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OLLEHKA KAYECTBA KPATKOCPO4HbIX MPOrHO30B
HEKOTOPbIX POCCUUCKUX SKOHOMUHECKUX MOKA3ATEAEU

M.TypyHueBa, 3aB. AabopaTtopuen MM um. E.T. Tanaapa m PAHXUIC
E.Actadobesq, C.H.C., PAHX1IC

B cmamve npusoosamcs pesysibmamovl AHAAU3A KAYECTNBEHHbLX C80LCME NPO2HO308 HeKOMOPbLX
nokasameJieil, excemecsauro nybonuxyemvix Hucmumymom KOHOMUUECKOU NOJUMUKU UMEHU
E.T. I'atioapa 6 «Hayurnom eecmuure UIIT um. I'atidapa.py»’ (Oanee — «npoernosvr HIID»). Mot pac-
cmampusaem npocmetiuiue cmamucmuxku (MAPE, MAE, RMSE) kxakx npoernozos U311, mak u anb-
MePHAMUBHBLX NPO2HO308 (HAUBHDLX, HAUBHBLX Ce30HHbLX U NPO2HO308, NOCMPOCHHbLY C UCNOJIb30-
B8AHUCM CKOJIb3AUL20 cpedHe20). TTomumo cpasHumenbH020 AHAIU3A HA 0CHOB8E NPOCMeluLUX cma-
MUCMUK Ka4ecmaea, Mbl MaKi#ce UCCe0yeM OMCYMCmMeEue 3HAUUMbLX OMJIUUULL MeHcOy NPOSHO3AMU
UIII u anemepramuHbimMl NPOSHO3AMU HO OCHO8E MECma 3HAK082,

Jlnsa aHasmaa OBLIM B3SATHI PSAABI UHAEKCOB TPAHCIIOPTHBIX TapudOB, JEHEKHBIX TOKa3aTesIeH,
MeKIYHAPOIHBIX PE3ePBOB M BAJIIOTHBHIX KypcoB. OIleHKM KadecTBa IIOCTPOEHBI JIJII MACCHBA IIPO-
ra030B ¢ ampess 2009 r. mo anpens 2016 r. ITockoIbKY I KasI0ro Mecsaiia U3 paccMaTPUBAEMOr0
IepuoIa MMeeTCs 110 6 TPOTHO3HBIX 3HAUEHHIH, BCETO MBI mMeeM MaccuB 13 510 Touek (110 6 mIporHo-
30B JIJI KAKI0T0 M3 85 IIPOTHO3HBIX MECSIIER).

OcHoBHBIE pPe3yJILTATHI PACYETOB HpeacTaBaeHbl B mabs. 1. K umciay ogeHb XOpOIIUX IIPOrHO30B
(MAPE < 5%) ma paccMaTpuBaeMOM HWHTepBaJe BPEMEHU OTHOCATCS MPOTHO3BI OKa3aTese CBOJI-
HOTO HHEKCA TPAHCIIOPTHBIX TAPU(OB HA I'PY30BbIE IIEPEBO3KU, MHEKCA TAPU(OB Ha I'Py30BHIE
IIepeBO3KH aBTOMOOMJILHBIM TpaHcmopToM, M, u kypca eBpo k mosutapy CIHA. ITporrossr namekca
TapudoB HA TPYOOIIPOBOIHBIN TPAHCIIOPT, ITOKA3aTe el JeHe KHOM 0a3bl, a TaKkKe Kypca JoJrmapa
CHIA x py0Jio mosxHO oTHecTr K yncay xopomrux (5% < MAPE < 10%). IIpormossr mokasaTess
MeKIYHAPOIHBIX pe3epBOB UMeIoT HeBbIcokoe kauecTBO (MAPE > 10%).

Nunexcrsl TpaHCOOPTHBIX TapU(ORB HA IPY30BbIE MMEPEBO3KH.

