO3bL RVSE > 3,86 3.36 YT »90% 14,50%
£ e 4,88 288 258 v 3.86 3,86
5 Cronpssmee PE 13,42% 14,23% 15,01% 1 gen 258 4,88
2 cperiee MAE 3,57 3,78 307 54’7”) 16,52% 17.51%
RM - : 17
SE 4,42 4,62 4,78 4,99 436 4,60
= 1 2 = - 517 538
Mporuosst APE 5,71% 7,34% 8.57% — t5 -6
R oI MAE 1,02 130 50 9:6%% T.08% | 12.06%
z RMSE 127 155 N 1,68 1,90 2,07
% JTP—— MAPE 16,78% 16.95% - ’930/ 1,970 2,19 236
S| oporuosu MAE 2,93 3,01 2270 19,19% 22,15% 21,16%
; 3,25 o
§ RMSE 3,44 330 3'74 3,52 3,99 302
a HauBHble MAPE - . 4,11 X
g ce 26,38% 26,38% 26,38% 4.5 4,77
30HHBIE MAE »2870 26,38% 26,38
g Apormon 4,66 466 T : 6,38% 26,38%
E RMSE 4,75 475 4’75 :’66 4,66 4,66
Cromasee MAPE 21,48% 281% YELT 5 ,750 4,75 475
cpenHee MAE 3,98 204 > 5,54% 27,04% 28,58%
RMSE 239 : 431 476 5,03
> 4,69 4,99 529 > 5,31
> 5,59 5,86
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TIPUJIOXKEHHME 2

okonuanue Tabnuyor 2.1

t-1 t-2 t-3 t-4 t-5 t-6
B MAPE 5,69% 5.81% 6,09% 7,13% 6,78% 6,78%
%‘gﬁ‘ﬁ“ MAE 1,06 1,04 1,08 127 120 120
_ RMSE 1.25 125 1,24 1,46 137 145
2 u MAPE 16,78% 16,95% 17,93% 19,19% 22,15% 21,16%
b np‘i}“;‘:)‘;‘: MAE 293 3,01 325 3,52 3,99 3.92
g RMSE 3,44 3,30 3,74 411 4,59 477
8 . . . . . .
s H MAPE 26.38% 26.38% 26.38% 26.38% 26.38% 26.38%
é' CE30HHbBIE MAE 4,66 4,66 4,66 4,66 4,66 4,66
E TPOTHO3BI RMSE 4,75 4,75 4,75 4,75 4,75 4,75
c MAPE 21,48% 22.81% 24,22% 25,54% 27.04% 28,58%
‘;"’L’j::fe MAE 3,98 424 451 476 5,03 531
P RMSE 439 4,69 4,99 529 5,59 5,86
t-1 t-2 t-3 t-4 t-5 t-6
= 5 MAPE 4.72% 551% 631% 7,46% 7.94% 3,03%
= %‘gﬁ‘ﬁm MAE 0,75 0,87 0,98 1,14 122 120
% RMSE 0,94 1,07 1,17 127 137 1,37
= u MAPE 17,76% 17,57% 18,58% 19,99% 23.07% 22,12%
5 . 1‘11‘:)‘;‘; MAE 2,67 2.69 2.90 3.15 3,56 351
g P RMSE 3,12 2,99 337 3,70 411 427
= o MAPE 27,20% 27.20% 27,20% 27.20% 27.20% 27.24%
5 cesonmnIe MAE 412 412 412 412 412 412
2 MpOrHo3B! RMSE 421 421 421 421 421 401
R MAPE 22.13% 23.51% 24.99% 26.38% 27.84% 29.44%
§ “C"”e‘j:::ee MAE 3,52 3,75 3,99 422 445 4,70
= P RMSE 3,93 4.19 446 472 4,99 522
Tabnuya 2.5
HNnpaexcnl NOTPpeONTENILCKUX EH U MHIEKCHI IleH MPOU3BOAUTe el
t-1 t-2 t-3 t-4 t-5 t-6
=< N MAPE 0,35% 0,35% 0,34% 0,42% 0,39% 0,44%
5 I‘jl";l‘_‘[‘l’_?"' MAE 035 035 0,34 0,42 039 0,44
< RMSE 043 0,44 043 0,60 0,57 0,58
g MAPE 0,54% 0,52% 0,52% 0,61% 0,74% 0,71%
= Hausubie
P e— MAE 0,55 0,53 0,53 0,62 5,54 551
£ P RMSE 0.64 071 076 076 2,15 2,14
5 Hausmsie MAPE 0.38% 0,38% 038% 038% 0,38% 0,38%
g Ce3OHHEIE MAE 0,39 0,39 0,39 0,39 0,39 0,39
£ NPOrHO3B! RMSE 0,51 0,51 0,51 0,51 0,51 0,51
= B MAPE 0,45% 0.47% 0.46% 0,48% 0,50% 0.49%
5 i MAE 0,46 047 047 0,49 0,50 0,49
] P RMSE 0,58 0,60 0,62 0,63 0,65 0,64
-1 -2 -3 -4 5 -6
— B MAPE 0.52% 0,46% 0.59% 0.67% 0,71% 0,67%
2 A MAE 0,53 0,47 0,59 0,68 0,72 0,68
Fl RMSE 0,80 0,57 0,70 0,81 0,84 0,83
bt " MAPE 0,54% 0,47% 0,44% 0,55% 0,72% 0.71%
g i MAE 0.54 047 0.44 0.56 0.72 0.71
2 P RMSE 0,64 0,64 0,59 0,70 093 0,88
& Hausisie MAPE 0,40% 0,40% 0,40% 0,40% 0,40% 0,40%
ES Ce30HHEIE MAE 0,40 0,40 0,40 0,40 0,40 0,40
g pOrHO36L RMSE 0.51 0,51 0,51 051 051 051
g . MAPE 0,45% 047% 0,46% 0,48% 0,50% 0,49%
ES KOIBSALCE MAE 0,46 0,47 0,47 0,49 0,50 0,49
= cpezHee
RMSE 0,58 0,60 0,62 0,63 0,65 0,64
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TIPUJIOXKEHHME 2

npooondcenue Tabnuyvr 2.5

-1 -2 -3 -4 t5 t-6
2 B MAPE 2,03% 1,78% 1,72% 1.89% 1,68% 1,71%
s POTHO3BI
R e o v e
< 5 » » > s s
g B MAPE 2,57% 2,41% 2,38% 2,34% 2,10% 2,46%
g AUBHBIC
I e S X T
»® B > 5 - > 5
E Hansroie MAPE 221% 221% 221% 221% 221% 221%
£ Ce30HHEIE MAE 224 224 2,24 224 224 2,4
g pOrHo3LI RMSE 2,65 2,65 2,65 2,65 2,65 2,65
g MAPE 1,69% 1.65% 1.67% 1.68% 1.70% 1.73%
E Crompsmee MAE 1,71 1,67 1,69 1,71 1,73 1,75
S| " RMSE 2,17 2,14 2,19 221 220 2,19
-1 -2 -3 -4 t5 t-6
B MAPE 1,78% 1,96% 1,69% 1,84% 1,61% 1,69%
a [POTHO3BI
%) [ MAE 181 1,98 1,71 1,87 1.63 171
z RMSE 2.26 242 2,01 223 1,94 2,18
g B MAPE 2,56% 2,33% 2,32% 2,29% 1,99% 2,42%
2 AUBHBIC
€ oo MAE 2,59 235 235 2,33 2,03 245
g RMSE 3,05 2,72 3,08 3,16 2,87 3,04
: P MAPE 2,13% 2,13% 2,13% 2,13% 2,13% 2,13%
g Ce30HHEIE MAE 2,16 2,16 2,16 2,16 2,16 2,16
g pOrHo3LI RMSE 2,65 2,65 2,65 2,65 2,65 2,65
= MAPE 1,63% 1,57% 1.60% 1.62% 1.64% 1.73%
g Crompsee MAE 1,71 1,67 1,69 1,71 1,73 1,75
" RMSE 2,12 2,08 2,13 2,15 2,14 2,13
-1 -2 -3 -4 t5 t-6
B MAPE 6,19% 591% 5,99% 6,11% 5,99% 5,71%
POTHO3BI
O O o S YO T T AT
= B > B B B 5
&
£ B MAPE 8,66% 7,54% 8,09% 8,70% 7,83% 9.24%
2 AUBHBIC
g oo MAE 8,78 7,49 8,14 8,90 7,96 9,23
% RMSE 10,60 8,76 10,41 11,23 10,46 10,76
3 P MAPE 8,52% 8.52% 8.52% 8,52% 8.52% 8.52%
e Ce30HHBIE MAE 8,64 3,64 8,64 8,64 3,64 3,64
g 1pOrHo3LI RMSE 9,72 9,72 9,72 9,72 9,72 9,72
=}
g MAPE 5.99% 5.83% 5.95% 6.18% 6.24% 6.25%
= Crompssiee MAE 6,05 5,89 6,01 6,23 6,27 6,27
3 RMSE 7,44 737 7,63 7,82 7,84 7,72
t-1 -2 -3 -4 t-5 t-6
B MAPE 1,00% 0,96% 0,93% 0,90% 0,87% 0,81%
POTHO3BI
O O S - S YT Y
5
S . . . . . .
g MAPE 1,29% 1,33% 1.41% 1.17% 1,00% 1,14%
= Haususie
g MAE 131 1,34 1,42 1,18 1,02 1,16
s fporHos RMSE 1,58 1,55 1,69 1,49 1,26 141
23
B . ; . ; , ;
g Hansibie MAPE 1,06% 1.06% 1,06% 1,06% 1,06% 1,06%
g Ce30HHBIE MAE 1,08 1,08 1,08 1,08 1,08 1,08
g pOrHo3LI RMSE 133 133 133 1,33 1,33 133
& MAPE 0.87% 0,85% 0.84% 0.79% 0,79% 0,82%
o Crompsee MAE 0,88 0,87 0,85 0,81 0,81 0,84
" RMSE 1,07 1,06 1,05 1,02 1,02 1,05
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TIPUJIOXKEHHME 2

npoooncenue Tabnuyor 2.5

t1 2 3 4 5 6
N MAPE 1,04% 0,78% 091% 1,09% 0,99% 1,02%
E “%g"g"' MAE 1,09 0,81 0,96 114 1,04 1,06
ot RMSE 220 145 2,12 2,19 2,18 2,13
E MAPE 1,90% 1.80% 1.88% 2,04% 2,33% 2.29%
2 gﬁi‘:}‘;‘; MAE 1,97 1,86 1,93 2,10 2,39 2,34
é 3 RMSE 344 3,62 3,54 3,71 3,90 4,02
£ g e MAPE 0,90% 0,90% 0.90% 0,90% 0,90% 0.90%
3 cesombie MAE 0,93 0,93 0,93 0,93 0,93 0,93
‘% 1pOrHo3LI RMSE 1,56 1,56 156 156 1,56 1,56
g MAPE 1,43% 1,46% 1.45% 1,45% 1.47% 1.45%
l‘:a C"c‘;“e'f::'e‘ee MAE 148 1,51 1,50 1,50 1,51 1,50
RMSE 2,54 2,54 2,52 2,53 2,54 2,54
t1 2 3 4 5 6
B MAPE 0,66% 0,68% 0,73% 0,76% 0,76% 0,74%
‘é I‘jl‘gl*_‘[‘l’_?"' MAE 0,67 0,69 0,74 0,78 0,77 0,76
E} RMSE 0,93 1,03 1,06 1,08 1,08 1,07
& MAPE 0,76% 0,78% 0,95% 0,85% 0,84% 0.81%
5 f;‘;“;‘:)‘;‘; MAE 0,78 0,79 0,97 0,87 0.86 0,83
g RMSE 1,04 113 126 126 121 121
g Hamsisie MAPE 0,94% 0,94% 0.94% 0,94% 0,94% 0.94%
g cesombie MAE 0,96 0,96 0,96 0,96 0,96 0,96
5
g 1pOrHo3LI RMSE 129 129 129 129 129 129
g MAPE 0,70% 0,73% 0.76% 0.77% 0,78% 0.79%
& C'(c‘;“e‘f::'e‘ee MAE 0,71 0,75 0,77 0,79 0,80 0,81
RMSE 1,14 1,19 120 121 121 1.20
t1 2 3 4 5 6
- B MAPE 0,47% 0,44% 0,48% 0,52% 0,50% 0,58%
§ [ MAE 048 0,44 0,49 0,52 0,50 0,59
g RMSE 0,59 0,60 0,64 0,70 0,66 0,69
H MAPE 0,53% 0,57% 051% 0,48% 0,46% 0,58%
= i’;";‘:}‘;‘; MAE 0,54 0,58 0,51 048 0,46 0,59
2 RMSE 0,63 0,67 0,61 0,62 0,62 0,73
g Hamsisie MAPE 0,50% 0,50% 0.50% 0,50% 0,50% 0.50%
= cesombie MAE 0,50 0,50 0,50 0,50 0,50 0,50
E pOrHo3LI RMSE 0,65 0,65 0,65 0,65 0,65 0,65
El MAPE 037% 0.37% 037% 038% 0.39% 0.40%
2 c::;::;s:::ee MAE 0,37 0,38 0,38 0,39 0,40 0,41
= RMSE 0.53 0,54 0,54 0,55 0,56 0,58
t-1 -2 -3 t-4 -5 -6
- B MAPE 1.32% 1.47% 1.73% 1.89% 1,68% 1,63%
§ o MAE 1,34 1,50 176 1,93 171 1,67
g RMSE 1,57 1.75 1,99 2,19 1,95 1,89
g 5 MAPE 0,79% 0,79% 0,80% 0,86% 0,81% 0.87%
=2 2‘:“;‘:)‘;‘; MAE 0.81 0,81 0,82 0,88 0,83 0,89
Zg RMSE 1,01 1,03 1,04 1.10 1,07 1,07
33 Hamsioie MAPE 0,96% 0,96% 0.96% 0,96% 0,96% 0.96%
g
g B cesonibie MAE 0,98 0,98 0,98 0,98 0,98 0,98
B
g = pOrHo3LI RMSE 124 1.24 124 124 124 124
8 MAPE 0,76% 0,80% 0.83% 0.86% 0,90% 0.94%
<
& c::;::;:::ee MAE 0,77 0,82 0,85 0,88 0,92 0,96
° RMSE 0,99 1,03 106 1,10 1,14 1,17
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TIPUJIOXKEHHME 2

npooondcenue Tabnuyvr 2.5

1 2 3 4 t5 6
- MAPE 0,65% 0,66% 0,63% 0,72% 0,77% 0,79%
£ nﬁ‘g;”g"‘ MAE 0,66 0,68 0,64 0,74 0,78 0,81
g RMSE 1,07 1,08 1,05 1.16 118 1.28
g
g MAPE 0,96% 1,05% 0,84% 0,99% 0,88% 0,92%
= Hanprble MAE 0,98 1,07 0.86 101 0,90 093
2 TPOTHO3bI
g RMSE 1.70 1,65 1,39 1.72 135 137
g Hansiinte MAPE 0,76% 0,76% 0.76% 0,76% 0,76% 0,76%
3 cesonibie MAE 0,78 0,78 0,78 0,78 0,78 0,78
H pOrHo3LI RMSE 131 131 131 131 131 131
3 MAPE 0,75% 0,75% 0.71% 0,70% 0,68% 0,70%
E’r Crompsmee MAE 0,76 0,76 0,72 0,72 0,69 0,71
3 RMSE 1,20 1,17 1,16 1,18 1,17 1,20
1 2 3 4 5 6
. B MAPE 5,69% 5,55% 5.17% 535% 527% 5,18%
3 %‘g;‘l’_?"‘ MAE 5,63 547 5,12 5,28 521 5,13
4 RMSE 7,15 6,86 638 6,66 6,65 6,38
a0
E MAPE 6,47% 7,02% 8,54% 7,86% 5.89% 7.78%
5
= Hansrie MAE 6,55 7,12 8,58 8,01 5,97 7,67
2 HPOrHO35I
Z RMSE 8,25 7,85 10,36 9,84 7,67 9,74
g
g P MAPE 7,43% 7.43% 7.43% 7,43% 7.43% 7.43%
2 cesombie MAE 7,49 7,49 7,49 7,49 7,49 7,49
5 pOrHo3LI RMSE 9,89 9,89 9,89 9,89 9,89 9,89
Q
E MAPE 5.45% 5.68% 5.83% 5.62% 5.72% 5.78%
% Crompsee MAE 5,49 572 5.86 5,64 572 577
’ RMSE 6.80 6,93 7.11 7.01 7,00 7,16
1 2 3 4 5 6
B MAPE 0,74% 0,78% 0,80% 0,85% 0,81% 0,87%
%‘g;‘l’_?"‘ MAE 0,76 0,79 0,82 0,86 0,83 0,88
8 RMSE 1.10 113 113 1.17 1.16 1,19
g MAPE 0,92% 0,89% 0.95% 1,06% 1,03% 1,09%
g Hauszeie MAE 0,93 0,91 0,97 1,08 1,05 111
= HPOrHO35I
g RMSE 1.20 123 124 1,40 1,40 143
g P MAPE 1,16% 1,16% 1.16% 1,16% 1.16% 1.16%
B cesonibie MAE 118 118 118 118 118 1,18
E 1pOrHo3LI RMSE 143 143 143 143 143 143
=
= MAPE 0.92% 0.91% 0.90% 0.89% 0,85% 0,83%
Crompssiee MAE 0,94 0,92 0,91 0,90 0,87 0,85
’ RMSE 127 126 1,24 123 121 1,19
t-1 2 -3 4 t-5 -6
2 MAPE 1.84% 2,00% 2,04% 2,08% 1,98% 1.76%
£ n
E %‘g;‘l’_?"‘ MAE 184 2,01 2,05 2,09 1,98 1,76
£ RMSE 2,09 2,19 221 2,29 2,19 1,97
£E MAPE 2,02% 2,41% 2,48% 2,44% 2,23% 2.09%
s Hauszzie MAE 2,02 242 2,49 245 224 211
gz HPOrHO35I
3¢ RMSE 2,67 2,80 2,94 272 2,58 239
B Hansibie MAPE 1.90% 1.90% 1,90% 1.90% 1.90% 1.90%
=
g8 Ce30HHBIE MAE 191 191 191 191 191 191
Z
i% pOrHo3LI RMSE 2,61 2,61 2,61 2,61 2,61 2,61
=
5B MAPE 1.71% 1.76% 1.80% 1.76% 1.73% 1.73%
5 Crompsee MAE 1,72 1,76 1,81 1,77 1,73 1,73
2 : RMSE 2,06 2,12 2,14 2,12 2,12 2,12
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TIPUJIOXKEHHME 2

