AHHOTALUA
k cratbe A.JI. ByransTepa
"Mepa peanuzanru SKOHOMAYECKOTO Mporuosa’

B kadecTtBe Mepbl peanu3alid MPOTHO3a MPEJI0KEHbl CHOCOOBI OIEHKU
MMMAHEHTHOU (HE CTAaTHCTHYECKOW) OI[EHKHU MPOTHO3HOM MmorpemHocTi. OObIYHO
NOTPEUTHOCTh MPOTHO3a OIEHMBAIOT TaK e, KaK OLEHUBAIOT IOrPEIIHOCTh
U3MEPSEMOIl BEIMUMHBI, TO €CTh KaK "OTHOCUTENbHYIO" (pexe - "abcomoTHy0")
norpemHocTb. OJIHaKO MPOTHO3 HE SIBIIAIOTCS M3MEPSEMOW BEIUYMHON, W JIMILIb
BHEIIHE MPOrHO3HAs MOTPEIIHOCTh IM0X0Xa Ha MOrPEIIHOCTh H3MEepsSeMOun
BeauuuHbl. [lo3TOMy B OAHMX ciy4asx (MEXaHUCTUYECKHH OJHOMOMEHTHBIN
KOJIMYECTBEHHBIM MPOTHO3) TAaKOW CHOCOO OLEHKH MOTPEIIHOCTH HUTHOPUPYET
neneBor ¢opMar NPOrHo3a, B JAPYrux (KaueCTBEHHBI MHOTOBapUaHTHBIN
IPOTHO3) - 3TOT crnoco0 BooOe He mnpumeHuM. [Ipu kaxyiedcs mpocTtore
BOIIPOCA, Ha MOBEPKY HE SICHO, YTO C YEM CPABHUBATh M KaK 3TO JEJaTh.

WccnenoBanust B 3T0M 00J1acTH HaM HE U3BECTHBI. B 111000M cityyae oHU He
HACTOJIbKO CUCTEMHBI, YTOObI HAalTH CBOE OTPAKEHHE B HHIMUKIIONEIUYECKON U
aKaJleMUYECKOM JTuTepaType.

B cratee paccmorpensl: "OlieHKa KayecTBa KOJIMYECTBEHHOTO MPOTHO3a C
Y4ETOM MOrpemHocTy uamepenus”, "OneHka kauecTBa JECKPUIITUBHOTO MPOTrHO3a
C YYETOM CTEIMEHH YBEPEHHOCTH mporHo3ucta" u "OnpeneneHue AMHAMHYECKON
NOTPEUTHOCTH KOJIMYECTBEHHOTO MPOrHo3a'.

CyTp mepBOoro Meroja B TOM, YTO 3a €IMHMIYy IOIPEIIHOCTH IMPOTrHO3a
IPUHAT pa3MepP CPEIHEN MOTPEIIHOCTH U3MEPSIEMON BETUYMHBI (3KOHOMHYECKOTO
napameTpa), 100 TOTPENTHOCTh MPOTHO3a HE MOXET OBITh HUKE MOTPEITHOCTH
U3MEPEHUN.

BTtopoil MmeTon oCHOBaH Ha TOM, YTO MOTPEIIHOCTh AKCIEPTHOIO MPOTHO3a
HE MOXXET ObITh MEHBIIIE IEKIAPUPOBAHHOTO IKCIEPTOM YPOBHS YBEPEHHOCTH.

Tpetuii MeToJ MO3BOJISIET OTIAMYATH MOTPEIIHOCTh MPOrHO3a MPUPALLCHUS
OT MOTPEIIHOCTH MPOTHO3a a0COIIOTHON BEJIMYMHBI.

[IpensioxkeHHbIE METOJbl HE €JUHCTBEHHbIC, HE ONTHUMAIbHBI B TOM WIH
WHOM CMBICJIaX W MPUTOM OXBATHIBAIOT OTPAaHUYEHHYIO T'aMMY Pa3HOBUJIHOCTEH
HPKOHOMHUYECKOro mporHo3a. CrenaHHble aBTOPOM IlIard B 3TOM HaIpaBIE€HUU
MOTYT MOCIYXHUTb MEPBOTOIYKOM JUIsI CUCTEMATUYECKHX MCCIIEIOBAHUN MEPBI
peanu3alury SKOHOMUYECKOrO MPOTrHO3a.



Abstract
the article of A.L. Vugalter
"The Measure of Implementing Economic Forecast"

As a measure to implement the forecast suggested ways to evaluate the
inherent (non-statistical) evaluation of predictive error. Typically, the forecast error
estimate as well as evaluate the error of the measured value, ie as a "relative" (less
frequently - "absolute") error. But forecasts are not measured quantity, and only
superficially similar to the forecast error of error of the measured values.
Therefore, in some cases (one-stage mechanistic quantitative prediction) this
method of estimation error of ignoring the target size prediction in other
(qualitative multivariate forecast) - this method does not apply. While seemingly
simple question, in fact it is not clear that what to compare, and how to do it.

Research in this field we do not know. In any case, they are not so
systematic, so that reflected in the academic literature.