B coorBercrBum ¢ mosyuenHbiMu oreHKamMu (mabsi. 1) cpemusis abCoII0THAS IIPOIIeHTHAS OIIIHOKA
ITPOTHO3UPOBAHUS C800H020 UHOCKCA Mapugos Ha 2py308bie nepesosdku cocrasiisiet 2,8%. Ilo kaue-
CTBEHHBLIM XapaKkTepucTuKaM Ipordoasl UOII nagsoro moxkasaress sHAUMMO IIPEBOCXOIAT HANBHEIE
IPOTHO3EI M IIPOTHO3EI, IOCTPOSHHEIE KaK CKoJIb3daliee cpeqaee. Oquaro Iydmumu (B COOTBETCTBUAI
C TECTOM 3HAKOB — 3HAYMMO JIYUIIMMH) IJI CBOSHOIO MHAEKcA TaprpoB HA I'PY30BLIE IIEPEBO3KU
clieayeT IPU3HATh HAUBHEIE CE30HHBIE IIPOTHO3BL [JIA HUX OTKJIOHEHHUS IIPOTHO3UPYEMBIX 3HaUe-
HUI OT MCTUHHBIX COCTABJISAIOT B cpeqHeM 2,6%. B mociemrme moroga paccMaTprBaeMoro Imepuoaa
(puc. 1) cpemueMecsauHass abCOTIOTHAS IIPOIIEHTHAS OIMMOKA ITPOrHO3UPOBAHUS CBOJHOTO HHIEKCA
Tapr@oB HA I'Py30BEIE IIEPEeBO3KU cocTaBiser 1,6%. B moabpe 2015 r. — ampese 2016 r. ARIMA-
IPOTHO3EI JAHHOTO II0KA3ATE A IPEBOCXOMAT 0 KAUeCTBY IPOTrHO3EI, IIOCTPOCHHEBIE BCEMHU IIPOCTEH-
IIXMA METOTAMHU: CPeIHAsS a0COIIOTHAS IIPOIEHTHAS OIINOKa HAMBHEIX IIPOTHO30B B 9TH 6 MecsIleB
cocraByseT 3,4%, HAUBHBIX CE30HHBIX ITPOTHO30B M CKOJIB3AIIEro cpeaaero — 1,9%.

1 Cwm.: http://www.iep.ru/index.php?option=com_bibiet&Itemid=124&catid=123&lang=ru&task=showallbib. C asrycra
o gexadpb 2012 r. — Broterens «MojiebHbIE pacdueThl KPATKOCPOUHBIX IIPOTHO30B COIIMAIbHO-9KOHOMUYECKHUX IIOKA-
sareneirt PO». C suapsa 2013 r. — peryaspusii pasgen «Hayuroro secranka MBI um. aiimapa.py»: http://www.iep.
ru/ru/ob-izdanii.html

Meroauka aHann3a cpaBHUTEILHOI0 KA4eCTBA IIPOTHO30B HoApo0Ho ormucana B pabore: Typyniesa M.10., Kubaunkasa
T.P. KadecrBenHBIe CBOMCTBA PA3JIUYHBIX ITOJXOJ0B K IIPOTHO3UPOBAHUIO COITUAIBHO-OKOHOMUYECKHUX ITOKA3aTesen
P®. M.: UDIIII, 2010. Hayunsie Tpyasr Ne 135P.
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Tabamua |
I'IPOCTEIPILLII/IE CTATUCTUKM KALIECTBA MPOITHO3OB M1 PE3YABLTAThHI TECTA 3HAKOB
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[Iporuossr urdexca mapughos Ha epy308bie NePeso3KU A8 MOMOOUSILHBIM MPAHCNOPIMOM XapaK-
TepHu3yeTcss HauMeHbBIIeH B JaHHON IpyIIlle IToKa3aTesell cpeJHe abCoMI0THON IPOIIEeHTHOM OIITHo-
koit, cocrasisomeinn 0,6%. Ilo kayectBenubiM xapakrepucTuraM Iporuaossl DIl okaswsiBatores
JIy4Ilie BceX IIPOCTEUINX IPOTrHO30B, U HA OCHOBAHUM TeCTa 3HAKOB IIPU CPABHEHUU C HAUBHBIMU
M HAUBHBIMH CE30HHBLIMU IIPOTHO3AMH 3TH OTJINYKA 3HAaunuMbI. B HOo0pe 2015 r. — ampese 2016 r.
cpenusas ommOoka ARIMA-mporuosos uHaexkca TaprudoB HA I'PY30BbIe MEPEBO3KH ABTOMOOHJIBHBIM
TPAHCIIOPTOM HECKOJILKO BhIIe u coctasser 0,8%. B aru 6 mecsies mporaoasr UOII Takske mpesoc-
XOJISAT T10 KAYEeCTBEHHBIM XapaKTePUCTHKAM BCe IIPOCTEHIINe ITPOTHOS3bI: CPEIHIA 3a IOJIr0 1A OIIIio-
kKa cocraisieT 1,4% — a1 HAaUBHBIX IIPOTHO30B, 0,9% — 11J1s8 HAUBHBIX CE30HHBIX ITPOTHO30B U 1,1% —
JJI TIPOTHO30B, IIOCTPOEH-
HBIX Ha OCHOBE CKOJIB3SIIETO <+ e+ VHAGKC T0PMADOB HG GBTOMOGHABHBIE