okonuanue Tabnuywr 2.5

t-1 -2 3 4 5 6
% | MAPE 0,30% 0,30% 0,30% 031% 031% 0.30%
E Iljl";;"g"' MAE 0,30 0,30 031 0,31 031 031
L RMSE 0,38 0,36 035 0,36 0,37 035
& B MAPE 031% 031% 0.32% 037% 047% 0.45%
g sz“r‘;':)‘;l; MAE 0,31 0,32 0,32 0,38 0,47 0,46
z RMSE 037 0,47 0,39 0,46 0,55 0,56
§ Hausie MAPE 0,36% 0,36% 036% 0,36% 0,36% 0,36%
2 Ce30HHBIE MAE 0,36 0,36 0,36 0,36 0,36 0,36
5 TPOrHO3bL RMSE 043 0,43 043 043 043 043
g MAPE 0,28% 0,30% 0,29% 031% 0,32% 0,34%
g Cromesiee MAE 0,28 0,30 0,30 031 033 035
= cpemee RMSE 038 0,39 0,40 0,42 043 0,44

t-1 -2 -3 -4 5 -6

= hormons MAPE 0,54% 0,52% 0,52% 0,48% 0,47% 0,59%

5 (i MAE 0,55 0,53 0,52 0,48 0,48 0,60

2 RMSE 0,78 0,78 0,76 0,74 0,70 0,86

g o MAPE 0,63% 0,63% 0,59% 0,64% 0,69% 0.63%

£S "p‘z"r‘;mz MAE 0.64 0.63 0.60 0.64 0.69 0.64

| RMSE 1,06 1,06 1,06 1,06 1,06 0,96

§ § Hangrsie MAPE 0.56% 0,56% 0.56% 0,56% 0,56% 0.56%

2 S CE30HHbIC MAE 0,57 0,57 0,57 0,57 0,57 0,57

g TIPOrHO3EI RMSE 0,04 0,94 0,94 0,94 0,04 0,94

g B MAPE 0,38% 0,39% 037% 0,36% 0,35% 035%

g KOJIb3silee MAE 0,39 0,40 0,37 0,36 0,35 0,36

= cpentee RMSE 0,63 0,64 0,63 0,62 0,63 0,59

Tabruya 2.6
JInHAMHKA CTOMMOCTH MHHMMAJIBHOTO HA0OPa NMPOIYKTOB MUTAHMSI
t-1 -2 -3 t-4 t5 t6

o MAPE 4,10% 4,55% 4.89% 4,.82% 5,24% 5.44%

SE H%;‘g” MAE 67,73 76,26 81,11 79,64 86,20 89,82

R RMSE 85,62 95,04 96,61 95,83 103,94 110,67

£z MAPE 5,10% 5,66% 6.23% 6.63% 7.37% 7.70%

£23 fzﬁ*“";‘; MAE 83,07 92,26 101,72 108,98 122,31 129,20

EEa P RMSE 95,89 108,20 114,12 123,68 144,12 161,93

2ag Hansrie MAPE 10,07% | 1007% | 1007% | 1007% | 1007% | 10,07%

§EE Ce3oHHBIE MAE 166,18 166,18 166,18 166,18 166,18 166,18

L TPOrHO36I RMSE 192,26 192,26 192,26 192,26 192,26 192,26

g5 MAPE 7,25% 7,89% 8,52% 9,16% 9,84% 10,52%

R Cromsamee MAE 121,93 132,30 142,25 152,48 163,19 173,78

=g cpeiee RMSE 14885 | 158,16 | 16664 | 17548 | 18491 | 21239
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Tabnuya 2.7
MHaekchl TPAHCIOPTHBIX TAPU(OB HA TPY30BbIE MEPEBO3KH
t-1 -2 -3 4 5 t-6
o MAPE 2,83% 2,92% 2,84% 2,83% 2,90% 248%
%5 OOk MAE 2,96 3,05 2,96 2,96 3,02 2,60
i VDI
E g RMSE 4,60 471 4,62 4,64 4,59 418
g2 MAPE 3,42% 4.56% 4.57% 2,65% 476% 4.75%
S = HauHble
R MAE 3,58 476 477 2,76 4,96 495
a3 < MPOTHO3BI
FES RMSE 7,48 6,85 6,85 5,57 7,09 7,05
82
2 2% Hansisie MAPE 1,82% 1,82% 1,82% 1,82% 1,82% 1,82%
E = =~ CE30HHbIE MAE 1,96 1,96 1,96 1,96 1,96 1,96
’E 2 [POTHO3bL RMSE 4,05 4,05 4,05 4,05 4,05 4,05
5% MAPE 3,01% 3,05% 3,05% 2,96% 3,09% 3,10%
=2}
S¢ Crompsamee MAE 3,18 323 323 3,12 3.26 327
cpennee
RMSE 5,57 551 551 536 548 533
t-1 -2 -3 -4 -5 -6
B B MAPE 0,65% 0,68% 0,81% 0,88% 0,87% 0,93%
g = POrHO3LI MAE 0,66 0,69 0,82 0,89 0,89 0,94
22 VI
5< RMSE 1,10 1.20 126 133 141 151
o 2 MAPE 0,81% 0,82% 0,81% 0,85% 091% 0,86%
2 £ Hausnsie
g5 MAE 0,83 0,83 0,83 0,87 0,93 0,98
=] MPOTHO3bI
as RMSE 1,50 1,46 151 1,59 1,57 1,63
<
g g [E— MAPE 0,51% 0,51% 0,51% 0,51% 0.51% 051%
2z cesommbIe MAE 0,52 0,52 0,52 0,52 0,52 0,52
BN TPOrHO3BI RMSE 0,87 0,87 0,87 0,87 0,87 0,87
g5
<
cé B MAPE 0,65% 0,64% 0,65% 0,66% 0,68% 0,69%
8z KOIBSALCE MAE 0,67 0,66 0,67 0,68 0,69 0,71
g8 cpejHee
Z 5 RMSE 122 121 121 121 1,22 121
t-1 -2 -3 -4 -5 t-6
= MAPE 4,65% 5,09% 474% 4.85% 4.66% 4.60%
2 Mportiosst MAE 5,05 543 5.07 5.0 4,99 4,93
5 WDIIT
g RMSE 8,42 8,05 3,43 3,82 8,29 8,30
&2 MAPE 5.97% 7,77% 7,15% 551% 7,68% 7,69%
S = HausHsie
= MAE 6,18 3,19 3,17 571 8,10 7,69
CI.< TIPOTrHO3bI
£ RMSE 12,67 11,77 11,72 10,42 11,67 11,36
=B Hamsrsie MAPE 2,96% 2,96% 2,96% 2,96% 2,96% 2,96%
£ cesonmnIe MAE 334 334 334 3,34 3,34 3,34
L NpOrHO3B! RMSE 7,53 7,53 7,53 7,53 7,53 7,53
2 . MAPE 4776% 477% 477% 4,64% 4,78% 4.83%
o
g KOJTb3AIIIee MAE 511 5,14 5,14 4,98 5,15 5,20
= cpeanee
RMSE 9,12 9,03 9,04 8,79 8,92 8,69
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Tabnuya 2.8
JIMHAMHKA [[eH HA HEKOTOPbIe BUbI ChHIPhSi HA MHPOBOM PbIHKE
-1 -2 -3 -4 -5 -6
MAPE 8,87% 13,15% 16,87% 18,07% 1955% | 2047%
- nﬁ‘g;‘g” MAE 6,09 923 12,06 13,11 1431 15,12
< RMSE 7,48 10,68 1391 1532 17,14 18,38
Z o MAPE 14,08% 17,20% 18,11% 18,79% 18,34% 18,35%
z npormom: MAE 10,17 1233 13,01 13,71 13,77 13,92
2 RMSE 11,45 13,47 14,54 15,16 16,32 17,04
s Hansrsie MAPE 12,47% 12,47% 12,47% 12,47% 12,59% 12,59%
g CesoHHBIE MAE 10,22 10,22 10,22 10,22 10,23 10,23
z 1pOrHo3EI RMSE 15,85 15,85 15,85 15.85 15,81 1581
g MAPE 13,65% 13,59% 13,42% 13,42% 13,51% 13,75%
= C"c‘;l‘j:::ee MAE 10,58 10,58 10,51 10,55 10,65 10,81
RMSE 13,66 13,81 13,89 14,00 14,15 14,24
-1 t-2 -3 t-4 5 t-6
MAPE 8,82% 933% 9.39% 9,29% 10,32% 11.27%
HI'ZI";;’I"S” MAE 226,98 239,15 239,14 233,63 259,18 283,61
_ RMSE 247,60 280,43 304,21 320,11 348,51 36731
g o MAPE 7,23% 7,19% 8,36% 8,50% 9,69% 10,70%
g MAE 186,77 202,46 217,69 219,90 250,54 276,24
< TPOTHO3BI
< RMSE 224,53 23745 250,58 257,74 280,08 297,40
g Hamsrere MAPE 8,22% 8,22% 8,22% 8,22% 13,35% 13,35%
g Ce30HHBIC MAE 217,06 217,06 217,06 217,06 349,62 349,62
E TPOrHO3BI RMSE 252,54 252,54 252,54 252,54 407,81 407,81
MAPE 11,17% 12,35% 13.50% 14,59% 15.62% 16.53%
C"C‘;’::::'e‘ee MAE 293,59 325,66 357,19 387,47 416,39 44225
RMSE 318,16 354,84 391,71 429,71 467,91 503,99
-1 -2 -3 -4 -5 t-6
MAPE 7,58% 8,11% 8,03% 837% 9,36% 9,66%
nﬁ‘g;"g“ MAE 56,03 59,20 58,91 61,58 67,63 69,51
RMSE 79,06 82,10 82,46 85,16 83,49 84,49
~ MAPE 7.36% 8.43% 8.77% 925% 10.50% 11,58%
< HausHsie
= npormon: MAE 54,26 61,56 64,08 67,23 75,17 82,03
& RMSE 7485 84,86 8448 85,82 90,57 97,35
K Hamssie MAPE 16,83% 16,83% 16,83% 16,83% 16,83% 16,83%
g Ce30HHEIE MAE 117,02 117,02 117,02 117,02 117,02 117,02
B TpOrHO3BI RMSE 132,83 132,83 132,83 132,83 132,83 132,83
MAPE 13,62% 15,12% 16,66% 18,25% 1986% | 21,51%
C"C‘E:;:i” MAE 95,92 105,69 115,68 126,10 136,69 147,66
RMSE 108,77 116,87 125,02 134,09 14333 15332
-1 -2 -3 -4 -5 -6
MAPE 16,40% 1837% | 21,15% | 2478% | 2641% | 2638%
Hﬁ‘g;‘g"‘ MAE 1182,02 | 1327,04 | 152162 | 176966 | 184566 | 180438
RMSE 146587 | 1612,58 | 176172 | 197721 | 212783 | 221631
_ MAPE 14,09% 16,01% 18,02% 19,13% 19,01% 18,05%
< Haugnbie
s npormon MAE 978,03 117,77 | 126872 | 135734 | 134651 | 128552
= RMSE 1148,64 | 132682 | 146808 | 157958 | 166996 | 167687
? Hamsoie MAPE 18,20% 18,20% 18.20% 18.20% 18.20% 18.20%
g cesonHBIE MAE 1308,15 | 1308,15 | 130815 | 130815 | 130815 | 1308,15
TPOrHO3BI RMSE 1839,00 | 1839,00 | 183900 | 183900 | 183900 | 1839,00
MAPE 14,49% 16,01% 1831% | 2085% | 23.50% | 26,05%
C“C‘;"e';f:::“ MAE 1075,19 1191,43 1354,64 1530,75 1715,14 1893,23
RMSE 144790 | 1608,56 | 176909 | 192992 | 210223 | 2269.80
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TIPUJIOXKEHHME 2

okonuanue Tabnuywr 2.8

-1 -2 -3 -4 -5 6
MAPE 31,74% | 3556% | 3891% | 4423% | 4847% | 45.61%
“&‘g;"g"‘ MAE 10909,62 | 1256091 | 1403521 | 15682,82 | 1702848 | 16453,96
RMSE | 12986,36 | 1441598 | 1597544 | 1729877 | 18389.66 | 1824160
2 o MAPE 33,02% | 3501% | 4026% | 43,79% | 4749% | 4646%
s MAE 985621 | 1196361 | 13672,98 | 1482520 | 16152,93 | 16139,87
% 1IPOTHO3E! RMSE | 1175566 | 13179,80 | 1446448 | 15673.67 | 1754675 | 1789787
3 Hanssie MAPE 4409% | 4409% | 4409% | 4409% | 4409% | 44.09%
g cesomHbIe MAE 16514,18 | 16514,18 | 16514,18 | 16514,18 | 16514,18 | 16514,18
= TpOrHO3BI RMSE | 1989639 | 19896,39 | 19896,39 | 1989639 | 1989639 | 1989639
MAPE 40,55% | 4123% | 4129% | 4279% | 4430% | 45.59%
C“C‘;“e‘;;::;“ MAE 14781,58 | 1521559 | 15436,57 | 16053,17 | 16656,10 | 17180,47
RMSE | 16585,67 | 17491,71 | 1826517 | 1893088 | 1951748 | 2000826
Tabnuya 2.9
JleHexkHBIE MOKA3aTETH
-1 -2 -3 -4 t5 -6
MAPE 3,08% 3,94% 4.77% 528% 571% 7,39%
“Ifjl‘g;‘l’_?"‘ MAE 99,87 125,83 149,20 166,13 178,54 228,79
= RMSE 125,77 149,51 169,28 197,56 216,15 275,81
= MAPE 7,99% 10,05% 12,64% 15,10% 17,42% 19,53%
?ci i?ri};?; MAE 267,54 334,44 418,62 499,39 57748 648,60
E RMSE 293,05 360,26 43935 516,76 594,08 665,35
< Hansisic MAPE 2697% | 2697% | 2697% | 2697% | 2697% | 2697%
g CesomHbIE MAE 895,68 895,68 895,68 895,68 895,68 895,68
2 1POrHO3bI RMSE 906,07 906,07 906,07 906,07 906,07 906,07
= MAPE 2083% | 22,88% | 2488% | 2681% | 2867% | 3045%
C‘;‘;‘;::fe MAE 693,16 761,55 828,12 892,70 955,04 1015,05
RMSE 705,14 77341 840,22 905,27 968,46 1029,01
-1 -2 -3 -4 5 -6
MAPE 3,59% 3,94% 4,29% 4.80% 473% 5,79%
H%‘gﬁ‘ﬁ"‘ MAE 364,00 397,13 432,56 479,61 465,49 577,04
RMSE 451,18 46232 533,59 584,26 592,63 673,84
MAPE 9,47% 12,36% 15,34% 1827% | 21,06% | 23.58%
%? it"‘r‘::;‘z MAE 963,21 1244 41 1540,22 1831,19 2113,46 2380,84
E RMSE 1057,53 | 1319.65 | 159858 | 187415 | 215451 | 243442
< H MAPE 3330% | 3330% | 3330% | 3330% | 3330% | 33.30%
% CE30HHbIE MAE 3372,17 3372,17 3372,17 3372,17 3372,17 3372,17
TPOrHO3bI RMSE 343130 | 343130 | 343130 | 3431,30 | 343130 | 343130
MAPE 2553% | 27.95% | 3029% | 32.54% | 34.68% | 36.72%
C“Q‘;‘;::;ee MAE 2583,69 | 2830,06 | 306879 | 329818 | 3518,16 | 3728,09
RMSE 263622 | 288582 | 312846 | 336251 | 358844 | 380503
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IPUJIOXKEHME 2

Tabnuya 2.10
30J10TOBATIOTHBIE Pe3ePBbI

-1 -2 -3 -4 (-5 -6
= — MAPE 3,48% 4.94% 6,12% 6,50% 6,92% 8,26%
B [ MAE 1335 19,53 23,69 26,05 27.53 31,84
E RMSE 18,59 27,98 32,71 33,86 35,08 38,82
PN MAPE 6,56% 9,72% 13,05% | 1648% 19.89% | 23.76%
] g r‘;:o”r‘;“o’;‘z MAE 24,92 36,66 4837 60,73 73,68 86,47
g2 RMSE 30,10 42,53 53,59 64,97 77,46 90,04
-1 Hansisie MAPE 38.63% | 38.63% | 38.63% | 38.63% | 38,63% | 38.72%
£5 cesommbIe MAE 139,69 139,69 139,69 139,69 139,69 139,69
£ © 1pOrHo3s! RMSE 141,68 141,68 141,68 141,68 141,68 141,68
g MAPE 2602% | 29.00% | 31,89% | 34.66% | 37.31% | 40,10%
g C"c‘;’::::fe MAE 95,35 106,09 116,47 126,51 136,20 145,45
3 RMSE 97,61 108,42 118,87 128,98 138,80 148,23
Tabnuya 2.11
BauoTHblie Kypcebl
-1 -2 -3 -4 t5 -6
2 Hporvions MAPE 0,94% 131% 1,91% 2,54% 326% 3,86%
MAE 0,24 033 048 0,65 0.83 0,98
% 1o RMSE 0,30 0,41 0,59 0,74 0,94 1,09
= MAPE 0,84% 1,29% 1,66% 221% 2.81% 3,34%
So :;Z";Ho‘;’; MAE 021 0,33 042 0,56 071 0,85
=3 RMSE 0,28 0,40 0,53 0,65 0,79 0,92
E % Haustbie MAPE 6,78% 6,78% 6,78% 6,78% 6,78% 6,78%
= ~ Ce30HHbIe MAE 1,74 1,74 1,74 1,74 1,74 1,74
g 1pOrHo3s! RMSE 1,78 178 1.78 1.78 178 178
g Cromsmmee | —MATE 3,93% 4.49% 5,03% 5,54% 6,04% 6,50%
: e MAE 1,01 1,15 1,29 1,42 1,55 1,67
= RMSE 1,04 1,18 131 144 1,57 1,68
-1 -2 -3 -4 5 t-6
& Hporioss MAPE 1,95% 3,03% 341% 449% 4,64% 4,54%
£ o MAE 0,03 0,04 0,05 0,06 0,06 0,06
z RMSE 0,04 0,06 0,06 0,07 0,07 0,07
5 o MAPE 1,33% 2,14% 245% 3,34% 4,14% 4.72%
g npomon MAE 0,02 0,03 0,03 0,05 0.06 0,07
53 RMSE 0,02 0,04 0,05 0,06 0,07 0,07
E g H MAPE 8,35% 8,35% 8,35% 8,35% 8,35% 835%
=z CEe30HHBIE MAE 0,11 0,11 0,11 0,11 0,11 0,11
g TIPOTHO3bI RMSE 0,12 0,12 0,12 0,12 0,12 0,12
g Cromsmee | —MAPE 5.45% 6.15% 6.80% 7.35% 7.81% 8.20%
5 eernce MAE 0,07 0,08 0,09 0,10 0,11 0,11
= RMSE 0,08 0,09 0.10 0,11 0,11 0,12
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TTPMJIOXXEHME 2