In the article: "Evaluation of the quality of quantitative prediction, taking
into account measurement error", "Evaluation of the quality of descriptive
prediction, taking into account the degree of confidence forecasters" and
"Identification of dynamic errors of quantitative prediction.

The essence of the first method is that the unit prediction error to an
estimated error of the measured value (economic value), because the forecast error
can not be lower than the measurement error.

The second method is based on the fact that the error of the expert forecasts
can not be less than the declared by the expert level of confidence.

The third method allows to distinguish the error from the error of forecast
increment prediction of the absolute value.

The proposed methods are not only not optimal in some sense and,
moreover, cover a limited range of varieties of economic forecasting. Made by the
author steps in this direction can serve as a first impulse to the systematic study of
the implementation of measures of economic forecasting.



AHoTaris
1o ctatti O.J1. Byraibprepa
"Mipa pearizaliii EKOHOMIYHOTO TTPOTHO3Y"

Y skocTi Mipu peanizaiii IPOTHO3Y 3alpONOHOBaHI CIIOCOOM OI[IHKHU
IMaHEHTHO1 (HE€ CTaTUCTUYHOI) OI[IHKH MPOTHO3HOI MOXMOKH. 3a3BHYAll MMOXUOKY
MPOTHO3Y OIIHIOITh TaK, SK 1 MOXUOKY BEJIMYMHU, 110 BUMIPIOIOTH, TOOTO SIK
"BimHOCHY" (OUmbImI pimko - "aOcomtoTHy") moxuOKky. OmgHade MPOTHO3 HE €
BUMIPIOBAJIbHOIO BEIUYMHOIO, 1 JIMIIE 30BHI NPOTHO3HA MOXMOKa mofiOHa a0
MOXHOKH BHUMIPIOBAJILHOT BETWYMHU. TOMy B OJHUX BUMAIKaX (MEXaHICTUYHUN
€TMHOMOMEHTHHH KUIBKICHUA TPOTHO3) Iel cmoci® OIIHKK MOXUOKU ITHOPYE
IIbOBHM (hOpMAT TPOTHO3Y, B IHIIMX (SIKICHUN OaraTOBapilaHTHUN MPOTHO3) -
TaKUM CIIOCOOOM B3arajii He MOKHa mociyroByBatucs. [Ipu omaHIMBii MpoOCTOTI
MUTaHHS, HA TIEPEBIPKY HE 3pO3YMLJIO, 110 3 UMM MOPIBHIOBATH 1 SIK 1€ pOOUTH.

JlocmipkeHHs B 11 cepi Ham He Bigomi. Y OyAb-SKOMY BUMAAKy BUHU HE
HACTUIBKM CHUCTEMHI, 100  OyTH BUIJA3EPKAICHUMU B EHIMKIONEIUYHIN 1
aKaJeMIyH1{ JiTeparypi.

VY crarTi po3riasHyTo: "OIliHKa SKOCT1 KIJIKICHOTO MPOTHO3Y 3 ypaxXyBaHHIM
noxuOku BumipiB", "OLiHKAa SKOCTI JECKPUNTHBHOTO MPOTHO3Y 3 ypaxyBaHHSIM
CTyHeHs BIEBHEHOCTI mporHo3ucta" 1 "BuszHaueHHs JguHaMi4yHOT TOXHOKHU
KUTBKICHOTO TTPOTHO3Y".

CyTHICTH TIEPIIOTO METOMY TOJIATAE B TOMY, IO 32 OJUHUIIO TOXUOKH
IPOrHO3Y MPUHHATUN PO3MIP CEpenHbOI MOXUOKH BEIUYUHU, IO BUMIPIOETHCS
(exoHOMIYHOTO TIapameTpa), 60 MoxuOKa MPOrHO3y HE MOXKE OyTH HIDKYOK 32
NOXUOKY BUMIPIB.

Jpyruii MeToj 3aCHOBaHUN Ha TOMY, IO MOXHUOKA €KCIIEPTHOTO MPOTHO3Y
HE MOXKe OyTH MEHIIIOIO 3a JICKJIApOBaHUI €KCIIEPTOM PiBEHb BIICBHEHOCTI.

TPETI METOa JO03BOJISIE BIJPIZHATH MOXUOKY MPOTHO3Y MPHUPOCTY Bij
MOXWUOKU TPOTHO3Y a0COTIOTHOT BETUIMHH.

3anpomnoHoBaHI METOAM HE € €IWHMMU a00 ONTHMAaJbHUMH B TOMY YU
IHIIIOMY CEHC1 1, OKpiM IIbOT0, OXOIUTIOIOTh OOMEXEHYy TraMy po3MaiTTs BHJIIB
€KOHOMIYHOTO MPOTHO3Y. 3po0JeHI aBTOPOM KPOKH B I[bOMY HAIPSIMKY MOXKYTh
CIIyTYBaTH JDKEPEJOM JUIS TOMAIBIINX CHCTEMaTHYHUX JOCHiDKeHb Mipu
peasizailii eKOHOMIYHOTO TIPOTHO3Y.