e S—
CpeJTHero.

Camyoo OOJIBIIyIO Ccpe-
HIOI0 a0COJTIOTHYIO ITPOITEHT-
HYI0 OIIHUOKY IIPOTHO3UPO-
BaHUSA B paccMaTpUBaeMOM
mepuoe IEeMOHCTPUPYET  10%
umnoexc mapughod Ha mpy-
60npo8oOHLLTL  MmparHcnopm,
IJIsT KOTOPOT'O PAaCXOKIEeHUS
MEeKIy TIPOTHO3UPYEMBIMU
U HUCTUHHBIMHU 3IHAUYEHUSIMU
TIIOKa3aTeJIsI cCocTaBUuIn 5,5%.

MHAEKC TaprdOoB Ha TPYBONPOBOAHbIN
TPaHCNopT
15%

e CBOAHBIM MHAEKC TPAHCMOPTHbIX
Tapudoos

e ASHEXHAA 6a3a

= AEHEeXHbI arperar M2

= = = 30AOTOBAAIOTHbIE PE3EPBbI
5%

m BAAIOTHBIN KYPC PYOAS

——=Kypc eBpo k aoarapy CLUA

HO Ka4veCTBEeHHBIM XapaKTe- o HOR.15 Aek.15 ‘ aHB.16 ‘ cpes.16 ‘ map.16 ‘ anp.16

pucturaMm 1porHossr MOII

JaHHOTO IIoKa3aTeJssd IIpe- Puc. 1. CpeaHsas aBCOATHAS MPOLLEHTHAS OLLIMOKA MPOrHO308
BOCXOJSIT HAWBHBIE IIPOTHO- B Hoa6pe 2015 . —anpeae 2016 1.
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3Bl U IIPOTHO3BI, IIOCTPOEHHBIE HA OCHOBE CKOJIB3SIIEr0 CPEIHEro, HO (3HAYMMO) YCTYIIAl0T HAUBHEIM
CE30HHBIM IIPOTHO03aM, JJIsI KOTOPBIX PACXOKIEHHI ¢ UICTUHHBIMI 3HAYCHUAMU MHIEKCA COCTABJISIOT
B cpenHeMm 4,9%. B mociienaue 6 Mecames paccMaTpHUBAEMOro IIePHoIa CPeIH A a0COII0THAS OIIH0-
ka ARIMA-mporso3oB JaHHOIO IMoOKa3aTesss CHHU3WIach, cocraBuB 4,5%. Ho u B HossOpe 2015 r. —
ampesie 2016 r. mporuoasr MOII yerymator mo KavecTBy HAMBHBIM CE30HHBIM IIPOTHO3AM: CPEIHSIS
a0COJIIOTHAS IIPOIIEHTHAS OINOKA HAMBHEIX IIPOTHO30B B IIOCJIEeIHIE 6 MECAIEeB PacCMaTPUBAEMOT0
mepuoga coctaBisieT 7,3%, HAUBHBIX CE30HHBIX IPOTHO30B — 3,0%, cKoJIb3sIIero cpeagaero — 4,7%.