Iloxa3aTenu ypoBHS *KU3HU HACeTEHUSI

Tabnuya 2.12

-1 -2 -3 -4 -5 t-6
» B MAPE 1,79% 1,35% 1,94% 2,96% 3,10% 2,46%
; Iljl"arl*_'l‘;_?"' MAE 2,00 1,51 2,19 332 348 2,76
g RMSE 2,62 2,15 2,99 449 475 3,98
= N MAPE 2,19% 2.95% 3,26% 332% 3,40% 351%
P AHBHPIC MAE 3,11 332 3,67 3,74 381 391
b E TIPOTHO3BI
g% RMSE 3,76 425 472 446 4,89 4,79
g 3 Hansnsie MAPE 3,95% 3,95% 3,95% 3,95% 3,.95% 3,95%
§ % Ce30HHbIe MAE 4,42 4,42 4,42 4,42 4,42 4,42
o= pOrHO3bI RMSE 5,50 5,50 5,50 5,50 5,50 5,50
S MAPE 2,35% 2.39% 2,43% 2,43% 2,54% 2,46%
3 C“C‘:’e‘}’:::fe MAE 2,62 2.66 2,70 2,70 2.83 2,74
= RMSE 3,14 326 323 329 3,46 339
t1 -2 -3 -4 5 t-6
=z N MAPE 1.80% 1,84% 1,88% 2,61% 2,98% 2,.81%
= %";ﬁ‘ﬁ” MAE 2,03 2.08 2,14 2,94 339 317
P RMSE 242 2,51 2.83 408 198 431
z " MAPE 2,28% 2,58% 2,63% 2,78% 2,80% 2,84%
g AuBHLIC MAE 2,56 2,92 2,98 3,16 3,16 3,19
g TIPOTHO3BI
3 RMSE 343 3,88 3,90 3,69 401 3,04
2 H MAPE 320% 320% 320% 3,20% 3,20% 320%
g CE30HHbIE MAE 3,61 3,61 3,61 3,61 3,61 3,61
= TIPOTHO3BI RMSE 4,67 4,67 4,67 4,67 4,67 4,67
z . MAPE 1,93% 1,90% 1.92% 1.90% 2,00% 1.89%
E KOB3ALCE MAE 218 2,14 2,16 2,14 2.26 213
D cpeanee
& RMSE 2,59 2,65 2,61 2,64 282 275
t-1 t-2 t-3 t-4 t-5 t-6
= MAPE 2,95% 2,95% 3,09% 2,69% 2.70% 2,45%
s Hﬂ‘gﬁ‘ﬁ” MAE 342 343 3,59 312 313 2,84
& RMSE 4,02 433 4,50 3,98 3,81 3,49
= N MAPE 1,83% 2,12% 2,43% 2,42% 2,38% 227%
g AMBHBIC MAE 2,13 246 281 279 275 263
= TIPOTrHO3bL
= RMSE 248 2,90 3,16 326 328 3,06
B H MAPE 2,58% 2,58% 2,58% 2,58% 2,58% 2,58%
g Ce30HHBIE MAE 3,02 3,02 3,02 3,02 3,02 3,02
g TIPOrHO3BI RMSE 4,09 4,09 4,09 4,09 4,09 4,09
] . MAPE 2,03% 221% 2,37% 2,50% 2,61% 2,82%
H "C‘;’::::;“ MAE 236 2,56 2,75 2,90 3,04 329
a RMSE 2,88 3,09 328 3,49 373 4,02
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TIPUJIOXKEHHME 2

Tabnuya 2.13
IMoka3aTe M YHCIEHHOCTH 3aHSITOTO B YKOHOMUKe HACeTeHHUs
U o0u1eif uncjieHHOCTH 0e3padoTHBIX

-1 -2 -3 -4 (-5 -6
. Hporsions MAPE 1,29% 1,29% 121% 1,20% 1,28% 1,24%
s o MAE 0,91 091 0,85 0,84 0,90 0,87
g RMSE 1,38 1,19 1,06 1,03 1,03 1,00
g <§? N MAPE 0,96% 1,24% 1,40% 1,51% 1,63% 1,73%
A 5 Hp*:)“r‘::;‘; MAE 0,68 0,87 0,99 1,07 1,15 122
RS RMSE 0,82 1,02 1,19 1,33 1,39 1,42
§ § Hansnsie MAPE 2,03% 2,03% 2,03% 2,03% 2,03% 2,03%
25 Ce30HHbIe MAE 1,43 1,43 1,43 1,43 1,43 1,43
g g pOrHO3bI RMSE 1,53 1,53 1,53 1,53 1,53 1,53
5 o MAPE 1,60% 1,75% 1,89% 2,02% 2,15% 227%
:‘5’ “c‘;';;:::ee MAE 1,13 123 133 143 1,52 1,61
RMSE 1,26 1,37 147 1,57 1,65 1,73
-1 -2 -3 -4 -5 -6
MAPE 9,17% 10,00% | 1145% | 1227% | 1352% | 13.67%
E H;‘g;‘ﬁ“ MAE 0,42 0,45 0,52 0,55 0,61 0,62
g RMSE 0,49 0,53 0,59 0,61 0,66 0,66
% o MAPE 6,68% 8,39% 9,76% 1138% | 12.22% | 12.89%
8- oo MAE 031 0,39 0,45 0,52 0,56 0,58
S RMSE 0,40 0,48 0,56 0,61 0,65 0,67
£ 5 H MAPE 1498% | 1498% | 1498% | 1498% | 1498% | 1498%
% ~ CE30HHbIE MAE 0,68 0,68 0,68 0,68 0,68 0,68
= TIPOTHO3EI RMSE 0,71 0,71 0,71 0,71 0,71 0,71
g Crommee | —MAPE 12,09% | 13.02% | 13.98% | 1489% | 1576% | 16,57%
g oo MAE 0,55 0,59 0,63 0,67 0,71 0,75
RMSE 0,60 0,64 0,68 0,72 0,76 0,80
-1 -2 -3 -4 t-5 t-6
MAPE 8,40% 9,39% 10,56% | 10.85% 11,80% | 12.92%
E nsl‘g;‘g” MAE 0,38 043 0,48 0,49 0,53 0,58
5 RMSE 0,45 0,49 0,54 0,55 0,58 0,61
% e MAPE 6,68% 8,39% 9,76% 1138% | 12.22% | 12,89%
8 Hporons MAE 031 0,39 045 0,52 0,56 0,58
) RMSE 0,40 0,48 0,56 0,61 0,65 0,67
g H MAPE 1498% | 1498% | 1498% | 1498% | 1498% | 14.98%
2 Ce30HHBIC MAE 0,68 0,68 0,68 0,68 0,68 0,68
5 POrHO3bI RMSE 0,71 0,71 0,71 0,71 0,71 0,71
g oo |—MAPE 12,00% | 13.02% | 13.98% | 1489% | 1576% | 16,57%
8 eennce MAE 0,55 0,59 0,63 0,67 0,71 0,75
RMSE 0,60 0,64 0,68 0,72 0,76 0,80
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ITpunoxenue 3. KauecTBo Npor{o3os, NocTPOEHHbIX
111 ONpe/IeJIeHHOT0 Mecsia
IIpombllLIEHHOE IPOM3BOACTBO H PO3HUYHbINH TOBAPO0OOPOT

IIpomblLIeHHOE IPOU3BOACTBO

Tabnuya 3.1

Tpomeintennocts, Beero (LDK — I'V BIID, ARIMA)

=

SN

§ i m 5] m m @ 53] m =)
stz 2 leg| x| 2 |g| |2 |¢e|&5]|%|¢
g3 = = Z = = z = = z = = z
E[ 2 TIporuossr UDIIIT Hausnble nporuosst Ham:;;::zi:mue Ckonb3siliee cpeaHee
aBr.06 0,7% 0,70 0,88 1,8% 1,97 2,36 2,8% 2,99 2,99 2,3% 2,44 2,52
cen.06 1,2% 1,20 1,32 2,5% 2,59 3,24 0,9% 0,97 0,97 0,6% 0,59 0,69
okT.06 2,2% 2,34 2,38 1,2% 1,25 1,33 0,3% 0,33 0,33 2,1% 2,21 2,30
HO.06 3,4% 3,66 3,70 1,8% 1,93 2,07 1,7% 1,86 1,86 2,3% 2,45 2,50
1ex.06 1,1% 1,19 1,35 2,3% 2,35 2,86 2,9% 2,99 2,99 1,2% 1,21 1,27
auB.07 5,0% 5,51 5,55 3,6% 3,99 4,19 6,0% 6,54 6,54 3,7% 4,04 4,06
Hes.07 2,2% 2,36 2,42 1,6% 1,68 2,03 4,4% 4,69 4,69 2,1% 2,31 2,32
map.07 0,5% 0,49 0,51 1,8% 1,85 2,06 0,3% 0,28 0,28 0,1% 0,13 0,16
anp.07 0,9% 0,97 1,13 1,9% 2,02 2,19 0,4% 0,39 0,39 0,6% 0,64 0,67
Mait.07 0,7% 0,69 0,88 2,5% 2,67 2,98 4,0% 4,21 4,21 0,7% 0,78 0,83
nion.07 1,4% 1,51 1,59 2,0% 2,13 2,36 0,5% 0,53 0,53 1,4% 1,43 1,47
nron.07 0,2% 0,23 0,29 1,1% 1,21 1,68 0,6% 0,61 0,61 0,3% 0,32 0,34
asr.07 2,2% 2,29 2,31 3,5% 3,60 3,95 3,3% 3,39 3,39 3,1% 3,18 3,19
cen.07 1,2% 1,28 1,33 1,7% 1,78 2,06 0,0% 0,03 0,03 2,2% 2,29 2,30
okT.07 0,6% 0,62 0,70 1,6% 1,68 1,88 3,2% 3,27 3,27 2,5% 2,64 2,65
Hos1.07 1,2% 1,25 1,42 1,1% 1,18 1,27 2,5% 2,63 2,63 1,3% 1,35 1,37
nex.07 3,2% 3,41 3,43 2,1% 2,26 2,39 2,0% 2,14 2,14 0,2% 0,25 0,29
auB.08 0,8% 0,84 0,87 1,6% 1,68 1,86 6,5% 6,65 6,65 2,9% 3,03 3,04
§ A IIpomsinuiennocts, Beero (I[DK —I'Y BIID, KO)

\% g s = s = s = s =

E 2 TIporuoser UOIIIT HauBHbIe IPOrHO3BI Hausisie cesonibie Crkonb3siiee cpenHee
= TIPOTHO3BI

aBr.06 0,7% 0,74 0,97 2,0% 2,04 2,54 0,9% 0,97 0,97 0,6% 0,59 0,69
cen.06 2,1% 2,22 2,31 1,3% 1,38 1,52 0,3% 0,33 0,33 2,1% 2,21 2,30
okT.06 2,5% 2,73 2,84 1,8% 1,98 2,12 1,7% 1,86 1,86 2,3% 2,45 2,50
H051.06 1,2% 1,20 1,40 2,1% 2,18 2,75 2,9% 2,99 2,99 1,2% 1,21 1,27
Jek.06 3,8% 4,16 4,22 3,3% 3,58 3,76 6,0% 6,54 6,54 3,7% 4,04 4,06
auB.07 3,0% 3,26 3,39 2,0% 2,16 2,53 4,4% 4,69 4,69 2,1% 2,31 2,32
Hes.07 1,0% 1,03 1,30 1,7% 1,76 2,00 0,3% 0,28 0,28 0,1% 0,13 0,16
map.07 1,2% 1,28 1,51 1,7% 1,79 2,00 0,4% 0,39 0,39 0,6% 0,64 0,67
anp.07 1,1% 1,12 1,27 2,0% 2,13 2,45 4,0% 4,21 4,21 0,7% 0,78 0,83
Mait.07 1,5% 1,58 1,67 2,3% 2,40 2,79 0,5% 0,53 0,53 1,4% 1,43 1,47
mion.07 0,6% 0,63 0,93 1,4% 1,47 1,83 0,6% 0,61 0,61 0,3% 0,32 0,34
wron.07 3,0% 3,13 3,20 3,4% 3,49 3,87 3,3% 3,39 3,39 3,1% 3,18 3,19
asr.07 2,2% 2,24 2,37 1,9% 1,99 2,24 0,0% 0,03 0,03 2.2% 2,29 2,30
cen.07 2,3% 2,33 2,41 1,7% 1,76 1,94 3.2% 3,27 3,27 2,5% 2,64 2,65
ok1.07 0,9% 0,97 1,16 0,9% 0,99 1,16 2,5% 2,63 2,63 1,3% 1,35 1,37
HOs.07 0,9% 0,92 1,12 1,7% 1,76 2,02 2,0% 2,14 2,14 0,2% 0,25 0,29
nex.07 2,9% 3,02 3,05 1,5% 1,53 1,80 6,5% 6,65 6,65 2,9% 3,03 3,04
auB.08 0,8% 0,85 0,96 2,1% 2,21 2,51 1,0% 1,04 1,04 1,0% 1,06 1,08
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IPUJIOXKEHME 3

npooonxcenue Tabnuyot 3.1

Tpomsiiennocts, Beero (PCI'C, KO)

=
2PN

g z o o = o o o o o = o o o
=

55 = < 2 i < Z Z < < E < <
S = S = 2 = 2 = 2
23 = > > = =

<

s E TIporuoss UBIIIT Hausnble 1poruosst Hauiie cesonbie Croub3sliee cpeaHee
= POrHO3bI

asr06 | 1,1% | 1,06 | 129 [ 31% | 338 [ 3,67 | 24% [ 260 [ 2,60 [ 22% [ 239 | 240
cen06 | 14% | 1,52 | 175 | 29% | 3.08 [ 347 | 1.1% | 120 [ 120 [ 22% | 234 | 236
oxt06 | 33% | 3,62 | 374 [ 35% | 387 | 405 | 33% | 360 | 360 | 37% | 404 | 405
w0106 | 15% | 1,63 | 177 | 23% | 243 [ 273 | 07% | 070 [ 070 [ 1.5% | 1.60 | 1.62
nex06 | 08% | 080 | 1,06 [ 1,6% | 1,75 | 2,08 | 19% | 200 | 200 | 07% | 070 | 0,74
as07 | 15% | 1,65 | 1,83 | 13% | 143 | 1,74 | 2.6% | 280 | 280 | 1.7% [ 1.87 | 1.89
des.07 | 08% | 090 | 124 [ 12% | 127 [ 147 | 48% | 510 | 510 [ 05% | 056 | 062
map.07 | 21% | 225 | 252 [ 05% | 058 | 091 | 14% [ 150 | 150 | 14% [ 149 | 152
ap07 | 07% | 077 | 098 [ 1.8% | 193 [ 223 | 1.6% | 170 | 170 | 03% | 029 [ 034
mait07 | 1% | 1,02 | 122 | 15% | 1,57 | 186 | 49% | 520 [ 520 | 06% | 065 | 073
won07 | 32% | 347 | 375 | 25% | 275 | 280 | 43% | 470 | 470 | 28% | 3.09 [ 3.11
won07 | 3.6% | 400 | 412 | 30% | 342 [ 349 | 43% | 470 [ 470 | 33% | 363 | 3,65
asr07 | 2,5% | 263 | 2.68 | 2.8% | 288 | 297 | 37% | 380 | 380 [ 3.0% | 3.12 [ 3.3
cen07 | 34% | 352 | 355 [ 41% | 420 | 440 | 45% | 460 | 460 | 40% | 409 | 4,09
oxt07 | 04% | 043 | 051 [ 1,6% | 165 | 237 | 3.1% [ 330 | 330 [ 10% [ 1.1 | 112
10107 | 0.8% | 087 | 092 | 19% | 205 [ 279 | 16% | 170 | 170 [ 1.7% | 1.80 | 1.81
nex07 | 05% | 050 | 062 | 27% | 2,87 | 325 | 06% | 060 | 060 | 1,3% | 137 | 138
an.08 | 15% | 1,55 | 1.62 | 33% | 343 | 406 | 3.0% | 3.0 | 3,10 | 24% | 247 | 249
;{ a YepHas MeTaJLTyprus
2z [53] [55] m 55 [53] 0 53] 0
= 5 = = [~ = =
E 2 TIpornossr UDIIIT HausHble mporuo3st Haupitsie cesontibie Cronp3siniee cpennee
= TPOTHO3bI
asr06 | 46% | 518 | 606 | 50% | 565 | 638 | 11,7% | 1326 | 1326 | 85% | 958 | 961
cen06 | 24% | 258 | 323 [ 3.6% | 391 | 481 | 49% | 526 | 526 | 34% | 363 | 384
oxt06 | 29% | 306 | 376 | 30% | 327 | 360 | 54% | 597 | 597 | 45% | 497 | 523
w006 | 11% | 121 | 137 | 42% | 448 | 544 | 13% | 136 | 136 | 18% | 190 [ 222
ex06 | 18% | 1,89 | 207 [ 39% | 418 | 497 | 14% [ 155 | 155 | 15% | 160 | 205
ams.07 | 28% | 3,08 | 3,00 | 28% | 306 | 325 | s56% | 626 | 626 | 35% | 385 | 41
Ges07 | 14% | 154 | 163 | 25% | 273 | 306 | 67% | 733 | 733 [ 18% | 198 | 220
map07 | 10% | 103 | 136 | 28% | 298 [ 370 | 03% | 027 [ 027 | 20% | 222 | 228
anp.07 | 14% | 147 | 160 | 14% | 151 | 165 | 09% | 098 | 098 | 05% | 056 | 062
Mait07 | 10% | 106 | 1,10 | 29% | 304 | 354 | 47% | 496 | 496 | 34% | 354 | 356
won07 | 30% | 306 | 316 | 61% | 624 | 648 | 12,0% | 1240 | 1240 | 7.0% | 715 | 716
won07 | 2.8% | 285 | 295 | 59% | 605 | 636 | 12,6% | 1293 | 1293 | 71% | 731 | 732
asr07 | 66% | 650 | 657 | 83% | 820 | 874 | 139% | 1381 | 1381 | 105% | 1039 | 1039
cen07 | 29% | 298 | 313 [ 38% | 385 | 484 | 55% | 564 | 564 | 73% | 740 | 742
oxt07 | 3,1% | 308 | 337 | 40% | 402 [ 476 | 93% | 938 [ 938 | 85% | 8356 | 862
w007 | 3.5% | 353 | 389 | 37% | 369 | 458 | 7.0% [ 712 | 712 | 86% | 854 | 866
nex07 | 35% | 340 | 3,78 | 34% | 334 [ 38 | 91% | 901 [ 901 [ 91% | 902 | 915
an.08 | 13% | 1,32 | 167 | 12% | 124 | 144 | 11,1% | 11,08 | 11,08 | 66% | 657 | 674
§ a MaiuiHOCTpOeHIE H MEeTaII000paboTKa

=
25 > = 2 > = & = = 2 s = 2
S{ S TIporuossr UOIIIT Hausnble mporuosst Haus:;;el-szzz:iﬂble Cronb3siiee cpeaHee
asr06 | 20% | 220 | 2,78 | 37% [ 404 [ 487 [ 74% [ 810 [ 810 | 44% [ 480 [ 507
cen06 | 30% | 3,11 | 336 | 41% | 426 [ 635 | 16% | 167 | 1,67 [ 14% [ 147 [ 176
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MamHOoCTpOCHHE N MeTamo06paboTka

=
g E @ o ) m o ) m m m ] o m
il 2| S| E |2 |||z |2|2|¢%]|¢2
E : = = = =
5‘( & TIporuossr DI Hausnble nporuosst Ham:;:;::zi:mue Croub3siliee cpeaHee
okT.06 12,2% 13,92 14,06 52% 596 6,09 0,7% 0,79 0,79 6,4% 732 7.51
Hos.06 12,1% 13,97 13,98 6.8% 7.83 821 6,5% 751 7.51 7.2% 837 8,51
11ex.06 2,5% 2,56 2,88 6,8% 7,03 8,58 12,4% 12,85 12,85 4,7% 488 5,02
stB.07 13,3% 16,88 17,22 13,4% 17,02 17.46 16,0% 20,35 2035 14,2% 17,98 18,01
hes.07 5.8% 6,63 721 4,7% 543 6,63 74% 843 843 4.4% 5,01 5,06
Map.07 52% 592 6,41 57% 6,45 7,86 4,0% 449 4,49 3,0% 339 342
anp.07 10,4% 12,28 12,63 6,7% 787 921 9.9% 11,73 11,73 6.9% 8,13 8,15
Mait.07 9,6% 10,76 10,79 4,7% 533 7,24 6,4% 7,24 7.24 1,5% 1,72 1,85
wion.07 3,7% 3,99 4,01 8.4% 9,08 10,35 1.3% 144 144 3.,0% 327 3,40
mion.07 59% 6,74 741 4,5% 519 7,03 52% 596 5,96 2,8% 320 338
aBr.07 1,1% 1,22 143 7.8% 831 10,26 2.4% 2,56 2,56 43% 4,65 4,72
cen.07 5,5% 6,00 6,03 4,7% 513 579 33% 3,55 3,55 3.3% 3,58 3,63
okt.07 8,5% 9,22 9,42 3,9% 424 5,00 4,6% 5,01 5,01 3,1% 334 3,36
Hos.07 8.4% 9,31 9,36 3,3% 3,63 4,05 4.2% 4,68 4,68 11% 125 128
nex.07 10,9% 12,64 12,82 51% 587 6,45 10,6% 12,26 12,26 2,8% 322 324
s1B.08 5.8% 598 6,31 6,1% 6,33 6,82 22.8% 23,56 23,56 8.8% 9,08 9.09
S{ § XHMH'—[GCK&HHHEd)TeXHMPI'{ECKa)I TIPOMBIIITIEHHOCTH
st elzlalel=zl8lelzlale]z=]zs
g5 | s ]2 | s|=|l2| |52 |5]|3]|z¢
oF-
51 M TIpornossr UDIIIT HawuBubie mporuosst Ham:;:;z:z:mm Cronp3see cpennee
asr06 | 2.9% | 292 | 300 | 23% | 236 | 287 | 26% | 268 | 268 | 14% | 146 | 150
cen06 | 2,1% | 220 | 247 | 23% | 241 | 282 | 26% | 263 | 263 | 09% | 08 | 095
oxt06 | 22% | 239 | 283 | 33% | 358 | 401 | 05% | 059 | 059 | 27% | 290 | 292
Hon.06 | 5.0% | 560 | 58I | 53% | 584 | 630 | 48% | 525 | 525 | 48% | 529 | 531
nek06 | 49% | 533 | 546 | 43% | 461 | 535 | 37% | 396 | 396 | 42% | 456 | 458
ans07 | 5.6% | 623 | 633 | 62% | 690 | 7.54 | 94% | 1041 | 1041 | 65% | 7.6 | 7.16
des.07 | 62% | 704 | 721 | 69% | 779 | 848 | 11,6% | 13,00 | 1300 | 80% | 907 [ 9,07
Map.07 | 13% | 142 164 | 3.0% | 315 | 338 | 08% | 089 | 089 | 1.6% | 164 1,69
anp.07 | 2,7% | 294 | 344 | 23% | 248 | 301 | 38% | 414 | 414 | 38% | 410 | 416
waii07 | 11% | 117 151 | 32% | 338 | 415 | 22% | 236 | 236 | 1.0% | L0 | 131
won07 | 39% | 432 | 446 | 2.1% | 238 | 287 | 7.6% | 847 | 847 | 53% | 586 | 594
won07 | 48% | 544 | 553 | 50% | 571 | 629 | 124% | 1417 | 1417 | 77% | 878 | 882
asr07 | 04% | 045 | 061 | 23% | 254 | 283 | 55% | 601 | 601 | 23% | 249 | 258
ce07 | 13% | 144 | 163 | 29% | 305 | 366 | 48% | 516 | 516 | 1,6% | 174 | 184
oxt07 | 05% | 054 | 061 | 24% | 262 | 331 | 07% | 075 | 075 | 09% | 093 1,05
Hos1.07 1,2% 1,30 1,70 4,3% 4,53 5,28 4,2% 4,44 4,44 2,4% 2,54 2,70
nex07 | 05% | 056 | 067 | 44% | 458 | 536 | 37% | 382 | 382 | 3.0% | 316 | 331
ans08 | 0.6% | 059 | 068 | 49% | 513 | 593 | 67% | 7.00 | 700 | 41% | 425 | 433
g § npOMLI]l[HEHHOCTb CTPOMTEIBHBIX MAaTEPHAJIOB

o
s | sl |s[=]l2|:s]=]28|s]3>]Z%2
5( 2 Tporuossr UDIIIT HawusHble mporuo3st Haus:;;izz:-mlﬂe Cronpssmee cpesHee
asc06 | 62% | 697 | 738 | 49% [ 557 | 681 | 56% | 627 [ 627 | 60% | 68 | 695
cen06 | 85% | 992 [ 1017 [ 49% | 574 | 671 | 90% [ 1047 [ 1047 | 82% | 953 | 962
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§ . npOMLILLIHEHHOCTB CTPOHTCIIbHBIX MaTCpHaIOB

= a

slele el elel8 el ele]e
ez | 5|2 |||z |5 |3 |2z|5]|3]|z

£ 3 =
g HaugHble ce30HHbIE

g( e TIporuossr UOIIIT Hausnble nporuosst 1IporHosbI Cronb3siiee cpeaHee
okT.06 6,8% 7,82 8,03 3,1% 3,53 3,85 5.9% 6,83 6,83 6,6% 755 7,66
H0:.06 7,6% 8,92 9,01 3,4% 4,04 4,79 5,2% 6,13 6,13 7,5% 8,81 8,89
J1ek.06 6,9% 8,10 8,12 3,0% 3,50 4,21 2,9% 3,46 3,46 7,1% 8,32 8,40
s1B.07 18,5% 25,46 25,59 17,0% 23,41 23,54 27,3% 37,57 37,57 20,1% 27,65 27,68
hes.07 10,6% 13,26 13,59 7,6% 9,46 9,66 16,1% 20,13 20,13 11,4% 14,25 14,30
Map.07 4,9% 5,74 6,09 4,1% 4,73 8,90 5,0% 5,83 5,83 4,0% 4,60 4,82
anp.07 4,4% 5,04 5.48 5,1% 591 9,70 4,6% 527 527 2,8% 3,28 3,74
Maii.07 2,9% 3,23 3,58 7.7% 8,68 11,71 3,5% 3,89 3,89 1,7% 1,96 2,32
mion.07 2,3% 2,61 3,08 8,8% 9,85 12,56 1.4% 1,56 1,56 2,7% 2,98 3,68
wion.07 2,1% 2,34 2.83 9.3% 10,25 1323 1,9% 2,14 2,14 4,6% 5,08 542
aBr.07 1,5% 1,65 2,12 8,1% 8,97 12,72 2,1% 2,29 2,29 5,0% 5,59 5,71
cen.07 6,1% 6,39 6,50 9,7% 10,14 11,20 10,8% 11,38 11,38 11,2% 11,77 11,78
okt.07 0,4% 0,48 0,61 1,9% 2,07 2,79 3,6% 4,03 4,03 52% 5,80 5.81
Hos1.07 3,3% 3,55 3,86 3,8% 4,08 447 8,6% 9,32 9,32 8.4% 9,01 9,01
nex.07 9,0% 9,23 9,34 7.4% 7,58 797 14.4% 14,78 14,78 13.6% 13,98 13,99
siB.08 9,7% 10,08 10,24 52% 5,40 587 32,1% 3341 33,41 11,8% 12,25 12,27

?J a ToITHBHO-3HEPreTHYECKHii KOMILIEKC

St el 28 el=zelel=z]8e]=]s8
g5 | s ||l 2|s|=|2| s |52 |5]|3]z=

=3

5( M TIporxossr UDIIIT HauHble mporuosst HaﬂB:LIE CC3OHHBIC Cronp3see cpenHee

POTHO3BI

aBr.06 0,7% 0,76 0,92 1,0% 1,07 1,22 1,8% 1,92 1,92 1,7% 1,78 1,79

cen.06 0,8% 0,86 1,05 0,8% 0,81 1,17 0,3% 0,29 0,29 0.2% 0,19 0,24

okT.06 0,6% 0,67 0,79 1,2% 1,24 1,52 0,0% 0,01 0,01 0,3% 0,26 0,31

101,06 | 05% | 050 | 058 | 08% | 087 | 1,06 | 11% | 110 | 1,10 | 03% | 028 | 033

1ex06 | 04% | 043 | 054 | 12% | 126 | 144 | 10% | 101 | 101 | 08% | 085 | 086

ans.07 | 3.0% | 301 | 3.03 | 38% | 381 | 386 | 44% | 437 | 437 | 3.6% | 3.63 | 3.63

$es.07 | 03% | 027 | 034 | 07% | 077 | 099 | 03% | 032 | 032 | 0.7% | 068 | 0,69

Map.07 | 06% | 063 | 069 | 15% | 149 | 168 | 09% | 095 | 095 | 14% | 143 | 143

anp.07 | 2.5% | 254 | 259 | 24% | 245 | 264 | 54% | 543 | 543 | 33% | 333 | 334

vait07 | 09% | 093 | 105 | 11% | Lt | 127 | 27% | 272 | 272 | 15% | 156 | 157

won07 | 04% | 041 | 054 | 15% | 1,58 | 204 | 00% | 001 | 00l | 02% | 016 | 0,19

mon07 | 0,6% 0,65 0,77 0,9% 0,93 1,23 1,9% 1,94 1,94 1,2% 1,23 1,26

apr.07 1,3% 1,31 1,39 1,3% 1,33 1,43 3,7% 3,71 3,71 2,0% 2,01 2,03

cen.07 1,4% 1,46 1,52 1,3% 1,28 1,39 2,1% 2,13 2,13 1,8% 1,85 1,88

okT.07 2,8% 2,81 2,85 2,7% 2,70 2,87 3.9% 3,92 3,92 3.7% 3,71 3,72

Hos1.07 0,5% 0,55 0,72 0,8% 0,82 1,10 2,5% 2,49 2,49 1.4% 1,46 1,50

nex.07 1,8% 1,88 1,98 1,5% 1,56 1,89 0,2% 0,23 0,23 0.4% 0,44 0,57

ans.08 | 2.5% | 254 | 2,63 | 2.0% | 2,09 | 245 | 34% | 353 | 353 | 12% | 121 | 128

=
ESN ILlBeTHas MeTamTyprus
= =
g =
w @ m m
El & > 9 & > 7 & > g & ) g
S 2 < S < S < 3 < 3
s | 3| =2 |2 ||| | 5|22 |35|%3]|z2
]
5~ HauHbie ce30HHBIC
= ITporuoser UDIIIT HauBHEIC IPOTHO3BI Cronp3see cpenHee
TIPOrHO3bI

aBr.06 3.3% 3,24 3,27 2,7% 2,63 3,11 2,7% 2,62 2,62 3.7% 3,67 3,68

cen06 | 95% | 887 | 887 | 7.8% | 727 | 772 | 142% | 1323 | 1323 | 100% | 926 | 927

0kT.06 3,5% 3.41 3,46 2,5% 2,48 3,19 5.4% 5,31 5,31 3,9% 3,82 3,83

w0506 | 4.1% | 402 | 405 | 2.9% | 2586 | 3.62 | 62% | 610 | 6,10 | 35% | 342 | 345
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g 3 LigeTHas MeTammyprus

g 2 < < < < < < < <

£ E P = z = = z = = z = = z
;f( ¥ TIporuossr UDIIIT HausHble nporuosst Hans:;;ijzzi:mme Croub3siliee cpeaHee
nex.06 | 8,6% 8,07 8,08 5.1% 4,75 5,55 149% | 1396 1396 | 8,7% 8,15 8,18
amB.07 | 2,7% | 2,71 277 | 29% | 292 | 354 | 01% | 015 | 015 | 12% | 1,21 1,48
QGes.07 | 14% | 144 154 | 55% | 558 | 608 | 41% | 417 | 417 | 14% | 141 1,71
map.07 | 0,3% 0,30 0,36 4,6% 4,65 5,40 0,1% 0,10 0,10 1,4% 1,45 1,76
anp.07 | 32% | 3.21 321 | 3,1% | 313 | 405 | 26% | 258 | 258 [ 08% | 08 | 089
mait07 | 2,5% 2,55 2,55 2,3% 2,25 2,96 4,0% 4,01 4,01 0,7% 0,75 0,82
mon07 | 13% | 131 137 | 22% | 218 | 3,14 | 3,6% | 3.62 | 362 | 15% | 1,50 1,57
mon.07 2,4% 2,39 2,41 2,4% 2,35 2,87 1,1% 1,13 1,13 0,2% 0,18 0,21
asr07 | 24% | 240 | 243 | 13% | 125 | 154 | 1,0% | 09 | 096 | 06% | 065 | 0,67
cen.07 | 04% | 045 | 048 | 12% | 124 | 147 | 85% | 866 | 866 | 27% | 270 | 271
okt.07 | 4.3% 4,25 4,27 2,1% 2,05 2,22 0,3% 0,25 0,25 0,8% 0,79 0,81
101,07 | 03% | 034 | 041 18% | 1,84 | 202 | 33% | 336 | 336 | 3,0% | 310 | 3,10
nex.07 | 4,9% 5,32 5,32 8,1% 8,77 8,84 138% | 1497 | 1497 | 89% 9,65 9,65
auB.08 | 14% | 145 148 | 310% | 317 | 346 | 3,1% | 3.6 | 306 | 41% | 423 | 425

g A Jlecnast, repeBooGpabaThiBaloNIas 1 EIUTI0N03HO-0yMaKHas IPOMBIIIIEHHOCTh

e el glelelelelele]e]e]s
S & < 3 < 5 = 3 < S

s | 2|2z |s|=|=z|=s]|]=|28|5]>]2%2
5( E TIpornossr UDIIIT Hausuble mporuosst Haus:;;;ilj:z(::auble Cronp3siee cpennee
asr06 | 4,0% | 423 | 424 | 37% | 387 | 496 | 19% | 204 | 204 | 28% | 293 | 297
cen.06 | 4,1% 4,33 4,37 2,8% 2,93 4,01 1.2% 1,23 1,23 2.8% 2,96 3,01
okr.06 | 2.2% | 226 | 232 | 22% | 230 | 272 | s56% | 575 | 575 | 04% | 046 | 0,50
HOs1.06 1,4% 1,40 1,46 5,5% 5,49 5,64 5,0% 4,98 4,98 3.2% 3,22 3,24
ex.06 | 07% | 067 | 099 | 58% | 574 | 596 | 14% 141 141 | 39% | 392 | 393
suB.07 2,8% 2,91 2,94 1,6% 1,70 2,33 7,0% 7,35 7,35 1,5% 1,62 1,64
Ges.07 | 50% | 533 535 | 33% | 346 | 421 | 87% | 928 | 928 | 28% | 3,03 | 3,06
map.07 | 3,0% | 3.08 | 309 | 23% | 240 | 258 | 04% | 039 | 039 | 07% | 072 | 085
anp.07 | 0,5% 0,48 0,51 2,9% 2,98 3,34 3.2% 3,24 3,24 2,0% 1,99 2,04
Maii07 | 06% | 057 087 | 20% | 205 | 246 | 48% 5,00 500 | 05% | 048 | 0,60
mon07 | 22% 228 233 2,5% 2,57 2,79 2,1% 2,18 2,18 0,5% 0,53 0,63
mon07 | 42% | 446 450 | 26% | 269 | 325 1.4% 147 147 | 17% | 1,82 1,90
asr.07 1,9% 1,99 242 1,8% 1,88 2,34 34% 343 343 1,6% 1,60 1,64
cen07 | 35% | 364 | 417 | 15% | 161 1,79 14% 145 145 | 05% | 0,53 | 058
oxr07 | 59% | 633 687 | 41% | 443 | 461 42% | 448 448 | 35% | 373 | 374
Hos.07 7.3% 8,00 8,73 5.9% 6,50 6,64 8.8% 9,68 9,68 5,7% 6,22 6,22
k.07 103 | 1156 | 1207 | 7.1% | 801 820 | 113% | 1273 | 1273 | 7.9% | 885 8.85
anB.08 | 5,1% 5,39 5,53 2,0% 2,16 2,54 0,4% 0,44 0,44 2,0% 2,08 2,09

§ A TTumesast MPOMBIIIICHHOCT

=

St E[=z=12 2 = 8] =]8]z2]cz=]a
S 2 = g < S < S < S

N z | S| =2]l2| |22 |s5]|=2]z%
;‘3 M TIpornossr UDIIIT Haugubie mporuosst Haua:;;er;z:-mme Cronp3see cpenHee
aBr.06 3.2% 3,42 3,44 2,6% 2,80 4,85 2,1% 2,30 2,30 0,9% 1,01 1,07
cen.06 | 39% | 430 | 432 | 15% | 1,68 | 224 | 19% | 206 | 206 | 1.7% | 1.82 1,85
okt.06 | 3.2% 3,50 3,52 0,9% 0,99 1,36 1,3% 1,42 1,42 1,0% 1,12 1,13
10106 | 4,5% | 4,91 493 | 1.8% | 193 | 229 | 09% | 098 | 098 | 22% | 243 | 243
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=
§ 2 HHLI.]EBBS{ TIPOMBIIITIEHHOCTH
= =3
g =
5} m m m m
iz | E | 2|2 | & |2 |e|E |22 5| ¢2|¢
=5
g3 = = 2 s = 2 = = 2 = = 2
R
=Rt HauBHble ce30HHBIE
TIporuossr UDIIIT Hausnble nporuosst Cronb3siliee cpeHee
= TIPOrHO3bI