JenesxHbIe mokasarenn

Cpenusas a0COIIOTHAS IPOIEHTHAS OIIN0Ka IIPOrHO3UPOBAHUS OeHedxcHOol ba3bl cocTasiiseT 6,2%.
B pacemarpuBaemom mepuone mporuossr MOII mamsoro mokasaresiss 3HAYMMO IIPEBOCXOIAT II0 Ka-
YeCTBEHHBLIM XapaKTePUCTHKAM BCe IPOCTeHInre IIporHo3bl. B Hosbpe 2015 r. — ampese 2016 r.
ARIMA-11porH035I JeHeKHOM 0a3bl JeMOHCTPUPYIOT YMEHbBIIIEHNE PACXOKICHUN MKy UCTUHHEI-
MU ¥ IPOTHO3UPYEMBIMU 3HAUEHUAMHU IT0Ka3aTe s 10 ypoBHa 2,0%. Tak uro 1 B mocieHMe I0JITo-
nma mporao3sl IOII He yerymaior 1o KavecTBy BCeM aJIbTEPHATUBHBIM METOIaM: CpeaHAs abcoIoT-
Has IIPOIeHTHAS OITMOKa HAUBHBIX IIPOTHO30B B 9TOT IIEPHOJ COCTABIIAET 3,5%, HAMBHBIX CE30HHBIX
TIPOTHO30B — 3,8%, CKOJIB3AIIEro cpemaHero — 2,8%.

Cpenusasa abcomoTHAd IPOLIEHTHAS ONTHOKA IIPOTHO3NPOBAHUA 0eHexcHo20 azpeeama M, cocTas-
asiet 4,9%. g napsoro nokasaress ARIMA-iporao3sr 00/1a1a10T 3HAYUMO JIYUITHMYA KaUeCTBEH-
HBIMU XapaKTePUCTUKAMH B CPABHEHUHU CO BCEeMU aJIbTePHATHUBHBIMH MeTomamu. OIeHKH, II0JIy-
YeHHBIE II0 MeCAIlaM, CBUIETEeILCTBYIOT, uTo B HossOpe 2015 r. — ampese 2016 r. abcosrroTHAsT IPO-
nenTHas omubka ARIMA-mporrosoB menesxkHoro arperata M, cocraBiser B cpegrem 2,8%. llpu
9TOM | B IIOCJIeJHIE 6 MecAIlleB paccMaTpuBaeMoro meproga mporao3sl MUII1 mpeBocxomar mo kade-
CTBY BCe IIPOCTEHINIEe IPOTHO3BI: CPEIHISA aOCOTITHAS IIPOIIEeHTHAS OIITMOKA HAUBHBIX IIPOTHO30B B
9TU II0JITOJIA cocTaBJsAET 5,4%, HAMBHBIX CE30HHBIX IPOTHO30B — 9,4%, ITPOTHO30B, IIOCTPOEHHBIX HA
OCHOBE CKOJIB3AIIEero cpearero — 8,5%.

Me:xayHapogHbIe pe3epPBhI

CpenHsas abcoaoTHAS IIPOIEHTHAS OIIMOKA IIPOTHO3SUPOBAHUS MeHCOYHAPOOHbIX Pe3ep8os Co-
craBisgeT 12,5%. PeayrbraTsl TecTa 3HAKOB CBUIETEIBCTBYET 0 ToM, uTo ARIMA-1IporHo3s! 3HAYMMO
XysKke HaWBHBIX IIPOrHO30B M IIPOTHO30B, IIOCTPOCHHBIX Ha OCHOBE CKOJIL3SIIEro cpegHero. B coor-
BETCTBUHU C KAYECTBEHHBIMH XapPaKTePUCTUKAMMU JIJII MEKIYHAPOIHBIX PE3ePBOB JIYUIIIUM MEeTOL0M
cJenyer IPU3HATh HAWBHBINA IPOTHO3, CPeqHIsI a0COII0THAS IPOLEHTHAS OIIMOKa KOTOPOro B pac-
cMaTpUBaeMoOM IIEPHUOIE coCcTaBasAeT 6,1%.

B coorBeTcTBHM ¢ olleHKAMM, IIOJYUYEHHBIMI II0 MeCSIlaM, B IIOCJIeIHME II0JIMoga paccMaTpuBa-
eMoro Imepuoga cpemHeMecsuHas adcosoraasa mporenTHas ommora ARIMA-mporao3os MmesxayHa-
pornHBIX pe3epBoB coctaniigeT 10,1%. Hecmorpsa Ha yMeHbIITeHIE PACXOMKIEHUNA MEKIY MCTHHHBIMI
¥ IIPOTHO3UPYEMBIMH 3HAUCHUSIME II0KA3aTelIsd B oTH 6 Mecanes mporuoasl MOII yerymaror mo ka-
YeCTBY BCEM IIPOCTEHIIIMM IIPOTrHO3aM: CPeHssI a0COJIIOTHAS IIPOIeHTHAs OIIMOKA HAWBHEIX IIPO-
rHO030B B Hosz0pe 2015 r. — anpeste 2016 r. cocrasisier 3,1%, HAMBHBIX CE30HHBIX IIPOTHO30B — 8,3%,
CKOJIB3SAIIETO cpeTHero — 6,8%.