J1ex.06 4,0% 4,40 4,43 1,3% 1,44 1,91 0,3% 0,29 0,29 1,9% 2,07 2,07

sHB.07 14.5% 17,89 1790 12,1% 14,85 1491 214% 2630 2630 12.7% 15,63 15,63

$es.07 | 34% | 3,78 | 383 | 16% | 175 | 227 | 43% | 472 | 472 | 2.6% | 281 | 282

map.07 | 0,9% 1,00 1,28 5.2% 5,52 7,62 3,0% 3,19 3,19 1,6% 1,70 1,75

anp.07 | 0.6% | 064 | 068 | 48% | 515 | 724 | 1.0% | 110 | 1,10 | 13% | 134 | 157

vait07 | 13% | 140 | 144 | 60% | 632 | 838 | 42% | 436 | 436 | 33% | 343 | 356
won07 | 35% | 358 | 3.58 | 84% | 855 | 1027 | 56% | 569 | 569 | 62% | 630 | 637
wor07 | 03% | 028 | 030 | 43% | 459 | 749 [ 02% | 025 [ 025 [ 30% | 3,18 | 326
asr07 | 3.5% | 3.5 | 3,56 | 63% | 646 | 935 | 57% | 584 | 584 | 66% | 671 | 672
cen07 | 14% | 143 | 143 | 19% | 2,02 | 2,64 | 42% | 443 | 443 | 42% | 437 | 439
oxt07 | 1,5% | 1,57 | 162 | 24% | 2,54 | 304 | 13% | 137 | 137 | 1.6% | 1,71 | 1,78
wos07 | 05% | 049 | 061 | 19% | 2,06 | 257 | 32% | 344 | 344 | 20% | 2.5 | 221
nex07 | 2.8% | 289 | 295 | 1,9% | 1,92 | 223 [ 62% | 642 | 642 [ 51% | 521 | 523
aus.08 | 9.7% | 958 | 959 | 62% | 6,15 | 643 | 248% | 2442 | 2442 | 9.6% | 943 | 944

E N Jlerkas NpOMBIILIEHHOCTH

= =

st g 22 e =8| & e]ale]c=]3a
gz | S| =2 |5|=|z|5 |22 |5]|3]|z3z
s

5{ ¥ TIporxossr UDIIIT HausHble mporuosst Hans:;(l)i::zz:-mme Cronp3siee cpeHee
aBr.06 2,5% 2,61 3,38 1,5% 1,60 1,99 2,7% 2,89 2,89 4,6% 4,89 525
cen.06 2,5% 248 3,00 9.2% 9,02 9,19 3,6% 3,55 3,55 4,0% 3,90 421
okt.06 3,6% 3,76 4,11 2,3% 2,37 291 3.9% 4,10 4,10 1,7% 1,82 223
Hos1.06 1,5% 1,50 1,63 5,0% 5,13 547 0,7% 0,71 0,71 2,0% 2,02 2,32
n1ex.06 6,8% 7,09 7,69 3,0% 3,13 3,88 14% 145 145 0,7% 0,70 0,94
s1B.07 2,1% 2,15 2,46 2,7% 2,87 3,43 2.9% 3,03 3,03 0,6% 0,58 0,63
es.07 5,0% 4.80 515 7,7% 743 8,11 11.2% 10,79 10,79 8,7% 8,37 837
map.07 2,1% 2,10 2,48 5,0% 4,95 5,54 8,1% 7,95 795 6,8% 6,71 6,72
anp.07 3.2% 3,19 3.80 3,6% 3,62 3,94 5,0% 4,95 4,95 5,5% 549 5,50
Maii.07 9,5% 9,08 9,44 6,6% 6,29 7,08 15,3% 14,57 14,57 9.9% 9,42 9,44
mion.07 8,1% 7,72 8,13 6,4% 6,05 6,76 12,6% 11,92 11,92 10,3% 9,78 9.81
mio1.07 8,5% 8,10 8,21 5,0% 4,79 598 14,1% 1343 1343 9,6% 9,17 9,22
aBr.07 11,2% 10,12 10,50 9,0% 8,10 8,71 17,6% 15,85 15,85 15,0% 13,48 13,54
cen.07 12,6% 11,20 11,66 8.8% 7.83 8,02 10,6% 9.41 9.41 15.7% 13,97 14,04
okt.07 3,7% 3,42 4,47 3,7% 341 3,84 12,4% 11,54 11,54 9.3% 8,70 8,85
HOs.07 3.9% 3,62 437 3.4% 3,14 3,60 8,7% 8,13 8,13 7.8% 732 757
niex.07 2,9% 2,61 3,21 3,4% 3,10 3,50 15,7% 14,22 14,22 10,4% 9,37 9,56
s1B.08 2,1% 1,95 2,07 2.2% 2,04 2,74 11,1% 10,40 10,40 52% 4,89 5,18
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TIPUJIOXKEHME 3

JluHamMuka ueH

Tabnuya 3.5

HNnpaexcnl NOTPpeONTENLCKUX EH H MHIEKCHI IleH MPOU3BOAUTe el

Jara nyGmu- Hunexc norpedurensekix ned (ARIMA)
o | MAPE [ MAE [ RMSE | MAPE | MAE | RMSE [ MAPE [ MAE [ RMSE | MAPE | MAE | RMSE
«brozerers» TTpornoser UDIIIT HausHble 1poruose! Hausrie cesonmrie Cronp3silee cpeanee
[IPOrHO3b]
aBr.06 0,6% | 0,60 0,78 | 0,9% | 0,90 1,15 | 03% | 0,30 0,30 | 0,7% | 0,67 0,68
cert.06 0,8% | 085 | 094 | 09% | 092 [ 120 [ 02% | 020 | 020 [ 0,7% [ 075 | 0,76
OkT.06 0,5% 0,47 0,67 0,4% 0,43 0,64 0,3% 0,30 0,30 0,5% 0,51 0,51
1051.06 0,1% | 0,13 | 018 [ 02% | 022 [ 024 [ 0,1% | 0,10 | 0,10 [ 02% [ 0,18 | 0,19
1ek.06 0,0% | 0,03 | 006 | 04% | 043 | 048 | 0,0% | 000 | 000 [ 0,1% | 006 | 006
sHB.07 0,5% | 047 0,47 1,3% 1,35 1,36 | 0,7% | 0,70 0,70 | 0,9% | 0,96 0,96
(es.07 01% | 013 | 014 | 07% | 073 | 076 | 0,6% | 060 | 0,60 | 04% | 037 | 037
map.07 02% | 022 022 | 02% | 0,25 0,30 | 02% | 0,20 020 | 0,1% | 0,13 0,13
anp.07 0.1% | 015 | 0,16 | 04% | 042 | 054 | 02% | 020 | 020 | 01% | 0,14 | 0.15
maii.07 0,1% | 0,10 0,10 | 04% | 043 0,55 | 0,1% | 0,10 0,10 [ 0,1% | 0,14 0,14
HioH.07 05% | 052 | 052 [ 04% | 042 [ 047 [ 0,7% | 0,70 | 0,70 | 0,3% [ 028 | 028
wmion.07 0,0% | 005 | 007 | 03% | 033 | 040 | 02% | 020 | 020 [ 02% [ 020 | 021
aBr.07 0,7% | 0,68 0,68 | 0,8% | 0,80 0,89 | 0,1% [ 0,10 0,10 | 0,6% | 0,58 0,59
cen.07 04% | 037 | 037 | 03% | 033 | 042 [ 07% | 070 | 0,70 [ 01% [ 013 | 0.15
okt.07 0,8% | 0,83 0,84 | 0,8% | 0,80 0,83 1,3% 1,30 1,30 | 09% | 094 0,95
10307 04% | 038 | 039 | 06% | 057 | 064 | 06% | 060 | 0,60 | 05% | 055 | 055
nek.07 0,1% | 0,07 0,08 | 04% | 043 0,52 | 0,3% | 0,30 0,30 | 0,4% | 044 0,44
11808 0,8% | 085 | 085 | 1.4% | 1,47 | 1,53 | 0,0% | 0,00 | 000 | 1,6% | 1,60 | 1,60
Wnpexe norpeburenseknx ned (SM)
"y6§;::uw MAPE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE | MAPE | MAE | RMSE
«biomerens» TIporuossr DI HauBHzble 1por{o3st Hausisie cesonbie Crkonp3siinee cpeaHee
[IPOrHO3b]
aBr.06 04% | 045 | 051 | 09% | 090 | 1,5 | 03% | 030 | 030 | 07% | 067 | 0.68
cen.06 0,4% | 0,38 042 | 09% | 0,92 1,20 | 02% | 0,20 0,20 | 0,7% | 0,75 0,76
okT.06 13% | 128 | 129 | 04% | 043 | 064 | 03% | 030 | 030 | 05% | 051 | 051
HO1.06 1,1% 1,10 1,12 | 02% | 0,22 024 [ 0,1% | 0,10 0,10 | 02% | 0,18 0,19
1ek.06 09% | 087 | 095 | 04% | 043 | 048 | 0,0% | 000 | 000 | 01% | 006 | 006
suB.07 1,1% 1,12 1,21 1,3% 1,35 1,36 | 0,7% | 0,70 0,70 | 0,9% | 0,96 0,96
(es.07 0,5% | 0,50 | 061 | 0,7% | 0,73 | 0,76 | 0,6% | 0,60 | 060 | 04% [ 037 | 037
Map.07 05% | 055 | 071 | 02% | 025 | 030 | 02% | 020 | 020 [ 01% [ 013 | 013
anp.07 0,4% | 0,40 0,54 | 04% | 042 0,54 | 02% | 0,20 0,20 | 0,1% | 0,14 0,15
Mait.07 02% | 0,17 | 021 | 04% | 043 | 055 | 0,1% | 0,10 | 0,10 | 01% | 0,14 | 0,14
mion.07 0,4% | 0,38 043 | 04% | 042 047 | 0,7% | 0,70 0,70 | 0,3% | 0,28 0,28
wion.07 02% | 0,18 | 023 | 03% | 033 | 040 | 02% | 020 | 020 [ 02% | 020 [ 021
asr.07 02% | 0,20 022 | 0,8% | 0,80 0,89 | 0,1% [ 0,10 0,10 | 0,6% | 0,58 0,59
cer.07 0,5% | 048 | 050 | 03% | 033 | 042 [ 0,7% | 0,70 | 0,70 [ 0,1% [ 0,13 | 0,15
okT.07 0,7% | 0,75 | 0,77 | 08% | 080 | 083 | 13% | 1.30 | 130 [ 09% [ 094 | 095
HOs1.07 0,5% | 048 0,49 | 0,6% | 0,57 0,64 | 0,6% | 0,60 0,60 | 0,5% | 0,55 0,55
1ex.07 04% | 045 | 046 | 04% | 043 | 052 | 03% | 030 | 030 | 04% | 044 | 044
sHB.08 1,2% 1,23 1,40 | 0,0% | 0,00 0,00 | 0,6% | 0,60 0,60 1,6% 1,60 1,60
Jlara WIIT npomsinuieHHbIX ToBapoB (ARIMA)
R MAPE | MAE | RMSE [ MAPE | MAE | RMSE [ MAPE | MAE [ RMSE [ MAPE [ MAE [ RMSE
«bromnerens» TIporuossr UDTIIT HauBHbIe TPOTHO3BI Hanprie cesonibie Cronp3sinee cpeaHee
[POTHO3b]
aBr.06 0,9% 0,95 1,16 1,5% 1,54 2,06 0,2% 0,20 0,20 1,0% 1,05 1,06
cen.06 0,2% 0,25 0,26 0,9% 0,88 1,01 1,4% 1,40 1,40 0,3% 0,27 0,30
0kT.06 47% | 455 | 455 | 46% | 452 | 460 | 3.8% | 3,70 | 3,70 | 4,0% | 3,94 | 394
10106 43% | 420 | 420 | 41% | 403 | 408 | 1,6% | 1.60 | 1,60 [ 3.7% | 3.63 | 3.63

116



TIPUJIOXKEHHME 3

npooondcenue Tabnuyvr 3.5

WIIIT npombinuieHHBIX ToBapoB (ARIMA)

HWE:;:HM MAPE | MAE | RMSE | MAPE | MAE [ RMSE | MAPE [ MAE | RMSE [ MAPE | MAE | RMSE

«bromnnerens» Tporxossr UDIIIT HaugHsle iporuoser Haua:x:;eﬂc;zznﬂme Cronp3siiee cpennee
1eKk.06 0,7% | 0,68 | 069 | 06% | 062 | 070 | 3,1% | 3,11 | 3,11 | 01% | 0,12 | 0,14
siuB.07 04% | 045 | 072 | 1,0% | 115 | 1,99 | 1.4% | 140 | 140 | 08% | 0.86 | 088
es.07 1,5% | 1,53 | 1,58 | 19% | 1,93 | 2,03 | 34% | 340 | 340 | 10% | 1,03 | 1,06
Map.07 15% | 145 | 148 [ 19% | 193 [ 203 [ 20% [ 2.0 [ 2,10 [ 0.9% [ 0.88 | 092
anp.07 27% | 2,78 | 2,79 | 39% | 410 | 458 | 35% | 3,70 [ 3,70 | 33% | 345 | 346
Mait.07 37% | 3.95 | 395 [ 53% | 558 | 588 [ 34% | 3,60 | 3.60 | 44% | 460 [ 461
108,07 1% | 12 | 113 | 28% | 292 | 338 | 1,7% | 1,70 | 1,70 | 1.8% | 1,79 | 1.80
01,07 09% | 088 | 095 | 1.6% | 1,63 | 2,08 | 1,00 | 1,00 | 1,00 | 0,1% | 0,15 | 0,16
aBr.07 0,5% | 053 | 059 | 1,8% | 1.85 | 209 | 0,1% | 0,10 | 010 | 12% | 127 | 128
cen.07 28% | 2,82 | 3,03 | 30% | 293 | 357 | 20% | 200 [ 200 | 15% | 1,53 | 1,55
ok1.07 23% | 225 | 246 [ 22% [ 223 [ 308 [ 27% | 270 [ 270 | 1.1% [ 1.08 | 1.10
105107 15% | 1,58 | 1,68 | 1,7% | 1,77 | 1,98 | 54% | 560 | 560 | 20% | 2,06 | 2,07
1ex.07 23% | 240 | 251 [ 20% [ 2,07 | 241 [ 26% | 270 [ 270 | 25% [ 259 | 2.60
s18.08 03% | 032 | 038 | 1,6% | 1.67 | 200 | 03% | 030 | 030 | 05% | 047 | 049
Tara WIIT npomsiiuieHHbIX ToBapoB (KO)

- MAPE | MAE | RMSE | MAPE | MAE [ RMSE | MAPE [ MAE | RMSE [ MAPE | MAE | RMSE

«bromnerens» IIporxossr UDIIIT HaugHsle iporuo3er Ham?:;izzz"“m Cronp3siee cpenHee
aBr.06 0,0% | 004 | 006 | 1,5% | 1,54 | 2,06 | 02% | 020 [ 020 | 1,0% | 1,05 | 1,06
cen.06 09% | 088 | 093 | 09% | 088 | 1,01 | 1.4% | 140 | 140 | 03% | 027 | 030
0KT.06 3,7% | 3,57 | 3.60 | 46% | 452 | 460 | 38% | 370 | 3,70 | 40% | 394 | 394
110106 29% | 2,78 | 285 | 41% | 403 | 408 [ 1,6% | 1.60 [ 1.60 | 3.7% [ 3.63 | 3.63
1,06 16% | 1,58 | 181 | 06% | 062 | 070 | 3,1% | 301 | 3.1 | 01% | 012 | 014
518,07 1% | 1,10 [ 127 [ 1% [ 1,15 [ 1,99 [ 1.4% [ 140 [ 140 | 0.8% [ 0.86 [ 0388
(es.07 1,6% | 1,57 | 160 | 1,9% | 193 | 203 | 34% | 340 | 340 | 1.0% | 1.03 | 1,06
Map.07 13% | 125 | 134 | 19% | 1,93 | 2,03 | 2,0% | 2,00 | 2,10 | 09% | 0588 | 092
anp.07 2,1% | 2,18 | 229 | 39% | 410 | 458 | 35% | 370 | 370 | 33% | 345 | 346
Mait.07 38% | 4,03 | 405 | 53% | 558 | 588 | 34% | 3,60 | 3,60 | 44% | 460 | 461
wion.07 15% | 1,53 | 154 [ 28% | 292 [ 338 [ 1,7% | 170 [ 1,70 | 1.8% [ 1.79 | 1.80
101,07 0,5% | 048 | 054 | 1,6% | 1,63 | 2,08 | 1,00 | 1,00 [ 1,00 | 0,1% | 0,15 | 0,16
aBr.07 0.8% | 080 | 092 [ 1.8% [ 1,85 | 2,09 [ 01% | 010 [ 010 [ 12% [ 127 | 1.28
cen.07 20% | 198 | 211 | 3,0% | 293 | 357 | 20% | 200 | 200 | 15% | 153 | 155
ok1.07 1,6% | 1,60 | 1,90 [22% [ 223 [ 308 [ 27% [ 270 [ 270 | 1.1% [ 1,08 | 1,10
10507 35% | 3.63 | 372 | 1,7% | 1,77 | 198 | 54% | 560 | 560 | 2,0% | 206 | 2,07
1ex.07 29% | 3,02 | 3,04 | 20% | 207 | 241 | 26% | 270 [ 270 | 25% | 2,59 | 2,60
118,08 05% | 055 | 066 | 1.6% | 1,67 | 2,00 | 03% | 030 [ 030 | 05% [ 047 | 049
Tara J106bI4ua MOIE3HBIX HCKOMACMBIX

nyGmKatm MAPE | MAE | RMSE | MAPE | MAE [ RMSE | MAPE [ MAE | RMSE [ MAPE | MAE | RMSE

«bronmerers» TIporuossr UDIIIT HauBnble nporxosst Hausisie cesonbie Cronb3sliee cpeHee