BamoTubie KypcChbl

B pacecmarpuBaemMom mepumone cpegHsasa a0COMIOTHAS IIPOIEHTHAS OIMMOKA IIPOTHO3UPOBAHUS
rkypca oonnapa CIIIA x pybnio cocraBuser 8,1%, kypca espo k donnnapy CIIA — 5,0%. Ilo rauge-
CTBEHHBIM Xapakrepuctuiram mporrossl MIII kypca mommapa k py6iIio 3HAYMMO IPEBOCXOHAT BCE
anbrepHatuBHble MeToabl. ARIMA-tiporaossr kypca espo k mosutapy CIIA Taksxe mpeBocxogaT mo
Ka4eCcTBY BCe aJIbTePHATUBHBIE METOIBI, I B COOTBETCTBUHU C TECTOM 3HAKOB 9TH PAa3JIMYUs SHAUNMEL.

B mocnenuue 6 mecsaiieB paccMaTpuBaemoro epuoaa ommuoka mporaosos VOII kypea mosnapa
K pyOJII0 JeMOHCTPUpPYeT yBeJIMYeHne, COCTABUB B cpeaHeM 3a oTu moiarofa 9,4%. Ho u B HosGpe
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2015 1. — ampene 2016 r. ARIMA-1TIpor#0o3bsI JAHHOIO II0KA3aTeJ I He YCTYIIaT 10 KaueCTBeHHBIM
XapaKTepPUCTHUKAM IIPOCTEUIIINM MEeTOIaM IPOTHO3UPOBAHUS, PACXOKIEHUSI KOTOPBIX C UCTUHHBIMU
3HAYEHUAMH IIOKa3aTesIsl cocTaBadioT: 13,4% — s HAWBHBIX IIPOrHo3oB, 18,0% — Oy1s HauBHBIX
CE30HHBIX ITPOTHO30B, 21,3% — IJIsI CKOJIB3AIIEro CpeTHero.

Cpenuss ommoka mmporao3os I kypca espo k mosmmapy CIIIA B mmocenume 6 Mmecsaiies, Hampo-
THUB, CHIKAeTca u coctasisiet 2,7%. Crexyer ormeTuts, uto B atu moyroga ARIMA-mporaossr! mmpe-
BOCXOJIAT II0 KAYECTBEHHBIM XapPaKTePHUCTUKAM BCe AJIbTePHATUBHBIE METOIbI: CPEIHIST a0COTI0THAS
HpPOIIEHTHAS OINMMOKA HAWBHBIX IIPOrHO30B B HosOpe 2015 r. — ampesie 2016 r. cocraBiuser 3,2%,
HAWBHBIX CE30HHBIX ITPOTHO30B — 7,4%, CKOJIB3SIIEero cpearaero — 6,5%.

* %%

Tarkum 00paszoM, MOKHO TOBOPUTH 0 TOM, 4TO mporuodsl MOII B OosbimnHCTBE ciayyaeB qeMOH-
CTPHUPYIOT JOCTATOYHO XOPOIllee KauecTBO, KaK CAMHU I10 cebe, TaK U 110 CPABHEHHIO C aJIbTePHATHB-
HBIMH METOJIaMU HpPOorHo3upoBaHus. [lpuuem yxyaienue KavecTsa B IIOCEIHEE IIOJITOAA PaccMa-
TpuBaeMoro uHTepBasa (Hoa0pb 2015 r. — anpens 2016 1.) AeMOHCTPUPYIOT TOJIBKO TpoTH03bI MOII
Kypca JoJiiapa K py0sIo U MHIEKC TapudoB Ha IPy30BbIe IIEPEeBO3KH aBTOMOOMJIBHBIM TPAHCIIOP-

TOM..