[TPOrHO3b

aBr.06 0.8% | 087 | 125 | 54% | 565 | 674 | 39% | 410 | 410 | 12% | 124 | 134
cen.06 1% | 1,17 | 1,23 [ 35% | 357 [ 401 [ 59% | 610 [ 610 | 0.6% [ 061 [ 075
0K1.06 12,5% | 1120 | 1120 [ 153% | 13,73 | 14,03 | 14.4% | 1290 | 12,90 | 14.3% [ 12.80 | 12.82
101106 17,3% | 15,15 | 15,15 | 17,8% | 15,58 | 1579 | 102% | 890 | 890 | 17,1% | 14,98 | 15,00
1ek.06 02% | 023 | 026 | 12% | 127 | 1,59 [ 11.8% | 12,20 | 1220 | 1.0% | 1,02 | 110
.07 44% | 477 | 480 | 67% | 7,08 | 868 [105% | 11,30 [ 1130 | 55% | 586 | 590
(es.07 8.6% | 817 | 817 | 7.9% | 7.48 | 7,61 [12.6% | 11,90 | 11,90 | 6.8% | 641 | 650
Map.07 74% | 7,00 | 7,00 | 79% [ 750 | 7,55 | 13,1% | 12,50 | 12,50 | 55% | 527 | 541
anp.07 7.7% | 855 | 856 |10,5% | 1162 | 13,90 | 9.1% [ 10,10 | 10,10 | 9,1% | 10,10 | 10,16
Mait.07 94% | 10.87 | 1093 [ 15.7% | 18.15 | 19,61 | 12,9% | 1490 | 1490 [ 13.2% [ 1533 | 1535
wioH.07 09% | 093 | 1,32 [100% | 1072 | 12,63 | 51% | 540 | 540 | 63% | 673 | 6,76

117



IPUJIOXKEHME 3

npoooncenue Tabnuyvr 3.5

I[aTa HOGLI‘I& TOJIC3HBIX HCKOTIAaCMbIX

A MAPE [ MAE | RMSE | MAPE | MAE [ RMSE | MAPE [ MAE | RMSE [ MAPE | MAE | RMSE

«bronnerens» Iporxossr UDIIIT HawBHbie mporHo3st Haua:;;i:zzznnue Cronp3siimee cpeaHee
wion.07 23% | 233 | 238 | 73% | 7,28 | 8,03 | 33% | 330 | 330 | 05% | 053 | 065
aBr.07 38% | 397 | 402 [ 64% | 677 | 772 [ 15% | 160 | 1.60 | 48% | 508 [ 5.12
cen.07 69% | 6,77 | 686 | 95% | 928 | 1090 | 56% | 550 | 550 | 35% | 337 | 343
ok1.07 8.5% | 818 | 820 | 88% | 845 | 11,02 | 67% | 640 | 640 | 50% | 480 | 4385
405107 45% | 470 | 481 | 51% | 538 | 6,63 | 17,2% | 1820 | 1820 | 43% | 4,53 | 4,60
1ex.07 9,0% | 990 | 992 [ 56% | 613 | 735 [ 63% | 690 | 690 [ 7.9% | 870 [ 872
s18.08 22% | 232 | 240 | 55% | 577 | 672 | 32% | 330 | 330 | 27% | 279 | 281
Tara OGpabarkiBaroIMe NPON3BOICTBA

- MAPE [ MAE [ RMSE | MAPE | MAE [ RMSE | MAPE [ MAE | RMSE [ MAPE | MAE | RMSE

«bronnerens» TIpornossr UDIIIT HauBHsle 1poruo3e! Ha"“:;::zzﬂm’le Cronp3siee cpeanee
aBr.06 12% | 120 | 1,26 | 1,0% | 1,05 | 1,18 | 1,6% | 1,60 | 1,60 | 13% | 1,28 | 1,28
cen.06 03% | 027 | 037 [ 0.6% | 060 | 078 | 00% | 0.00 [ 0,00 [ 03% [ 026 | 0.26
0KT.06 15% | 1,50 | 1,58 | 1,8% | 1,82 | 1,97 | 09% | 09 [ 090 | 13% | 1,28 | 1,28
10106 0.6% | 058 | 062 [ 08% | 085 | 1.5 [ 03% | 030 [ 030 [ 03% [ 032 | 034
1ex.06 07% | 070 | 071 [ 09% | 093 | 117 [ 03% | 030 | 030 | 04% | 038 | 040
518,07 12% | 1,18 | 1,19 [ 14% | 140 [ 1,58 [ 1,0% [ 110 [ 1,10 [ 09% [ 092 | 0,93
(en.07 13% | 127 | 128 [ 12% | 118 | 135 [ 20% | 200 [ 200 | 1.1% [ 114 | 1.15
Map.07 02% | 022 | 027 | 07% | 075 | 089 | 07% | 070 | 0,70 | 02% | 023 | 0,23
anp.07 23% | 238 | 239 [ 2.6% | 272 | 283 | 2.5% | 260 [ 260 | 22% [ 231 | 231
Maii.07 1,6% | 1,68 | 1,70 | 22% | 228 | 234 [ 01% | o010 [ 010 | 15% | 1,54 | 1,54
wion.07 05% | 053 | 055 [ 1.0% [ 1,05 | 1.9 [ 0.6% | 0.60 [ 0.60 | 0.4% [ 038 | 039
wmion.07 03% | 030 | 032 | 1,0% | 098 | 1,19 | 05% | 050 | 050 | 02% | 017 | 0.18
aBr.07 03% | 030 | 041 [ 11% [ 1,12 [ 133 [ 1,1% | 110 [ 1,10 [ 01% [ 011 | 0,13
cen.07 1.0% | 1,00 | 106 | 14% | 138 [ 177 [ 09% | 090 [ 090 | 0.9% [ 088 | 089
okT.07 05% | 053 | 062 | 1,0% | 097 | 1,12 | 22% | 220 | 220 | 07% | 0,69 | 0,70
101,07 1.6% | 1,65 | 166 | 13% | 132 | 147 [ 23% | 240 [ 240 | 1.8% [ 1.86 | 186
k.07 08% | 0,78 | 080 | 1,0% | 1,07 | 1,06 | 1,5% | 1,50 [ 1,50 | 09% | 095 | 095
518,08 05% | 055 | 057 | 0.8% | 083 | 099 [ 06% | 0.60 [ 0.60 | 0.4% [ 044 | 045
Tara T1pon3BOACTBO YMEKTPOIHEPTUH, Ta3a U BOJBI

nyGmmamm | MAPE | MAE [ RMSE MAPE | MAE | RMSE | MAPE [ MAE [ RMSE [ MAPE [ MAE | RMSE

«bronmerens» Hﬂg?{(ﬁm HauBHble nporuosst Haus:;;er:(e’zzﬂﬂue Cxkonb3silee cpeiHee
aBr.06 02% | 025 | 043 | 1.6% | 1.62 | 278 [ 00% | 000 [ 000 | 1.0% | 101 | 1,03
cen.06 03% | 028 | 034 | 1.7% | 1,67 | 2.61 [ 02% | 020 [ 020 [ 07% [ 067 | 071
oK1.06 02% | 018 | 045 [ 1.0% | 098 | 213 [ 01% | o.10 [ 010 | 1.0% [ 098 | 1.00
10106 02% | 020 | 020 | 00% | 003 | 006 | 02% | 020 [ 020 | 08% | 079 | 0,79
1ex.06 0.1% | 010 | 010 [ 0.1% [ 008 | 014 [ 00% | 0.00 [ 000 [ 08% [ 079 | 079
518,07 09% | 090 | 138 | 1,8% | 1,83 | 1,84 | 2,6% | 260 [ 260 | 1,1% | 1,12 | 1,12
(es.07 7.2% | 800 | 809 [ 94% [ 1035 [ 1035 [ 4.8% | 530 | 530 [ 87% | 9.63 [ 9.63
Map.07 14% | 138 | 144 [ 13% | 137 | 137 | 14% | 140 | 140 | 0.6% | 063 | 063
anp.07 07% | 072 [ 072 [ 13% [ 1,25 | 143 [ 09% [ 090 [ 09 [ 1.7% [ 1,69 | 1,70
Mait.07 1.6% | 1,58 | 1.60 | 25% | 252 | 383 | 14% | 140 [ 140 | 0.6% | 0.61 | 065
wion.07 02% | 020 | 022 | 24% | 2,37 | 441 | 02% | 020 | 020 | 1,0% | 1,04 | 1,07
101,07 04% | 040 | 047 | 24% | 243 | 423 [ 03% | 030 [ 030 [ 07% [ 068 | 072
aBr.07 08% | 077 | 080 | 24% | 245 | 408 | 07% | 070 [ 0,70 | 03% | 035 | 039
cen.07 02% | 018 | 026 | 2.6% | 2.60 | 426 [ 00% | 0.00 [ 000 | 08% [ 081 | 082
okt.07 07% | 072 | 072 | 29% | 2,87 | 472 | 06% | 060 [ 060 | 19% | 1,84 | 1,84
10107 1% | 1,13 | 1,13 [ 16% | 1,58 | 1,79 [ 1,1% | 110 [ 110 [ 22% [ 221 | 221
1ex.07 07% | 073 | 074 | 1.1% | 107 | 124 [ 07% | 070 [ 070 | 1.8% | 1.83 | 1.83
518,08 05% | 055 | 055 [ 07% [ 070 [ 082 [ 1,1% | 1,10 [ 1,10 [ 03% [ 035 | 035
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TPMJIOXXEHME 3

npodondicenue Tabnuyvr 3.5

T1pou3BOICTBO MUIIEBHIX MTPOIYKTOB

Hyﬁf:‘fzum MAPE | MAE | RMSE | MAPE | MAE [ RMSE | MAPE [ MAE | RMSE [ MAPE | MAE | RMSE

«bromerens» Iporxossr UDIIIT HawBHbie mporHo3s! Ham:::;iz:"“m Cronp3siiee cpenHee
aBr.06 0,4% 0,42 0,47 0,3% 0,27 0,38 0,8% 0,80 0,80 0,2% 0,17 0,19
cen.06 0,6% | 062 [ 063 | 04% | 043 | 053 [ 0,1% | 0,10 | 0,10 [ 0,1% | 0,08 | 0,09
okT.06 0,1% 0,08 0,11 0,4% 0,45 0,54 0,7% 0,70 0,70 0,4% 0,42 0,42
0306 03% | 030 | 031 | 03% | 035 | 045 | 02% | 020 | 020 | 0,1% | 0,10 | 0,10
71ek.06 0,2% 0,20 0,21 0,7% 0,68 0,73 0,5% 0,50 0,50 0,6% 0,59 0,59
siuB.07 0,5% | 048 | 048 | 02% | 023 | 029 [ 0,1% | 0,00 | 010 | 01% | 013 | 013
(es.07 02% | 023 | 024 | 03% | 032 | 039 | 03% | 030 | 030 | 02% | 0,16 | 0,17
map.07 0,3% 0,33 0,34 0,2% 0,23 0,30 0,8% 0,80 0,80 0,1% 0,06 0,07
anp.07 04% | 042 [ 042 | 02% | 023 | 031 | 03% | 030 | 030 [ 0,1% | 0,09 | 0,11
Mait.07 0,3% 0,32 0,32 0,2% 0,22 0,27 0,1% 0,10 0,10 0,0% 0,04 0,05
iom.07 0,0% | 002 | 004 | 02% | 025 | 029 | 09% | 090 | 090 | 03% | 027 | 027
nton.07 1,5% 1,53 1,53 1,7% 1,75 1,76 2,1% 2,20 2,20 1,7% 1,77 1,77
aBr.07 15% | 1,53 | 1,53 [ 1,7% | 1,75 | 1,76 | 18% | 1,80 | 1,80 | 1,7% | 1,78 | 1,78
cen.07 17% | 1,70 | 1,70 | 19% | 198 | 199 | 2,1% | 220 | 220 | 1,9% | 2,00 | 2,00
okT.07 2,6% 2,68 2,70 2,7% 2,75 2,83 2,7% 2,80 2,80 3,0% 3,08 3,08
101,07 1,6% | 1,67 | 1,68 | 14% | 1,47 | 1,69 | 2,0% | 2,10 | 2,10 [ 2,0% | 2,03 | 2,04
Jiex.07 0,2% 0,18 0,20 0,9% 0,90 1,02 0,0% 0,00 0,00 0,4% 0,36 0,41
s11B.08 05% | 055 [ 0,60 | 1,0% | 1,03 | 1,13 | 1,3% | 1,30 | 1,30 [ 0,8% | 0,83 | 087
Jara TEeKCTUILHOE W MIBEHHOE MPON3BOJCTBO

nyGmKatm MAPE | MAE | RMSE | MAPE | MAE [ RMSE | MAPE [ MAE | RMSE [ MAPE | MAE | RMSE

«bronerens» TIporuossr UDIIIT HauBuble nporuosst Hausuie cesonbie Cronb3sliee cpeHee

[TPOrHO3bI

aBr.06 09% | 087 | 089 | 0,7% | 068 | 081 | 0,1% | 0,10 | 0,10 | 04% | 038 | 039
cen.06 0.8% | 085 | 086 | 04% | 037 | 040 | 05% | 050 | 050 | 0,1% | 0,10 | 0,10
0KT.06 03% | 035 | 045 | 05% | 050 | 054 | 04% | 040 | 040 | 03% | 031 | 031
HO51.06 0,4% 0,38 0,40 0,3% 0,30 0,31 0,1% 0,10 0,10 0,1% 0,09 0,10
1eK.06 02% | 023 [ 027 | 03% | 027 | 034 [ 09% | 090 | 090 [ 0,1% | 0,11 | 0,12
stHB.07 1,1% 1,10 1,12 0,8% 0,83 0,87 0,6% 0,60 0,60 1,0% 0,98 0,98
(e.07 13% | 1,35 | 136 | 1,0% | 1,00 | 1,03 | 1,8% [ 1,80 | 1,80 | 12% | 1,18 | 118
Mmap.07 0,2% 0,17 0,25 0,2% 0,20 0,23 0,1% 0,10 0,10 0,0% 0,04 0,04
anp.07 0,6% | 060 | 063 | 05% | 050 | 053 | 1,0% | 1,00 | 1,00 | 07% | 067 | 067
Maii.07 02% | 020 | 028 | 04% | 040 | 059 | 02% | 020 | 020 | 0,1% | 0,08 | 0,09
nion.07 0,3% 0,30 0,32 0,5% 0,52 0,72 0,6% 0,60 0,60 0,2% 0,17 0,20
1i011.07 0,1% | 0,10 [ 0,12 | 05% | 048 | 058 | 04% | 040 | 040 [ 0,1% | 0,11 | 0,14
asr.07 0,7% 0,73 0,74 0,6% 0,65 0,80 0,7% 0,70 0,70 0,9% 0,93 0,94
cen.07 0,1% | 0,10 [ 0,12 | 05% | 048 | 051 | 04% | 040 | 040 [ 03% | 027 | 028
oxT.07 0,0% 0,02 0,04 0,4% 0,42 0,46 0,1% 0,10 0,10 0,1% 0,14 0,15
HOR.07 02% | 0,17 | 0,19 | 04% | 040 | 043 | 03% | 030 | 030 | 0,1% | 010 | 0,12
1eK.07 0,7% | 0,72 | 0,72 | 03% | 035 | 046 | 03% | 030 | 030 | 0,1% | 0,13 | 0,13
sHB.08 0,8% 0,83 0,83 1,1% 1,13 1,20 0,5% 0,50 0,50 1,1% 1,15 1,15
Jara O0paboTka JpeBeCHHbI M IPOM3BOICTBO U3/IEIINI U3 IepeBa

nyGmcat MAPE [ MAE [ RMSE | MAPE [ MAE [ RMSE [ MAPE [ MAE [ RMSE [ MAPE | MAE [ RMSE

«bromnerensn» TIporsossr UDTIIT HawuBHbIe POrHO3BI Hanpisie cesonbie Cronp3siee cpeHee

[TPOrHO3b

aBr.06 0,7% | 0,73 | 0,76 | 0,5% | 0,52 | 0558 | 0,1% | 0,10 | 0,10 [ 03% | 026 | 026
cen.06 0,5% 0,55 0,59 0,3% 0,35 0,46 0,1% 0,10 0,10 0,1% 0,13 0,14
okT.06 0,6% | 058 | 062 | 05% | 053 | 062 | 00% | 000 | 000 | 03% | 033 | 033
HOs1.06 0,9% 0,95 0,96 0,3% 0,33 0,36 0,5% 0,50 0,50 0,3% 0,26 0,27
1eK.06 0,7% | 0,72 | 0,75 | 02% | 023 | 036 | 05% | 050 | 050 | 02% | 015 | 0,15
s1B.07 2,6% | 2,67 | 2,67 | 19% | 195 | 196 | 1,9% | 1,90 | 190 | 1,8% | 1,85 | 185
hes.07 3,1% 3,17 3,18 2,3% 2,37 2,37 1,7% 1,70 1,70 2,2% 2,24 2,24
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TIPUJIOXKEHME 3

npoooncenue Tabnuyor 3.5

O6paboTKa APEBECHHBI M POM3BOACTBO U3IEIHI U3 IepeBa

Jara

S A— MAPE [ MAE | RMSE | MAPE [ MAE [ RMSE M?IPEl MAE [ RMSE [ MAPE | MAE [ RMSE
«bronnerens» TIporxossr UDIIIT HauBHsIe IpOrHO3HI aus:x:;er::zznuue Cronp3simee cpenHee
Map.07 L1% | 1,13 | 1,17 | 06% [ 058 | 061 | 0.6% | 060 [ 060 | 04% | 043 | 043
anp.07 14% | 147 | 1550 | 1,0% [ 1,05 | 1,07 | 04% [ 040 [ 040 [ 09% [ 090 [ 0,90

Mait.07 13% | 132 | 141 [ 1,0% | 1,00 [ 104 [ 04% | 040 [ 040 [ 0,6% | 064 | 065
wion.07 19% | 197 | 204 | 10% | 1,13 | 123 | 15% | 1,50 | 150 | 13% | 129 | 1,29
w0107 25% | 250 | 254 | 08% | 085 | 092 | 14% | 140 | 140 | 10% | 1.02 | 1.03
asr.07 29% | 293 | 297 | 09% | 090 | 103 [ 1.9% | 190 | 190 | 13% | 135 | 136
cen.07 23% | 230 | 234 | 06% | 063 | 073 | 1.8% | 180 | 1,80 | 12% | 127 | 128
okT.07 28% | 287 | 290 | 1,1% | 1,17 | 130 [ 2.6% | 270 [ 2,70 | 1.8% | 190 | 1.9

101,07 15% | 157 | 162 | 04% | 037 | 044 | 10% | 1,00 | 1,00 | 07% | 0.73 | 074
ex.07 0,7% | 0,70 | 080 [ 07% [ 073 [ 081 [07% | 070 [ 070 | 0.1% [ 015 [ 0,19
118,08 16% | 162 | 164 | 04% | 037 | 049 | 04% | 040 | 040 | 07% | 0.72 | 0,76

1lenmono3H0-0yMakHOE HPOU3BOICTBO

Jara
A MAPE [ MAE | RMSE | MAPE [ MAE [ RMSE MAHPEl MAE [ RMSE [ MAPE | MAE [ RMSE
«bronmerens» TIporuossr DI HauBHble nporuosst AMBHBIC CCSONHbIC Cxonb3silee cpejHee
[TPOrHO3b
aBr.06 05% | 047 | 059 | 03% | 032 | 037 | 02% | 020 | 020 [ 0,1% | 011 | 0,12

cen.06 04% | 043 | 073 | 03% | 027 | 041 | 28% | 2,80 | 2.80 | 03% | 032 | 032
okT.06 04% | 045 | 068 | 03% | 033 | 037 | 04% | 040 | 040 | 0.1% | 009 | 0,10
109106 0,9% | 088 | 095 | 04% | 037 [ 041 [07% | 070 [ 070 | 02% [ 019 [ 0,19
k.06 02% | 0,17 | 019 | 03% | 032 | 041 | 0.1% | 010 | 0,10 | 04% | 043 | 043
18,07 20% | 2,00 | 200 | 2,0% | 2,03 [ 205 | 14% | 140 [ 140 [ 2,0% [ 200 | 2,01
(es.07 02% | 0,17 | 022 | 03% | 028 | 035 | 05% | 050 | 050 | 02% | 022 | 023
Map.07 01% | 0,12 | 018 | 03% | 032 | 040 | 0.1% | 010 | 0,10 | 03% | 027 | 028
anp.07 02% | 022 | 023 | 05% | 055 | 081 | 04% | 040 | 040 | 02% | 022 | 024
Mait, 07 02% | 0,18 | 019 | 06% | 057 | 089 | 02% | 020 | 020 | 0.1% | 009 [ 0.12
wion.07 34% | 352 | 352 | 34% | 3.60 | 3.69 [ 41% | 430 | 430 | 3.7% | 392 | 392
wi011.07 02% | 023 | 024 [ 07% | 072 | 107 | 08% | 080 | 080 | 04% | 043 | 044

asr.07 12% | 123 | 132 [ 06% | 060 [ 099 [ 02% | 020 [ 020 [ 04% [ 036 | 037
cen.07 10% | 1,00 | 102 | 1.9% | 1,88 | 241 | 06% | 060 | 060 | 1.1% | 1.05 | 1,06
okt.07 0.1% | 0,10 | 012 | 08% | 085 | 165 | 02% | 020 | 020 | 03% | 030 | 034
109,07 0,5% | 0,55 | 055 | 1.0% | 1,00 | 183 [ 07% | 0,70 | 070 | 0.7% | 075 | 0.76

1ex.07 05% | 055 | 056 | 1.1% | 1,10 | 189 | 02% | 020 | 020 | 09% | 089 | 090
518,08 0,6% | 057 | 079 [ 21% [ 215 [ 217 [ 02% | 020 [ 020 | 14% [ 148 | 148
TIponsBoACTBO KOKCa, HE(TENPOLYKTOB

ara
flar MAPE | MAE [ RMSE [ MAPE [ MAE | RMSE | MAPE | MAE | RMSE [ MAPE | MAE [ RMSE
myOHKaiK o
«Bromnerensn» TIporsossr UDIIIT HawuBHbIe POrHO3bI aHB?;(I;::zzHHME Cronp3siee cpeiHee
aBr.06 33% | 348 | 3.89 | 72% | 772 | 8,69 | 1,0% | 110 | 110 | 42% | 453 | 4,59

cen.06 09% | 088 | 1,16 | 51% | 515 | 638 | 73% | 740 | 740 | 1,1% | 108 | 1,23
oKT.06 17,6% | 1532 | 1533 | 17,7% | 1537 | 16,65 | 18.6% | 16,20 | 1620 | 183% | 1587 | 1588
1101.06 92% | 870 | 877 | 67% | 633 | 7.66 | 27% | 260 | 2.60 | 83% | 7.86 | 7.87
1ex.06 34% | 340 | 357 | 3.5% | 3,53 | 437 | 5% | 570 | 570 | 24% | 2.38 | 239
118,07 69% | 655 | 679 | 7.7% | 733 | 811 | 54% | 520 | 520 | 67% | 638 | 642
(es.07 10,7% | 10,07 | 1024 | 6,8% | 635 | 7.38 [21.8% | 20,50 | 2050 | 8.0% | 7.52 | 7.60
Map.07 13% | 130 | 142 | 62% | 647 | 818 | 57% | 590 | 590 | 23% | 236 | 2,63
anp.07 9,2% | 1047 | 10,49 [ 13,7% | 15,55 | 16,78 | 14,4% | 16,30 [ 16,30 [ 11,0% | 1245 | 12,50
Mait, 07 35% | 3,77 | 3,85 | 104% | 1103 | 12,00 | 05% | 050 | 050 | 59% | 624 | 629
wi0n.07 42% | 418 | 431 | 52% | 515 | 626 | 08% | 0.80 | 0.80 | 0.6% | 0.61 | 067
wi01.07 0,6% | 062 | 085 | 62% | 640 | 7.28 | 3.8% | 3.90 | 390 | 33% | 339 | 342
asr.07 09% | 093 | 118 | 54% | 560 | 661 | 39% | 400 | 400 | 32% | 334 | 339
cen.07 45% | 437 | 440 | 64% | 622 | 7.82 [ 39% | 3,80 | 3.80 | 20% | 197 | 206
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TIPUJIOXKEHHME 3

npooondcenue Tabnuyvr 3.5

TIpon3BOICTBO KOKCA, HE(TENPOIYKTOB

HWE:;:HM MAPE | MAE | RMSE | MAPE | MAE [ RMSE | MAPE [ MAE | RMSE [ MAPE | MAE | RMSE

«bromnnerens» Tporxossr UDIIIT HaugHsle iporuoser Haua:x:;eﬂc;zznﬂme Cronp3siiee cpennee
ok1.07 1,0% | 1,07 | 1,15 | 44% | 455 | 595 | 162% | 16,80 | 16,80 | 3,7% | 3.88 | 3,93
105,07 76% | 848 | 849 [ 63% | 7.03 | 7.66 | 14.8% | 1640 | 16,40 | 10,0% | 11,08 | 11,10
nex.07 48% | 515 | 516 | 52% | 558 | 625 | 7,0% | 750 [ 750 | 68% | 727 | 7,28
118,08 7.0% | 673 | 674 | 6.6% | 633 | 696 | 03% | 030 | 030 | 46% | 437 [ 438
Jara XHUMHYECKOE TPOU3BOJICTBO

nyGmKatm MAPE | MAE | RMSE | MAPE | MAE [ RMSE | MAPE [ MAE | RMSE [ MAPE | MAE | RMSE

«bromerens» TIporuossr UDIIIT HauBuble nporso3st Ham?:;::ziﬂm’le Cronb3sliee cpeHee
aBr.06 05% | 052 | 053 | 07% | 067 | 074 | 12% | 120 | 120 | 08% | 0.84 | 0384
cen.06 04% | 045 | 046 | 06% | 063 | 069 [ 1,3% | 130 [ 130 [ 08% [ 0.8 | 083
okT.06 1,0% | 1,10 | 112 | 1,0% | 105 | 1,09 | 06% | 060 | 060 | 0.8% | 078 | 078
10,06 14% | 140 | 141 | 14% | 143 | 148 | 10% | 100 | 110 | 1% | L2 | L2
1ek.06 14% | 142 | 143 [ 15% | 1,53 | 1,59 | 0,6% | 060 | 060 | 12% | 1,17 | 117
18,07 04% | 037 | 040 | 06% | 060 | 067 | 1,6% | 1,60 | 1,60 | 02% | 021 | 024
(es.07 0.7% | 073 | 078 [ 0.8% | 083 | 098 [ 09% | 090 [ 09 [ 07% [ 074 | 075
Map.07 05% | 052 | 056 | 09% | 087 | 091 | 0,6% | 060 | 060 | 06% | 056 | 057
anp.07 03% | 032 [ 039 [ 07% [ 075 | 082 [ 08% | 0.80 [ 080 [ 04% [ 037 | 038
Mait.07 0,6% | 062 | 063 | 05% | 055 | 067 | 0.6% | 060 | 060 | 06% | 0.64 | 065
wion.07 0,6% | 062 | 063 | 03% | 032 | 037 | 03% | 030 [ 030 | 07% | 0,68 | 0,69
wion.07 0,6% | 062 | 062 | 03% | 035 | 040 | 12% | 1,20 | 120 | 0.6% | 062 | 063
asr.07 02% | 025 | 025 | 08% | 078 | 085 | 05% | 050 [ 050 | 03% | 035 | 037
cen.07 01% | 0,08 | 011 [ 05% | 050 [ 054 [ 07% | 070 [ 0,70 [ 02% [ 021 | 024
ok1.07 0,6% | 063 | 064 | 12% | 1,18 | 1,19 | 1,5% | 1,50 [ 1,50 | 09% | 0,88 | 088
101,07 04% | 037 | 037 [ 07% [ 073 | 080 [ 1,5% | 150 [ 150 [ 0.6% [ 0.62 | 0,63
1ex.07 1% | 12 | 12 | 14% | 145 | 149 | 23% | 230 | 230 | 14% | 147 | 147
518,08 35% | 3,70 | 3,70 | 37% | 390 | 393 | 3,7% | 390 | 390 | 39% | 411 | 411
):[ara Meraﬂnypruqecme TIPOU3BO/ICTBO U IIPOU3BOJICTBO N'OTOBBIX METAJUIMYECKUX H3Zleﬂﬂﬁ

A MAPE | MAE | RMSE [ MAPE | MAE | RMSE [ MAPE | MAE [ RMSE [ MAPE [ MAE [ RMSE

«bromnerensn» TIporsuossr UDIIIT HawuBHbIe MPOrHO3BI HaMB?;;er:zizﬂﬂme Cronp3siee cpenHee
aBr.06 2,0% | 205 | 2,10 | 22% | 227 | 242 | 42% | 440 | 440 | 30% | 314 | 3,15
cen.06 0,5% | 048 | 057 | 09% | 090 | 126 | 1,3% | 130 [ 130 | 1,1% | 1,10 | 1,11
0K.06 14% | 140 | 145 [ 19% | 192 | 257 [ 08% | 0.80 [ 0.80 | 02% [ 020 [ 029
10306 05% | 048 | 054 | 1,6% | 1,58 | 193 | 1.8% | 1.80 | 1.80 | 1.0% | 105 | 111
1eK.06 27% | 2,73 | 280 [ 24% [ 243 | 282 [ 08% | 0.8 [ 080 [ 05% [ 049 | 0,63
suB.07 22% | 225 | 232 | 24% | 243 | 295 | 05% | 050 | 050 | 09% | 0.86 | 095
{es.07 1,9% | 1,9 | 2,00 | 1,6% | 1,60 | 212 | 01% | 010 [ 0,10 | 05% | 054 | 0,60
Map.07 1,6% | 1,57 | 165 | 1,5% | 1,53 | 205 | 07% | 070 | 070 | 05% | 055 | 061
anp.07 13% | 133 | 141 | 18% | 1,83 | 2,00 | 14% | 140 | 140 [ 13% | 133 | 134
Mait.07 23% | 242 | 244 | 26% | 268 | 275 [ 06% | 0.60 [ 060 | 1.8% [ 1.88 | 188
1ion.07 17% | 1,72 | 172 | 23% | 238 | 244 | 16% | 170 | 1,70 | 14% | 145 | 146
101,07 17% | 1,67 | 1,68 [ 22% | 215 | 234 [ 61% | 600 [ 600 [ 27% [ 270 | 2,70
aBr.07 38% | 3.67 | 3.68 | 40% | 395 | 415 | 6,1% | 6,00 | 600 | 44% | 426 | 426
cen.07 3,0% | 297 | 298 | 3.8% | 3,70 | 3,92 | 34% | 330 | 330 | 3,7% | 3,59 | 3.60
okr.07 18% | 1,78 | 191 | 26% | 257 | 297 | 1.1% | 1,00 | 1,10 | 2.6% | 2.61 | 262
109107 24% | 240 | 247 | 26% | 2,55 | 2,91 | 24% | 240 [ 240 | 24% | 243 | 245
1ex.07 29% | 2.88 | 291 [ 25% [ 247 | 292 [ 12% | 120 [ 120 | 24% [ 239 | 243
s18.08 15% | 1,52 | 1,54 | 22% | 225 | 236 | 02% | 020 [ 020 | 1,0% | 097 | 1,12
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IPUJIOXKEHME 3

okonuanue Tabnuywr 3.5

TIpon3BonCcTBO MalMH 1 000PYIOBAHUS

Hygf,:;;um MAPE [ MAE [ RMSE | MAPE | MAE [ RMSE | MAPE [ MAE | RMSE [ MAPE | MAE | RMSE

«Bromerers» H;gﬁ(ﬁm Hausnble nporxo3st Haus:x;éiszzzuuble Crkonb3siliee cpejHee
aBr.06 03% | 035 | 036 | 05% | 055 [ 059 | 04% | 040 [ 040 | 0,1% | o011 | 012
cen.06 04% | 042 [ 042 [ 04% | 045 [ 057 [ 05% | 050 [ 050 [ 0,1% [ 008 | o1
0K1.06 02% | 0,18 | 020 | 04% | 040 | 046 | 03% | 030 [ 030 | 02% | 0,16 | 0,17
H051.06 03% | 028 | 030 [ 02% [ 025 [ 034 [02% | 020 [ 020 [ 0,1% [ 009 [ 0,10
.06 0,0% | 003 [ 006 | 04% | 038 | 046 | 07% | 0,70 [ 0,70 | 03% | 030 | 030
su.07 0,6% | 057 | 057 | 07% | 075 [ 076 | 02% | 020 [ 020 | 08% | 080 | 0,380
es.07 04% | 037 | 039 | 05% | 053 | 055 | 01% | 0,10 [ 0,10 | 06% [ 059 | 059
Map.07 0,1% | 0,15 | 017 | 01% | 008 [ o011 | 03% | 030 [ 030 | 0,1% | 008 | 0,09
anp.07 03% | 030 | 030 [ 02% [ 0,17 [ 026 [ 08% | 080 [ 080 [ 0,1% [ 014 [ 0,6
Maii.07 02% | 023 | 024 | 03% | 030 | 033 | 05% | 050 [ 050 | 04% | 041 | 042
wion.07 03% | 027 [ 028 [ 03% | 028 [ 030 [07% | 070 [ 070 | 04% [ 039 [ 040
uio.07 0,1% | 007 | 010 | 02% | 022 | 027 | 02% | 020 [ 020 | 02% [ 0,18 | 0,18
asr.07 02% | 025 | 025 | 02% | 022 [ 027 | 0% | 010 | 010 | 0,1% | 015 | 0,16
cen.07 0,6% | 0,60 | 061 | 05% | 055 | 060 | 01% | 0,10 [ 0,10 | 03% [ 028 | 028
ok.07 0,6% | 057 | 059 | 05% | 053 [ 056 | 0,7% | 070 | 0,70 | 0,7% [ 0,70 | 0,71
105107 0,1% | 0,00 [ 010 [ 01% [ 0,15 [ 0,17 [03% | 030 [ 030 [ 02% [ 018 [ 0,19
ex.07 02% | 0,18 | 020 | 0,1% | 0,15 [ 020 | 0,0% | 000 | 000 [ 00% [ 005 | 0,08
18,08 0,6% | 058 | 058 | 08% | 080 [ 085 | 04% | 040 [ 040 [ 09% [ 091 | 091

TIpon3BoACTBO TPAHCIOPTHBIX CPEACTB M 000PYA0BAHHS
"yﬁfﬂ;’uw MAPE [ MAE | RMSE | MAPE | MAE [ RMSE | MAPE [ MAE | RMSE [ MAPE | MAE | RMSE
«bromnerensn» TIporuossr DI HauBHbIe IPOrHO3bI Haupisie cesonibie Cxkonb3siliee cpeaHee
[TPOrHO3b

aBr.06 03% | 032 [ 033 | 1,0% | 1,05 | 1,59 | 01% | 0,10 [ 0,10 | 04% | 041 | 042
cen.06 0,1% | 0,13 | 018 | 1,0% | 1,03 [ 148 | 03% | 030 | 030 [ 0,1% [ o011 | 0,13
0kt.06 0,6% | 057 | 058 | 09% | 088 | 1,45 | 00% | 000 [ 000 | 03% [ 028 | 029
10106 02% | 020 | 022 | 07% | 075 [ 141 | 00% | 000 [ 000 | 03% | 029 | 030
11ex.06 02% | 025 [ 026 [ 08% | 077 [ 141 [ 00% [ 000 [ 000 [ 03% [ 031 | 031
518.07 08% | 078 | 079 | 1,0% | 1,05 | 124 | 05% | 050 [ 050 | 06% | 057 | 057
Des.07 11% | 1,12 [ 121 Jo1% [ 015 [ 018 [ 1% [ 1,10 [ 1,10 [01% [ 013 | 0,13
Map.07 04% | 038 | 063 | 0,1% | 013 | 014 | 00% | 000 [ 000 | 02% [ 023 | 023
anp.07 0,1% | 0,15 | 016 | 04% | 040 [ 041 | 0,7% | 070 | 0,70 | 0,1% | 0,06 | 0,06
Maii.07 03% | 030 | 030 | 03% | 028 | 033 | 3,1% | 3,10 [ 3,10 | 00% [ 004 | 0,05
wion.07 08% | 085 | 085 | 08% | 080 [ 086 | 0,7% | 0,70 | 0,70 | 0,6% [ 064 | 0,65
wion.07 04% | 040 [ 040 [ 03% | 027 [ 032 | 00% [ 000 [ 000 [ 0,1% [ 007 | 0,08
asr.07 0,1% | 0,10 | 0,12 | 02% | 025 | 036 | 02% | 020 [ 020 | 03% | 029 | 029
cen.07 0,1% | 0,13 [ 014 [ 06% | 058 [ 068 | 03% [ 030 [ 030 [ 05% [ 048 | 048
okt.07 02% | 023 | 024 | 03% | 035 | 036 | 06% | 060 [ 060 | 02% [ 024 | 025
H051.07 0,7% | 073 | 073 | 02% | 023 [ 031 | 04% | 040 | 040 | 0,1% | 008 | 0,09
.07 04% | 040 | 040 | 03% | 033 | 038 | 05% | 050 [ 050 | 02% [ 0,17 | 0,19
518,08 24% | 243 | 243 | 22% | 223 | 226 | 1,7% | 1,70 | 1,70 | 22% | 2,29 | 2,30
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Mpunoxenue 4.

Tabnuya 4.1

Pe3yJIl>TaTbI TeCTa 3HAKOB HA OTCYTCTBHE 3HAYUMOCTH pa3ﬂnqnﬁ MpOrHo30B,

MmoJy4eHHbIX o Moaeasim NI

U IIPU NMOMOIIH AJBTCPHATUBHLIX ME€TO10B IIPOrHO3UPOBAHUSA

. | HauBHbIi Crom-
Ilokazarenb HaunpHbrii . 3s1ee
Ce30HHBII cpeanee
TTpOMBIIIICHHOE POU3BOICTBO
TIpOMBITILICHHOCTS, TecToBasi craTUCTHKA —1,12 -1,50 -0,37
Beero (LIDK-T'Y P-value 0,26 0,13 0,71
BII3), ARIMA HE OTBEPL. | HE OTBEPL. | HE OTBEpL.
TIpOMBIIILICHHOCTb, BCe- | 1CCTOBAs CTATHCTHKA 0,58 0,58 1,54
ro (LIDK —T'Y BIID), P-value 0,56 0,56 0,12
KO HE OTBEPI. | HE OTBEPr. | HE OTBEpPL.
TecTtoBast cTaTHCTHKA -1,54 -5,00 -1,92
Hp"fg"(”;;??g‘)’f;‘;’)‘*w' P-value 0,12 0,00 0,05
OTBepr. HE OTBEPr. | He OTBEpL.
TecTtoBas craTHCTHKA -2,89 -7,12 -6,74
qfﬁ‘;?? i‘?;ﬁﬁ;‘“ P-value 0,00 0,00 0,00
OTBEpr. OTBEpr. OTBEpr.
ManmHoCcTpoeH e TecroBas cTaTuCTHKA 2,69 2,69 4,23
1 MeTanooopaboTka P-value 0,01 0,01 0,00
(19K -T'Y BIIID) OTBEpr. OTBepr. OTBEpL.
Xumudeckas u Here- TecroBas cTarucTuka -3,46 —4,43 -3,85
’;gzx;ﬁ"u‘g’;’f";“; P-value 0,00 0,00 0,00
BIIID) OTBEPI. OTBEPI. OTBEpI.
TIpOMBIIILIEHHOCTD TecroBas cTaTuCTUKA 1,92 -3,08 -2,69
CTpoiiMaTepuaIoB P-value 0,05 0,00 0,01
(LIPK TV BIIID) otsepr. | omsepr | omsepr:
TecToBasi craTUCTHKA -2,12 -5,39 -4,23
TOK (I2K - T'Y BIID) P-value 0,03 0,00 0,00
OTBEpI. OTBEpT. OTBEpT.
TecTtoBas cTaTHCTHKA -0,38 -2,69 -0,77
H‘EET;;"_MIE’;*‘EEP;;M P-value 0,70 0,01 0,44
HE OTBEpL. OTBEpr. HE OTBEpr.
Jlecuas, nepeBooOp. 1 TecTtoBas craTrcTHKA 2,31 —0,96 4,81
“iﬁﬁ”ﬁ:‘:ﬂgﬁ“‘f”;’;ﬁﬂ P-value 0,02 0,34 0,00
BIID) OTBEPI. HE OTBEPL. OTBEpI.
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IPMJIOXXEHME 4

npooondcenue Tabnuyot 4.1

. CKkoib-
. | HauBHBI
IToka3zaresn HauBHnbiii . 3s1ee
Ce30HHBII
cpeaHee
TIurieBas TPOMBIIII- TecroBas cTatucTuka 1,92 -3,08 -1,35
nerHocth (LIDK - TY P-value 0,05 0,00 0,18
BIID) OTBEpL. OTBEpL. HE OTBEPL.
Jlerkast pOMBILIICH- TecToBasi CTaTUCTHKA 0,58 -5,58 -4,62
HOCTbH P-value 0,56 0,00 0,00
(3K - T'Y BIID) HE OTBEpL. OTBEpL. OTBEpL.
WIIL v MHAEKCHI LIeH NPOU3BOANTENEH
TecTtoBas cTaTHCTHKA —4,23 -3,66 -3,46
WIIL, ARIMA P-value 0,00 0,00 0,00
OTBEpL. OTBEpL. OTBEpL.
TecToBas cTaTHCTHKA -0,58 1,92 0,77
WIIL, SM P-value 0,56 0,05 0,44
HE OTBEpI. OTBEpT. HE OTBEPI.
WL TecroBas cTatucTuka -3,66 -2,50 0,19
MPOMBIIITICHHBIX g
ToBapos, ARIMA P-value 0,00 0,01 0,85
OTBEpL. OTBEpL. HE OTBEPL.
o TecroBas craTucTHKA -2,31 -3,85 1,15
LI npomsiieHHbx P-value 0,02 0,00 025
Tosapos, KO
OTBEpL. OTBEpL. HE OTBEpr.
5 TecToBas cTaTHCTHKA -3,85 4,81 -0,38
JIoObI4a NoJIe3HbIX HC- Pvalue 0.00 0.00 0.70
KOITAaEMBIX
OTBEpT. OTBEpT. HE OTBEI.
Oboat TecToBas craThcTHKA —4,62 -2,69 2,50
PAVATRIBAIOIIHNE NpO- P-value 0,00 0,01 0,01
M3BOJICTBA
OTBEpI. OTBEpI. OTBEpI.
IIp-Bo 1 pacnpesienieane | LeCTOBAs CTATHCTHKA -3,66 —-0,96 -5,20
3NIEKTPORHEPI UK, raza P-value 0,00 0,34 0,00
1 BOJIbI OTBEPI. HE OTBEpI. OTBEpI.
I TecroBas cratucTuka -3,27 -3,46 -1,35
P-BO [THIIEBRIX TIpo- P-value 0,00 0,00 0,18
JIyKTOB
OTBEpL. OTBEpL. HE OTBEpr.
- . TecTtoBas craTucTHKa -1,35 -1,73 1,15
CHCTIIBHOC I HIBCH- P-value 0,18 0,08 025
HOE TIP-BO
HE OTBEpI. OTBEpT. HE OTBEpI.
O6paboTKa APEBECHHBI TecToBast cTaTUCTHKA 7,51 7,89 9,62
M TIP-BO U3JIENUi U3 P-value 0,00 0,00 0,00
Aepesa OTBEpI. OTBEpI. OTBEpT.
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. Ckoib-
. | HauBHBI
IToka3zareisn HauBHnbii . 3s111ee
Ce30HHbIIl
cpeaHee
5 TecroBas craTucTuka -2,50 -1,54 -2,89
ue”m"":[:f’];oy“a"‘""e P-value 0,01 0,12 0,00
OTBEpL. HE OTBEPL. OTBEpL.
- TecrtoBas craTHCTHKA -2,69 -2,69 -1,92
P-BO KoKca, Hegren- P-value 0,01 0,01 0,05
POLYKTOB
OTBEpL. OTBEpL. OTBEpL.
TecrtoBas craTCTHKA -3,46 —4.81 -3,85
Xumudeckoe mp-Bo P-value 0,00 0,00 0,00
OTBEpT. OTBEpT. OTBEpT.
Merannyprideckoe mp- TecroBas cTaTHCTHKA -2,50 1,15 1,15
BO U IIP-BO TOTOBBIX Me- P-value 0,01 0,25 0,25
TAJLIMYCCKUX M3ACIHii OTBEpI. HE OTBEpPI. | HE OTBEpL.
- 5 TecroBasi CTaTUCTHKA —4,04 -2,31 -0,38
P-BO Matlins 1 050py- P-value 0,00 0,02 0,70
JIOBaHHUS
OTBEpL. OTBEpL. HE OTBEpr.
I1p-BO TPAHCIIOPTHBIX TecToBasi craTUCTHKA -1,73 2,31 3,08
CpencTB U 000pyI0- P-value 0,08 0,02 0,00
BaHWT OTBEpT. OTBEpT. OTBEpL.
Po3HMuHBII TOBapOOOOPOT
P . TecToBas cTaTHCTHKA -8,66 -10,39 -10,39
OB P-value 0,00 0,00 0,00
TOBapoOOOPOT
OTBEpL. OTBEpL. OTBEpL.
VHBECTHUIMH B OCHOBHOM KaIltUTal
" _ | TecroBas crarucruka -9,24 -9,81 —-8,28
HBECTHUIIMH B OCHOBHOM Pvalue 0.00 0.00 0.00
KaruTasn
OTBEpL. OTBEpL. OTBEpL.
BHemHeToproeie nokasarenu
5 ( ) TecTtoBas craTucTHKA -3,46 -7,51 -5,97
KCeropT (Bcero), .
ARIMA P-value 0,00 0,00 0,00
OTBEpL. OTBEpL. OTBEpL.
TecToBas cTaTHCTHKA -2,69 -6,54 -6,93
Okenopt (Bcero), SM P-value 0,01 0,00 0,00
OTBEpL OTBEpL OTBEpL.
TecTtoBas cTaTHCTHKA -2,69 -7,12 -5,97
Okcnopt BHe CHI' P-value 0,01 0,00 0,00
OTBEpT. OTBEpT. OTBEpT.
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. CKkoib-
IToka3arein HauBHbIii Hal/lBl-lbltl 3s1ee
Ce30HHbII cpemnee
TecroBas cTatucTuka -6,16 -10,39 -9,24
“M”X%]E/‘?;eFO)’ P-value 0,00 0,00 0,00
OTBEpL. OTBEpL. OTBEpL.
TecTtoBas cTaTHCTHKA -8,28 -10,39 -9,24
Wmmoprt (Bcero), SM P-value 0,00 0,00 0,00
OTBEpL. OTBEpL. OTBEpL.
TecToBas craTucTHKA -8,28 -10,39 -9,62
Wwmnopt Bae CHI' P-value 0,00 0,00 0,00
OTBEpT. OTBEpT. OTBEpT.
JluHamMuKa CTOMMOCTH MHHMMAJIBHOTO HAOOpa MPOAYKTOB MUTAHHUS
JIMHAMEKA CTOMMOCTH TecToBast craTUCTHKA -3,27 —6,93 -7,31
MUHHUMaJIBHOTO Habopa P-value 0,00 0,00 0,00
HIpOAYKTOB ITUTaHHS OTBEpT. OTBEpT. OTBEpL.
MHieKehl TPaHCIIOPTHBIX Tapr(OB
CBOIHBIN HHIEKC TecToBasi craTUCTHKA 0,77 7,12 0,77
TPaHCIIOPTHEIX TapuQoB P-value 0,44 0,00 0,44
Ha Ipy30BbIC IICPEBO3KH HE OTBEPI. OTBEpT. HE OTBEPT.
Unzexe TapuQos Ha TecToBasi craTUCTHKA -0,19 3,27 -0,77
MEPEBO3KH aBTOMOOMIIb- P-value 0,85 0,00 0,44
HBIM TPaHCIIOPTOM HE OTBEPI. OTBEpT. HE OTBEPI.
Unzexc Tapudos Ha TecToBast craTUCTHKA 1,35 7,70 0,77
TpyOONPOBOAHBII P-value 0,18 0,00 0,44
TpaHCIIOPT HE OTBEpI. OTBEpI. HE OTBEpI.
JlMHaMUKa [IEH Ha HEKOTOPBIC BUJIBI ChIPhSI HA MUPOBOM PBIHKE
TecToBas craTucTHKa -1,15 2,50 -0,58
Hedtp mapku Brent P-value 0,25 0,01 0,56
HE OTBEPT. OTBEpT. HE OTBEPL.
TecroBas craTHCTHKA 1,54 -2,31 -2,69
AmoMuHUR P-value 0,12 0,02 0,01
HE OTBEPL. OTBEpL. OTBEpL.
TecToBas cTaTHCTHKA -2,50 -8,28 -10,39
3o510TO0 P-value 0,01 0,00 0,00
OTBEpL. OTBEpL. OTBEpL.
TecToBas cTaTHCTHKA 1,92 1,35 0,19
Menn P-value 0,05 0,18 0,85
OTBEpT. HE OTBEpPI. | HE OTBEpL.
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. CKkoib-
. | HauBHBI
IToka3zaresn HawnBHbIi . 3siiee
Ce30HHBIIi
cpenHee
TecroBas crarucTHKa 0,00 —4,23 -5,20
Huxens P-value 1,00 0,00 0,00
HE OTBEPL. OTBEpL. OTBEpL.
JleHexxHbIe TOKa3aTen
TecTtoBas craTCTHKA -9,62 -10,39 -10,39
JlenexHast 6a3a P-value 0,00 0,00 0,00
OTBEpL. OTBEpL. OTBEpL.
TecroBasi cTaTUCTHKA -9,62 -10,39 -10,39
M2 P-value 0,00 0,00 0,00
OTBEPT. OTBEpT. OTBEpT.
30J10TOBAIOTHBIC PE3EPBbI
TecroBas craTucTHKa -8,47 -10,39 -10,39
30J10TOBAJIIOTHEIC PE3EPBEI P-value 0,00 0,00 0,00
OTBEPI. OTBEpT. OTBEpI.
BantotHble Kypesl
TecTtoBas craTucTHKa 1,54 -10,39 -10,20
RUR/USD P-value 0,12 0,00 0,00
HE OTBEPI. OTBEpT. OTBEpT.
TecroBas craTucTuka 0,58 -9,62 -9,24
USD/EUR P-value 0,56 0,00 0,00
HE OTBEPL. OTBEpL. OTBEpL.
ITokasareny ypOBHs )KH3HH HACEICHUS
P TecroBas cTatucTuka —-3,08 —4,43 -2,31
eaJIbHbIC PacIojaracMble Pvaluc 0.00 0.00 0.02
JICHE)KHBIC JTOXOJIBI
OTBEpL. OTBEpL. OTBEpL.
P TecTtoBas cTaTHCTHKA -2,89 2,12 0,96
caJIbHbBIC JICHEIKHbIC Pvalue 0.00 0.03 0.34
JIOXOJIbI
OTBEpL. OTBEpL. HE OTBEpr.
P 6 TecrtoBas craTucTHKa 0,77 —0,19 2,89
callbHai 3apabotras P-value 0,44 0,85 0,00
miara
HE OTBEpPI. | HE OTBEpr. OTBEpT.
UncneHHOCTh HaceTIeHUs
g TectoBas craTucTHKA -2,12 —6,74 —5,97
HCIICHHOCTb 3aHSTOTO B Pvalue 0.03 0.00 0.00
3KOHOMHUKE HACCIICHHS
OTBEpL. OTBEpL. OTBEpL.
06 TecroBasi CTAaTUCTHKA 2,50 —5,77 —6,35
1ast YUCICHHOCTh
GespaGoribix, ARIMA P-value 0,01 0,00 0,00
OTBEpT. OTBEpL. OTBEpT.
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TIPUJIOKEHME 4
. CKkoib-
. | HauBHBI
IToka3zarennb HauBHbIi . 3s1ee
Ce30HHBII
cpeaHee
06 TecroBas cratucTuka 0,38 —6,93 —38,85
ast YUCIIEHHOCTh
. P-value 0,70 0,00 0,00
6e3paborHbIX, KO
HE OTBEPL. OTBEpL. OTBEpL.
Tabnuya 4.2

Pe3yJIl>TaTbI TeCTa 3HAKOB HA OTCYTCTBHE 3HAYUMOCTH pa3ﬂnqnﬁ

CpeIHUX MPOrH030B, Noay4eHHbIX 0 Moaesasiv UIIIII, u nporuo3os,

PACCUYUTAHHBIX IPU NMOMOIIHA AJIBTEPHATUBHBLIX METOJAOB IMIPOTHO3MPOBAHUSA

Coenine HauBubIii CKolib-
I I; riosm HawuBHb1ii CE30H- 3s11ee ARIMA SM/KO
P HBIA cpe/Hee
Tpombim- Tectosas 112 225 0,37 1,87 0,00
JIeHHOCTS. CTAaTUCTUKA
ncero LIGK P-value 026 0,02 0,71 0,06 1,00
(ARIMA/KO) He oTBepr: He otBepr: He
OTBEpL: OTBEpr: OTBEpL:
Tectosas 385 7,70 12 038 1,73
Okcrnopr, CTaTHCTHKA
BCETO P-value 0,00 0,00 0,00 0,70 0,08
(ARIMA/SM) OTBEpI. OTBEpI. OTBEpI. He OTBEpL.
Pt Pt Pt OTBEpr. Pt
Wmriopr, Tecrosas | ;5 11039 | 943 577 385
BCEro CTAaTUCTUKA
(ARIMA/SM) | —P-value 0,00 0,00 0,00 0,00 0,00
OTBEPL. OTBEPL. OTBEPL. OTBEPL. OTBEPL.
Tectosas 231 1,54 231 2,89 3,66
I/IHH CTaTUCTUKA
P-value 0,02 0.12 0,02 0,00 0,00
(ARIMA/SM) OTBEpL. He OTBEPL. OTBEPIL. OTBEPIL.
epr. otBepr epr. epr. epr.
LT npo- CI::;Z;*:L 385 346 0,58 0,58 ~135
M";'::;‘:;;:"X P-value 0,00 0,00 0,56 0,56 0.18
(ARIMA/KO) OTBEpL. OTBEpr. He ot He ot He ot
BEpL. BEpr. BEpL.
O6imas unc- | Tecrosaz 1,92 5,58 7,89 0,19 3,66
JIEHHOCTDH CTAaTUCTUKA
GespaGoTHEIX P-value 0,05 0,00 0,00 0,85 0.00
(ARIMA/KO) OTBEPL. OTBEPL. OTBEpL. l-:;:_ OTBEpr:
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Hucmumymom Ixonomuxu nepexoonozo nepuooa c 1996 2ooa uzoaemcsn
cepus “Hayunvie mpyont”. K nacmoawiemy epemenu ¢ 3moit cepuu
evlui10 6 ceem oonee 100 pabom.

ITocneqnue ony0IMKOBaHHBIE PA0OTHI
B cepun “Hayunbie Tpyab1”

Ne 134P Kaszaxosa M., Knobenw A., Coxonos U. Kauecmeo adomunucmpu-
posanusn HJIC ¢ cmpanax O3CP u Poccuu. Pegpopmuposanue poccuiickoii
cucmemul e3umanus nanoza. 2010

Ne 133P  Tpynun I1., Kuszes []., Camoapos A. Ananus nezagucumocmu
yenmpanwvhvix o6ankoe P®, cmpan CHI u Bocmounoii E¢ponut. 2010

Ne 132P Cmapooybposcras U., Muponosea H. Mynuyunansuas pegpopma
6 pecnyonukax FOxcnozo gpedepanvrnozo oxpyza. 2010.

Ne 131P 3onomapesa A., Kupeesa A., ILlamanos C. Ilpasosoe pezynuposanue
MEHCOYHAPOOHBIX COENIOK ¢ UHMENIEKMYanbHOou codcmeennocmobio. 2010.

Ne 130P Konrnexmus aemopos. Moodenupoganue 6pemeHHoil cmpyKmypbl
RPOYEHMHBIX CIABOK MO POCCUIICKUM 20CYOapCHIGEHHBIM 00UZAUUAM 6
2000-2008 z22. 2009.

Ne 129P Kaszaxosa M., Cunenvrnuxos-Mypuoines C., Kadounukos I1. Ananus
CHPYKMYPHOU U KOHBIOHKMYPHOI COCIABIAIOUUX HATI020601 HAZPY3KU 6
poccuiickoit skonomuxe. 2009.

No 128P Konnexmue asmopos. Ananuz 603mMO0MCHOCMU 603HUKHOBEHU
“nysvipa” na poccuiickom poinke Hedguxicumocmu. 2009.
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